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Funds Included in Composite
NHDA ISBI - ARIEL CAPITAL MGMT
NHDB ISBI - ULLICO/NEW AMSTERDAM
NHDE ISBI - HOLLAND CAPITAL MGMT
NHDF ISBI - LSV ASSET MGMT
NHDG ISBI - PROFIT INVESTMENT MGMT
NHDH ISBI - LYNMAR CAP GROUP INC
NHDI ISBI - HOWLAND & ASSOCIATES
NHDJ ISBI - B D H & S
NHDL ISBI - NEW AMSTERDAM ACTIVE
NHDM ISBI - RHUMBLINE ADVISORS, LLC
NHDN ISBI - AMALGAMATED BANK
NHDO ISBI - BEAR STEARNS MGMT
NHDP ISBI - EARNEST PARTNERS
NHDQ RHUMBLINE ADVISORS
NHDR ISBI - GOLDMAN SACHS & CO.
NHDS ISBI - HIGH POINTE CAP MGMT
NHDU ISBI - IRON BRIDGE CAP MGMT
NHDV ISBI - MARTINGALE ASSET MGMT
NHDW ISBI - NWQ INVT MGMT CO
NHDX ISBI - OPUS CAPITAL MGMT
NHDY ISBI - SEGALL BRYANT & HAMILL
NHDZ ISBI - WLLM BLAIR AND COMPANY
NHEA ISBI - LM CAPTIAL GROUP
NHEB ISBI - TEMPLETON INVSNT CNSL
NHED ISBI - NTGIL LTD
NHEF ISBI CLIENT MANAGED
NHEG ISBI - GLOBEFLEX CAPITAL
NHEH ISBI - SSGA
NHEI ISBI - GROSVENOR CAPITAL MGMT
NHEJ ISBI - REAL ESTATE
NHEL ISBI - PRIVATE EQUITY
NHEM ISBI - CASH OVERLAY
NHEN ISBI - CASH
NHEP ISBI -CB RICHARD ELLIS INV
NHEQ ISBI - ING CLARION
NHER ISBI - COMMONWEALTH REALTY ADV
NHES ISBI - NORTHERN TRUST
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Funds Included in Composite
NHEU ISBI - RHUMBLINE ADVISERS
NHEW STATE STREET GLOBAL MARKETS
NHEX ISBI - CHANNING CAPITAL MGMT
NHEY ISBI - DECATUR CAPITAL MGMT
NHEZ ISBI - ATLANTA LIFE INV ADV
NHFA ISBI - SSGA
NHFB ISBI - SSGA
NHFD WESTERN ASSET MGT
NHFE ISBI - LOOMIS, SAYLES & CO
NHFG ISBI - WESTERN ASSET MGMT
NHFH ISBI - HARRIS IM INTERMEDIATE
NHFI ISBI - CHICAGO EQ PTNRS LLC
NHFJ ISBI - LM CAPTIAL GROUP LLC
NHFL ISBI -  COMMINGLED MBS ACCT
NHFM ISBI - SSGA DOMESTIC EQUITY
NHFN ISBI-DOUBTFUL/DESP/WORTHLESS
NHFO ISBI-RECLAIM ACCOUNT
NHFP ISBI-INTERNATL RESTRUCTURING
NHFQ ISBI-DOMESTIC RESTRUCTURING
NHFR ISBI - CHICAGO EQ PTNRS
NHFS ISBI-FORT WASHINGTON
NHFU ISBI - MESIROW FINANCIAL
NHFV ISBI - IVY ASSET MGMT
NHFX ISBI - BRANDYWINE
NHFY STATE STREET GLOBAL MARKETS
NHFZ ISBI - ROCKCREEK
NHHA ISBI - MACQUARIE
NHHB ISBI - ALLINDA
NHHD RHUMBLINE ADVISORS
NHHF LOOMIS SAYLES
NHHG ISBI - ENTRUST CAPITAL
NHHI SSGA MSCI EAFE INDEX
NHHJ SSGA MSCI ACWI US INDEX
NHHL ISBI - CRESCENT CAPITAL GROUP
NHHM MCDONNELL INV MGT
NHHN WESTERN PASS-THROUGH FUND
NHHO ISBI - FIDUCIARY MGT ASS.
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Funds Included in Composite
NHHP ISBI - NEW VONTOBEL
NHHQ ISBI - SSGA MSCI EAFE SM CAP
NHHR MACQUARIE INFRASTR PRTNR II
NHHS ISBI - ALINDA INFRASTR FD II
NHHU MACQUARIE EURO INFR PRT III
NHHV ISBI - LSV ASSET MGMT
NHHW CHICAGO EQUITY CORE
NHHX CHICAGO EQUITY WORK OUT
NHHY ISBI - RHUMBLINE 1000 VAL
NHHZ ISBI - RHUMBLINE 2000 VAL
NHIA CHICAGO EQUITY FIXED/CASH
NHIB CREDO CAPITAL MANAGEMENT
NHID ISBI - GARCIA HAMILTON ASSOC
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Shares/Par/Contracts Exchange Rate Fund
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Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

CASH EQUIVALENTS
US DOLLAR

0.0100465%   04 Oct 536991003 01 Oct 2010 01 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

489,723.070 NHHM Local 100.000000 0.00 0.00 0.00 489,723.071.000000

Base 100.000000 0.00 0.00 0.00 489,723.07

0.009906%   04 Oct 2536991003 01 Oct 2010 01 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

327,074.240 NHHL Local 100.000000 0.00 0.00 0.00 327,074.241.000000

Base 100.000000 0.00 0.00 0.00 327,074.24

0.0099916%   05 Oct 536991003 04 Oct 2010 04 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

1,945,634.240 NHHM Local 100.000000 0.00 0.00 0.00 1,945,634.241.000000

Base 100.000000 0.00 0.00 0.00 1,945,634.24

0.011712%   05 Oct 2536991003 04 Oct 2010 04 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

92,213.450 NHHL Local 100.000000 0.00 0.00 0.00 92,213.451.000000

Base 100.000000 0.00 0.00 0.00 92,213.45

0.0099029%   06 Oct 536991003 05 Oct 2010 05 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

1,490,476.520 NHHM Local 100.000000 0.00 0.00 0.00 1,490,476.521.000000

Base 100.000000 0.00 0.00 0.00 1,490,476.52

0.0099841%   06 Oct 536991003 05 Oct 2010 05 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

1,225,943.130 NHHL Local 100.000000 0.00 0.00 0.00 1,225,943.131.000000

Base 100.000000 0.00 0.00 0.00 1,225,943.13

0.0099589%   07 Oct 536991003 06 Oct 2010 06 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

3,434,130.510 NHHM Local 100.000000 0.00 0.00 0.00 3,434,130.511.000000

Base 100.000000 0.00 0.00 0.00 3,434,130.51

0.0108665%   07 Oct 536991003 06 Oct 2010 06 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

165,646.690 NHHL Local 100.000000 0.00 0.00 0.00 165,646.691.000000

Base 100.000000 0.00 0.00 0.00 165,646.69
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1%   08 Oct 2010536991003 07 Oct 2010 07 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

955.120 NHHL Local 100.000000 0.00 0.00 0.00 955.121.000000

Base 100.000000 0.00 0.00 0.00 955.12

1%   11 Oct 2010536991003 08 Oct 2010 08 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

971,771.840 NHHM Local 100.000000 0.00 0.00 0.00 971,771.841.000000

Base 100.000000 0.00 0.00 0.00 971,771.84

08 Oct 2010 08 Oct 2010 USD/BOSSTATE STREET BANK AND TRUST

829,160.600 NHHL Local 100.000000 0.00 0.00 0.00 829,160.601.000000

Base 100.000000 0.00 0.00 0.00 829,160.60

0.0098424%   13 Oct 536991003 12 Oct 2010 12 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

768,102.990 NHHM Local 100.000000 0.00 0.00 0.00 768,102.991.000000

Base 100.000000 0.00 0.00 0.00 768,102.99

0.0094286%   13 Oct 536991003 12 Oct 2010 12 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

76,363.630 NHHL Local 100.000000 0.00 0.00 0.00 76,363.631.000000

Base 100.000000 0.00 0.00 0.00 76,363.63

0.0100103%   14 Oct 536991003 13 Oct 2010 13 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

2,409,519.410 NHHM Local 100.000000 0.00 0.00 0.00 2,409,519.411.000000

Base 100.000000 0.00 0.00 0.00 2,409,519.41

0.0096268%   14 Oct 536991003 13 Oct 2010 13 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

448,749.340 NHHL Local 100.000000 0.00 0.00 0.00 448,749.341.000000

Base 100.000000 0.00 0.00 0.00 448,749.34

0.0099422%   15 Oct 536991003 14 Oct 2010 14 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

2,027,722.380 NHHM Local 100.000000 0.00 0.00 0.00 2,027,722.381.000000

Base 100.000000 0.00 0.00 0.00 2,027,722.38

0.0073642%   15 Oct 536991003 14 Oct 2010 14 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

48,885.450 NHHL Local 100.000000 0.00 0.00 0.00 48,885.451.000000

Base 100.000000 0.00 0.00 0.00 48,885.45
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0.0100396%   18 Oct 536991003 15 Oct 2010 15 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

561,774.870 NHHL Local 100.000000 0.00 0.00 0.00 561,774.871.000000

Base 100.000000 0.00 0.00 0.00 561,774.87

0.0104622%   19 Oct 536991003 18 Oct 2010 18 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

206,457.910 NHHM Local 100.000000 0.00 0.00 0.00 206,457.911.000000

Base 100.000000 0.00 0.00 0.00 206,457.91

0.0099323%   19 Oct 536991003 18 Oct 2010 18 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

579,925.870 NHHL Local 100.000000 0.00 0.00 0.00 579,925.871.000000

Base 100.000000 0.00 0.00 0.00 579,925.87

0.0097623%   20 Oct 536991003 19 Oct 2010 19 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

110,629.250 NHHM Local 100.000000 0.00 0.00 0.00 110,629.251.000000

Base 100.000000 0.00 0.00 0.00 110,629.25

0.009944%   20 Oct 2536991003 19 Oct 2010 19 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

1,013,673.000 NHHL Local 100.000000 0.00 0.00 0.00 1,013,673.001.000000

Base 100.000000 0.00 0.00 0.00 1,013,673.00

0.0102539%   21 Oct 536991003 20 Oct 2010 20 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

35,108.700 NHHL Local 100.000000 0.00 0.00 0.00 35,108.701.000000

Base 100.000000 0.00 0.00 0.00 35,108.70

1%   21 Oct 2010536991003 20 Oct 2010 20 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

17,630.870 NHHM Local 100.000000 0.00 0.00 0.00 17,630.871.000000

Base 100.000000 0.00 0.00 0.00 17,630.87

1%   22 Oct 2010536991003 21 Oct 2010 21 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

6,584.620 NHHM Local 100.000000 0.00 0.00 0.00 6,584.621.000000

Base 100.000000 0.00 0.00 0.00 6,584.62

21 Oct 2010 21 Oct 2010 USD/BOSSTATE STREET BANK AND TRUST

5,656.420 NHHL Local 100.000000 0.00 0.00 0.00 5,656.421.000000

Base 100.000000 0.00 0.00 0.00 5,656.42
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0.0100087%   25 Oct 536991003 22 Oct 2010 22 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

1,294,878.330 NHHL Local 100.000000 0.00 0.00 0.00 1,294,878.331.000000

Base 100.000000 0.00 0.00 0.00 1,294,878.33

1%   25 Oct 2010536991003 22 Oct 2010 22 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

3,611.120 NHHM Local 100.000000 0.00 0.00 0.00 3,611.121.000000

Base 100.000000 0.00 0.00 0.00 3,611.12

0.0099893%   26 Oct 536991003 25 Oct 2010 25 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

937,005.790 NHHM Local 100.000000 0.00 0.00 0.00 937,005.791.000000

Base 100.000000 0.00 0.00 0.00 937,005.79

0.0101298%   26 Oct 536991003 25 Oct 2010 25 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

1,208,317.240 NHHL Local 100.000000 0.00 0.00 0.00 1,208,317.241.000000

Base 100.000000 0.00 0.00 0.00 1,208,317.24

0.0092835%   27 Oct 536991003 26 Oct 2010 26 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

232,670.510 NHHM Local 100.000000 0.00 0.00 0.00 232,670.511.000000

Base 100.000000 0.00 0.00 0.00 232,670.51

0.0199515%   27 Oct 536991003 26 Oct 2010 26 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

18,043.790 NHHL Local 100.000000 0.00 0.00 0.00 18,043.791.000000

Base 100.000000 0.00 0.00 0.00 18,043.79

0.0125785%   28 Oct 536991003 27 Oct 2010 27 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

57,240.420 NHHM Local 100.000000 0.00 0.00 0.00 57,240.421.000000

Base 100.000000 0.00 0.00 0.00 57,240.42

0.0101798%   28 Oct 536991003 27 Oct 2010 27 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

778,012.390 NHHL Local 100.000000 0.00 0.00 0.00 778,012.391.000000

Base 100.000000 0.00 0.00 0.00 778,012.39

1%   29 Oct 2010536991003 28 Oct 2010 01 Nov 2010 USD/BOS4 STATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

2,605.900 NHHM Local 100.000000 0.00 0.00 0.00 2,605.901.000000

Base 100.000000 0.00 0.00 0.00 2,605.90
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28 Oct 2010 28 Oct 2010 USD/BOSSTATE STREET BANK AND TRUST

303.470 NHHL Local 100.000000 0.00 0.00 0.00 303.471.000000

Base 100.000000 0.00 0.00 0.00 303.47

0.0102323%   01 Nov 536991003 29 Oct 2010 29 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

234,550.820 NHHM Local 100.000000 0.00 0.00 0.00 234,550.821.000000

Base 100.000000 0.00 0.00 0.00 234,550.82

0.0101678%   01 Nov 536991003 29 Oct 2010 29 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

354,058.660 NHHL Local 100.000000 0.00 0.00 0.00 354,058.661.000000

Base 100.000000 0.00 0.00 0.00 354,058.66

0.0100092%   02 Nov 536991003 01 Nov 2010 01 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

1,546,574.110 NHHM Local 100.000000 0.00 0.00 0.00 1,546,574.111.000000

Base 100.000000 0.00 0.00 0.00 1,546,574.11

0.0099755%   02 Nov 536991003 01 Nov 2010 01 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

830,030.400 NHHL Local 100.000000 0.00 0.00 0.00 830,030.401.000000

Base 100.000000 0.00 0.00 0.00 830,030.40

1%   03 Nov 2010536991003 02 Nov 2010 02 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

8,660.320 NHHL Local 100.000000 0.00 0.00 0.00 8,660.321.000000

Base 100.000000 0.00 0.00 0.00 8,660.32

0.0135373%   05 Nov 536991003 04 Nov 2010 04 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

26,593.170 NHHM Local 100.000000 0.00 0.00 0.00 26,593.171.000000

Base 100.000000 0.00 0.00 0.00 26,593.17

0.0164791%   05 Nov 536991003 04 Nov 2010 04 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

21,845.900 NHHL Local 100.000000 0.00 0.00 0.00 21,845.901.000000

Base 100.000000 0.00 0.00 0.00 21,845.90

0.0102145%   08 Nov 536991003 05 Nov 2010 05 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

199,715.970 NHHM Local 100.000000 0.00 0.00 0.00 199,715.971.000000

Base 100.000000 0.00 0.00 0.00 199,715.97
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0.0095344%   08 Nov 536991003 05 Nov 2010 05 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

25,172.130 NHHL Local 100.000000 0.00 0.00 0.00 25,172.131.000000

Base 100.000000 0.00 0.00 0.00 25,172.13

0.0100886%   09 Nov 536991003 08 Nov 2010 08 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

463,890.660 NHHM Local 100.000000 0.00 0.00 0.00 463,890.661.000000

Base 100.000000 0.00 0.00 0.00 463,890.66

0.0100973%   09 Nov 536991003 08 Nov 2010 08 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

926,982.450 NHHL Local 100.000000 0.00 0.00 0.00 926,982.451.000000

Base 100.000000 0.00 0.00 0.00 926,982.45

0.0100533%   10 Nov 536991003 09 Nov 2010 09 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

1,432,360.610 NHHM Local 100.000000 0.00 0.00 0.00 1,432,360.611.000000

Base 100.000000 0.00 0.00 0.00 1,432,360.61

0.0101193%   10 Nov 536991003 09 Nov 2010 09 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

924,964.540 NHHL Local 100.000000 0.00 0.00 0.00 924,964.541.000000

Base 100.000000 0.00 0.00 0.00 924,964.54

1%   11 Nov 2010536991003 10 Nov 2010 10 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

2,034,555.560 NHHM Local 100.000000 0.00 0.00 0.00 2,034,555.561.000000

Base 100.000000 0.00 0.00 0.00 2,034,555.56

10 Nov 2010 10 Nov 2010 USD/BOSSTATE STREET BANK AND TRUST

57,776.940 NHHL Local 100.000000 0.00 0.00 0.00 57,776.941.000000

Base 100.000000 0.00 0.00 0.00 57,776.94

0.01003%   15 Nov 20536991003 12 Nov 2010 12 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

825,519.470 NHHM Local 100.000000 0.00 0.00 0.00 825,519.471.000000

Base 100.000000 0.00 0.00 0.00 825,519.47

0.0100124%   15 Nov 536991003 12 Nov 2010 12 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

1,066,676.770 NHHL Local 100.000000 0.00 0.00 0.00 1,066,676.771.000000

Base 100.000000 0.00 0.00 0.00 1,066,676.77
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0.01014%   16 Nov 20536991003 15 Nov 2010 15 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

745,563.310 NHHM Local 100.000000 0.00 0.00 0.00 745,563.311.000000

Base 100.000000 0.00 0.00 0.00 745,563.31

0.0101338%   16 Nov 536991003 15 Nov 2010 15 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

1,101,267.080 NHHL Local 100.000000 0.00 0.00 0.00 1,101,267.081.000000

Base 100.000000 0.00 0.00 0.00 1,101,267.08

0.0104428%   17 Nov 536991003 16 Nov 2010 16 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

206,840.800 NHHL Local 100.000000 0.00 0.00 0.00 206,840.801.000000

Base 100.000000 0.00 0.00 0.00 206,840.80

1%   17 Nov 2010536991003 16 Nov 2010 16 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

7,827.440 NHHM Local 100.000000 0.00 0.00 0.00 7,827.441.000000

Base 100.000000 0.00 0.00 0.00 7,827.44

0.0100998%   18 Nov 536991003 17 Nov 2010 17 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

142,577.200 NHHL Local 100.000000 0.00 0.00 0.00 142,577.201.000000

Base 100.000000 0.00 0.00 0.00 142,577.20

1%   18 Nov 2010536991003 17 Nov 2010 17 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

0.010 NHHM Local 100.000000 0.00 0.00 0.00 0.011.000000

Base 100.000000 0.00 0.00 0.00 0.01

0.010061%   19 Nov 2536991003 18 Nov 2010 18 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

1,502,826.890 NHHM Local 100.000000 0.00 0.00 0.00 1,502,826.891.000000

Base 100.000000 0.00 0.00 0.00 1,502,826.89

0.0099807%   19 Nov 536991003 18 Nov 2010 18 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

396,765.380 NHHL Local 100.000000 0.00 0.00 0.00 396,765.381.000000

Base 100.000000 0.00 0.00 0.00 396,765.38

0.0094911%   22 Nov 536991003 19 Nov 2010 19 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

63,217.000 NHHM Local 100.000000 0.00 0.00 0.00 63,217.001.000000

Base 100.000000 0.00 0.00 0.00 63,217.00
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0.010111%   22 Nov 2536991003 19 Nov 2010 19 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

59,341.410 NHHL Local 100.000000 0.00 0.00 0.00 59,341.411.000000

Base 100.000000 0.00 0.00 0.00 59,341.41

0.0099316%   23 Nov 536991003 22 Nov 2010 22 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

507,468.750 NHHM Local 100.000000 0.00 0.00 0.00 507,468.751.000000

Base 100.000000 0.00 0.00 0.00 507,468.75

0.0099876%   23 Nov 536991003 22 Nov 2010 22 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

1,982,462.880 NHHL Local 100.000000 0.00 0.00 0.00 1,982,462.881.000000

Base 100.000000 0.00 0.00 0.00 1,982,462.88

0.0100265%   24 Nov 536991003 23 Nov 2010 23 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

1,687,524.530 NHHM Local 100.000000 0.00 0.00 0.00 1,687,524.531.000000

Base 100.000000 0.00 0.00 0.00 1,687,524.53

0.0102815%   24 Nov 536991003 23 Nov 2010 23 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

280,114.500 NHHL Local 100.000000 0.00 0.00 0.00 280,114.501.000000

Base 100.000000 0.00 0.00 0.00 280,114.50

0.0099567%   26 Nov 536991003 24 Nov 2010 24 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

632,740.940 NHHL Local 100.000000 0.00 0.00 0.00 632,740.941.000000

Base 100.000000 0.00 0.00 0.00 632,740.94

1%   26 Nov 2010536991003 24 Nov 2010 24 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

2,368.440 NHHM Local 100.000000 0.00 0.00 0.00 2,368.441.000000

Base 100.000000 0.00 0.00 0.00 2,368.44

0.0072327%   30 Nov 536991003 29 Nov 2010 29 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

49,773.690 NHHM Local 100.000000 0.00 0.00 0.00 49,773.691.000000

Base 100.000000 0.00 0.00 0.00 49,773.69

1%   30 Nov 2010536991003 29 Nov 2010 29 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

13,038.690 NHHL Local 100.000000 0.00 0.00 0.00 13,038.691.000000

Base 100.000000 0.00 0.00 0.00 13,038.69
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0.0098598%   01 Dec 536991003 30 Nov 2010 30 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

219,070.960 NHHM Local 100.000000 0.00 0.00 0.00 219,070.961.000000

Base 100.000000 0.00 0.00 0.00 219,070.96

0.0139504%   02 Dec 536991003 01 Dec 2010 01 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

25,805.660 NHHM Local 100.000000 0.00 0.00 0.00 25,805.661.000000

Base 100.000000 0.00 0.00 0.00 25,805.66

0.010024%   02 Dec 2536991003 01 Dec 2010 01 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

1,221,071.170 NHHL Local 100.000000 0.00 0.00 0.00 1,221,071.171.000000

Base 100.000000 0.00 0.00 0.00 1,221,071.17

0.0099989%   06 Dec 536991003 03 Dec 2010 03 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

252,027.170 NHHM Local 100.000000 0.00 0.00 0.00 252,027.171.000000

Base 100.000000 0.00 0.00 0.00 252,027.17

0.0097722%   06 Dec 536991003 03 Dec 2010 03 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

36,839.080 NHHL Local 100.000000 0.00 0.00 0.00 36,839.081.000000

Base 100.000000 0.00 0.00 0.00 36,839.08

0.0101283%   07 Dec 536991003 06 Dec 2010 06 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

462,070.080 NHHM Local 100.000000 0.00 0.00 0.00 462,070.081.000000

Base 100.000000 0.00 0.00 0.00 462,070.08

0.0121044%   07 Dec 536991003 06 Dec 2010 06 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

29,741.300 NHHL Local 100.000000 0.00 0.00 0.00 29,741.301.000000

Base 100.000000 0.00 0.00 0.00 29,741.30

0.0101791%   08 Dec 536991003 07 Dec 2010 07 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

884,165.490 NHHM Local 100.000000 0.00 0.00 0.00 884,165.491.000000

Base 100.000000 0.00 0.00 0.00 884,165.49

0.0103826%   08 Dec 536991003 07 Dec 2010 07 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

69,347.040 NHHL Local 100.000000 0.00 0.00 0.00 69,347.041.000000

Base 100.000000 0.00 0.00 0.00 69,347.04
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0.0100281%   09 Dec 536991003 08 Dec 2010 08 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

2,261,640.220 NHHM Local 100.000000 0.00 0.00 0.00 2,261,640.221.000000

Base 100.000000 0.00 0.00 0.00 2,261,640.22

0.0112328%   09 Dec 536991003 08 Dec 2010 08 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

64,098.100 NHHL Local 100.000000 0.00 0.00 0.00 64,098.101.000000

Base 100.000000 0.00 0.00 0.00 64,098.10

0.0199343%   10 Dec 536991003 09 Dec 2010 09 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

18,059.310 NHHM Local 100.000000 0.00 0.00 0.00 18,059.311.000000

Base 100.000000 0.00 0.00 0.00 18,059.31

0.0165242%   10 Dec 536991003 09 Dec 2010 09 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

21,786.210 NHHL Local 100.000000 0.00 0.00 0.00 21,786.211.000000

Base 100.000000 0.00 0.00 0.00 21,786.21

0.0100098%   13 Dec 536991003 10 Dec 2010 10 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

2,577,466.990 NHHM Local 100.000000 0.00 0.00 0.00 2,577,466.991.000000

Base 100.000000 0.00 0.00 0.00 2,577,466.99

0.0101511%   13 Dec 536991003 10 Dec 2010 10 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

330,997.150 NHHL Local 100.000000 0.00 0.00 0.00 330,997.151.000000

Base 100.000000 0.00 0.00 0.00 330,997.15

0.0100448%   14 Dec 536991003 13 Dec 2010 13 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

2,544,608.920 NHHM Local 100.000000 0.00 0.00 0.00 2,544,608.921.000000

Base 100.000000 0.00 0.00 0.00 2,544,608.92

0.0097566%   14 Dec 536991003 13 Dec 2010 13 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

368,979.240 NHHL Local 100.000000 0.00 0.00 0.00 368,979.241.000000

Base 100.000000 0.00 0.00 0.00 368,979.24

0.0101163%   15 Dec 536991003 14 Dec 2010 14 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

1,281,103.670 NHHM Local 100.000000 0.00 0.00 0.00 1,281,103.671.000000

Base 100.000000 0.00 0.00 0.00 1,281,103.67
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0.0102848%   15 Dec 536991003 14 Dec 2010 14 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

175,016.010 NHHL Local 100.000000 0.00 0.00 0.00 175,016.011.000000

Base 100.000000 0.00 0.00 0.00 175,016.01

0.0097705%   16 Dec 536991003 15 Dec 2010 15 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

773,759.980 NHHM Local 100.000000 0.00 0.00 0.00 773,759.981.000000

Base 100.000000 0.00 0.00 0.00 773,759.98

0.0105603%   16 Dec 536991003 15 Dec 2010 15 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

272,720.620 NHHL Local 100.000000 0.00 0.00 0.00 272,720.621.000000

Base 100.000000 0.00 0.00 0.00 272,720.62

0.0101194%   17 Dec 536991003 16 Dec 2010 16 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

320,177.730 NHHL Local 100.000000 0.00 0.00 0.00 320,177.731.000000

Base 100.000000 0.00 0.00 0.00 320,177.73

1%   17 Dec 2010536991003 16 Dec 2010 16 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

9,523.920 NHHM Local 100.000000 0.00 0.00 0.00 9,523.921.000000

Base 100.000000 0.00 0.00 0.00 9,523.92

0.0099433%   20 Dec 536991003 17 Dec 2010 17 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

1,013,750.000 NHHM Local 100.000000 0.00 0.00 0.00 1,013,750.001.000000

Base 100.000000 0.00 0.00 0.00 1,013,750.00

0.010028%   20 Dec 2536991003 17 Dec 2010 17 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

299,162.310 NHHL Local 100.000000 0.00 0.00 0.00 299,162.311.000000

Base 100.000000 0.00 0.00 0.00 299,162.31

0.0100453%   21 Dec 536991003 20 Dec 2010 20 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

752,592.600 NHHM Local 100.000000 0.00 0.00 0.00 752,592.601.000000

Base 100.000000 0.00 0.00 0.00 752,592.60

0.0100675%   21 Dec 536991003 20 Dec 2010 20 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

643,657.620 NHHL Local 100.000000 0.00 0.00 0.00 643,657.621.000000

Base 100.000000 0.00 0.00 0.00 643,657.62
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0.009992%   22 Dec 2536991003 21 Dec 2010 21 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

1,297,031.760 NHHM Local 100.000000 0.00 0.00 0.00 1,297,031.761.000000

Base 100.000000 0.00 0.00 0.00 1,297,031.76

0.0101007%   22 Dec 536991003 21 Dec 2010 21 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

1,211,796.560 NHHL Local 100.000000 0.00 0.00 0.00 1,211,796.561.000000

Base 100.000000 0.00 0.00 0.00 1,211,796.56

0.01015%   23 Dec 20536991003 22 Dec 2010 22 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

496,550.880 NHHM Local 100.000000 0.00 0.00 0.00 496,550.881.000000

Base 100.000000 0.00 0.00 0.00 496,550.88

0.0099817%   23 Dec 536991003 22 Dec 2010 22 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

685,254.590 NHHL Local 100.000000 0.00 0.00 0.00 685,254.591.000000

Base 100.000000 0.00 0.00 0.00 685,254.59

0.0056003%   27 Dec 536991003 23 Dec 2010 23 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

16,070.460 NHHM Local 100.000000 0.00 0.00 0.00 16,070.461.000000

Base 100.000000 0.00 0.00 0.00 16,070.46

0.0122674%   27 Dec 536991003 23 Dec 2010 23 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

7,336.530 NHHL Local 100.000000 0.00 0.00 0.00 7,336.531.000000

Base 100.000000 0.00 0.00 0.00 7,336.53

0.0099973%   28 Dec 536991003 27 Dec 2010 27 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

2,268,617.420 NHHM Local 100.000000 0.00 0.00 0.00 2,268,617.421.000000

Base 100.000000 0.00 0.00 0.00 2,268,617.42

0.0099925%   29 Dec 536991003 28 Dec 2010 28 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

1,585,183.430 NHHM Local 100.000000 0.00 0.00 0.00 1,585,183.431.000000

Base 100.000000 0.00 0.00 0.00 1,585,183.43

1%   29 Dec 2010536991003 28 Dec 2010 28 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

15,150.820 NHHL Local 100.000000 0.00 0.00 0.00 15,150.821.000000

Base 100.000000 0.00 0.00 0.00 15,150.82
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0.0107342%   30 Dec 536991003 29 Dec 2010 29 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

234,763.960 NHHM Local 100.000000 0.00 0.00 0.00 234,763.961.000000

Base 100.000000 0.00 0.00 0.00 234,763.96

0.0098126%   30 Dec 536991003 29 Dec 2010 29 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

770,436.470 NHHL Local 100.000000 0.00 0.00 0.00 770,436.471.000000

Base 100.000000 0.00 0.00 0.00 770,436.47

0.0148728%   31 Dec 536991003 30 Dec 2010 30 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

24,205.290 NHHL Local 100.000000 0.00 0.00 0.00 24,205.291.000000

Base 100.000000 0.00 0.00 0.00 24,205.29

1%   31 Dec 2010536991003 30 Dec 2010 30 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

1,000.010 NHHM Local 100.000000 0.00 0.00 0.00 1,000.011.000000

Base 100.000000 0.00 0.00 0.00 1,000.01

0.0099823%   03 Jan 536991003 31 Dec 2010 31 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

1,178,080.940 NHHM Local 100.000000 0.00 0.00 0.00 1,178,080.941.000000

Base 100.000000 0.00 0.00 0.00 1,178,080.94

0.0099721%   03 Jan 536991003 31 Dec 2010 31 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

794,219.230 NHHL Local 100.000000 0.00 0.00 0.00 794,219.231.000000

Base 100.000000 0.00 0.00 0.00 794,219.23

536991003 Total

0.00 0.000.0071,698,787.400 Local 71,698,787.40

Base 0.00 0.00 0.00 71,698,787.40

0.284% 31 Dec 20308611249L1 01 Oct 2010 01 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

5,059,880.030 NHDF Local 100.000000 0.00 0.00 0.00 5,059,880.031.000000

Base 100.000000 0.00 0.00 0.00 5,059,880.03
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31 Dec 2030 01 Oct 2010 01 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

33,644.790 NHDG Local 100.000000 0.00 0.00 0.00 33,644.791.000000

Base 100.000000 0.00 0.00 0.00 33,644.79

31 Dec 2030 01 Oct 2010 01 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

3,817.910 NHDJ Local 100.000000 0.00 0.00 0.00 3,817.911.000000

Base 100.000000 0.00 0.00 0.00 3,817.91

31 Dec 2030 01 Oct 2010 01 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

172,546.940 NHDM Local 100.000000 0.00 0.00 0.00 172,546.941.000000

Base 100.000000 0.00 0.00 0.00 172,546.94

31 Dec 2030 01 Oct 2010 01 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

557,570.090 NHDU Local 100.000000 0.00 0.00 0.00 557,570.091.000000

Base 100.000000 0.00 0.00 0.00 557,570.09

31 Dec 2030 01 Oct 2010 01 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

535,720.680 NHDX Local 100.000000 0.00 0.00 0.00 535,720.681.000000

Base 100.000000 0.00 0.00 0.00 535,720.68

31 Dec 2030 01 Oct 2010 01 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

985,491.770 NHDZ Local 100.000000 0.00 0.00 0.00 985,491.771.000000

Base 100.000000 0.00 0.00 0.00 985,491.77

0.280% 31 Dec 20308611249L1 01 Oct 2010 01 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,085,650.230 NHEG Local 100.000000 0.00 0.00 0.00 1,085,650.231.000000

Base 100.000000 0.00 0.00 0.00 1,085,650.23
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0.284% 31 Dec 20308611249L1 01 Oct 2010 01 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

520.850 NHEH Local 100.000000 0.00 0.00 0.00 520.851.000000

Base 100.000000 0.00 0.00 0.00 520.85

31 Dec 2030 01 Oct 2010 01 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

3,535.340 NHEM Local 100.000000 0.00 0.00 0.00 3,535.341.000000

Base 100.000000 0.00 0.00 0.00 3,535.34

31 Dec 2030 01 Oct 2010 01 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

74,331,770.800 NHEN Local 100.000000 0.00 0.00 0.00 74,331,770.801.000000

Base 100.000000 0.00 0.00 0.00 74,331,770.80

1.000% 31 Dec 20308611249L1 01 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

0.310 NHES Local 100.000000 0.00 0.00 0.00 0.311.000000

Base 100.000000 0.00 0.00 0.00 0.31

31 Dec 2030 01 Oct 2010 CANCEL USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

-0.310 NHES Local 100.000000 0.00 0.00 0.00 -0.311.000000

Base 100.000000 0.00 0.00 0.00 -0.31

0.284% 31 Dec 20308611249L1 01 Oct 2010 01 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

82,542.400 NHEU Local 100.000000 0.00 0.00 0.00 82,542.401.000000

Base 100.000000 0.00 0.00 0.00 82,542.40

0.280% 31 Dec 20308611249L1 01 Oct 2010 01 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1.020 NHEW Local 100.000000 0.00 0.00 0.00 1.021.000000

Base 100.000000 0.00 0.00 0.00 1.02
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0.284% 31 Dec 20308611249L1 01 Oct 2010 01 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

750.250 NHEY Local 100.000000 0.00 0.00 0.00 750.251.000000

Base 100.000000 0.00 0.00 0.00 750.25

31 Dec 2030 01 Oct 2010 01 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

12,338.890 NHEZ Local 100.000000 0.00 0.00 0.00 12,338.891.000000

Base 100.000000 0.00 0.00 0.00 12,338.89

31 Dec 2030 01 Oct 2010 01 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

281,632.170 NHFJ Local 100.000000 0.00 0.00 0.00 281,632.171.000000

Base 100.000000 0.00 0.00 0.00 281,632.17

31 Dec 2030 01 Oct 2010 01 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

3,022,262.940 NHFS Local 100.000000 0.00 0.00 0.00 3,022,262.941.000000

Base 100.000000 0.00 0.00 0.00 3,022,262.94

31 Dec 2030 01 Oct 2010 01 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

311.620 NHHG Local 100.000000 0.00 0.00 0.00 311.621.000000

Base 100.000000 0.00 0.00 0.00 311.62

31 Dec 2030 01 Oct 2010 01 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

858,413.160 NHHL Local 100.000000 0.00 0.00 0.00 858,413.161.000000

Base 100.000000 0.00 0.00 0.00 858,413.16

31 Dec 2030 01 Oct 2010 01 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

9,033.390 NHHP Local 100.000000 0.00 0.00 0.00 9,033.391.000000

Base 100.000000 0.00 0.00 0.00 9,033.39
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Purchase Report by Report Date
Composite

to April 18, 2011View Date:December 31, 2010October 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 01 Oct 2010 01 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

7,716.120 NHHV Local 100.000000 0.00 0.00 0.00 7,716.121.000000

Base 100.000000 0.00 0.00 0.00 7,716.12

31 Dec 2030 01 Oct 2010 01 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

351,230.140 NHHW Local 100.000000 0.00 0.00 0.00 351,230.141.000000

Base 100.000000 0.00 0.00 0.00 351,230.14

31 Dec 2030 01 Oct 2010 01 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

143,366.270 NHHY Local 100.000000 0.00 0.00 0.00 143,366.271.000000

Base 100.000000 0.00 0.00 0.00 143,366.27

31 Dec 2030 01 Oct 2010 01 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

38,791.760 NHHZ Local 100.000000 0.00 0.00 0.00 38,791.761.000000

Base 100.000000 0.00 0.00 0.00 38,791.76

31 Dec 2030 01 Oct 2010 01 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

320,628.690 NHIB Local 100.000000 0.00 0.00 0.00 320,628.691.000000

Base 100.000000 0.00 0.00 0.00 320,628.69

0.283% 31 Dec 20308611249L1 04 Oct 2010 04 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,645,454.980 NHDG Local 100.000000 0.00 0.00 0.00 2,645,454.981.000000

Base 100.000000 0.00 0.00 0.00 2,645,454.98

31 Dec 2030 04 Oct 2010 04 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

3,000.000 NHDJ Local 100.000000 0.00 0.00 0.00 3,000.001.000000

Base 100.000000 0.00 0.00 0.00 3,000.00



Prepared by State StreetPage 21

Purchase Report by Report Date
Composite
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 04 Oct 2010 04 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

216,356.760 NHDM Local 100.000000 0.00 0.00 0.00 216,356.761.000000

Base 100.000000 0.00 0.00 0.00 216,356.76

31 Dec 2030 04 Oct 2010 04 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

619,039.660 NHDU Local 100.000000 0.00 0.00 0.00 619,039.661.000000

Base 100.000000 0.00 0.00 0.00 619,039.66

31 Dec 2030 04 Oct 2010 04 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

237,287.810 NHDX Local 100.000000 0.00 0.00 0.00 237,287.811.000000

Base 100.000000 0.00 0.00 0.00 237,287.81

31 Dec 2030 04 Oct 2010 04 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

154,069.230 NHDY Local 100.000000 0.00 0.00 0.00 154,069.231.000000

Base 100.000000 0.00 0.00 0.00 154,069.23

31 Dec 2030 04 Oct 2010 04 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

76,568.580 NHEG Local 100.000000 0.00 0.00 0.00 76,568.581.000000

Base 100.000000 0.00 0.00 0.00 76,568.58

31 Dec 2030 04 Oct 2010 04 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

82,782.250 NHEM Local 100.000000 0.00 0.00 0.00 82,782.251.000000

Base 100.000000 0.00 0.00 0.00 82,782.25

31 Dec 2030 04 Oct 2010 04 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

135,398.690 NHEU Local 100.000000 0.00 0.00 0.00 135,398.691.000000

Base 100.000000 0.00 0.00 0.00 135,398.69
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Purchase Report by Report Date
Composite

to April 18, 2011View Date:December 31, 2010October 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 04 Oct 2010 04 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

168,677.890 NHEX Local 100.000000 0.00 0.00 0.00 168,677.891.000000

Base 100.000000 0.00 0.00 0.00 168,677.89

31 Dec 2030 04 Oct 2010 04 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

5,553.300 NHEZ Local 100.000000 0.00 0.00 0.00 5,553.301.000000

Base 100.000000 0.00 0.00 0.00 5,553.30

31 Dec 2030 04 Oct 2010 04 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

95,000.000 NHFI Local 100.000000 0.00 0.00 0.00 95,000.001.000000

Base 100.000000 0.00 0.00 0.00 95,000.00

31 Dec 2030 04 Oct 2010 04 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

102,716.660 NHFJ Local 100.000000 0.00 0.00 0.00 102,716.661.000000

Base 100.000000 0.00 0.00 0.00 102,716.66

1.000% 31 Dec 20308611249L1 04 Oct 2010 04 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

922,928.780 NHHJ Local 100.000000 0.00 0.00 0.00 922,928.781.000000

Base 100.000000 0.00 0.00 0.00 922,928.78

0.283% 31 Dec 20308611249L1 04 Oct 2010 04 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

327,073.340 NHHL Local 100.000000 0.00 0.00 0.00 327,073.341.000000

Base 100.000000 0.00 0.00 0.00 327,073.34

31 Dec 2030 04 Oct 2010 04 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

320,938.260 NHHP Local 100.000000 0.00 0.00 0.00 320,938.261.000000

Base 100.000000 0.00 0.00 0.00 320,938.26
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 04 Oct 2010 04 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

125,000.000 NHHW Local 100.000000 0.00 0.00 0.00 125,000.001.000000

Base 100.000000 0.00 0.00 0.00 125,000.00

31 Dec 2030 04 Oct 2010 04 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

515,121.650 NHHY Local 100.000000 0.00 0.00 0.00 515,121.651.000000

Base 100.000000 0.00 0.00 0.00 515,121.65

31 Dec 2030 04 Oct 2010 04 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

5,308.660 NHHZ Local 100.000000 0.00 0.00 0.00 5,308.661.000000

Base 100.000000 0.00 0.00 0.00 5,308.66

31 Dec 2030 04 Oct 2010 04 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

246,927.640 NHIB Local 100.000000 0.00 0.00 0.00 246,927.641.000000

Base 100.000000 0.00 0.00 0.00 246,927.64

0.266% 31 Dec 20308611249L1 05 Oct 2010 05 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

29,119.000 NHDF Local 100.000000 0.00 0.00 0.00 29,119.001.000000

Base 100.000000 0.00 0.00 0.00 29,119.00

31 Dec 2030 05 Oct 2010 05 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

7,104.370 NHDM Local 100.000000 0.00 0.00 0.00 7,104.371.000000

Base 100.000000 0.00 0.00 0.00 7,104.37

31 Dec 2030 05 Oct 2010 05 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

74,985.660 NHDX Local 100.000000 0.00 0.00 0.00 74,985.661.000000

Base 100.000000 0.00 0.00 0.00 74,985.66
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to April 18, 2011View Date:December 31, 2010October 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 05 Oct 2010 05 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

273,633.200 NHEU Local 100.000000 0.00 0.00 0.00 273,633.201.000000

Base 100.000000 0.00 0.00 0.00 273,633.20

31 Dec 2030 05 Oct 2010 05 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,161,472.770 NHHJ Local 100.000000 0.00 0.00 0.00 1,161,472.771.000000

Base 100.000000 0.00 0.00 0.00 1,161,472.77

31 Dec 2030 05 Oct 2010 05 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

92,213.480 NHHL Local 100.000000 0.00 0.00 0.00 92,213.481.000000

Base 100.000000 0.00 0.00 0.00 92,213.48

31 Dec 2030 05 Oct 2010 05 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

17,304.740 NHHP Local 100.000000 0.00 0.00 0.00 17,304.741.000000

Base 100.000000 0.00 0.00 0.00 17,304.74

31 Dec 2030 05 Oct 2010 05 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

6,450.500 NHHV Local 100.000000 0.00 0.00 0.00 6,450.501.000000

Base 100.000000 0.00 0.00 0.00 6,450.50

31 Dec 2030 05 Oct 2010 05 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

11,608.500 NHHY Local 100.000000 0.00 0.00 0.00 11,608.501.000000

Base 100.000000 0.00 0.00 0.00 11,608.50

31 Dec 2030 05 Oct 2010 05 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

748.110 NHHZ Local 100.000000 0.00 0.00 0.00 748.111.000000

Base 100.000000 0.00 0.00 0.00 748.11
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
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Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

0.268% 31 Dec 20308611249L1 06 Oct 2010 06 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,125,732.650 NHDF Local 100.000000 0.00 0.00 0.00 2,125,732.651.000000

Base 100.000000 0.00 0.00 0.00 2,125,732.65

31 Dec 2030 06 Oct 2010 06 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

2,320.000 NHDJ Local 100.000000 0.00 0.00 0.00 2,320.001.000000

Base 100.000000 0.00 0.00 0.00 2,320.00

31 Dec 2030 06 Oct 2010 06 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

16,001.370 NHDM Local 100.000000 0.00 0.00 0.00 16,001.371.000000

Base 100.000000 0.00 0.00 0.00 16,001.37

31 Dec 2030 06 Oct 2010 06 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

402,490.650 NHDU Local 100.000000 0.00 0.00 0.00 402,490.651.000000

Base 100.000000 0.00 0.00 0.00 402,490.65

31 Dec 2030 06 Oct 2010 06 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

13,061.230 NHDX Local 100.000000 0.00 0.00 0.00 13,061.231.000000

Base 100.000000 0.00 0.00 0.00 13,061.23

31 Dec 2030 06 Oct 2010 06 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,366,337.000 NHEM Local 100.000000 0.00 0.00 0.00 1,366,337.001.000000

Base 100.000000 0.00 0.00 0.00 1,366,337.00

31 Dec 2030 06 Oct 2010 06 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,007,944.720 NHEN Local 100.000000 0.00 0.00 0.00 1,007,944.721.000000

Base 100.000000 0.00 0.00 0.00 1,007,944.72
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
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Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 06 Oct 2010 06 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

15,242.140 NHEU Local 100.000000 0.00 0.00 0.00 15,242.141.000000

Base 100.000000 0.00 0.00 0.00 15,242.14

0.266% 31 Dec 20308611249L1 06 Oct 2010 06 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

272.000 NHEY Local 100.000000 0.00 0.00 0.00 272.001.000000

Base 100.000000 0.00 0.00 0.00 272.00

0.268% 31 Dec 20308611249L1 06 Oct 2010 06 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,225,943.470 NHHL Local 100.000000 0.00 0.00 0.00 1,225,943.471.000000

Base 100.000000 0.00 0.00 0.00 1,225,943.47

1.000% 31 Dec 20308611249L1 06 Oct 2010 06 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

747,976.930 NHHM Local 100.000000 0.00 0.00 0.00 747,976.931.000000

Base 100.000000 0.00 0.00 0.00 747,976.93

0.268% 31 Dec 20308611249L1 06 Oct 2010 06 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

180,742.320 NHHO Local 100.000000 0.00 0.00 0.00 180,742.321.000000

Base 100.000000 0.00 0.00 0.00 180,742.32

31 Dec 2030 06 Oct 2010 06 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

89,031.880 NHHP Local 100.000000 0.00 0.00 0.00 89,031.881.000000

Base 100.000000 0.00 0.00 0.00 89,031.88

31 Dec 2030 06 Oct 2010 06 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,024.000 NHHY Local 100.000000 0.00 0.00 0.00 1,024.001.000000

Base 100.000000 0.00 0.00 0.00 1,024.00
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Shares/Par/Contracts Exchange Rate Fund
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Stl Date Fail Days Broker Name
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 06 Oct 2010 06 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,094.060 NHHZ Local 100.000000 0.00 0.00 0.00 1,094.061.000000

Base 100.000000 0.00 0.00 0.00 1,094.06

31 Dec 2030 06 Oct 2010 06 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

120,918.670 NHIB Local 100.000000 0.00 0.00 0.00 120,918.671.000000

Base 100.000000 0.00 0.00 0.00 120,918.67

0.264% 31 Dec 20308611249L1 07 Oct 2010 07 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

87,780.120 NHDF Local 100.000000 0.00 0.00 0.00 87,780.121.000000

Base 100.000000 0.00 0.00 0.00 87,780.12

31 Dec 2030 07 Oct 2010 07 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

74,328.790 NHDM Local 100.000000 0.00 0.00 0.00 74,328.791.000000

Base 100.000000 0.00 0.00 0.00 74,328.79

31 Dec 2030 07 Oct 2010 07 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

5,680.000 NHDZ Local 100.000000 0.00 0.00 0.00 5,680.001.000000

Base 100.000000 0.00 0.00 0.00 5,680.00

31 Dec 2030 07 Oct 2010 07 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

72,387.500 NHEM Local 100.000000 0.00 0.00 0.00 72,387.501.000000

Base 100.000000 0.00 0.00 0.00 72,387.50

31 Dec 2030 07 Oct 2010 07 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

3,447.000 NHEU Local 100.000000 0.00 0.00 0.00 3,447.001.000000

Base 100.000000 0.00 0.00 0.00 3,447.00
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 07 Oct 2010 07 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

65,978.820 NHFJ Local 100.000000 0.00 0.00 0.00 65,978.821.000000

Base 100.000000 0.00 0.00 0.00 65,978.82

31 Dec 2030 07 Oct 2010 07 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

165,646.740 NHHL Local 100.000000 0.00 0.00 0.00 165,646.741.000000

Base 100.000000 0.00 0.00 0.00 165,646.74

1.000% 31 Dec 20308611249L1 07 Oct 2010 07 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

3,203,395.460 NHHM Local 100.000000 0.00 0.00 0.00 3,203,395.461.000000

Base 100.000000 0.00 0.00 0.00 3,203,395.46

0.264% 31 Dec 20308611249L1 07 Oct 2010 07 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

103,715.000 NHHY Local 100.000000 0.00 0.00 0.00 103,715.001.000000

Base 100.000000 0.00 0.00 0.00 103,715.00

31 Dec 2030 07 Oct 2010 07 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,818.800 NHHZ Local 100.000000 0.00 0.00 0.00 1,818.801.000000

Base 100.000000 0.00 0.00 0.00 1,818.80

0.269% 31 Dec 20308611249L1 08 Oct 2010 08 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

16,530.000 NHDF Local 100.000000 0.00 0.00 0.00 16,530.001.000000

Base 100.000000 0.00 0.00 0.00 16,530.00

31 Dec 2030 08 Oct 2010 08 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

5,427.400 NHDG Local 100.000000 0.00 0.00 0.00 5,427.401.000000

Base 100.000000 0.00 0.00 0.00 5,427.40
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Base Currency: USD - US DOLLAR

31 Dec 2030 08 Oct 2010 08 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

81,820.870 NHDM Local 100.000000 0.00 0.00 0.00 81,820.871.000000

Base 100.000000 0.00 0.00 0.00 81,820.87

31 Dec 2030 08 Oct 2010 08 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

205,514.670 NHDU Local 100.000000 0.00 0.00 0.00 205,514.671.000000

Base 100.000000 0.00 0.00 0.00 205,514.67

31 Dec 2030 08 Oct 2010 08 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

235,388.620 NHDX Local 100.000000 0.00 0.00 0.00 235,388.621.000000

Base 100.000000 0.00 0.00 0.00 235,388.62

31 Dec 2030 08 Oct 2010 08 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

511,271.450 NHDY Local 100.000000 0.00 0.00 0.00 511,271.451.000000

Base 100.000000 0.00 0.00 0.00 511,271.45

31 Dec 2030 08 Oct 2010 08 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

55,841.000 NHEM Local 100.000000 0.00 0.00 0.00 55,841.001.000000

Base 100.000000 0.00 0.00 0.00 55,841.00

31 Dec 2030 08 Oct 2010 08 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

63,451.060 NHEU Local 100.000000 0.00 0.00 0.00 63,451.061.000000

Base 100.000000 0.00 0.00 0.00 63,451.06

31 Dec 2030 08 Oct 2010 08 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

5,832.000 NHEX Local 100.000000 0.00 0.00 0.00 5,832.001.000000

Base 100.000000 0.00 0.00 0.00 5,832.00
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Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 08 Oct 2010 08 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

16,285.440 NHEZ Local 100.000000 0.00 0.00 0.00 16,285.441.000000

Base 100.000000 0.00 0.00 0.00 16,285.44

31 Dec 2030 08 Oct 2010 08 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

955.120 NHHL Local 100.000000 0.00 0.00 0.00 955.121.000000

Base 100.000000 0.00 0.00 0.00 955.12

31 Dec 2030 08 Oct 2010 08 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

450,179.970 NHHO Local 100.000000 0.00 0.00 0.00 450,179.971.000000

Base 100.000000 0.00 0.00 0.00 450,179.97

31 Dec 2030 08 Oct 2010 08 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

33,796.730 NHHY Local 100.000000 0.00 0.00 0.00 33,796.731.000000

Base 100.000000 0.00 0.00 0.00 33,796.73

31 Dec 2030 08 Oct 2010 08 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

63,282.720 NHHZ Local 100.000000 0.00 0.00 0.00 63,282.721.000000

Base 100.000000 0.00 0.00 0.00 63,282.72

31 Dec 2030 08 Oct 2010 08 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

359,658.360 NHIB Local 100.000000 0.00 0.00 0.00 359,658.361.000000

Base 100.000000 0.00 0.00 0.00 359,658.36

1.000% 31 Dec 20308611249L1 01 Oct 2010 01 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

7,294.940 NHEF Local 100.000000 0.00 0.00 0.00 7,294.941.000000

Base 100.000000 0.00 0.00 0.00 7,294.94
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0.256% 31 Dec 20308611249L1 12 Oct 2010 12 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

92,320.040 NHDJ Local 100.000000 0.00 0.00 0.00 92,320.041.000000

Base 100.000000 0.00 0.00 0.00 92,320.04

31 Dec 2030 12 Oct 2010 12 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

58,140.100 NHDM Local 100.000000 0.00 0.00 0.00 58,140.101.000000

Base 100.000000 0.00 0.00 0.00 58,140.10

31 Dec 2030 12 Oct 2010 12 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

82,933.840 NHDX Local 100.000000 0.00 0.00 0.00 82,933.841.000000

Base 100.000000 0.00 0.00 0.00 82,933.84

31 Dec 2030 12 Oct 2010 12 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

123,312.290 NHDY Local 100.000000 0.00 0.00 0.00 123,312.291.000000

Base 100.000000 0.00 0.00 0.00 123,312.29

31 Dec 2030 12 Oct 2010 12 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

409,190.000 NHEM Local 100.000000 0.00 0.00 0.00 409,190.001.000000

Base 100.000000 0.00 0.00 0.00 409,190.00

31 Dec 2030 12 Oct 2010 12 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

33,899.900 NHEU Local 100.000000 0.00 0.00 0.00 33,899.901.000000

Base 100.000000 0.00 0.00 0.00 33,899.90

31 Dec 2030 12 Oct 2010 12 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

525.850 NHEX Local 100.000000 0.00 0.00 0.00 525.851.000000

Base 100.000000 0.00 0.00 0.00 525.85
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31 Dec 2030 12 Oct 2010 12 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

26,081.300 NHEZ Local 100.000000 0.00 0.00 0.00 26,081.301.000000

Base 100.000000 0.00 0.00 0.00 26,081.30

31 Dec 2030 12 Oct 2010 12 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

25,420,172.900 NHFI Local 100.000000 0.00 0.00 0.00 25,420,172.901.000000

Base 100.000000 0.00 0.00 0.00 25,420,172.90

31 Dec 2030 12 Oct 2010 12 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

73,125.000 NHFJ Local 100.000000 0.00 0.00 0.00 73,125.001.000000

Base 100.000000 0.00 0.00 0.00 73,125.00

31 Dec 2030 12 Oct 2010 12 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

224,558.110 NHFS Local 100.000000 0.00 0.00 0.00 224,558.111.000000

Base 100.000000 0.00 0.00 0.00 224,558.11

31 Dec 2030 12 Oct 2010 12 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

142,414.000 NHHG Local 100.000000 0.00 0.00 0.00 142,414.001.000000

Base 100.000000 0.00 0.00 0.00 142,414.00

31 Dec 2030 12 Oct 2010 12 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

104,840.070 NHHJ Local 100.000000 0.00 0.00 0.00 104,840.071.000000

Base 100.000000 0.00 0.00 0.00 104,840.07

31 Dec 2030 12 Oct 2010 12 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

829,161.520 NHHL Local 100.000000 0.00 0.00 0.00 829,161.521.000000

Base 100.000000 0.00 0.00 0.00 829,161.52
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1.000% 31 Dec 20308611249L1 12 Oct 2010 12 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

971,772.920 NHHM Local 100.000000 0.00 0.00 0.00 971,772.921.000000

Base 100.000000 0.00 0.00 0.00 971,772.92

0.256% 31 Dec 20308611249L1 12 Oct 2010 12 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

5,232,369.340 NHHW Local 100.000000 0.00 0.00 0.00 5,232,369.341.000000

Base 100.000000 0.00 0.00 0.00 5,232,369.34

31 Dec 2030 12 Oct 2010 12 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

36,903.100 NHHY Local 100.000000 0.00 0.00 0.00 36,903.101.000000

Base 100.000000 0.00 0.00 0.00 36,903.10

0.251% 31 Dec 20308611249L1 13 Oct 2010 13 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

214,392.130 NHDX Local 100.000000 0.00 0.00 0.00 214,392.131.000000

Base 100.000000 0.00 0.00 0.00 214,392.13

31 Dec 2030 13 Oct 2010 13 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,576,815.270 NHEN Local 100.000000 0.00 0.00 0.00 1,576,815.271.000000

Base 100.000000 0.00 0.00 0.00 1,576,815.27

31 Dec 2030 13 Oct 2010 13 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

11,326.000 NHEU Local 100.000000 0.00 0.00 0.00 11,326.001.000000

Base 100.000000 0.00 0.00 0.00 11,326.00

31 Dec 2030 13 Oct 2010 13 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

75,020.140 NHEY Local 100.000000 0.00 0.00 0.00 75,020.141.000000

Base 100.000000 0.00 0.00 0.00 75,020.14
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31 Dec 2030 13 Oct 2010 13 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

17,131.700 NHFI Local 100.000000 0.00 0.00 0.00 17,131.701.000000

Base 100.000000 0.00 0.00 0.00 17,131.70

31 Dec 2030 13 Oct 2010 13 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

15,055.220 NHHJ Local 100.000000 0.00 0.00 0.00 15,055.221.000000

Base 100.000000 0.00 0.00 0.00 15,055.22

31 Dec 2030 13 Oct 2010 13 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

76,363.650 NHHL Local 100.000000 0.00 0.00 0.00 76,363.651.000000

Base 100.000000 0.00 0.00 0.00 76,363.65

31 Dec 2030 13 Oct 2010 13 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

83,041.930 NHHO Local 100.000000 0.00 0.00 0.00 83,041.931.000000

Base 100.000000 0.00 0.00 0.00 83,041.93

31 Dec 2030 13 Oct 2010 13 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

11,810.730 NHHY Local 100.000000 0.00 0.00 0.00 11,810.731.000000

Base 100.000000 0.00 0.00 0.00 11,810.73

31 Dec 2030 13 Oct 2010 13 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

21,211.370 NHHZ Local 100.000000 0.00 0.00 0.00 21,211.371.000000

Base 100.000000 0.00 0.00 0.00 21,211.37

0.260% 31 Dec 20308611249L1 14 Oct 2010 14 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

18,168.000 NHDF Local 100.000000 0.00 0.00 0.00 18,168.001.000000

Base 100.000000 0.00 0.00 0.00 18,168.00
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31 Dec 2030 14 Oct 2010 14 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

58,400.170 NHDM Local 100.000000 0.00 0.00 0.00 58,400.171.000000

Base 100.000000 0.00 0.00 0.00 58,400.17

31 Dec 2030 14 Oct 2010 14 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

702,520.880 NHDU Local 100.000000 0.00 0.00 0.00 702,520.881.000000

Base 100.000000 0.00 0.00 0.00 702,520.88

31 Dec 2030 14 Oct 2010 14 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

649,689.940 NHDX Local 100.000000 0.00 0.00 0.00 649,689.941.000000

Base 100.000000 0.00 0.00 0.00 649,689.94

31 Dec 2030 14 Oct 2010 14 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

6,175,321.740 NHDZ Local 100.000000 0.00 0.00 0.00 6,175,321.741.000000

Base 100.000000 0.00 0.00 0.00 6,175,321.74

31 Dec 2030 14 Oct 2010 14 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

37,488.430 NHEB Local 100.000000 0.00 0.00 0.00 37,488.431.000000

Base 100.000000 0.00 0.00 0.00 37,488.43

31 Dec 2030 14 Oct 2010 14 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

829,480.750 NHEM Local 100.000000 0.00 0.00 0.00 829,480.751.000000

Base 100.000000 0.00 0.00 0.00 829,480.75

31 Dec 2030 14 Oct 2010 14 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

62,156.250 NHFI Local 100.000000 0.00 0.00 0.00 62,156.251.000000

Base 100.000000 0.00 0.00 0.00 62,156.25
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1.000% 31 Dec 20308611249L1 14 Oct 2010 14 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,409,520.080 NHHM Local 100.000000 0.00 0.00 0.00 2,409,520.081.000000

Base 100.000000 0.00 0.00 0.00 2,409,520.08

0.260% 31 Dec 20308611249L1 14 Oct 2010 14 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

46,219.540 NHHY Local 100.000000 0.00 0.00 0.00 46,219.541.000000

Base 100.000000 0.00 0.00 0.00 46,219.54

31 Dec 2030 14 Oct 2010 14 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

18,566.040 NHHZ Local 100.000000 0.00 0.00 0.00 18,566.041.000000

Base 100.000000 0.00 0.00 0.00 18,566.04

31 Dec 2030 14 Oct 2010 14 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

542,894.420 NHIB Local 100.000000 0.00 0.00 0.00 542,894.421.000000

Base 100.000000 0.00 0.00 0.00 542,894.42

0.259% 31 Dec 20308611249L1 15 Oct 2010 15 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

47,527.000 NHDF Local 100.000000 0.00 0.00 0.00 47,527.001.000000

Base 100.000000 0.00 0.00 0.00 47,527.00

31 Dec 2030 15 Oct 2010 15 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

3,410.000 NHDJ Local 100.000000 0.00 0.00 0.00 3,410.001.000000

Base 100.000000 0.00 0.00 0.00 3,410.00

31 Dec 2030 15 Oct 2010 15 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

86,292.990 NHDM Local 100.000000 0.00 0.00 0.00 86,292.991.000000

Base 100.000000 0.00 0.00 0.00 86,292.99
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31 Dec 2030 15 Oct 2010 15 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

12,659.500 NHDX Local 100.000000 0.00 0.00 0.00 12,659.501.000000

Base 100.000000 0.00 0.00 0.00 12,659.50

31 Dec 2030 15 Oct 2010 15 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,973.080 NHEB Local 100.000000 0.00 0.00 0.00 1,973.081.000000

Base 100.000000 0.00 0.00 0.00 1,973.08

31 Dec 2030 15 Oct 2010 15 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

446,062.830 NHEG Local 100.000000 0.00 0.00 0.00 446,062.831.000000

Base 100.000000 0.00 0.00 0.00 446,062.83

31 Dec 2030 15 Oct 2010 15 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

13,303.290 NHEM Local 100.000000 0.00 0.00 0.00 13,303.291.000000

Base 100.000000 0.00 0.00 0.00 13,303.29

31 Dec 2030 15 Oct 2010 15 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,790,436.890 NHEN Local 100.000000 0.00 0.00 0.00 1,790,436.891.000000

Base 100.000000 0.00 0.00 0.00 1,790,436.89

31 Dec 2030 15 Oct 2010 15 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

53,803.900 NHEU Local 100.000000 0.00 0.00 0.00 53,803.901.000000

Base 100.000000 0.00 0.00 0.00 53,803.90

0.251% 31 Dec 20308611249L1 15 Oct 2010 15 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

12,035.720 NHEX Local 100.000000 0.00 0.00 0.00 12,035.721.000000

Base 100.000000 0.00 0.00 0.00 12,035.72
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0.259% 31 Dec 20308611249L1 15 Oct 2010 15 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,869.500 NHEY Local 100.000000 0.00 0.00 0.00 2,869.501.000000

Base 100.000000 0.00 0.00 0.00 2,869.50

31 Dec 2030 15 Oct 2010 15 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

23,555.500 NHEZ Local 100.000000 0.00 0.00 0.00 23,555.501.000000

Base 100.000000 0.00 0.00 0.00 23,555.50

31 Dec 2030 15 Oct 2010 15 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

240,592.860 NHFI Local 100.000000 0.00 0.00 0.00 240,592.861.000000

Base 100.000000 0.00 0.00 0.00 240,592.86

31 Dec 2030 15 Oct 2010 15 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

675,389.110 NHFJ Local 100.000000 0.00 0.00 0.00 675,389.111.000000

Base 100.000000 0.00 0.00 0.00 675,389.11

31 Dec 2030 15 Oct 2010 15 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

887,135.130 NHFS Local 100.000000 0.00 0.00 0.00 887,135.131.000000

Base 100.000000 0.00 0.00 0.00 887,135.13

31 Dec 2030 15 Oct 2010 15 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

885.210 NHHJ Local 100.000000 0.00 0.00 0.00 885.211.000000

Base 100.000000 0.00 0.00 0.00 885.21

1.000% 31 Dec 20308611249L1 15 Oct 2010 15 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,288,972.940 NHHM Local 100.000000 0.00 0.00 0.00 1,288,972.941.000000

Base 100.000000 0.00 0.00 0.00 1,288,972.94
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0.259% 31 Dec 20308611249L1 15 Oct 2010 15 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

99,636.750 NHHO Local 100.000000 0.00 0.00 0.00 99,636.751.000000

Base 100.000000 0.00 0.00 0.00 99,636.75

31 Dec 2030 15 Oct 2010 15 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

2,551,275.860 NHHW Local 100.000000 0.00 0.00 0.00 2,551,275.861.000000

Base 100.000000 0.00 0.00 0.00 2,551,275.86

31 Dec 2030 15 Oct 2010 15 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

163,062.390 NHHY Local 100.000000 0.00 0.00 0.00 163,062.391.000000

Base 100.000000 0.00 0.00 0.00 163,062.39

31 Dec 2030 15 Oct 2010 15 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

64,791.430 NHHZ Local 100.000000 0.00 0.00 0.00 64,791.431.000000

Base 100.000000 0.00 0.00 0.00 64,791.43

0.267% 31 Dec 20308611249L1 18 Oct 2010 18 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

229,059.770 NHDY Local 100.000000 0.00 0.00 0.00 229,059.771.000000

Base 100.000000 0.00 0.00 0.00 229,059.77

1.000% 31 Dec 20308611249L1 18 Oct 2010 18 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

5,329,523.000 NHEL Local 100.000000 0.00 0.00 0.00 5,329,523.001.000000

Base 100.000000 0.00 0.00 0.00 5,329,523.00

0.267% 31 Dec 20308611249L1 18 Oct 2010 18 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

92,025.750 NHEM Local 100.000000 0.00 0.00 0.00 92,025.751.000000

Base 100.000000 0.00 0.00 0.00 92,025.75
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31 Dec 2030 18 Oct 2010 18 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

16,020.000 NHEU Local 100.000000 0.00 0.00 0.00 16,020.001.000000

Base 100.000000 0.00 0.00 0.00 16,020.00

31 Dec 2030 18 Oct 2010 18 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

21,297.670 NHEX Local 100.000000 0.00 0.00 0.00 21,297.671.000000

Base 100.000000 0.00 0.00 0.00 21,297.67

31 Dec 2030 18 Oct 2010 18 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,714.750 NHHJ Local 100.000000 0.00 0.00 0.00 1,714.751.000000

Base 100.000000 0.00 0.00 0.00 1,714.75

31 Dec 2030 18 Oct 2010 18 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,210,444.860 NHHP Local 100.000000 0.00 0.00 0.00 1,210,444.861.000000

Base 100.000000 0.00 0.00 0.00 1,210,444.86

31 Dec 2030 18 Oct 2010 18 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

193,527.050 NHHW Local 100.000000 0.00 0.00 0.00 193,527.051.000000

Base 100.000000 0.00 0.00 0.00 193,527.05

31 Dec 2030 18 Oct 2010 18 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

26,282.000 NHHY Local 100.000000 0.00 0.00 0.00 26,282.001.000000

Base 100.000000 0.00 0.00 0.00 26,282.00

31 Dec 2030 18 Oct 2010 18 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

3,579.140 NHHZ Local 100.000000 0.00 0.00 0.00 3,579.141.000000

Base 100.000000 0.00 0.00 0.00 3,579.14
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31 Dec 2030 18 Oct 2010 18 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

653.480 NHIB Local 100.000000 0.00 0.00 0.00 653.481.000000

Base 100.000000 0.00 0.00 0.00 653.48

1.000% 31 Dec 20308611249L1 01 Oct 2010 01 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

0.310 NHES Local 100.000000 0.00 0.00 0.00 0.311.000000

Base 100.000000 0.00 0.00 0.00 0.31

0.256% 31 Dec 20308611249L1 19 Oct 2010 19 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

888.000 NHDM Local 100.000000 0.00 0.00 0.00 888.001.000000

Base 100.000000 0.00 0.00 0.00 888.00

31 Dec 2030 19 Oct 2010 19 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

720,675.160 NHDU Local 100.000000 0.00 0.00 0.00 720,675.161.000000

Base 100.000000 0.00 0.00 0.00 720,675.16

31 Dec 2030 19 Oct 2010 19 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

157,323.920 NHEB Local 100.000000 0.00 0.00 0.00 157,323.921.000000

Base 100.000000 0.00 0.00 0.00 157,323.92

31 Dec 2030 19 Oct 2010 19 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

226,494.500 NHEM Local 100.000000 0.00 0.00 0.00 226,494.501.000000

Base 100.000000 0.00 0.00 0.00 226,494.50

31 Dec 2030 19 Oct 2010 19 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

751.000 NHEU Local 100.000000 0.00 0.00 0.00 751.001.000000

Base 100.000000 0.00 0.00 0.00 751.00
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31 Dec 2030 19 Oct 2010 19 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,552,967.610 NHFI Local 100.000000 0.00 0.00 0.00 1,552,967.611.000000

Base 100.000000 0.00 0.00 0.00 1,552,967.61

31 Dec 2030 19 Oct 2010 19 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

11,434,928.190 NHFJ Local 100.000000 0.00 0.00 0.00 11,434,928.191.000000

Base 100.000000 0.00 0.00 0.00 11,434,928.19

31 Dec 2030 19 Oct 2010 19 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

11,332.700 NHFS Local 100.000000 0.00 0.00 0.00 11,332.701.000000

Base 100.000000 0.00 0.00 0.00 11,332.70

31 Dec 2030 19 Oct 2010 19 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

196,654.320 NHHJ Local 100.000000 0.00 0.00 0.00 196,654.321.000000

Base 100.000000 0.00 0.00 0.00 196,654.32

31 Dec 2030 19 Oct 2010 19 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

2,904,141.160 NHHW Local 100.000000 0.00 0.00 0.00 2,904,141.161.000000

Base 100.000000 0.00 0.00 0.00 2,904,141.16

31 Dec 2030 19 Oct 2010 19 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

173.000 NHHY Local 100.000000 0.00 0.00 0.00 173.001.000000

Base 100.000000 0.00 0.00 0.00 173.00

31 Dec 2030 19 Oct 2010 19 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

555.230 NHHZ Local 100.000000 0.00 0.00 0.00 555.231.000000

Base 100.000000 0.00 0.00 0.00 555.23
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0.249% 31 Dec 20308611249L1 20 Oct 2010 20 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

6,818.010 NHDM Local 100.000000 0.00 0.00 0.00 6,818.011.000000

Base 100.000000 0.00 0.00 0.00 6,818.01

31 Dec 2030 20 Oct 2010 20 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

704,380.760 NHDU Local 100.000000 0.00 0.00 0.00 704,380.761.000000

Base 100.000000 0.00 0.00 0.00 704,380.76

31 Dec 2030 20 Oct 2010 20 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

576.000 NHEU Local 100.000000 0.00 0.00 0.00 576.001.000000

Base 100.000000 0.00 0.00 0.00 576.00

31 Dec 2030 20 Oct 2010 20 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

65,978.080 NHFJ Local 100.000000 0.00 0.00 0.00 65,978.081.000000

Base 100.000000 0.00 0.00 0.00 65,978.08

31 Dec 2030 20 Oct 2010 20 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

2,675.240 NHFS Local 100.000000 0.00 0.00 0.00 2,675.241.000000

Base 100.000000 0.00 0.00 0.00 2,675.24

31 Dec 2030 20 Oct 2010 20 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

2,741.340 NHHJ Local 100.000000 0.00 0.00 0.00 2,741.341.000000

Base 100.000000 0.00 0.00 0.00 2,741.34

31 Dec 2030 20 Oct 2010 20 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

783,673.280 NHHL Local 100.000000 0.00 0.00 0.00 783,673.281.000000

Base 100.000000 0.00 0.00 0.00 783,673.28
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31 Dec 2030 20 Oct 2010 20 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

416,048.980 NHHO Local 100.000000 0.00 0.00 0.00 416,048.981.000000

Base 100.000000 0.00 0.00 0.00 416,048.98

31 Dec 2030 20 Oct 2010 20 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

10,318.030 NHHY Local 100.000000 0.00 0.00 0.00 10,318.031.000000

Base 100.000000 0.00 0.00 0.00 10,318.03

31 Dec 2030 20 Oct 2010 20 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

9,889.160 NHHZ Local 100.000000 0.00 0.00 0.00 9,889.161.000000

Base 100.000000 0.00 0.00 0.00 9,889.16

0.242% 31 Dec 20308611249L1 21 Oct 2010 21 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,639.710 NHDM Local 100.000000 0.00 0.00 0.00 1,639.711.000000

Base 100.000000 0.00 0.00 0.00 1,639.71

31 Dec 2030 21 Oct 2010 21 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

564,968.420 NHDU Local 100.000000 0.00 0.00 0.00 564,968.421.000000

Base 100.000000 0.00 0.00 0.00 564,968.42

31 Dec 2030 21 Oct 2010 21 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

716,130.000 NHEM Local 100.000000 0.00 0.00 0.00 716,130.001.000000

Base 100.000000 0.00 0.00 0.00 716,130.00

31 Dec 2030 21 Oct 2010 21 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

139,081.250 NHEU Local 100.000000 0.00 0.00 0.00 139,081.251.000000

Base 100.000000 0.00 0.00 0.00 139,081.25
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31 Dec 2030 21 Oct 2010 21 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

10,711,875.170 NHFI Local 100.000000 0.00 0.00 0.00 10,711,875.171.000000

Base 100.000000 0.00 0.00 0.00 10,711,875.17

31 Dec 2030 21 Oct 2010 21 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

6,914,118.260 NHFJ Local 100.000000 0.00 0.00 0.00 6,914,118.261.000000

Base 100.000000 0.00 0.00 0.00 6,914,118.26

31 Dec 2030 21 Oct 2010 21 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

285,503.020 NHFS Local 100.000000 0.00 0.00 0.00 285,503.021.000000

Base 100.000000 0.00 0.00 0.00 285,503.02

31 Dec 2030 21 Oct 2010 21 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

532.040 NHHG Local 100.000000 0.00 0.00 0.00 532.041.000000

Base 100.000000 0.00 0.00 0.00 532.04

31 Dec 2030 21 Oct 2010 21 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

2,781,279.580 NHHW Local 100.000000 0.00 0.00 0.00 2,781,279.581.000000

Base 100.000000 0.00 0.00 0.00 2,781,279.58

31 Dec 2030 21 Oct 2010 21 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

10,285.540 NHHZ Local 100.000000 0.00 0.00 0.00 10,285.541.000000

Base 100.000000 0.00 0.00 0.00 10,285.54

31 Dec 2030 21 Oct 2010 21 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

77,780.840 NHIB Local 100.000000 0.00 0.00 0.00 77,780.841.000000

Base 100.000000 0.00 0.00 0.00 77,780.84
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0.249% 31 Dec 20308611249L1 22 Oct 2010 22 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

9,000.000 NHDJ Local 100.000000 0.00 0.00 0.00 9,000.001.000000

Base 100.000000 0.00 0.00 0.00 9,000.00

31 Dec 2030 22 Oct 2010 22 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

15,216.750 NHDM Local 100.000000 0.00 0.00 0.00 15,216.751.000000

Base 100.000000 0.00 0.00 0.00 15,216.75

31 Dec 2030 22 Oct 2010 22 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

62,955.000 NHEM Local 100.000000 0.00 0.00 0.00 62,955.001.000000

Base 100.000000 0.00 0.00 0.00 62,955.00

31 Dec 2030 22 Oct 2010 22 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

149,366.000 NHEN Local 100.000000 0.00 0.00 0.00 149,366.001.000000

Base 100.000000 0.00 0.00 0.00 149,366.00

31 Dec 2030 22 Oct 2010 22 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

4,059.990 NHHJ Local 100.000000 0.00 0.00 0.00 4,059.991.000000

Base 100.000000 0.00 0.00 0.00 4,059.99

1.000% 31 Dec 20308611249L1 22 Oct 2010 22 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

6,584.620 NHHM Local 100.000000 0.00 0.00 0.00 6,584.621.000000

Base 100.000000 0.00 0.00 0.00 6,584.62

0.249% 31 Dec 20308611249L1 22 Oct 2010 22 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

136,595.470 NHHO Local 100.000000 0.00 0.00 0.00 136,595.471.000000

Base 100.000000 0.00 0.00 0.00 136,595.47



Prepared by State StreetPage 47

Purchase Report by Report Date
Composite

to April 18, 2011View Date:December 31, 2010October 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 22 Oct 2010 22 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,566,950.080 NHHP Local 100.000000 0.00 0.00 0.00 1,566,950.081.000000

Base 100.000000 0.00 0.00 0.00 1,566,950.08

31 Dec 2030 22 Oct 2010 22 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

3,451,398.870 NHHW Local 100.000000 0.00 0.00 0.00 3,451,398.871.000000

Base 100.000000 0.00 0.00 0.00 3,451,398.87

31 Dec 2030 22 Oct 2010 22 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

8,634.500 NHHY Local 100.000000 0.00 0.00 0.00 8,634.501.000000

Base 100.000000 0.00 0.00 0.00 8,634.50

31 Dec 2030 22 Oct 2010 22 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

16,170.450 NHHZ Local 100.000000 0.00 0.00 0.00 16,170.451.000000

Base 100.000000 0.00 0.00 0.00 16,170.45

31 Dec 2030 22 Oct 2010 22 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

30,823,722.220 NHID Local 100.000000 0.00 0.00 0.00 30,823,722.221.000000

Base 100.000000 0.00 0.00 0.00 30,823,722.22

0.251% 31 Dec 20308611249L1 25 Oct 2010 25 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

30,911.130 NHDF Local 100.000000 0.00 0.00 0.00 30,911.131.000000

Base 100.000000 0.00 0.00 0.00 30,911.13

31 Dec 2030 25 Oct 2010 25 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

82,139.580 NHDM Local 100.000000 0.00 0.00 0.00 82,139.581.000000

Base 100.000000 0.00 0.00 0.00 82,139.58



Prepared by State StreetPage 48

Purchase Report by Report Date
Composite

to April 18, 2011View Date:December 31, 2010October 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 25 Oct 2010 25 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

928,999.380 NHEL Local 100.000000 0.00 0.00 0.00 928,999.381.000000

Base 100.000000 0.00 0.00 0.00 928,999.38

31 Dec 2030 25 Oct 2010 25 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

319,157.250 NHEM Local 100.000000 0.00 0.00 0.00 319,157.251.000000

Base 100.000000 0.00 0.00 0.00 319,157.25

31 Dec 2030 25 Oct 2010 25 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

18,449.970 NHEU Local 100.000000 0.00 0.00 0.00 18,449.971.000000

Base 100.000000 0.00 0.00 0.00 18,449.97

31 Dec 2030 25 Oct 2010 25 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

2,523.500 NHEY Local 100.000000 0.00 0.00 0.00 2,523.501.000000

Base 100.000000 0.00 0.00 0.00 2,523.50

31 Dec 2030 25 Oct 2010 25 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

2,916,784.920 NHFI Local 100.000000 0.00 0.00 0.00 2,916,784.921.000000

Base 100.000000 0.00 0.00 0.00 2,916,784.92

31 Dec 2030 25 Oct 2010 25 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

352,762.480 NHFJ Local 100.000000 0.00 0.00 0.00 352,762.481.000000

Base 100.000000 0.00 0.00 0.00 352,762.48

31 Dec 2030 25 Oct 2010 25 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

242,879.410 NHHL Local 100.000000 0.00 0.00 0.00 242,879.411.000000

Base 100.000000 0.00 0.00 0.00 242,879.41
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1.000% 31 Dec 20308611249L1 25 Oct 2010 25 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

3,611.120 NHHM Local 100.000000 0.00 0.00 0.00 3,611.121.000000

Base 100.000000 0.00 0.00 0.00 3,611.12

0.251% 31 Dec 20308611249L1 25 Oct 2010 25 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

474,221.600 NHHO Local 100.000000 0.00 0.00 0.00 474,221.601.000000

Base 100.000000 0.00 0.00 0.00 474,221.60

31 Dec 2030 25 Oct 2010 25 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

44,916.880 NHHP Local 100.000000 0.00 0.00 0.00 44,916.881.000000

Base 100.000000 0.00 0.00 0.00 44,916.88

31 Dec 2030 25 Oct 2010 25 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

4,701,266.260 NHHW Local 100.000000 0.00 0.00 0.00 4,701,266.261.000000

Base 100.000000 0.00 0.00 0.00 4,701,266.26

31 Dec 2030 25 Oct 2010 25 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

95,530.930 NHHY Local 100.000000 0.00 0.00 0.00 95,530.931.000000

Base 100.000000 0.00 0.00 0.00 95,530.93

31 Dec 2030 25 Oct 2010 25 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,477.680 NHHZ Local 100.000000 0.00 0.00 0.00 1,477.681.000000

Base 100.000000 0.00 0.00 0.00 1,477.68

31 Dec 2030 25 Oct 2010 25 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

386,005.630 NHIB Local 100.000000 0.00 0.00 0.00 386,005.631.000000

Base 100.000000 0.00 0.00 0.00 386,005.63
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0.244% 31 Dec 20308611249L1 26 Oct 2010 26 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

11,665.500 NHDG Local 100.000000 0.00 0.00 0.00 11,665.501.000000

Base 100.000000 0.00 0.00 0.00 11,665.50

31 Dec 2030 26 Oct 2010 26 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

3,750.000 NHDJ Local 100.000000 0.00 0.00 0.00 3,750.001.000000

Base 100.000000 0.00 0.00 0.00 3,750.00

31 Dec 2030 26 Oct 2010 26 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

3,049.500 NHDM Local 100.000000 0.00 0.00 0.00 3,049.501.000000

Base 100.000000 0.00 0.00 0.00 3,049.50

31 Dec 2030 26 Oct 2010 26 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,951,872.320 NHDY Local 100.000000 0.00 0.00 0.00 1,951,872.321.000000

Base 100.000000 0.00 0.00 0.00 1,951,872.32

31 Dec 2030 26 Oct 2010 26 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

683,942.880 NHDZ Local 100.000000 0.00 0.00 0.00 683,942.881.000000

Base 100.000000 0.00 0.00 0.00 683,942.88

31 Dec 2030 26 Oct 2010 26 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,673,809.000 NHEN Local 100.000000 0.00 0.00 0.00 1,673,809.001.000000

Base 100.000000 0.00 0.00 0.00 1,673,809.00

31 Dec 2030 26 Oct 2010 26 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

4,250.480 NHEU Local 100.000000 0.00 0.00 0.00 4,250.481.000000

Base 100.000000 0.00 0.00 0.00 4,250.48
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31 Dec 2030 26 Oct 2010 26 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

191,073.820 NHEX Local 100.000000 0.00 0.00 0.00 191,073.821.000000

Base 100.000000 0.00 0.00 0.00 191,073.82

1.000% 31 Dec 20308611249L1 26 Oct 2010 26 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

194,506.050 NHHM Local 100.000000 0.00 0.00 0.00 194,506.051.000000

Base 100.000000 0.00 0.00 0.00 194,506.05

0.244% 31 Dec 20308611249L1 26 Oct 2010 26 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

995,098.230 NHHO Local 100.000000 0.00 0.00 0.00 995,098.231.000000

Base 100.000000 0.00 0.00 0.00 995,098.23

31 Dec 2030 26 Oct 2010 26 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

63,682.960 NHHW Local 100.000000 0.00 0.00 0.00 63,682.961.000000

Base 100.000000 0.00 0.00 0.00 63,682.96

31 Dec 2030 26 Oct 2010 26 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,759.900 NHHY Local 100.000000 0.00 0.00 0.00 1,759.901.000000

Base 100.000000 0.00 0.00 0.00 1,759.90

31 Dec 2030 26 Oct 2010 26 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

148,045.900 NHHZ Local 100.000000 0.00 0.00 0.00 148,045.901.000000

Base 100.000000 0.00 0.00 0.00 148,045.90

0.240% 31 Dec 20308611249L1 27 Oct 2010 27 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

13,210.000 NHDF Local 100.000000 0.00 0.00 0.00 13,210.001.000000

Base 100.000000 0.00 0.00 0.00 13,210.00
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Base Currency: USD - US DOLLAR

31 Dec 2030 27 Oct 2010 27 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

18,305.060 NHDM Local 100.000000 0.00 0.00 0.00 18,305.061.000000

Base 100.000000 0.00 0.00 0.00 18,305.06

31 Dec 2030 27 Oct 2010 27 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

15,604.000 NHDU Local 100.000000 0.00 0.00 0.00 15,604.001.000000

Base 100.000000 0.00 0.00 0.00 15,604.00

31 Dec 2030 27 Oct 2010 27 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

615,175.190 NHDY Local 100.000000 0.00 0.00 0.00 615,175.191.000000

Base 100.000000 0.00 0.00 0.00 615,175.19

31 Dec 2030 27 Oct 2010 27 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

149,268.750 NHEM Local 100.000000 0.00 0.00 0.00 149,268.751.000000

Base 100.000000 0.00 0.00 0.00 149,268.75

31 Dec 2030 27 Oct 2010 27 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

2,379.000 NHEU Local 100.000000 0.00 0.00 0.00 2,379.001.000000

Base 100.000000 0.00 0.00 0.00 2,379.00

31 Dec 2030 27 Oct 2010 27 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

167,171.970 NHEX Local 100.000000 0.00 0.00 0.00 167,171.971.000000

Base 100.000000 0.00 0.00 0.00 167,171.97

31 Dec 2030 27 Oct 2010 27 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

283,154.130 NHFI Local 100.000000 0.00 0.00 0.00 283,154.131.000000

Base 100.000000 0.00 0.00 0.00 283,154.13
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 27 Oct 2010 27 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

3,255,598.040 NHFJ Local 100.000000 0.00 0.00 0.00 3,255,598.041.000000

Base 100.000000 0.00 0.00 0.00 3,255,598.04

31 Dec 2030 27 Oct 2010 27 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

5,594.000 NHHG Local 100.000000 0.00 0.00 0.00 5,594.001.000000

Base 100.000000 0.00 0.00 0.00 5,594.00

31 Dec 2030 27 Oct 2010 27 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

32,266.550 NHHJ Local 100.000000 0.00 0.00 0.00 32,266.551.000000

Base 100.000000 0.00 0.00 0.00 32,266.55

1.000% 31 Dec 20308611249L1 27 Oct 2010 27 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

232,670.570 NHHM Local 100.000000 0.00 0.00 0.00 232,670.571.000000

Base 100.000000 0.00 0.00 0.00 232,670.57

0.240% 31 Dec 20308611249L1 27 Oct 2010 27 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

454,516.170 NHHO Local 100.000000 0.00 0.00 0.00 454,516.171.000000

Base 100.000000 0.00 0.00 0.00 454,516.17

31 Dec 2030 27 Oct 2010 27 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

391,939.510 NHHW Local 100.000000 0.00 0.00 0.00 391,939.511.000000

Base 100.000000 0.00 0.00 0.00 391,939.51

31 Dec 2030 27 Oct 2010 27 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

23,408.840 NHHY Local 100.000000 0.00 0.00 0.00 23,408.841.000000

Base 100.000000 0.00 0.00 0.00 23,408.84



Prepared by State StreetPage 54

Purchase Report by Report Date
Composite

to April 18, 2011View Date:December 31, 2010October 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 27 Oct 2010 27 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

34,864.950 NHHZ Local 100.000000 0.00 0.00 0.00 34,864.951.000000

Base 100.000000 0.00 0.00 0.00 34,864.95

0.238% 31 Dec 20308611249L1 28 Oct 2010 28 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,304,295.080 NHDF Local 100.000000 0.00 0.00 0.00 1,304,295.081.000000

Base 100.000000 0.00 0.00 0.00 1,304,295.08

31 Dec 2030 28 Oct 2010 28 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

930.600 NHDM Local 100.000000 0.00 0.00 0.00 930.601.000000

Base 100.000000 0.00 0.00 0.00 930.60

31 Dec 2030 28 Oct 2010 28 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

185,345.220 NHDY Local 100.000000 0.00 0.00 0.00 185,345.221.000000

Base 100.000000 0.00 0.00 0.00 185,345.22

31 Dec 2030 28 Oct 2010 28 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

570.000 NHEU Local 100.000000 0.00 0.00 0.00 570.001.000000

Base 100.000000 0.00 0.00 0.00 570.00

31 Dec 2030 28 Oct 2010 28 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

57,749.250 NHEX Local 100.000000 0.00 0.00 0.00 57,749.251.000000

Base 100.000000 0.00 0.00 0.00 57,749.25

31 Dec 2030 28 Oct 2010 28 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

825,800.530 NHFI Local 100.000000 0.00 0.00 0.00 825,800.531.000000

Base 100.000000 0.00 0.00 0.00 825,800.53
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 28 Oct 2010 28 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

201,000.000 NHFJ Local 100.000000 0.00 0.00 0.00 201,000.001.000000

Base 100.000000 0.00 0.00 0.00 201,000.00

31 Dec 2030 28 Oct 2010 28 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

3,634,210.870 NHFS Local 100.000000 0.00 0.00 0.00 3,634,210.871.000000

Base 100.000000 0.00 0.00 0.00 3,634,210.87

31 Dec 2030 28 Oct 2010 28 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

2,155,175.670 NHHG Local 100.000000 0.00 0.00 0.00 2,155,175.671.000000

Base 100.000000 0.00 0.00 0.00 2,155,175.67

31 Dec 2030 28 Oct 2010 28 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

778,012.610 NHHL Local 100.000000 0.00 0.00 0.00 778,012.611.000000

Base 100.000000 0.00 0.00 0.00 778,012.61

1.000% 31 Dec 20308611249L1 28 Oct 2010 28 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

57,240.440 NHHM Local 100.000000 0.00 0.00 0.00 57,240.441.000000

Base 100.000000 0.00 0.00 0.00 57,240.44

0.238% 31 Dec 20308611249L1 28 Oct 2010 28 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,553,239.470 NHHW Local 100.000000 0.00 0.00 0.00 2,553,239.471.000000

Base 100.000000 0.00 0.00 0.00 2,553,239.47

31 Dec 2030 28 Oct 2010 28 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

50,484.800 NHHY Local 100.000000 0.00 0.00 0.00 50,484.801.000000

Base 100.000000 0.00 0.00 0.00 50,484.80
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 28 Oct 2010 28 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

13,278.600 NHHZ Local 100.000000 0.00 0.00 0.00 13,278.601.000000

Base 100.000000 0.00 0.00 0.00 13,278.60

0.243% 31 Dec 20308611249L1 29 Oct 2010 29 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,283,319.320 NHDG Local 100.000000 0.00 0.00 0.00 1,283,319.321.000000

Base 100.000000 0.00 0.00 0.00 1,283,319.32

31 Dec 2030 29 Oct 2010 29 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

45,149.910 NHDM Local 100.000000 0.00 0.00 0.00 45,149.911.000000

Base 100.000000 0.00 0.00 0.00 45,149.91

31 Dec 2030 29 Oct 2010 29 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

33,232.770 NHDU Local 100.000000 0.00 0.00 0.00 33,232.771.000000

Base 100.000000 0.00 0.00 0.00 33,232.77

31 Dec 2030 29 Oct 2010 29 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

12,245.000 NHDX Local 100.000000 0.00 0.00 0.00 12,245.001.000000

Base 100.000000 0.00 0.00 0.00 12,245.00

31 Dec 2030 29 Oct 2010 29 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

27,765.650 NHDY Local 100.000000 0.00 0.00 0.00 27,765.651.000000

Base 100.000000 0.00 0.00 0.00 27,765.65

31 Dec 2030 29 Oct 2010 29 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

833,066.680 NHEH Local 100.000000 0.00 0.00 0.00 833,066.681.000000

Base 100.000000 0.00 0.00 0.00 833,066.68
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
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Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 29 Oct 2010 29 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

32,340.750 NHEM Local 100.000000 0.00 0.00 0.00 32,340.751.000000

Base 100.000000 0.00 0.00 0.00 32,340.75

31 Dec 2030 29 Oct 2010 29 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

886,997.310 NHEN Local 100.000000 0.00 0.00 0.00 886,997.311.000000

Base 100.000000 0.00 0.00 0.00 886,997.31

31 Dec 2030 29 Oct 2010 29 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

30,526.070 NHEU Local 100.000000 0.00 0.00 0.00 30,526.071.000000

Base 100.000000 0.00 0.00 0.00 30,526.07

31 Dec 2030 29 Oct 2010 29 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

657,486.580 NHFI Local 100.000000 0.00 0.00 0.00 657,486.581.000000

Base 100.000000 0.00 0.00 0.00 657,486.58

31 Dec 2030 29 Oct 2010 29 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

2,966.250 NHFS Local 100.000000 0.00 0.00 0.00 2,966.251.000000

Base 100.000000 0.00 0.00 0.00 2,966.25

1.000% 31 Dec 20308611249L1 29 Oct 2010 29 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,605.900 NHHM Local 100.000000 0.00 0.00 0.00 2,605.901.000000

Base 100.000000 0.00 0.00 0.00 2,605.90

0.243% 31 Dec 20308611249L1 29 Oct 2010 29 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

833,012.960 NHHW Local 100.000000 0.00 0.00 0.00 833,012.961.000000

Base 100.000000 0.00 0.00 0.00 833,012.96
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
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Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 29 Oct 2010 29 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

35,723.480 NHHY Local 100.000000 0.00 0.00 0.00 35,723.481.000000

Base 100.000000 0.00 0.00 0.00 35,723.48

31 Dec 2030 29 Oct 2010 29 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

34,774.090 NHHZ Local 100.000000 0.00 0.00 0.00 34,774.091.000000

Base 100.000000 0.00 0.00 0.00 34,774.09

0.246% 31 Dec 20308611249L1 01 Nov 2010 01 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

103.660 NHDJ Local 100.000000 0.00 0.00 0.00 103.661.000000

Base 100.000000 0.00 0.00 0.00 103.66

31 Dec 2030 01 Nov 2010 01 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

331,062.600 NHDM Local 100.000000 0.00 0.00 0.00 331,062.601.000000

Base 100.000000 0.00 0.00 0.00 331,062.60

31 Dec 2030 01 Nov 2010 01 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

9,622.150 NHDU Local 100.000000 0.00 0.00 0.00 9,622.151.000000

Base 100.000000 0.00 0.00 0.00 9,622.15

31 Dec 2030 01 Nov 2010 01 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

112,104.490 NHDX Local 100.000000 0.00 0.00 0.00 112,104.491.000000

Base 100.000000 0.00 0.00 0.00 112,104.49

31 Dec 2030 01 Nov 2010 01 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

2,157.540 NHDY Local 100.000000 0.00 0.00 0.00 2,157.541.000000

Base 100.000000 0.00 0.00 0.00 2,157.54
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Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
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Stl Date Fail Days Broker Name
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 01 Nov 2010 01 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

239.780 NHEH Local 100.000000 0.00 0.00 0.00 239.781.000000

Base 100.000000 0.00 0.00 0.00 239.78

31 Dec 2030 01 Nov 2010 01 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

27,319.460 NHEM Local 100.000000 0.00 0.00 0.00 27,319.461.000000

Base 100.000000 0.00 0.00 0.00 27,319.46

31 Dec 2030 01 Nov 2010 01 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND
101,829,172.260 NHEN Local 100.000000 0.00 0.00 0.00 101,829,172.261.000000

Base 100.000000 0.00 0.00 0.00 101,829,172.26

0.243% 31 Dec 20308611249L1 01 Nov 2010 01 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

0.120 NHES Local 100.000000 0.00 0.00 0.00 0.121.000000

Base 100.000000 0.00 0.00 0.00 0.12

0.246% 31 Dec 20308611249L1 01 Nov 2010 01 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

28,632.110 NHEU Local 100.000000 0.00 0.00 0.00 28,632.111.000000

Base 100.000000 0.00 0.00 0.00 28,632.11

1.000% 31 Dec 20308611249L1 01 Nov 2010 01 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

0.130 NHEW Local 100.000000 0.00 0.00 0.00 0.131.000000

Base 100.000000 0.00 0.00 0.00 0.13

0.246% 31 Dec 20308611249L1 01 Nov 2010 01 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

127,819.090 NHEX Local 100.000000 0.00 0.00 0.00 127,819.091.000000

Base 100.000000 0.00 0.00 0.00 127,819.09
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 01 Nov 2010 01 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

4,017.190 NHEY Local 100.000000 0.00 0.00 0.00 4,017.191.000000

Base 100.000000 0.00 0.00 0.00 4,017.19

31 Dec 2030 01 Nov 2010 01 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

14,217.410 NHEZ Local 100.000000 0.00 0.00 0.00 14,217.411.000000

Base 100.000000 0.00 0.00 0.00 14,217.41

31 Dec 2030 01 Nov 2010 01 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

364,525.260 NHFI Local 100.000000 0.00 0.00 0.00 364,525.261.000000

Base 100.000000 0.00 0.00 0.00 364,525.26

31 Dec 2030 01 Nov 2010 01 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

350,381.430 NHFJ Local 100.000000 0.00 0.00 0.00 350,381.431.000000

Base 100.000000 0.00 0.00 0.00 350,381.43

31 Dec 2030 01 Nov 2010 01 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,416,486.660 NHFS Local 100.000000 0.00 0.00 0.00 1,416,486.661.000000

Base 100.000000 0.00 0.00 0.00 1,416,486.66

31 Dec 2030 01 Nov 2010 01 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

421.750 NHHG Local 100.000000 0.00 0.00 0.00 421.751.000000

Base 100.000000 0.00 0.00 0.00 421.75

31 Dec 2030 01 Nov 2010 01 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

354,988.500 NHHL Local 100.000000 0.00 0.00 0.00 354,988.501.000000

Base 100.000000 0.00 0.00 0.00 354,988.50
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Base Currency: USD - US DOLLAR

31 Dec 2030 01 Nov 2010 01 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

3,374.700 NHHP Local 100.000000 0.00 0.00 0.00 3,374.701.000000

Base 100.000000 0.00 0.00 0.00 3,374.70

31 Dec 2030 01 Nov 2010 01 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

315.570 NHHV Local 100.000000 0.00 0.00 0.00 315.571.000000

Base 100.000000 0.00 0.00 0.00 315.57

31 Dec 2030 01 Nov 2010 01 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

910,156.030 NHHW Local 100.000000 0.00 0.00 0.00 910,156.031.000000

Base 100.000000 0.00 0.00 0.00 910,156.03

31 Dec 2030 01 Nov 2010 01 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

451,001.140 NHHY Local 100.000000 0.00 0.00 0.00 451,001.141.000000

Base 100.000000 0.00 0.00 0.00 451,001.14

0.243% 31 Dec 20308611249L1 01 Nov 2010 01 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,438.360 NHID Local 100.000000 0.00 0.00 0.00 1,438.361.000000

Base 100.000000 0.00 0.00 0.00 1,438.36

0.255% 31 Dec 20308611249L1 02 Nov 2010 02 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

874,835.490 NHDF Local 100.000000 0.00 0.00 0.00 874,835.491.000000

Base 100.000000 0.00 0.00 0.00 874,835.49

31 Dec 2030 02 Nov 2010 02 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

6,997.030 NHDM Local 100.000000 0.00 0.00 0.00 6,997.031.000000

Base 100.000000 0.00 0.00 0.00 6,997.03
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Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 02 Nov 2010 02 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,239,929.000 NHEL Local 100.000000 0.00 0.00 0.00 1,239,929.001.000000

Base 100.000000 0.00 0.00 0.00 1,239,929.00

31 Dec 2030 02 Nov 2010 02 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

190,655.620 NHEM Local 100.000000 0.00 0.00 0.00 190,655.621.000000

Base 100.000000 0.00 0.00 0.00 190,655.62

31 Dec 2030 02 Nov 2010 02 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,931,234.000 NHEN Local 100.000000 0.00 0.00 0.00 1,931,234.001.000000

Base 100.000000 0.00 0.00 0.00 1,931,234.00

31 Dec 2030 02 Nov 2010 02 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

769.130 NHEU Local 100.000000 0.00 0.00 0.00 769.131.000000

Base 100.000000 0.00 0.00 0.00 769.13

31 Dec 2030 02 Nov 2010 02 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

405,381.490 NHFI Local 100.000000 0.00 0.00 0.00 405,381.491.000000

Base 100.000000 0.00 0.00 0.00 405,381.49

31 Dec 2030 02 Nov 2010 02 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

10,500.700 NHHG Local 100.000000 0.00 0.00 0.00 10,500.701.000000

Base 100.000000 0.00 0.00 0.00 10,500.70

1.000% 31 Dec 20308611249L1 02 Nov 2010 02 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

311,143.670 NHHJ Local 100.000000 0.00 0.00 0.00 311,143.671.000000

Base 100.000000 0.00 0.00 0.00 311,143.67
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Units/Original Face

Trd Date
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Stl Date Fail Days Broker Name
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

0.255% 31 Dec 20308611249L1 02 Nov 2010 02 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

830,030.630 NHHL Local 100.000000 0.00 0.00 0.00 830,030.631.000000

Base 100.000000 0.00 0.00 0.00 830,030.63

1.000% 31 Dec 20308611249L1 02 Nov 2010 02 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,546,568.860 NHHM Local 100.000000 0.00 0.00 0.00 1,546,568.861.000000

Base 100.000000 0.00 0.00 0.00 1,546,568.86

0.255% 31 Dec 20308611249L1 02 Nov 2010 02 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

359,352.810 NHHW Local 100.000000 0.00 0.00 0.00 359,352.811.000000

Base 100.000000 0.00 0.00 0.00 359,352.81

31 Dec 2030 02 Nov 2010 02 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

9,149.000 NHHY Local 100.000000 0.00 0.00 0.00 9,149.001.000000

Base 100.000000 0.00 0.00 0.00 9,149.00

1.000% 31 Dec 20308611249L1 02 Nov 2010 02 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

101,311.990 NHHZ Local 100.000000 0.00 0.00 0.00 101,311.991.000000

Base 100.000000 0.00 0.00 0.00 101,311.99

0.243% 31 Dec 20308611249L1 02 Nov 2010 02 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,500,240.610 NHID Local 100.000000 0.00 0.00 0.00 2,500,240.611.000000

Base 100.000000 0.00 0.00 0.00 2,500,240.61

0.250% 31 Dec 20308611249L1 03 Nov 2010 03 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

87,516.730 NHDF Local 100.000000 0.00 0.00 0.00 87,516.731.000000

Base 100.000000 0.00 0.00 0.00 87,516.73
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Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 03 Nov 2010 03 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

20,738.960 NHDM Local 100.000000 0.00 0.00 0.00 20,738.961.000000

Base 100.000000 0.00 0.00 0.00 20,738.96

31 Dec 2030 03 Nov 2010 03 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

582,077.000 NHEL Local 100.000000 0.00 0.00 0.00 582,077.001.000000

Base 100.000000 0.00 0.00 0.00 582,077.00

31 Dec 2030 03 Nov 2010 03 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

548,365.500 NHEM Local 100.000000 0.00 0.00 0.00 548,365.501.000000

Base 100.000000 0.00 0.00 0.00 548,365.50

31 Dec 2030 03 Nov 2010 03 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

19,591.250 NHEU Local 100.000000 0.00 0.00 0.00 19,591.251.000000

Base 100.000000 0.00 0.00 0.00 19,591.25

31 Dec 2030 03 Nov 2010 03 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

416,107.550 NHFI Local 100.000000 0.00 0.00 0.00 416,107.551.000000

Base 100.000000 0.00 0.00 0.00 416,107.55

31 Dec 2030 03 Nov 2010 03 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

171,534.830 NHHJ Local 100.000000 0.00 0.00 0.00 171,534.831.000000

Base 100.000000 0.00 0.00 0.00 171,534.83

31 Dec 2030 03 Nov 2010 03 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

398,333.420 NHHO Local 100.000000 0.00 0.00 0.00 398,333.421.000000

Base 100.000000 0.00 0.00 0.00 398,333.42
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Base Currency: USD - US DOLLAR

31 Dec 2030 03 Nov 2010 03 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

398,167.180 NHHW Local 100.000000 0.00 0.00 0.00 398,167.181.000000

Base 100.000000 0.00 0.00 0.00 398,167.18

31 Dec 2030 03 Nov 2010 03 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

3,249.400 NHHY Local 100.000000 0.00 0.00 0.00 3,249.401.000000

Base 100.000000 0.00 0.00 0.00 3,249.40

0.242% 31 Dec 20308611249L1 04 Nov 2010 04 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

306,913.360 NHDF Local 100.000000 0.00 0.00 0.00 306,913.361.000000

Base 100.000000 0.00 0.00 0.00 306,913.36

31 Dec 2030 04 Nov 2010 04 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

8,395.130 NHDM Local 100.000000 0.00 0.00 0.00 8,395.131.000000

Base 100.000000 0.00 0.00 0.00 8,395.13

31 Dec 2030 04 Nov 2010 04 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

896,438.880 NHFI Local 100.000000 0.00 0.00 0.00 896,438.881.000000

Base 100.000000 0.00 0.00 0.00 896,438.88

31 Dec 2030 04 Nov 2010 04 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,325,000.000 NHHG Local 100.000000 0.00 0.00 0.00 1,325,000.001.000000

Base 100.000000 0.00 0.00 0.00 1,325,000.00

31 Dec 2030 04 Nov 2010 04 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

285,131.620 NHHW Local 100.000000 0.00 0.00 0.00 285,131.621.000000

Base 100.000000 0.00 0.00 0.00 285,131.62
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Base Currency: USD - US DOLLAR

31 Dec 2030 04 Nov 2010 04 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

13,828.980 NHHY Local 100.000000 0.00 0.00 0.00 13,828.981.000000

Base 100.000000 0.00 0.00 0.00 13,828.98

31 Dec 2030 04 Nov 2010 04 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

192,290.680 NHIB Local 100.000000 0.00 0.00 0.00 192,290.681.000000

Base 100.000000 0.00 0.00 0.00 192,290.68

0.239% 31 Dec 20308611249L1 05 Nov 2010 05 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

14,567.500 NHDG Local 100.000000 0.00 0.00 0.00 14,567.501.000000

Base 100.000000 0.00 0.00 0.00 14,567.50

31 Dec 2030 05 Nov 2010 05 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

8,674.520 NHDM Local 100.000000 0.00 0.00 0.00 8,674.521.000000

Base 100.000000 0.00 0.00 0.00 8,674.52

31 Dec 2030 05 Nov 2010 05 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

35,935.910 NHDY Local 100.000000 0.00 0.00 0.00 35,935.911.000000

Base 100.000000 0.00 0.00 0.00 35,935.91

31 Dec 2030 05 Nov 2010 05 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

32,938.050 NHEB Local 100.000000 0.00 0.00 0.00 32,938.051.000000

Base 100.000000 0.00 0.00 0.00 32,938.05

31 Dec 2030 05 Nov 2010 05 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,431,728.000 NHEM Local 100.000000 0.00 0.00 0.00 1,431,728.001.000000

Base 100.000000 0.00 0.00 0.00 1,431,728.00
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Base Currency: USD - US DOLLAR

31 Dec 2030 05 Nov 2010 05 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

8,753.000 NHEU Local 100.000000 0.00 0.00 0.00 8,753.001.000000

Base 100.000000 0.00 0.00 0.00 8,753.00

31 Dec 2030 05 Nov 2010 05 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

189,109.360 NHEY Local 100.000000 0.00 0.00 0.00 189,109.361.000000

Base 100.000000 0.00 0.00 0.00 189,109.36

31 Dec 2030 05 Nov 2010 05 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,159,133.010 NHFI Local 100.000000 0.00 0.00 0.00 1,159,133.011.000000

Base 100.000000 0.00 0.00 0.00 1,159,133.01

31 Dec 2030 05 Nov 2010 05 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

10,469.140 NHHG Local 100.000000 0.00 0.00 0.00 10,469.141.000000

Base 100.000000 0.00 0.00 0.00 10,469.14

31 Dec 2030 05 Nov 2010 05 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

21,845.910 NHHL Local 100.000000 0.00 0.00 0.00 21,845.911.000000

Base 100.000000 0.00 0.00 0.00 21,845.91

1.000% 31 Dec 20308611249L1 05 Nov 2010 05 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

26,593.180 NHHM Local 100.000000 0.00 0.00 0.00 26,593.181.000000

Base 100.000000 0.00 0.00 0.00 26,593.18

0.239% 31 Dec 20308611249L1 05 Nov 2010 05 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

153,837.260 NHHW Local 100.000000 0.00 0.00 0.00 153,837.261.000000

Base 100.000000 0.00 0.00 0.00 153,837.26
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Base Currency: USD - US DOLLAR

31 Dec 2030 05 Nov 2010 05 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

2,447.750 NHHY Local 100.000000 0.00 0.00 0.00 2,447.751.000000

Base 100.000000 0.00 0.00 0.00 2,447.75

31 Dec 2030 05 Nov 2010 05 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,289.340 NHHZ Local 100.000000 0.00 0.00 0.00 1,289.341.000000

Base 100.000000 0.00 0.00 0.00 1,289.34

0.233% 31 Dec 20308611249L1 08 Nov 2010 08 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

21,620.000 NHDF Local 100.000000 0.00 0.00 0.00 21,620.001.000000

Base 100.000000 0.00 0.00 0.00 21,620.00

31 Dec 2030 08 Nov 2010 08 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

600,245.980 NHDG Local 100.000000 0.00 0.00 0.00 600,245.981.000000

Base 100.000000 0.00 0.00 0.00 600,245.98

31 Dec 2030 08 Nov 2010 08 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

7,730.890 NHDM Local 100.000000 0.00 0.00 0.00 7,730.891.000000

Base 100.000000 0.00 0.00 0.00 7,730.89

31 Dec 2030 08 Nov 2010 08 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

177,427.630 NHDX Local 100.000000 0.00 0.00 0.00 177,427.631.000000

Base 100.000000 0.00 0.00 0.00 177,427.63

31 Dec 2030 08 Nov 2010 08 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

444,186.070 NHDZ Local 100.000000 0.00 0.00 0.00 444,186.071.000000

Base 100.000000 0.00 0.00 0.00 444,186.07
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31 Dec 2030 08 Nov 2010 08 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

180,078.000 NHEM Local 100.000000 0.00 0.00 0.00 180,078.001.000000

Base 100.000000 0.00 0.00 0.00 180,078.00

31 Dec 2030 08 Nov 2010 08 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

447,533.610 NHEN Local 100.000000 0.00 0.00 0.00 447,533.611.000000

Base 100.000000 0.00 0.00 0.00 447,533.61

31 Dec 2030 08 Nov 2010 08 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

18,722.400 NHEU Local 100.000000 0.00 0.00 0.00 18,722.401.000000

Base 100.000000 0.00 0.00 0.00 18,722.40

31 Dec 2030 08 Nov 2010 08 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

313,898.090 NHFS Local 100.000000 0.00 0.00 0.00 313,898.091.000000

Base 100.000000 0.00 0.00 0.00 313,898.09

31 Dec 2030 08 Nov 2010 08 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

79,119.000 NHHG Local 100.000000 0.00 0.00 0.00 79,119.001.000000

Base 100.000000 0.00 0.00 0.00 79,119.00

31 Dec 2030 08 Nov 2010 08 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

25,172.150 NHHL Local 100.000000 0.00 0.00 0.00 25,172.151.000000

Base 100.000000 0.00 0.00 0.00 25,172.15

31 Dec 2030 08 Nov 2010 08 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

396,091.680 NHHP Local 100.000000 0.00 0.00 0.00 396,091.681.000000

Base 100.000000 0.00 0.00 0.00 396,091.68
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31 Dec 2030 08 Nov 2010 08 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,706.480 NHHY Local 100.000000 0.00 0.00 0.00 1,706.481.000000

Base 100.000000 0.00 0.00 0.00 1,706.48

31 Dec 2030 08 Nov 2010 08 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

26,748.830 NHHZ Local 100.000000 0.00 0.00 0.00 26,748.831.000000

Base 100.000000 0.00 0.00 0.00 26,748.83

0.229% 31 Dec 20308611249L1 09 Nov 2010 09 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

282,146.640 NHDF Local 100.000000 0.00 0.00 0.00 282,146.641.000000

Base 100.000000 0.00 0.00 0.00 282,146.64

0.233% 31 Dec 20308611249L1 09 Nov 2010 09 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

6,414.390 NHDM Local 100.000000 0.00 0.00 0.00 6,414.391.000000

Base 100.000000 0.00 0.00 0.00 6,414.39

0.229% 31 Dec 20308611249L1 09 Nov 2010 09 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

79,277.490 NHEB Local 100.000000 0.00 0.00 0.00 79,277.491.000000

Base 100.000000 0.00 0.00 0.00 79,277.49

31 Dec 2030 09 Nov 2010 09 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,683,588.610 NHEL Local 100.000000 0.00 0.00 0.00 1,683,588.611.000000

Base 100.000000 0.00 0.00 0.00 1,683,588.61

31 Dec 2030 09 Nov 2010 09 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

193,308.440 NHEX Local 100.000000 0.00 0.00 0.00 193,308.441.000000

Base 100.000000 0.00 0.00 0.00 193,308.44
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31 Dec 2030 09 Nov 2010 09 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

223,453.520 NHFI Local 100.000000 0.00 0.00 0.00 223,453.521.000000

Base 100.000000 0.00 0.00 0.00 223,453.52

0.233% 31 Dec 20308611249L1 09 Nov 2010 09 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

885,982.710 NHHL Local 100.000000 0.00 0.00 0.00 885,982.711.000000

Base 100.000000 0.00 0.00 0.00 885,982.71

1.000% 31 Dec 20308611249L1 09 Nov 2010 09 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

463,890.790 NHHM Local 100.000000 0.00 0.00 0.00 463,890.791.000000

Base 100.000000 0.00 0.00 0.00 463,890.79

0.233% 31 Dec 20308611249L1 09 Nov 2010 09 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

9,434.700 NHHY Local 100.000000 0.00 0.00 0.00 9,434.701.000000

Base 100.000000 0.00 0.00 0.00 9,434.70

0.221% 31 Dec 20308611249L1 10 Nov 2010 10 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

70,888.700 NHDG Local 100.000000 0.00 0.00 0.00 70,888.701.000000

Base 100.000000 0.00 0.00 0.00 70,888.70

31 Dec 2030 10 Nov 2010 10 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

13,558.320 NHDM Local 100.000000 0.00 0.00 0.00 13,558.321.000000

Base 100.000000 0.00 0.00 0.00 13,558.32

31 Dec 2030 10 Nov 2010 10 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

2,746.800 NHDU Local 100.000000 0.00 0.00 0.00 2,746.801.000000

Base 100.000000 0.00 0.00 0.00 2,746.80
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31 Dec 2030 10 Nov 2010 10 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

211,098.370 NHDY Local 100.000000 0.00 0.00 0.00 211,098.371.000000

Base 100.000000 0.00 0.00 0.00 211,098.37

31 Dec 2030 10 Nov 2010 10 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

13,116.750 NHEU Local 100.000000 0.00 0.00 0.00 13,116.751.000000

Base 100.000000 0.00 0.00 0.00 13,116.75

31 Dec 2030 10 Nov 2010 10 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

6,954.840 NHEZ Local 100.000000 0.00 0.00 0.00 6,954.841.000000

Base 100.000000 0.00 0.00 0.00 6,954.84

31 Dec 2030 10 Nov 2010 10 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

30,797.500 NHFI Local 100.000000 0.00 0.00 0.00 30,797.501.000000

Base 100.000000 0.00 0.00 0.00 30,797.50

31 Dec 2030 10 Nov 2010 10 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

748,964.800 NHHL Local 100.000000 0.00 0.00 0.00 748,964.801.000000

Base 100.000000 0.00 0.00 0.00 748,964.80

31 Dec 2030 10 Nov 2010 10 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

166,182.580 NHHO Local 100.000000 0.00 0.00 0.00 166,182.581.000000

Base 100.000000 0.00 0.00 0.00 166,182.58

31 Dec 2030 10 Nov 2010 10 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

2,843.310 NHHZ Local 100.000000 0.00 0.00 0.00 2,843.311.000000

Base 100.000000 0.00 0.00 0.00 2,843.31
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0.220% 31 Dec 20308611249L1 12 Nov 2010 12 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

18,119.750 NHDG Local 100.000000 0.00 0.00 0.00 18,119.751.000000

Base 100.000000 0.00 0.00 0.00 18,119.75

31 Dec 2030 12 Nov 2010 12 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

33,780.320 NHDM Local 100.000000 0.00 0.00 0.00 33,780.321.000000

Base 100.000000 0.00 0.00 0.00 33,780.32

31 Dec 2030 12 Nov 2010 12 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

36,097.400 NHDY Local 100.000000 0.00 0.00 0.00 36,097.401.000000

Base 100.000000 0.00 0.00 0.00 36,097.40

31 Dec 2030 12 Nov 2010 12 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

8,982.000 NHEM Local 100.000000 0.00 0.00 0.00 8,982.001.000000

Base 100.000000 0.00 0.00 0.00 8,982.00

31 Dec 2030 12 Nov 2010 12 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

14,183,822.910 NHEN Local 100.000000 0.00 0.00 0.00 14,183,822.911.000000

Base 100.000000 0.00 0.00 0.00 14,183,822.91

31 Dec 2030 12 Nov 2010 12 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

17,008.920 NHEU Local 100.000000 0.00 0.00 0.00 17,008.921.000000

Base 100.000000 0.00 0.00 0.00 17,008.92

31 Dec 2030 12 Nov 2010 12 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

4,770.000 NHEY Local 100.000000 0.00 0.00 0.00 4,770.001.000000

Base 100.000000 0.00 0.00 0.00 4,770.00
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31 Dec 2030 12 Nov 2010 12 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

39,429.930 NHFI Local 100.000000 0.00 0.00 0.00 39,429.931.000000

Base 100.000000 0.00 0.00 0.00 39,429.93

0.243% 31 Dec 20308611249L1 12 Nov 2010 12 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

0.190 NHFN Local 100.000000 0.00 0.00 0.00 0.191.000000

Base 100.000000 0.00 0.00 0.00 0.19

0.220% 31 Dec 20308611249L1 12 Nov 2010 12 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

137,865.570 NHHJ Local 100.000000 0.00 0.00 0.00 137,865.571.000000

Base 100.000000 0.00 0.00 0.00 137,865.57

31 Dec 2030 12 Nov 2010 12 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

57,776.970 NHHL Local 100.000000 0.00 0.00 0.00 57,776.971.000000

Base 100.000000 0.00 0.00 0.00 57,776.97

1.000% 31 Dec 20308611249L1 12 Nov 2010 12 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,567,650.770 NHHM Local 100.000000 0.00 0.00 0.00 1,567,650.771.000000

Base 100.000000 0.00 0.00 0.00 1,567,650.77

0.220% 31 Dec 20308611249L1 12 Nov 2010 12 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

9,080,474.020 NHHP Local 100.000000 0.00 0.00 0.00 9,080,474.021.000000

Base 100.000000 0.00 0.00 0.00 9,080,474.02

31 Dec 2030 12 Nov 2010 12 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

32,476.000 NHHY Local 100.000000 0.00 0.00 0.00 32,476.001.000000

Base 100.000000 0.00 0.00 0.00 32,476.00
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31 Dec 2030 12 Nov 2010 12 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

6,469.210 NHHZ Local 100.000000 0.00 0.00 0.00 6,469.211.000000

Base 100.000000 0.00 0.00 0.00 6,469.21

31 Dec 2030 12 Nov 2010 12 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

69,654.860 NHIB Local 100.000000 0.00 0.00 0.00 69,654.861.000000

Base 100.000000 0.00 0.00 0.00 69,654.86

0.231% 31 Dec 20308611249L1 15 Nov 2010 15 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,117,874.160 NHDG Local 100.000000 0.00 0.00 0.00 1,117,874.161.000000

Base 100.000000 0.00 0.00 0.00 1,117,874.16

0.233% 31 Dec 20308611249L1 15 Nov 2010 15 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

8,509.600 NHDJ Local 100.000000 0.00 0.00 0.00 8,509.601.000000

Base 100.000000 0.00 0.00 0.00 8,509.60

0.231% 31 Dec 20308611249L1 15 Nov 2010 15 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

150,005.830 NHDM Local 100.000000 0.00 0.00 0.00 150,005.831.000000

Base 100.000000 0.00 0.00 0.00 150,005.83

31 Dec 2030 15 Nov 2010 15 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

212,819.030 NHEN Local 100.000000 0.00 0.00 0.00 212,819.031.000000

Base 100.000000 0.00 0.00 0.00 212,819.03

31 Dec 2030 15 Nov 2010 15 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

91,964.240 NHEU Local 100.000000 0.00 0.00 0.00 91,964.241.000000

Base 100.000000 0.00 0.00 0.00 91,964.24
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31 Dec 2030 15 Nov 2010 15 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

2,207.000 NHEY Local 100.000000 0.00 0.00 0.00 2,207.001.000000

Base 100.000000 0.00 0.00 0.00 2,207.00

31 Dec 2030 15 Nov 2010 15 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,025,396.540 NHFI Local 100.000000 0.00 0.00 0.00 1,025,396.541.000000

Base 100.000000 0.00 0.00 0.00 1,025,396.54

31 Dec 2030 15 Nov 2010 15 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,133,213.590 NHFJ Local 100.000000 0.00 0.00 0.00 1,133,213.591.000000

Base 100.000000 0.00 0.00 0.00 1,133,213.59

31 Dec 2030 15 Nov 2010 15 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

4,662,317.740 NHFS Local 100.000000 0.00 0.00 0.00 4,662,317.741.000000

Base 100.000000 0.00 0.00 0.00 4,662,317.74

31 Dec 2030 15 Nov 2010 15 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

231,735.540 NHHL Local 100.000000 0.00 0.00 0.00 231,735.541.000000

Base 100.000000 0.00 0.00 0.00 231,735.54

1.000% 31 Dec 20308611249L1 15 Nov 2010 15 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

241,442.750 NHHM Local 100.000000 0.00 0.00 0.00 241,442.751.000000

Base 100.000000 0.00 0.00 0.00 241,442.75

0.231% 31 Dec 20308611249L1 15 Nov 2010 15 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

503,530.620 NHHP Local 100.000000 0.00 0.00 0.00 503,530.621.000000

Base 100.000000 0.00 0.00 0.00 503,530.62
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31 Dec 2030 15 Nov 2010 15 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

131,328.550 NHHY Local 100.000000 0.00 0.00 0.00 131,328.551.000000

Base 100.000000 0.00 0.00 0.00 131,328.55

31 Dec 2030 15 Nov 2010 15 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

31,356.800 NHHZ Local 100.000000 0.00 0.00 0.00 31,356.801.000000

Base 100.000000 0.00 0.00 0.00 31,356.80

31 Dec 2030 15 Nov 2010 15 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

462,746.080 NHID Local 100.000000 0.00 0.00 0.00 462,746.081.000000

Base 100.000000 0.00 0.00 0.00 462,746.08

0.247% 31 Dec 20308611249L1 16 Nov 2010 16 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,784,768.820 NHDF Local 100.000000 0.00 0.00 0.00 1,784,768.821.000000

Base 100.000000 0.00 0.00 0.00 1,784,768.82

31 Dec 2030 16 Nov 2010 16 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

48,233.310 NHEB Local 100.000000 0.00 0.00 0.00 48,233.311.000000

Base 100.000000 0.00 0.00 0.00 48,233.31

31 Dec 2030 16 Nov 2010 16 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

22,986.750 NHEM Local 100.000000 0.00 0.00 0.00 22,986.751.000000

Base 100.000000 0.00 0.00 0.00 22,986.75

31 Dec 2030 16 Nov 2010 16 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

437,817.450 NHEZ Local 100.000000 0.00 0.00 0.00 437,817.451.000000

Base 100.000000 0.00 0.00 0.00 437,817.45
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31 Dec 2030 16 Nov 2010 16 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

2,137.310 NHFI Local 100.000000 0.00 0.00 0.00 2,137.311.000000

Base 100.000000 0.00 0.00 0.00 2,137.31

31 Dec 2030 16 Nov 2010 16 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

609,990.130 NHFJ Local 100.000000 0.00 0.00 0.00 609,990.131.000000

Base 100.000000 0.00 0.00 0.00 609,990.13

31 Dec 2030 16 Nov 2010 16 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

11,528.460 NHFS Local 100.000000 0.00 0.00 0.00 11,528.461.000000

Base 100.000000 0.00 0.00 0.00 11,528.46

31 Dec 2030 16 Nov 2010 16 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

421,668.390 NHHL Local 100.000000 0.00 0.00 0.00 421,668.391.000000

Base 100.000000 0.00 0.00 0.00 421,668.39

31 Dec 2030 16 Nov 2010 16 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

2,695.500 NHHY Local 100.000000 0.00 0.00 0.00 2,695.501.000000

Base 100.000000 0.00 0.00 0.00 2,695.50

1.000% 31 Dec 20308611249L1 01 Nov 2010 01 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1.710 NHEF Local 100.000000 0.00 0.00 0.00 1.711.000000

Base 100.000000 0.00 0.00 0.00 1.71

0.238% 31 Dec 20308611249L1 17 Nov 2010 17 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,525.470 NHDU Local 100.000000 0.00 0.00 0.00 1,525.471.000000

Base 100.000000 0.00 0.00 0.00 1,525.47
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31 Dec 2030 17 Nov 2010 17 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,312.510 NHDX Local 100.000000 0.00 0.00 0.00 1,312.511.000000

Base 100.000000 0.00 0.00 0.00 1,312.51

31 Dec 2030 17 Nov 2010 17 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

280.800 NHEU Local 100.000000 0.00 0.00 0.00 280.801.000000

Base 100.000000 0.00 0.00 0.00 280.80

31 Dec 2030 17 Nov 2010 17 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

177,545.420 NHFI Local 100.000000 0.00 0.00 0.00 177,545.421.000000

Base 100.000000 0.00 0.00 0.00 177,545.42

31 Dec 2030 17 Nov 2010 17 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

795,240.130 NHFJ Local 100.000000 0.00 0.00 0.00 795,240.131.000000

Base 100.000000 0.00 0.00 0.00 795,240.13

31 Dec 2030 17 Nov 2010 17 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

5,396,006.200 NHFS Local 100.000000 0.00 0.00 0.00 5,396,006.201.000000

Base 100.000000 0.00 0.00 0.00 5,396,006.20

1.000% 31 Dec 20308611249L1 17 Nov 2010 17 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

11,167.990 NHFV Local 100.000000 0.00 0.00 0.00 11,167.991.000000

Base 100.000000 0.00 0.00 0.00 11,167.99

0.238% 31 Dec 20308611249L1 17 Nov 2010 17 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

6,774.830 NHHG Local 100.000000 0.00 0.00 0.00 6,774.831.000000

Base 100.000000 0.00 0.00 0.00 6,774.83
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31 Dec 2030 17 Nov 2010 17 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

27,840.860 NHHL Local 100.000000 0.00 0.00 0.00 27,840.861.000000

Base 100.000000 0.00 0.00 0.00 27,840.86

1.000% 31 Dec 20308611249L1 17 Nov 2010 17 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

7,425.810 NHHM Local 100.000000 0.00 0.00 0.00 7,425.811.000000

Base 100.000000 0.00 0.00 0.00 7,425.81

0.238% 31 Dec 20308611249L1 17 Nov 2010 17 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

36,996.820 NHHO Local 100.000000 0.00 0.00 0.00 36,996.821.000000

Base 100.000000 0.00 0.00 0.00 36,996.82

31 Dec 2030 17 Nov 2010 17 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,844,564.820 NHHP Local 100.000000 0.00 0.00 0.00 1,844,564.821.000000

Base 100.000000 0.00 0.00 0.00 1,844,564.82

1.000% 31 Dec 20308611249L1 17 Nov 2010 17 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

10,094,673.200 NHHW Local 100.000000 0.00 0.00 0.00 10,094,673.201.000000

Base 100.000000 0.00 0.00 0.00 10,094,673.20

0.238% 31 Dec 20308611249L1 17 Nov 2010 17 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

10,657.900 NHHY Local 100.000000 0.00 0.00 0.00 10,657.901.000000

Base 100.000000 0.00 0.00 0.00 10,657.90

31 Dec 2030 17 Nov 2010 17 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

75,548.850 NHHZ Local 100.000000 0.00 0.00 0.00 75,548.851.000000

Base 100.000000 0.00 0.00 0.00 75,548.85



Prepared by State StreetPage 81

Purchase Report by Report Date
Composite

to April 18, 2011View Date:December 31, 2010October 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

1.000% 31 Dec 20308611249L1 17 Nov 2010 17 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

9,197.820 NHIA Local 100.000000 0.00 0.00 0.00 9,197.821.000000

Base 100.000000 0.00 0.00 0.00 9,197.82

0.238% 31 Dec 20308611249L1 17 Nov 2010 17 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

553.000 NHIB Local 100.000000 0.00 0.00 0.00 553.001.000000

Base 100.000000 0.00 0.00 0.00 553.00

31 Dec 2030 17 Nov 2010 17 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

998,145.310 NHID Local 100.000000 0.00 0.00 0.00 998,145.311.000000

Base 100.000000 0.00 0.00 0.00 998,145.31

0.232% 31 Dec 20308611249L1 18 Nov 2010 18 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

22,297.850 NHDF Local 100.000000 0.00 0.00 0.00 22,297.851.000000

Base 100.000000 0.00 0.00 0.00 22,297.85

31 Dec 2030 18 Nov 2010 18 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

259,616.000 NHDM Local 100.000000 0.00 0.00 0.00 259,616.001.000000

Base 100.000000 0.00 0.00 0.00 259,616.00

31 Dec 2030 18 Nov 2010 18 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

5,333.810 NHDU Local 100.000000 0.00 0.00 0.00 5,333.811.000000

Base 100.000000 0.00 0.00 0.00 5,333.81

31 Dec 2030 18 Nov 2010 18 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

153,773.910 NHDY Local 100.000000 0.00 0.00 0.00 153,773.911.000000

Base 100.000000 0.00 0.00 0.00 153,773.91
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31 Dec 2030 18 Nov 2010 18 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

2,780,183.710 NHDZ Local 100.000000 0.00 0.00 0.00 2,780,183.711.000000

Base 100.000000 0.00 0.00 0.00 2,780,183.71

31 Dec 2030 18 Nov 2010 18 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

155,661.510 NHEM Local 100.000000 0.00 0.00 0.00 155,661.511.000000

Base 100.000000 0.00 0.00 0.00 155,661.51

31 Dec 2030 18 Nov 2010 18 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

2,331,732.040 NHEN Local 100.000000 0.00 0.00 0.00 2,331,732.041.000000

Base 100.000000 0.00 0.00 0.00 2,331,732.04

31 Dec 2030 18 Nov 2010 18 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

231,697.800 NHEU Local 100.000000 0.00 0.00 0.00 231,697.801.000000

Base 100.000000 0.00 0.00 0.00 231,697.80

31 Dec 2030 18 Nov 2010 18 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

3,185,195.740 NHFI Local 100.000000 0.00 0.00 0.00 3,185,195.741.000000

Base 100.000000 0.00 0.00 0.00 3,185,195.74

31 Dec 2030 18 Nov 2010 18 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

4,897.000 NHHG Local 100.000000 0.00 0.00 0.00 4,897.001.000000

Base 100.000000 0.00 0.00 0.00 4,897.00

31 Dec 2030 18 Nov 2010 18 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

86,701.340 NHHJ Local 100.000000 0.00 0.00 0.00 86,701.341.000000

Base 100.000000 0.00 0.00 0.00 86,701.34
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31 Dec 2030 18 Nov 2010 18 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

97,577.240 NHHL Local 100.000000 0.00 0.00 0.00 97,577.241.000000

Base 100.000000 0.00 0.00 0.00 97,577.24

1.000% 31 Dec 20308611249L1 18 Nov 2010 18 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

0.010 NHHM Local 100.000000 0.00 0.00 0.00 0.011.000000

Base 100.000000 0.00 0.00 0.00 0.01

0.232% 31 Dec 20308611249L1 18 Nov 2010 18 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

117,543.790 NHHO Local 100.000000 0.00 0.00 0.00 117,543.791.000000

Base 100.000000 0.00 0.00 0.00 117,543.79

31 Dec 2030 18 Nov 2010 18 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

598,620.040 NHHP Local 100.000000 0.00 0.00 0.00 598,620.041.000000

Base 100.000000 0.00 0.00 0.00 598,620.04

31 Dec 2030 18 Nov 2010 18 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

119,273.310 NHHW Local 100.000000 0.00 0.00 0.00 119,273.311.000000

Base 100.000000 0.00 0.00 0.00 119,273.31

31 Dec 2030 18 Nov 2010 18 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

50,027.010 NHHY Local 100.000000 0.00 0.00 0.00 50,027.011.000000

Base 100.000000 0.00 0.00 0.00 50,027.01

31 Dec 2030 18 Nov 2010 18 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

3,123.690 NHHZ Local 100.000000 0.00 0.00 0.00 3,123.691.000000

Base 100.000000 0.00 0.00 0.00 3,123.69



Prepared by State StreetPage 84

Purchase Report by Report Date
Composite

to April 18, 2011View Date:December 31, 2010October 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

0.237% 31 Dec 20308611249L1 19 Nov 2010 19 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,315.560 NHDF Local 100.000000 0.00 0.00 0.00 1,315.561.000000

Base 100.000000 0.00 0.00 0.00 1,315.56

31 Dec 2030 19 Nov 2010 19 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

5,087.500 NHDJ Local 100.000000 0.00 0.00 0.00 5,087.501.000000

Base 100.000000 0.00 0.00 0.00 5,087.50

31 Dec 2030 19 Nov 2010 19 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

10,589.320 NHDM Local 100.000000 0.00 0.00 0.00 10,589.321.000000

Base 100.000000 0.00 0.00 0.00 10,589.32

31 Dec 2030 19 Nov 2010 19 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,000,760.240 NHEM Local 100.000000 0.00 0.00 0.00 1,000,760.241.000000

Base 100.000000 0.00 0.00 0.00 1,000,760.24

31 Dec 2030 19 Nov 2010 19 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

8,520,614.290 NHEN Local 100.000000 0.00 0.00 0.00 8,520,614.291.000000

Base 100.000000 0.00 0.00 0.00 8,520,614.29

31 Dec 2030 19 Nov 2010 19 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

437.100 NHEU Local 100.000000 0.00 0.00 0.00 437.101.000000

Base 100.000000 0.00 0.00 0.00 437.10

31 Dec 2030 19 Nov 2010 19 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

17,812.500 NHFJ Local 100.000000 0.00 0.00 0.00 17,812.501.000000

Base 100.000000 0.00 0.00 0.00 17,812.50
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Trd Date
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 19 Nov 2010 19 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

62,404.100 NHFS Local 100.000000 0.00 0.00 0.00 62,404.101.000000

Base 100.000000 0.00 0.00 0.00 62,404.10

31 Dec 2030 19 Nov 2010 19 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

396,765.490 NHHL Local 100.000000 0.00 0.00 0.00 396,765.491.000000

Base 100.000000 0.00 0.00 0.00 396,765.49

31 Dec 2030 19 Nov 2010 19 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

442,761.940 NHHO Local 100.000000 0.00 0.00 0.00 442,761.941.000000

Base 100.000000 0.00 0.00 0.00 442,761.94

31 Dec 2030 19 Nov 2010 19 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

2,590,548.320 NHHW Local 100.000000 0.00 0.00 0.00 2,590,548.321.000000

Base 100.000000 0.00 0.00 0.00 2,590,548.32

31 Dec 2030 19 Nov 2010 19 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

18,282.490 NHHY Local 100.000000 0.00 0.00 0.00 18,282.491.000000

Base 100.000000 0.00 0.00 0.00 18,282.49

31 Dec 2030 19 Nov 2010 19 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

7,350.980 NHHZ Local 100.000000 0.00 0.00 0.00 7,350.981.000000

Base 100.000000 0.00 0.00 0.00 7,350.98

0.230% 31 Dec 20308611249L1 22 Nov 2010 22 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

42,271.000 NHDF Local 100.000000 0.00 0.00 0.00 42,271.001.000000

Base 100.000000 0.00 0.00 0.00 42,271.00
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Base Currency: USD - US DOLLAR

31 Dec 2030 22 Nov 2010 22 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

24,976.890 NHDM Local 100.000000 0.00 0.00 0.00 24,976.891.000000

Base 100.000000 0.00 0.00 0.00 24,976.89

0.238% 31 Dec 20308611249L1 22 Nov 2010 22 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

168,088.700 NHEH Local 100.000000 0.00 0.00 0.00 168,088.701.000000

Base 100.000000 0.00 0.00 0.00 168,088.70

0.230% 31 Dec 20308611249L1 22 Nov 2010 22 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,500,000.000 NHEL Local 100.000000 0.00 0.00 0.00 1,500,000.001.000000

Base 100.000000 0.00 0.00 0.00 1,500,000.00

31 Dec 2030 22 Nov 2010 22 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

6,009.810 NHEU Local 100.000000 0.00 0.00 0.00 6,009.811.000000

Base 100.000000 0.00 0.00 0.00 6,009.81

31 Dec 2030 22 Nov 2010 22 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

93,887.450 NHEX Local 100.000000 0.00 0.00 0.00 93,887.451.000000

Base 100.000000 0.00 0.00 0.00 93,887.45

31 Dec 2030 22 Nov 2010 22 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

232,282.790 NHEZ Local 100.000000 0.00 0.00 0.00 232,282.791.000000

Base 100.000000 0.00 0.00 0.00 232,282.79

31 Dec 2030 22 Nov 2010 22 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

364,124.730 NHFI Local 100.000000 0.00 0.00 0.00 364,124.731.000000

Base 100.000000 0.00 0.00 0.00 364,124.73
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Base Currency: USD - US DOLLAR

31 Dec 2030 22 Nov 2010 22 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

20,586.530 NHFJ Local 100.000000 0.00 0.00 0.00 20,586.531.000000

Base 100.000000 0.00 0.00 0.00 20,586.53

31 Dec 2030 22 Nov 2010 22 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,974,554.300 NHFS Local 100.000000 0.00 0.00 0.00 1,974,554.301.000000

Base 100.000000 0.00 0.00 0.00 1,974,554.30

31 Dec 2030 22 Nov 2010 22 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

216,534.210 NHHW Local 100.000000 0.00 0.00 0.00 216,534.211.000000

Base 100.000000 0.00 0.00 0.00 216,534.21

31 Dec 2030 22 Nov 2010 22 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

31,375.210 NHHY Local 100.000000 0.00 0.00 0.00 31,375.211.000000

Base 100.000000 0.00 0.00 0.00 31,375.21

31 Dec 2030 22 Nov 2010 22 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

3,571.780 NHHZ Local 100.000000 0.00 0.00 0.00 3,571.781.000000

Base 100.000000 0.00 0.00 0.00 3,571.78

1.000% 31 Dec 20308611249L1 22 Nov 2010 22 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

39.370 NHIA Local 100.000000 0.00 0.00 0.00 39.371.000000

Base 100.000000 0.00 0.00 0.00 39.37

0.221% 31 Dec 20308611249L1 23 Nov 2010 23 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,632,328.300 NHDF Local 100.000000 0.00 0.00 0.00 1,632,328.301.000000

Base 100.000000 0.00 0.00 0.00 1,632,328.30
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Base Currency: USD - US DOLLAR

31 Dec 2030 23 Nov 2010 23 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

3,915.000 NHDX Local 100.000000 0.00 0.00 0.00 3,915.001.000000

Base 100.000000 0.00 0.00 0.00 3,915.00

31 Dec 2030 23 Nov 2010 23 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,514,052.750 NHDY Local 100.000000 0.00 0.00 0.00 1,514,052.751.000000

Base 100.000000 0.00 0.00 0.00 1,514,052.75

31 Dec 2030 23 Nov 2010 23 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

41,516.600 NHEB Local 100.000000 0.00 0.00 0.00 41,516.601.000000

Base 100.000000 0.00 0.00 0.00 41,516.60

31 Dec 2030 23 Nov 2010 23 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

14,397.750 NHEG Local 100.000000 0.00 0.00 0.00 14,397.751.000000

Base 100.000000 0.00 0.00 0.00 14,397.75

31 Dec 2030 23 Nov 2010 23 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,088.660 NHEU Local 100.000000 0.00 0.00 0.00 1,088.661.000000

Base 100.000000 0.00 0.00 0.00 1,088.66

31 Dec 2030 23 Nov 2010 23 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

89,295.670 NHEX Local 100.000000 0.00 0.00 0.00 89,295.671.000000

Base 100.000000 0.00 0.00 0.00 89,295.67

31 Dec 2030 23 Nov 2010 23 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

41,543.810 NHFI Local 100.000000 0.00 0.00 0.00 41,543.811.000000

Base 100.000000 0.00 0.00 0.00 41,543.81
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31 Dec 2030 23 Nov 2010 23 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

568,111.670 NHFJ Local 100.000000 0.00 0.00 0.00 568,111.671.000000

Base 100.000000 0.00 0.00 0.00 568,111.67

31 Dec 2030 23 Nov 2010 23 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,982,463.430 NHHL Local 100.000000 0.00 0.00 0.00 1,982,463.431.000000

Base 100.000000 0.00 0.00 0.00 1,982,463.43

31 Dec 2030 23 Nov 2010 23 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

27,338.710 NHHY Local 100.000000 0.00 0.00 0.00 27,338.711.000000

Base 100.000000 0.00 0.00 0.00 27,338.71

31 Dec 2030 23 Nov 2010 23 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

9,346.480 NHHZ Local 100.000000 0.00 0.00 0.00 9,346.481.000000

Base 100.000000 0.00 0.00 0.00 9,346.48

0.221% 31 Dec 20308611249L1 24 Nov 2010 24 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

3,253.540 NHDM Local 100.000000 0.00 0.00 0.00 3,253.541.000000

Base 100.000000 0.00 0.00 0.00 3,253.54

31 Dec 2030 24 Nov 2010 24 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

18,647.280 NHDU Local 100.000000 0.00 0.00 0.00 18,647.281.000000

Base 100.000000 0.00 0.00 0.00 18,647.28

31 Dec 2030 24 Nov 2010 24 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

2,022,189.110 NHDY Local 100.000000 0.00 0.00 0.00 2,022,189.111.000000

Base 100.000000 0.00 0.00 0.00 2,022,189.11
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1.000% 31 Dec 20308611249L1 24 Nov 2010 24 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

4,191,771.240 NHDZ Local 100.000000 0.00 0.00 0.00 4,191,771.241.000000

Base 100.000000 0.00 0.00 0.00 4,191,771.24

0.221% 31 Dec 20308611249L1 24 Nov 2010 24 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

697,939.000 NHEN Local 100.000000 0.00 0.00 0.00 697,939.001.000000

Base 100.000000 0.00 0.00 0.00 697,939.00

31 Dec 2030 24 Nov 2010 24 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

3,562,812.500 NHFJ Local 100.000000 0.00 0.00 0.00 3,562,812.501.000000

Base 100.000000 0.00 0.00 0.00 3,562,812.50

31 Dec 2030 24 Nov 2010 24 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

4,471,219.880 NHFS Local 100.000000 0.00 0.00 0.00 4,471,219.881.000000

Base 100.000000 0.00 0.00 0.00 4,471,219.88

31 Dec 2030 24 Nov 2010 24 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

140,114.580 NHHL Local 100.000000 0.00 0.00 0.00 140,114.581.000000

Base 100.000000 0.00 0.00 0.00 140,114.58

1.000% 31 Dec 20308611249L1 24 Nov 2010 24 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,687,525.000 NHHM Local 100.000000 0.00 0.00 0.00 1,687,525.001.000000

Base 100.000000 0.00 0.00 0.00 1,687,525.00

0.221% 31 Dec 20308611249L1 24 Nov 2010 24 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

7,507.680 NHHP Local 100.000000 0.00 0.00 0.00 7,507.681.000000

Base 100.000000 0.00 0.00 0.00 7,507.68
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31 Dec 2030 24 Nov 2010 24 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

24,928.010 NHHW Local 100.000000 0.00 0.00 0.00 24,928.011.000000

Base 100.000000 0.00 0.00 0.00 24,928.01

31 Dec 2030 24 Nov 2010 24 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

4,419.070 NHHZ Local 100.000000 0.00 0.00 0.00 4,419.071.000000

Base 100.000000 0.00 0.00 0.00 4,419.07

31 Dec 2030 24 Nov 2010 24 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

412,187.100 NHIB Local 100.000000 0.00 0.00 0.00 412,187.101.000000

Base 100.000000 0.00 0.00 0.00 412,187.10

0.228% 31 Dec 20308611249L1 26 Nov 2010 26 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

5,860.000 NHDF Local 100.000000 0.00 0.00 0.00 5,860.001.000000

Base 100.000000 0.00 0.00 0.00 5,860.00

31 Dec 2030 26 Nov 2010 26 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

17,186.750 NHDM Local 100.000000 0.00 0.00 0.00 17,186.751.000000

Base 100.000000 0.00 0.00 0.00 17,186.75

31 Dec 2030 26 Nov 2010 26 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

3,144,499.370 NHDU Local 100.000000 0.00 0.00 0.00 3,144,499.371.000000

Base 100.000000 0.00 0.00 0.00 3,144,499.37

31 Dec 2030 26 Nov 2010 26 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

62,238,682.700 NHDZ Local 100.000000 0.00 0.00 0.00 62,238,682.701.000000

Base 100.000000 0.00 0.00 0.00 62,238,682.70
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31 Dec 2030 26 Nov 2010 26 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

298,153.960 NHEB Local 100.000000 0.00 0.00 0.00 298,153.961.000000

Base 100.000000 0.00 0.00 0.00 298,153.96

31 Dec 2030 26 Nov 2010 26 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

32,734.100 NHEG Local 100.000000 0.00 0.00 0.00 32,734.101.000000

Base 100.000000 0.00 0.00 0.00 32,734.10

31 Dec 2030 26 Nov 2010 26 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

695,321.250 NHEM Local 100.000000 0.00 0.00 0.00 695,321.251.000000

Base 100.000000 0.00 0.00 0.00 695,321.25

31 Dec 2030 26 Nov 2010 26 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

10,823.540 NHEU Local 100.000000 0.00 0.00 0.00 10,823.541.000000

Base 100.000000 0.00 0.00 0.00 10,823.54

31 Dec 2030 26 Nov 2010 26 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,501.940 NHEX Local 100.000000 0.00 0.00 0.00 1,501.941.000000

Base 100.000000 0.00 0.00 0.00 1,501.94

31 Dec 2030 26 Nov 2010 26 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

8,162.200 NHEZ Local 100.000000 0.00 0.00 0.00 8,162.201.000000

Base 100.000000 0.00 0.00 0.00 8,162.20

31 Dec 2030 26 Nov 2010 26 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

385,991.340 NHFJ Local 100.000000 0.00 0.00 0.00 385,991.341.000000

Base 100.000000 0.00 0.00 0.00 385,991.34
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31 Dec 2030 26 Nov 2010 26 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

0.010 NHFS Local 100.000000 0.00 0.00 0.00 0.011.000000

Base 100.000000 0.00 0.00 0.00 0.01

31 Dec 2030 26 Nov 2010 26 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

615,741.290 NHHL Local 100.000000 0.00 0.00 0.00 615,741.291.000000

Base 100.000000 0.00 0.00 0.00 615,741.29

1.000% 31 Dec 20308611249L1 26 Nov 2010 26 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,368.440 NHHM Local 100.000000 0.00 0.00 0.00 2,368.441.000000

Base 100.000000 0.00 0.00 0.00 2,368.44

0.228% 31 Dec 20308611249L1 26 Nov 2010 26 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

353,683.950 NHHO Local 100.000000 0.00 0.00 0.00 353,683.951.000000

Base 100.000000 0.00 0.00 0.00 353,683.95

31 Dec 2030 26 Nov 2010 26 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,531,101.500 NHHP Local 100.000000 0.00 0.00 0.00 1,531,101.501.000000

Base 100.000000 0.00 0.00 0.00 1,531,101.50

31 Dec 2030 26 Nov 2010 26 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,956,519.780 NHHW Local 100.000000 0.00 0.00 0.00 1,956,519.781.000000

Base 100.000000 0.00 0.00 0.00 1,956,519.78

31 Dec 2030 26 Nov 2010 26 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

57,369.720 NHHY Local 100.000000 0.00 0.00 0.00 57,369.721.000000

Base 100.000000 0.00 0.00 0.00 57,369.72
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31 Dec 2030 26 Nov 2010 26 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

2,243.600 NHHZ Local 100.000000 0.00 0.00 0.00 2,243.601.000000

Base 100.000000 0.00 0.00 0.00 2,243.60

31 Dec 2030 26 Nov 2010 26 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

181,448.060 NHIB Local 100.000000 0.00 0.00 0.00 181,448.061.000000

Base 100.000000 0.00 0.00 0.00 181,448.06

31 Dec 2030 26 Nov 2010 26 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

341,987.140 NHID Local 100.000000 0.00 0.00 0.00 341,987.141.000000

Base 100.000000 0.00 0.00 0.00 341,987.14

0.228% 31 Dec 20308611249L1 29 Nov 2010 29 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,763,648.710 NHDG Local 100.000000 0.00 0.00 0.00 1,763,648.711.000000

Base 100.000000 0.00 0.00 0.00 1,763,648.71

31 Dec 2030 29 Nov 2010 29 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

417.710 NHDM Local 100.000000 0.00 0.00 0.00 417.711.000000

Base 100.000000 0.00 0.00 0.00 417.71

31 Dec 2030 29 Nov 2010 29 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

528,743.900 NHDU Local 100.000000 0.00 0.00 0.00 528,743.901.000000

Base 100.000000 0.00 0.00 0.00 528,743.90

31 Dec 2030 29 Nov 2010 29 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

2,373.470 NHEU Local 100.000000 0.00 0.00 0.00 2,373.471.000000

Base 100.000000 0.00 0.00 0.00 2,373.47
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Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
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Stl Date Fail Days Broker Name
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 29 Nov 2010 29 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

4,760.550 NHEZ Local 100.000000 0.00 0.00 0.00 4,760.551.000000

Base 100.000000 0.00 0.00 0.00 4,760.55

31 Dec 2030 29 Nov 2010 29 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

62,177.500 NHFI Local 100.000000 0.00 0.00 0.00 62,177.501.000000

Base 100.000000 0.00 0.00 0.00 62,177.50

31 Dec 2030 29 Nov 2010 29 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

170,625.000 NHFJ Local 100.000000 0.00 0.00 0.00 170,625.001.000000

Base 100.000000 0.00 0.00 0.00 170,625.00

31 Dec 2030 29 Nov 2010 29 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

54,440.100 NHFS Local 100.000000 0.00 0.00 0.00 54,440.101.000000

Base 100.000000 0.00 0.00 0.00 54,440.10

1.000% 31 Dec 20308611249L1 29 Nov 2010 29 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

22,901.700 NHHM Local 100.000000 0.00 0.00 0.00 22,901.701.000000

Base 100.000000 0.00 0.00 0.00 22,901.70

0.228% 31 Dec 20308611249L1 29 Nov 2010 29 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

921,414.150 NHHP Local 100.000000 0.00 0.00 0.00 921,414.151.000000

Base 100.000000 0.00 0.00 0.00 921,414.15

31 Dec 2030 29 Nov 2010 29 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

3,461.620 NHHY Local 100.000000 0.00 0.00 0.00 3,461.621.000000

Base 100.000000 0.00 0.00 0.00 3,461.62
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31 Dec 2030 29 Nov 2010 29 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,213.850 NHHZ Local 100.000000 0.00 0.00 0.00 1,213.851.000000

Base 100.000000 0.00 0.00 0.00 1,213.85

31 Dec 2030 29 Nov 2010 29 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

9,274.600 NHIB Local 100.000000 0.00 0.00 0.00 9,274.601.000000

Base 100.000000 0.00 0.00 0.00 9,274.60

0.229% 31 Dec 20308611249L1 30 Nov 2010 30 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

30,654.000 NHDF Local 100.000000 0.00 0.00 0.00 30,654.001.000000

Base 100.000000 0.00 0.00 0.00 30,654.00

31 Dec 2030 30 Nov 2010 30 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,686.800 NHDG Local 100.000000 0.00 0.00 0.00 1,686.801.000000

Base 100.000000 0.00 0.00 0.00 1,686.80

31 Dec 2030 30 Nov 2010 30 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

31,108.560 NHDM Local 100.000000 0.00 0.00 0.00 31,108.561.000000

Base 100.000000 0.00 0.00 0.00 31,108.56

31 Dec 2030 30 Nov 2010 30 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

741,760.960 NHDU Local 100.000000 0.00 0.00 0.00 741,760.961.000000

Base 100.000000 0.00 0.00 0.00 741,760.96

31 Dec 2030 30 Nov 2010 30 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

19,558.500 NHDY Local 100.000000 0.00 0.00 0.00 19,558.501.000000

Base 100.000000 0.00 0.00 0.00 19,558.50
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31 Dec 2030 30 Nov 2010 30 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

950,162.690 NHDZ Local 100.000000 0.00 0.00 0.00 950,162.691.000000

Base 100.000000 0.00 0.00 0.00 950,162.69

31 Dec 2030 30 Nov 2010 30 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

19,293.750 NHEB Local 100.000000 0.00 0.00 0.00 19,293.751.000000

Base 100.000000 0.00 0.00 0.00 19,293.75

31 Dec 2030 30 Nov 2010 30 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

17,624.780 NHEH Local 100.000000 0.00 0.00 0.00 17,624.781.000000

Base 100.000000 0.00 0.00 0.00 17,624.78

31 Dec 2030 30 Nov 2010 30 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

530,632.510 NHEM Local 100.000000 0.00 0.00 0.00 530,632.511.000000

Base 100.000000 0.00 0.00 0.00 530,632.51

31 Dec 2030 30 Nov 2010 30 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

2,530,538.900 NHEN Local 100.000000 0.00 0.00 0.00 2,530,538.901.000000

Base 100.000000 0.00 0.00 0.00 2,530,538.90

31 Dec 2030 30 Nov 2010 30 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

37,534.280 NHEU Local 100.000000 0.00 0.00 0.00 37,534.281.000000

Base 100.000000 0.00 0.00 0.00 37,534.28

1.000% 31 Dec 20308611249L1 30 Nov 2010 30 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,034.360 NHFG Local 100.000000 0.00 0.00 0.00 1,034.361.000000

Base 100.000000 0.00 0.00 0.00 1,034.36
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0.229% 31 Dec 20308611249L1 30 Nov 2010 30 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

37,875.000 NHFI Local 100.000000 0.00 0.00 0.00 37,875.001.000000

Base 100.000000 0.00 0.00 0.00 37,875.00

31 Dec 2030 30 Nov 2010 30 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

5,276.530 NHHJ Local 100.000000 0.00 0.00 0.00 5,276.531.000000

Base 100.000000 0.00 0.00 0.00 5,276.53

31 Dec 2030 30 Nov 2010 30 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

13,038.690 NHHL Local 100.000000 0.00 0.00 0.00 13,038.691.000000

Base 100.000000 0.00 0.00 0.00 13,038.69

1.000% 31 Dec 20308611249L1 30 Nov 2010 30 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

49,773.700 NHHM Local 100.000000 0.00 0.00 0.00 49,773.701.000000

Base 100.000000 0.00 0.00 0.00 49,773.70

0.229% 31 Dec 20308611249L1 30 Nov 2010 30 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

811.300 NHHO Local 100.000000 0.00 0.00 0.00 811.301.000000

Base 100.000000 0.00 0.00 0.00 811.30

31 Dec 2030 30 Nov 2010 30 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

99,220.000 NHHW Local 100.000000 0.00 0.00 0.00 99,220.001.000000

Base 100.000000 0.00 0.00 0.00 99,220.00

31 Dec 2030 30 Nov 2010 30 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

29,977.730 NHHY Local 100.000000 0.00 0.00 0.00 29,977.731.000000

Base 100.000000 0.00 0.00 0.00 29,977.73
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31 Dec 2030 30 Nov 2010 30 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

39,803.470 NHHZ Local 100.000000 0.00 0.00 0.00 39,803.471.000000

Base 100.000000 0.00 0.00 0.00 39,803.47

0.232% 31 Dec 20308611249L1 01 Dec 2010 01 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

454,498.140 NHDF Local 100.000000 0.00 0.00 0.00 454,498.141.000000

Base 100.000000 0.00 0.00 0.00 454,498.14

31 Dec 2030 01 Dec 2010 01 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

67,749.940 NHDG Local 100.000000 0.00 0.00 0.00 67,749.941.000000

Base 100.000000 0.00 0.00 0.00 67,749.94

31 Dec 2030 01 Dec 2010 01 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

11,966.240 NHDJ Local 100.000000 0.00 0.00 0.00 11,966.241.000000

Base 100.000000 0.00 0.00 0.00 11,966.24

31 Dec 2030 01 Dec 2010 01 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

16,547.020 NHDM Local 100.000000 0.00 0.00 0.00 16,547.021.000000

Base 100.000000 0.00 0.00 0.00 16,547.02

31 Dec 2030 01 Dec 2010 01 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

88,608.990 NHDU Local 100.000000 0.00 0.00 0.00 88,608.991.000000

Base 100.000000 0.00 0.00 0.00 88,608.99

31 Dec 2030 01 Dec 2010 01 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

685.550 NHDX Local 100.000000 0.00 0.00 0.00 685.551.000000

Base 100.000000 0.00 0.00 0.00 685.55
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31 Dec 2030 01 Dec 2010 01 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

75,978.910 NHDY Local 100.000000 0.00 0.00 0.00 75,978.911.000000

Base 100.000000 0.00 0.00 0.00 75,978.91

31 Dec 2030 01 Dec 2010 01 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

2,301.450 NHEB Local 100.000000 0.00 0.00 0.00 2,301.451.000000

Base 100.000000 0.00 0.00 0.00 2,301.45

31 Dec 2030 01 Dec 2010 01 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

16,568.640 NHEG Local 100.000000 0.00 0.00 0.00 16,568.641.000000

Base 100.000000 0.00 0.00 0.00 16,568.64

31 Dec 2030 01 Dec 2010 01 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

301.870 NHEH Local 100.000000 0.00 0.00 0.00 301.871.000000

Base 100.000000 0.00 0.00 0.00 301.87

31 Dec 2030 01 Dec 2010 01 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,008.050 NHEL Local 100.000000 0.00 0.00 0.00 1,008.051.000000

Base 100.000000 0.00 0.00 0.00 1,008.05

31 Dec 2030 01 Dec 2010 01 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND
112,513,597.540 NHEN Local 100.000000 0.00 0.00 0.00 112,513,597.541.000000

Base 100.000000 0.00 0.00 0.00 112,513,597.54

31 Dec 2030 01 Dec 2010 01 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

107,654.920 NHEU Local 100.000000 0.00 0.00 0.00 107,654.921.000000

Base 100.000000 0.00 0.00 0.00 107,654.92
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31 Dec 2030 01 Dec 2010 01 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

218.320 NHEX Local 100.000000 0.00 0.00 0.00 218.321.000000

Base 100.000000 0.00 0.00 0.00 218.32

31 Dec 2030 01 Dec 2010 01 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

2,817.600 NHEY Local 100.000000 0.00 0.00 0.00 2,817.601.000000

Base 100.000000 0.00 0.00 0.00 2,817.60

31 Dec 2030 01 Dec 2010 01 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

38,955.930 NHEZ Local 100.000000 0.00 0.00 0.00 38,955.931.000000

Base 100.000000 0.00 0.00 0.00 38,955.93

31 Dec 2030 01 Dec 2010 01 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

0.010 NHFG Local 100.000000 0.00 0.00 0.00 0.011.000000

Base 100.000000 0.00 0.00 0.00 0.01

31 Dec 2030 01 Dec 2010 01 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

119,899.660 NHFI Local 100.000000 0.00 0.00 0.00 119,899.661.000000

Base 100.000000 0.00 0.00 0.00 119,899.66

31 Dec 2030 01 Dec 2010 01 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

286,250.000 NHFJ Local 100.000000 0.00 0.00 0.00 286,250.001.000000

Base 100.000000 0.00 0.00 0.00 286,250.00

31 Dec 2030 01 Dec 2010 01 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,781,943.430 NHFS Local 100.000000 0.00 0.00 0.00 1,781,943.431.000000

Base 100.000000 0.00 0.00 0.00 1,781,943.43



Prepared by State StreetPage 102

Purchase Report by Report Date
Composite

to April 18, 2011View Date:December 31, 2010October 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost
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1.000% 31 Dec 20308611249L1 01 Dec 2010 01 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

0.070 NHFV Local 100.000000 0.00 0.00 0.00 0.071.000000

Base 100.000000 0.00 0.00 0.00 0.07

0.232% 31 Dec 20308611249L1 01 Dec 2010 01 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

92.670 NHHJ Local 100.000000 0.00 0.00 0.00 92.671.000000

Base 100.000000 0.00 0.00 0.00 92.67

31 Dec 2030 01 Dec 2010 01 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,398.730 NHHO Local 100.000000 0.00 0.00 0.00 1,398.731.000000

Base 100.000000 0.00 0.00 0.00 1,398.73

31 Dec 2030 01 Dec 2010 01 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

2,033.890 NHHP Local 100.000000 0.00 0.00 0.00 2,033.891.000000

Base 100.000000 0.00 0.00 0.00 2,033.89

0.229% 31 Dec 20308611249L1 01 Dec 2010 01 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

213.870 NHHV Local 100.000000 0.00 0.00 0.00 213.871.000000

Base 100.000000 0.00 0.00 0.00 213.87

0.232% 31 Dec 20308611249L1 01 Dec 2010 01 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

213,885.140 NHHW Local 100.000000 0.00 0.00 0.00 213,885.141.000000

Base 100.000000 0.00 0.00 0.00 213,885.14

31 Dec 2030 01 Dec 2010 01 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

319,677.010 NHHY Local 100.000000 0.00 0.00 0.00 319,677.011.000000

Base 100.000000 0.00 0.00 0.00 319,677.01
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31 Dec 2030 01 Dec 2010 01 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

30,037.780 NHHZ Local 100.000000 0.00 0.00 0.00 30,037.781.000000

Base 100.000000 0.00 0.00 0.00 30,037.78

0.229% 31 Dec 20308611249L1 01 Dec 2010 01 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

0.060 NHIA Local 100.000000 0.00 0.00 0.00 0.061.000000

Base 100.000000 0.00 0.00 0.00 0.06

0.232% 31 Dec 20308611249L1 01 Dec 2010 01 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,692.170 NHIB Local 100.000000 0.00 0.00 0.00 2,692.171.000000

Base 100.000000 0.00 0.00 0.00 2,692.17

31 Dec 2030 01 Dec 2010 01 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

606.510 NHID Local 100.000000 0.00 0.00 0.00 606.511.000000

Base 100.000000 0.00 0.00 0.00 606.51

0.229% 31 Dec 20308611249L1 02 Dec 2010 02 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

273,031.830 NHDF Local 100.000000 0.00 0.00 0.00 273,031.831.000000

Base 100.000000 0.00 0.00 0.00 273,031.83

31 Dec 2030 02 Dec 2010 02 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

7,346.670 NHDM Local 100.000000 0.00 0.00 0.00 7,346.671.000000

Base 100.000000 0.00 0.00 0.00 7,346.67

31 Dec 2030 02 Dec 2010 02 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

24,092.230 NHDU Local 100.000000 0.00 0.00 0.00 24,092.231.000000

Base 100.000000 0.00 0.00 0.00 24,092.23
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31 Dec 2030 02 Dec 2010 02 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

427,341.290 NHDY Local 100.000000 0.00 0.00 0.00 427,341.291.000000

Base 100.000000 0.00 0.00 0.00 427,341.29

31 Dec 2030 02 Dec 2010 02 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

3,247,103.380 NHDZ Local 100.000000 0.00 0.00 0.00 3,247,103.381.000000

Base 100.000000 0.00 0.00 0.00 3,247,103.38

31 Dec 2030 02 Dec 2010 02 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

46,752.230 NHEB Local 100.000000 0.00 0.00 0.00 46,752.231.000000

Base 100.000000 0.00 0.00 0.00 46,752.23

31 Dec 2030 02 Dec 2010 02 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

13,294.040 NHEG Local 100.000000 0.00 0.00 0.00 13,294.041.000000

Base 100.000000 0.00 0.00 0.00 13,294.04

31 Dec 2030 02 Dec 2010 02 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

119,978.330 NHEH Local 100.000000 0.00 0.00 0.00 119,978.331.000000

Base 100.000000 0.00 0.00 0.00 119,978.33

31 Dec 2030 02 Dec 2010 02 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

2,449,586.790 NHEM Local 100.000000 0.00 0.00 0.00 2,449,586.791.000000

Base 100.000000 0.00 0.00 0.00 2,449,586.79

31 Dec 2030 02 Dec 2010 02 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

464,749.510 NHEN Local 100.000000 0.00 0.00 0.00 464,749.511.000000

Base 100.000000 0.00 0.00 0.00 464,749.51
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Base Currency: USD - US DOLLAR

31 Dec 2030 02 Dec 2010 02 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

9,510.220 NHEU Local 100.000000 0.00 0.00 0.00 9,510.221.000000

Base 100.000000 0.00 0.00 0.00 9,510.22

31 Dec 2030 02 Dec 2010 02 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

2,763.640 NHEX Local 100.000000 0.00 0.00 0.00 2,763.641.000000

Base 100.000000 0.00 0.00 0.00 2,763.64

31 Dec 2030 02 Dec 2010 02 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

9,309.770 NHFI Local 100.000000 0.00 0.00 0.00 9,309.771.000000

Base 100.000000 0.00 0.00 0.00 9,309.77

31 Dec 2030 02 Dec 2010 02 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

125,056.990 NHHO Local 100.000000 0.00 0.00 0.00 125,056.991.000000

Base 100.000000 0.00 0.00 0.00 125,056.99

31 Dec 2030 02 Dec 2010 02 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

686,651.850 NHHW Local 100.000000 0.00 0.00 0.00 686,651.851.000000

Base 100.000000 0.00 0.00 0.00 686,651.85

31 Dec 2030 02 Dec 2010 02 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

5,106.230 NHHY Local 100.000000 0.00 0.00 0.00 5,106.231.000000

Base 100.000000 0.00 0.00 0.00 5,106.23

31 Dec 2030 02 Dec 2010 02 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

32,589.720 NHHZ Local 100.000000 0.00 0.00 0.00 32,589.721.000000

Base 100.000000 0.00 0.00 0.00 32,589.72
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Trd Date
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

0.225% 31 Dec 20308611249L1 03 Dec 2010 03 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

5,330.000 NHDJ Local 100.000000 0.00 0.00 0.00 5,330.001.000000

Base 100.000000 0.00 0.00 0.00 5,330.00

0.229% 31 Dec 20308611249L1 03 Dec 2010 03 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

42,860.520 NHDM Local 100.000000 0.00 0.00 0.00 42,860.521.000000

Base 100.000000 0.00 0.00 0.00 42,860.52

0.225% 31 Dec 20308611249L1 03 Dec 2010 03 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

653,407.410 NHDY Local 100.000000 0.00 0.00 0.00 653,407.411.000000

Base 100.000000 0.00 0.00 0.00 653,407.41

31 Dec 2030 03 Dec 2010 03 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

18,879.520 NHEG Local 100.000000 0.00 0.00 0.00 18,879.521.000000

Base 100.000000 0.00 0.00 0.00 18,879.52

31 Dec 2030 03 Dec 2010 03 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

953,050.250 NHEM Local 100.000000 0.00 0.00 0.00 953,050.251.000000

Base 100.000000 0.00 0.00 0.00 953,050.25

0.229% 31 Dec 20308611249L1 03 Dec 2010 03 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

25,939.630 NHEU Local 100.000000 0.00 0.00 0.00 25,939.631.000000

Base 100.000000 0.00 0.00 0.00 25,939.63

31 Dec 2030 03 Dec 2010 03 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

3,320.040 NHEX Local 100.000000 0.00 0.00 0.00 3,320.041.000000

Base 100.000000 0.00 0.00 0.00 3,320.04
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Base Currency: USD - US DOLLAR

31 Dec 2030 03 Dec 2010 03 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,791.000 NHEY Local 100.000000 0.00 0.00 0.00 1,791.001.000000

Base 100.000000 0.00 0.00 0.00 1,791.00

0.225% 31 Dec 20308611249L1 03 Dec 2010 03 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

942,624.810 NHHW Local 100.000000 0.00 0.00 0.00 942,624.811.000000

Base 100.000000 0.00 0.00 0.00 942,624.81

0.229% 31 Dec 20308611249L1 03 Dec 2010 03 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

33,950.050 NHHY Local 100.000000 0.00 0.00 0.00 33,950.051.000000

Base 100.000000 0.00 0.00 0.00 33,950.05

0.225% 31 Dec 20308611249L1 03 Dec 2010 03 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

11,341.330 NHHZ Local 100.000000 0.00 0.00 0.00 11,341.331.000000

Base 100.000000 0.00 0.00 0.00 11,341.33

0.214% 31 Dec 20308611249L1 06 Dec 2010 06 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

13,600.000 NHDF Local 100.000000 0.00 0.00 0.00 13,600.001.000000

Base 100.000000 0.00 0.00 0.00 13,600.00

31 Dec 2030 06 Dec 2010 06 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

11,193.600 NHDG Local 100.000000 0.00 0.00 0.00 11,193.601.000000

Base 100.000000 0.00 0.00 0.00 11,193.60

31 Dec 2030 06 Dec 2010 06 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

33,107.510 NHDM Local 100.000000 0.00 0.00 0.00 33,107.511.000000

Base 100.000000 0.00 0.00 0.00 33,107.51



Prepared by State StreetPage 108

Purchase Report by Report Date
Composite

to April 18, 2011View Date:December 31, 2010October 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost
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31 Dec 2030 06 Dec 2010 06 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

209,953.570 NHDY Local 100.000000 0.00 0.00 0.00 209,953.571.000000

Base 100.000000 0.00 0.00 0.00 209,953.57

31 Dec 2030 06 Dec 2010 06 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

20,753.190 NHEG Local 100.000000 0.00 0.00 0.00 20,753.191.000000

Base 100.000000 0.00 0.00 0.00 20,753.19

31 Dec 2030 06 Dec 2010 06 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

36,795.500 NHEM Local 100.000000 0.00 0.00 0.00 36,795.501.000000

Base 100.000000 0.00 0.00 0.00 36,795.50

31 Dec 2030 06 Dec 2010 06 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

8,840.800 NHEU Local 100.000000 0.00 0.00 0.00 8,840.801.000000

Base 100.000000 0.00 0.00 0.00 8,840.80

31 Dec 2030 06 Dec 2010 06 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

3,547.200 NHEX Local 100.000000 0.00 0.00 0.00 3,547.201.000000

Base 100.000000 0.00 0.00 0.00 3,547.20

31 Dec 2030 06 Dec 2010 06 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

822,732.040 NHEZ Local 100.000000 0.00 0.00 0.00 822,732.041.000000

Base 100.000000 0.00 0.00 0.00 822,732.04

31 Dec 2030 06 Dec 2010 06 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

67,558.310 NHFS Local 100.000000 0.00 0.00 0.00 67,558.311.000000

Base 100.000000 0.00 0.00 0.00 67,558.31
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0.229% 31 Dec 20308611249L1 06 Dec 2010 06 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

8,822.290 NHHJ Local 100.000000 0.00 0.00 0.00 8,822.291.000000

Base 100.000000 0.00 0.00 0.00 8,822.29

1.000% 31 Dec 20308611249L1 06 Dec 2010 06 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

252,027.380 NHHM Local 100.000000 0.00 0.00 0.00 252,027.381.000000

Base 100.000000 0.00 0.00 0.00 252,027.38

0.214% 31 Dec 20308611249L1 06 Dec 2010 06 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

260,673.080 NHHO Local 100.000000 0.00 0.00 0.00 260,673.081.000000

Base 100.000000 0.00 0.00 0.00 260,673.08

31 Dec 2030 06 Dec 2010 06 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

36,495.350 NHHY Local 100.000000 0.00 0.00 0.00 36,495.351.000000

Base 100.000000 0.00 0.00 0.00 36,495.35

31 Dec 2030 06 Dec 2010 06 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

41,471.000 NHHZ Local 100.000000 0.00 0.00 0.00 41,471.001.000000

Base 100.000000 0.00 0.00 0.00 41,471.00

0.206% 31 Dec 20308611249L1 07 Dec 2010 07 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

6,156.750 NHDG Local 100.000000 0.00 0.00 0.00 6,156.751.000000

Base 100.000000 0.00 0.00 0.00 6,156.75

31 Dec 2030 07 Dec 2010 07 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

79,756.500 NHDM Local 100.000000 0.00 0.00 0.00 79,756.501.000000

Base 100.000000 0.00 0.00 0.00 79,756.50
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31 Dec 2030 07 Dec 2010 07 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

444,796.350 NHDY Local 100.000000 0.00 0.00 0.00 444,796.351.000000

Base 100.000000 0.00 0.00 0.00 444,796.35

31 Dec 2030 07 Dec 2010 07 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

19,094.970 NHEG Local 100.000000 0.00 0.00 0.00 19,094.971.000000

Base 100.000000 0.00 0.00 0.00 19,094.97

31 Dec 2030 07 Dec 2010 07 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

78,043.600 NHEU Local 100.000000 0.00 0.00 0.00 78,043.601.000000

Base 100.000000 0.00 0.00 0.00 78,043.60

31 Dec 2030 07 Dec 2010 07 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,701,286.420 NHFS Local 100.000000 0.00 0.00 0.00 1,701,286.421.000000

Base 100.000000 0.00 0.00 0.00 1,701,286.42

31 Dec 2030 07 Dec 2010 07 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

2,419,809.020 NHHJ Local 100.000000 0.00 0.00 0.00 2,419,809.021.000000

Base 100.000000 0.00 0.00 0.00 2,419,809.02

1.000% 31 Dec 20308611249L1 07 Dec 2010 07 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

462,070.210 NHHM Local 100.000000 0.00 0.00 0.00 462,070.211.000000

Base 100.000000 0.00 0.00 0.00 462,070.21

0.206% 31 Dec 20308611249L1 07 Dec 2010 07 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

91,202.930 NHHO Local 100.000000 0.00 0.00 0.00 91,202.931.000000

Base 100.000000 0.00 0.00 0.00 91,202.93
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31 Dec 2030 07 Dec 2010 07 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,485,507.480 NHHW Local 100.000000 0.00 0.00 0.00 1,485,507.481.000000

Base 100.000000 0.00 0.00 0.00 1,485,507.48

31 Dec 2030 07 Dec 2010 07 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

23,247.060 NHHZ Local 100.000000 0.00 0.00 0.00 23,247.061.000000

Base 100.000000 0.00 0.00 0.00 23,247.06

0.201% 31 Dec 20308611249L1 08 Dec 2010 08 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,724,314.630 NHDZ Local 100.000000 0.00 0.00 0.00 1,724,314.631.000000

Base 100.000000 0.00 0.00 0.00 1,724,314.63

31 Dec 2030 08 Dec 2010 08 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

61,795.250 NHEM Local 100.000000 0.00 0.00 0.00 61,795.251.000000

Base 100.000000 0.00 0.00 0.00 61,795.25

31 Dec 2030 08 Dec 2010 08 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

556,318.520 NHFS Local 100.000000 0.00 0.00 0.00 556,318.521.000000

Base 100.000000 0.00 0.00 0.00 556,318.52

31 Dec 2030 08 Dec 2010 08 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

69,347.060 NHHL Local 100.000000 0.00 0.00 0.00 69,347.061.000000

Base 100.000000 0.00 0.00 0.00 69,347.06

31 Dec 2030 08 Dec 2010 08 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

70,694.130 NHHO Local 100.000000 0.00 0.00 0.00 70,694.131.000000

Base 100.000000 0.00 0.00 0.00 70,694.13
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31 Dec 2030 08 Dec 2010 08 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

545,865.290 NHHP Local 100.000000 0.00 0.00 0.00 545,865.291.000000

Base 100.000000 0.00 0.00 0.00 545,865.29

31 Dec 2030 08 Dec 2010 08 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

9,573.080 NHHY Local 100.000000 0.00 0.00 0.00 9,573.081.000000

Base 100.000000 0.00 0.00 0.00 9,573.08

0.204% 31 Dec 20308611249L1 09 Dec 2010 09 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

59,305.000 NHDF Local 100.000000 0.00 0.00 0.00 59,305.001.000000

Base 100.000000 0.00 0.00 0.00 59,305.00

31 Dec 2030 09 Dec 2010 09 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

22,300.960 NHDG Local 100.000000 0.00 0.00 0.00 22,300.961.000000

Base 100.000000 0.00 0.00 0.00 22,300.96

31 Dec 2030 09 Dec 2010 09 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

80,493.250 NHDM Local 100.000000 0.00 0.00 0.00 80,493.251.000000

Base 100.000000 0.00 0.00 0.00 80,493.25

31 Dec 2030 09 Dec 2010 09 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

171,664.380 NHDY Local 100.000000 0.00 0.00 0.00 171,664.381.000000

Base 100.000000 0.00 0.00 0.00 171,664.38

31 Dec 2030 09 Dec 2010 09 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

923,344.040 NHDZ Local 100.000000 0.00 0.00 0.00 923,344.041.000000

Base 100.000000 0.00 0.00 0.00 923,344.04
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0.201% 31 Dec 20308611249L1 09 Dec 2010 09 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

3,128,686.000 NHEL Local 100.000000 0.00 0.00 0.00 3,128,686.001.000000

Base 100.000000 0.00 0.00 0.00 3,128,686.00

0.204% 31 Dec 20308611249L1 09 Dec 2010 09 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

286,126.500 NHEM Local 100.000000 0.00 0.00 0.00 286,126.501.000000

Base 100.000000 0.00 0.00 0.00 286,126.50

31 Dec 2030 09 Dec 2010 09 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

50,500.540 NHEU Local 100.000000 0.00 0.00 0.00 50,500.541.000000

Base 100.000000 0.00 0.00 0.00 50,500.54

31 Dec 2030 09 Dec 2010 09 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,295.000 NHEY Local 100.000000 0.00 0.00 0.00 1,295.001.000000

Base 100.000000 0.00 0.00 0.00 1,295.00

31 Dec 2030 09 Dec 2010 09 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

6,895.040 NHEZ Local 100.000000 0.00 0.00 0.00 6,895.041.000000

Base 100.000000 0.00 0.00 0.00 6,895.04

31 Dec 2030 09 Dec 2010 09 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

5,000,182.190 NHFS Local 100.000000 0.00 0.00 0.00 5,000,182.191.000000

Base 100.000000 0.00 0.00 0.00 5,000,182.19

31 Dec 2030 09 Dec 2010 09 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

64,098.120 NHHL Local 100.000000 0.00 0.00 0.00 64,098.121.000000

Base 100.000000 0.00 0.00 0.00 64,098.12
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1.000% 31 Dec 20308611249L1 09 Dec 2010 09 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,261,640.850 NHHM Local 100.000000 0.00 0.00 0.00 2,261,640.851.000000

Base 100.000000 0.00 0.00 0.00 2,261,640.85

0.204% 31 Dec 20308611249L1 09 Dec 2010 09 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,315.350 NHHO Local 100.000000 0.00 0.00 0.00 2,315.351.000000

Base 100.000000 0.00 0.00 0.00 2,315.35

31 Dec 2030 09 Dec 2010 09 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,799,952.450 NHHW Local 100.000000 0.00 0.00 0.00 1,799,952.451.000000

Base 100.000000 0.00 0.00 0.00 1,799,952.45

31 Dec 2030 09 Dec 2010 09 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

47,263.920 NHHY Local 100.000000 0.00 0.00 0.00 47,263.921.000000

Base 100.000000 0.00 0.00 0.00 47,263.92

31 Dec 2030 09 Dec 2010 09 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,009.480 NHHZ Local 100.000000 0.00 0.00 0.00 1,009.481.000000

Base 100.000000 0.00 0.00 0.00 1,009.48

31 Dec 2030 09 Dec 2010 09 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

206,677.740 NHIB Local 100.000000 0.00 0.00 0.00 206,677.741.000000

Base 100.000000 0.00 0.00 0.00 206,677.74

0.206% 31 Dec 20308611249L1 10 Dec 2010 10 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

3,309,718.080 NHDF Local 100.000000 0.00 0.00 0.00 3,309,718.081.000000

Base 100.000000 0.00 0.00 0.00 3,309,718.08
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31 Dec 2030 10 Dec 2010 10 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

42,224.190 NHDG Local 100.000000 0.00 0.00 0.00 42,224.191.000000

Base 100.000000 0.00 0.00 0.00 42,224.19

31 Dec 2030 10 Dec 2010 10 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

173,587.640 NHDJ Local 100.000000 0.00 0.00 0.00 173,587.641.000000

Base 100.000000 0.00 0.00 0.00 173,587.64

31 Dec 2030 10 Dec 2010 10 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

458,272.200 NHDM Local 100.000000 0.00 0.00 0.00 458,272.201.000000

Base 100.000000 0.00 0.00 0.00 458,272.20

0.204% 31 Dec 20308611249L1 10 Dec 2010 10 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

417,537.870 NHDX Local 100.000000 0.00 0.00 0.00 417,537.871.000000

Base 100.000000 0.00 0.00 0.00 417,537.87

0.206% 31 Dec 20308611249L1 10 Dec 2010 10 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

107,866.040 NHDY Local 100.000000 0.00 0.00 0.00 107,866.041.000000

Base 100.000000 0.00 0.00 0.00 107,866.04

31 Dec 2030 10 Dec 2010 10 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

44,900.000 NHDZ Local 100.000000 0.00 0.00 0.00 44,900.001.000000

Base 100.000000 0.00 0.00 0.00 44,900.00

31 Dec 2030 10 Dec 2010 10 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

225,759.750 NHEM Local 100.000000 0.00 0.00 0.00 225,759.751.000000

Base 100.000000 0.00 0.00 0.00 225,759.75



Prepared by State StreetPage 116

Purchase Report by Report Date
Composite

to April 18, 2011View Date:December 31, 2010October 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 10 Dec 2010 10 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

689,858.830 NHEN Local 100.000000 0.00 0.00 0.00 689,858.831.000000

Base 100.000000 0.00 0.00 0.00 689,858.83

31 Dec 2030 10 Dec 2010 10 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

263,827.010 NHEU Local 100.000000 0.00 0.00 0.00 263,827.011.000000

Base 100.000000 0.00 0.00 0.00 263,827.01

31 Dec 2030 10 Dec 2010 10 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

65,234.070 NHEZ Local 100.000000 0.00 0.00 0.00 65,234.071.000000

Base 100.000000 0.00 0.00 0.00 65,234.07

31 Dec 2030 10 Dec 2010 10 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

246,165.610 NHFJ Local 100.000000 0.00 0.00 0.00 246,165.611.000000

Base 100.000000 0.00 0.00 0.00 246,165.61

1.000% 31 Dec 20308611249L1 10 Dec 2010 10 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

18,059.320 NHHM Local 100.000000 0.00 0.00 0.00 18,059.321.000000

Base 100.000000 0.00 0.00 0.00 18,059.32

0.206% 31 Dec 20308611249L1 10 Dec 2010 10 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

86,828.780 NHHO Local 100.000000 0.00 0.00 0.00 86,828.781.000000

Base 100.000000 0.00 0.00 0.00 86,828.78

31 Dec 2030 10 Dec 2010 10 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

33,236,961.170 NHHW Local 100.000000 0.00 0.00 0.00 33,236,961.171.000000

Base 100.000000 0.00 0.00 0.00 33,236,961.17
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 10 Dec 2010 10 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

326,313.780 NHHY Local 100.000000 0.00 0.00 0.00 326,313.781.000000

Base 100.000000 0.00 0.00 0.00 326,313.78

31 Dec 2030 10 Dec 2010 10 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

3,530.350 NHHZ Local 100.000000 0.00 0.00 0.00 3,530.351.000000

Base 100.000000 0.00 0.00 0.00 3,530.35

1.000% 31 Dec 20308611249L1 01 Dec 2010 01 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1.390 NHEF Local 100.000000 0.00 0.00 0.00 1.391.000000

Base 100.000000 0.00 0.00 0.00 1.39

0.207% 31 Dec 20308611249L1 13 Dec 2010 13 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

34,357.000 NHDF Local 100.000000 0.00 0.00 0.00 34,357.001.000000

Base 100.000000 0.00 0.00 0.00 34,357.00

31 Dec 2030 13 Dec 2010 13 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

6,862.500 NHDJ Local 100.000000 0.00 0.00 0.00 6,862.501.000000

Base 100.000000 0.00 0.00 0.00 6,862.50

31 Dec 2030 13 Dec 2010 13 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

69,980.280 NHDM Local 100.000000 0.00 0.00 0.00 69,980.281.000000

Base 100.000000 0.00 0.00 0.00 69,980.28

31 Dec 2030 13 Dec 2010 13 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

3,215,447.980 NHDY Local 100.000000 0.00 0.00 0.00 3,215,447.981.000000

Base 100.000000 0.00 0.00 0.00 3,215,447.98
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 13 Dec 2010 13 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

689,812.490 NHEG Local 100.000000 0.00 0.00 0.00 689,812.491.000000

Base 100.000000 0.00 0.00 0.00 689,812.49

31 Dec 2030 13 Dec 2010 13 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

439,791.000 NHEM Local 100.000000 0.00 0.00 0.00 439,791.001.000000

Base 100.000000 0.00 0.00 0.00 439,791.00

31 Dec 2030 13 Dec 2010 13 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

824,247.000 NHEN Local 100.000000 0.00 0.00 0.00 824,247.001.000000

Base 100.000000 0.00 0.00 0.00 824,247.00

31 Dec 2030 13 Dec 2010 13 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

39,017.900 NHEU Local 100.000000 0.00 0.00 0.00 39,017.901.000000

Base 100.000000 0.00 0.00 0.00 39,017.90

31 Dec 2030 13 Dec 2010 13 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

3,047.000 NHEY Local 100.000000 0.00 0.00 0.00 3,047.001.000000

Base 100.000000 0.00 0.00 0.00 3,047.00

31 Dec 2030 13 Dec 2010 13 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

8,032.500 NHEZ Local 100.000000 0.00 0.00 0.00 8,032.501.000000

Base 100.000000 0.00 0.00 0.00 8,032.50

31 Dec 2030 13 Dec 2010 13 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

149,242.400 NHFI Local 100.000000 0.00 0.00 0.00 149,242.401.000000

Base 100.000000 0.00 0.00 0.00 149,242.40
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 13 Dec 2010 13 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

86,275.000 NHFJ Local 100.000000 0.00 0.00 0.00 86,275.001.000000

Base 100.000000 0.00 0.00 0.00 86,275.00

31 Dec 2030 13 Dec 2010 13 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,266,337.190 NHHJ Local 100.000000 0.00 0.00 0.00 1,266,337.191.000000

Base 100.000000 0.00 0.00 0.00 1,266,337.19

31 Dec 2030 13 Dec 2010 13 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

330,997.430 NHHL Local 100.000000 0.00 0.00 0.00 330,997.431.000000

Base 100.000000 0.00 0.00 0.00 330,997.43

1.000% 31 Dec 20308611249L1 13 Dec 2010 13 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,831,219.140 NHHM Local 100.000000 0.00 0.00 0.00 1,831,219.141.000000

Base 100.000000 0.00 0.00 0.00 1,831,219.14

0.207% 31 Dec 20308611249L1 13 Dec 2010 13 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

241,105.070 NHHP Local 100.000000 0.00 0.00 0.00 241,105.071.000000

Base 100.000000 0.00 0.00 0.00 241,105.07

31 Dec 2030 13 Dec 2010 13 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

47,549.460 NHHY Local 100.000000 0.00 0.00 0.00 47,549.461.000000

Base 100.000000 0.00 0.00 0.00 47,549.46

31 Dec 2030 13 Dec 2010 13 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

83,378.630 NHHZ Local 100.000000 0.00 0.00 0.00 83,378.631.000000

Base 100.000000 0.00 0.00 0.00 83,378.63
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 13 Dec 2010 13 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

355,042.940 NHIB Local 100.000000 0.00 0.00 0.00 355,042.941.000000

Base 100.000000 0.00 0.00 0.00 355,042.94

31 Dec 2030 13 Dec 2010 13 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

30,515.620 NHID Local 100.000000 0.00 0.00 0.00 30,515.621.000000

Base 100.000000 0.00 0.00 0.00 30,515.62

0.214% 31 Dec 20308611249L1 14 Dec 2010 14 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

41,588.000 NHDF Local 100.000000 0.00 0.00 0.00 41,588.001.000000

Base 100.000000 0.00 0.00 0.00 41,588.00

31 Dec 2030 14 Dec 2010 14 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

896,986.390 NHDG Local 100.000000 0.00 0.00 0.00 896,986.391.000000

Base 100.000000 0.00 0.00 0.00 896,986.39

31 Dec 2030 14 Dec 2010 14 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

152,860.620 NHDM Local 100.000000 0.00 0.00 0.00 152,860.621.000000

Base 100.000000 0.00 0.00 0.00 152,860.62

31 Dec 2030 14 Dec 2010 14 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

214,766.340 NHDY Local 100.000000 0.00 0.00 0.00 214,766.341.000000

Base 100.000000 0.00 0.00 0.00 214,766.34

31 Dec 2030 14 Dec 2010 14 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

54,322.060 NHEB Local 100.000000 0.00 0.00 0.00 54,322.061.000000

Base 100.000000 0.00 0.00 0.00 54,322.06
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 14 Dec 2010 14 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

15,063.000 NHEM Local 100.000000 0.00 0.00 0.00 15,063.001.000000

Base 100.000000 0.00 0.00 0.00 15,063.00

31 Dec 2030 14 Dec 2010 14 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

31,006.460 NHEU Local 100.000000 0.00 0.00 0.00 31,006.461.000000

Base 100.000000 0.00 0.00 0.00 31,006.46

31 Dec 2030 14 Dec 2010 14 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

3,034.000 NHEY Local 100.000000 0.00 0.00 0.00 3,034.001.000000

Base 100.000000 0.00 0.00 0.00 3,034.00

31 Dec 2030 14 Dec 2010 14 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

9,073.620 NHEZ Local 100.000000 0.00 0.00 0.00 9,073.621.000000

Base 100.000000 0.00 0.00 0.00 9,073.62

31 Dec 2030 14 Dec 2010 14 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

249,861.710 NHFI Local 100.000000 0.00 0.00 0.00 249,861.711.000000

Base 100.000000 0.00 0.00 0.00 249,861.71

31 Dec 2030 14 Dec 2010 14 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

2,060,257.770 NHFJ Local 100.000000 0.00 0.00 0.00 2,060,257.771.000000

Base 100.000000 0.00 0.00 0.00 2,060,257.77

31 Dec 2030 14 Dec 2010 14 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

6,986.140 NHHG Local 100.000000 0.00 0.00 0.00 6,986.141.000000

Base 100.000000 0.00 0.00 0.00 6,986.14
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

1.000% 31 Dec 20308611249L1 14 Dec 2010 14 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

554,609.630 NHHM Local 100.000000 0.00 0.00 0.00 554,609.631.000000

Base 100.000000 0.00 0.00 0.00 554,609.63

0.214% 31 Dec 20308611249L1 14 Dec 2010 14 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

360,298.230 NHHO Local 100.000000 0.00 0.00 0.00 360,298.231.000000

Base 100.000000 0.00 0.00 0.00 360,298.23

31 Dec 2030 14 Dec 2010 14 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

166,084.310 NHHY Local 100.000000 0.00 0.00 0.00 166,084.311.000000

Base 100.000000 0.00 0.00 0.00 166,084.31

31 Dec 2030 14 Dec 2010 14 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

212.540 NHHZ Local 100.000000 0.00 0.00 0.00 212.541.000000

Base 100.000000 0.00 0.00 0.00 212.54

31 Dec 2030 14 Dec 2010 14 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

176,391.840 NHIB Local 100.000000 0.00 0.00 0.00 176,391.841.000000

Base 100.000000 0.00 0.00 0.00 176,391.84

0.230% 31 Dec 20308611249L1 15 Dec 2010 15 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

158,472.950 NHDF Local 100.000000 0.00 0.00 0.00 158,472.951.000000

Base 100.000000 0.00 0.00 0.00 158,472.95

31 Dec 2030 15 Dec 2010 15 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

17,760.000 NHDJ Local 100.000000 0.00 0.00 0.00 17,760.001.000000

Base 100.000000 0.00 0.00 0.00 17,760.00
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Units/Original Face
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Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 15 Dec 2010 15 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

200,039.110 NHDM Local 100.000000 0.00 0.00 0.00 200,039.111.000000

Base 100.000000 0.00 0.00 0.00 200,039.11

31 Dec 2030 15 Dec 2010 15 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

27,467.100 NHDX Local 100.000000 0.00 0.00 0.00 27,467.101.000000

Base 100.000000 0.00 0.00 0.00 27,467.10

31 Dec 2030 15 Dec 2010 15 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

54,673.500 NHDY Local 100.000000 0.00 0.00 0.00 54,673.501.000000

Base 100.000000 0.00 0.00 0.00 54,673.50

31 Dec 2030 15 Dec 2010 15 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

4,274,105.630 NHEB Local 100.000000 0.00 0.00 0.00 4,274,105.631.000000

Base 100.000000 0.00 0.00 0.00 4,274,105.63

31 Dec 2030 15 Dec 2010 15 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

32,824.000 NHEM Local 100.000000 0.00 0.00 0.00 32,824.001.000000

Base 100.000000 0.00 0.00 0.00 32,824.00

31 Dec 2030 15 Dec 2010 15 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

129,523.510 NHEU Local 100.000000 0.00 0.00 0.00 129,523.511.000000

Base 100.000000 0.00 0.00 0.00 129,523.51

31 Dec 2030 15 Dec 2010 15 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

4,403.000 NHEY Local 100.000000 0.00 0.00 0.00 4,403.001.000000

Base 100.000000 0.00 0.00 0.00 4,403.00
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 15 Dec 2010 15 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

9,762.120 NHEZ Local 100.000000 0.00 0.00 0.00 9,762.121.000000

Base 100.000000 0.00 0.00 0.00 9,762.12

31 Dec 2030 15 Dec 2010 15 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

114,429.160 NHFI Local 100.000000 0.00 0.00 0.00 114,429.161.000000

Base 100.000000 0.00 0.00 0.00 114,429.16

31 Dec 2030 15 Dec 2010 15 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

4,703,573.480 NHFS Local 100.000000 0.00 0.00 0.00 4,703,573.481.000000

Base 100.000000 0.00 0.00 0.00 4,703,573.48

31 Dec 2030 15 Dec 2010 15 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

14,266.740 NHHG Local 100.000000 0.00 0.00 0.00 14,266.741.000000

Base 100.000000 0.00 0.00 0.00 14,266.74

1.000% 31 Dec 20308611249L1 15 Dec 2010 15 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,281,104.030 NHHM Local 100.000000 0.00 0.00 0.00 1,281,104.031.000000

Base 100.000000 0.00 0.00 0.00 1,281,104.03

0.230% 31 Dec 20308611249L1 15 Dec 2010 15 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

87,641.310 NHHO Local 100.000000 0.00 0.00 0.00 87,641.311.000000

Base 100.000000 0.00 0.00 0.00 87,641.31

31 Dec 2030 15 Dec 2010 15 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

162,189.330 NHHP Local 100.000000 0.00 0.00 0.00 162,189.331.000000

Base 100.000000 0.00 0.00 0.00 162,189.33
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 15 Dec 2010 15 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,861,143.220 NHHW Local 100.000000 0.00 0.00 0.00 1,861,143.221.000000

Base 100.000000 0.00 0.00 0.00 1,861,143.22

31 Dec 2030 15 Dec 2010 15 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

157,664.950 NHHY Local 100.000000 0.00 0.00 0.00 157,664.951.000000

Base 100.000000 0.00 0.00 0.00 157,664.95

31 Dec 2030 15 Dec 2010 15 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

14,092.570 NHIB Local 100.000000 0.00 0.00 0.00 14,092.571.000000

Base 100.000000 0.00 0.00 0.00 14,092.57

31 Dec 2030 15 Dec 2010 15 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

346,850.590 NHID Local 100.000000 0.00 0.00 0.00 346,850.591.000000

Base 100.000000 0.00 0.00 0.00 346,850.59

0.245% 31 Dec 20308611249L1 16 Dec 2010 16 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

22,011.410 NHDG Local 100.000000 0.00 0.00 0.00 22,011.411.000000

Base 100.000000 0.00 0.00 0.00 22,011.41

31 Dec 2030 16 Dec 2010 16 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

58,253.950 NHDM Local 100.000000 0.00 0.00 0.00 58,253.951.000000

Base 100.000000 0.00 0.00 0.00 58,253.95

31 Dec 2030 16 Dec 2010 16 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

861.120 NHDX Local 100.000000 0.00 0.00 0.00 861.121.000000

Base 100.000000 0.00 0.00 0.00 861.12
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Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
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Stl Date Fail Days Broker Name
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 16 Dec 2010 16 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

99,464.510 NHDY Local 100.000000 0.00 0.00 0.00 99,464.511.000000

Base 100.000000 0.00 0.00 0.00 99,464.51

31 Dec 2030 16 Dec 2010 16 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

31,867.130 NHEU Local 100.000000 0.00 0.00 0.00 31,867.131.000000

Base 100.000000 0.00 0.00 0.00 31,867.13

31 Dec 2030 16 Dec 2010 16 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

3,790,995.000 NHFJ Local 100.000000 0.00 0.00 0.00 3,790,995.001.000000

Base 100.000000 0.00 0.00 0.00 3,790,995.00

31 Dec 2030 16 Dec 2010 16 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

34,657.770 NHFS Local 100.000000 0.00 0.00 0.00 34,657.771.000000

Base 100.000000 0.00 0.00 0.00 34,657.77

31 Dec 2030 16 Dec 2010 16 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

10,664.980 NHHG Local 100.000000 0.00 0.00 0.00 10,664.981.000000

Base 100.000000 0.00 0.00 0.00 10,664.98

31 Dec 2030 16 Dec 2010 16 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

9,094.780 NHHJ Local 100.000000 0.00 0.00 0.00 9,094.781.000000

Base 100.000000 0.00 0.00 0.00 9,094.78

1.000% 31 Dec 20308611249L1 16 Dec 2010 16 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

272,720.700 NHHL Local 100.000000 0.00 0.00 0.00 272,720.701.000000

Base 100.000000 0.00 0.00 0.00 272,720.70
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Base Currency: USD - US DOLLAR

0.245% 31 Dec 20308611249L1 16 Dec 2010 16 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

74,827.620 NHHO Local 100.000000 0.00 0.00 0.00 74,827.621.000000

Base 100.000000 0.00 0.00 0.00 74,827.62

31 Dec 2030 16 Dec 2010 16 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,126.140 NHHP Local 100.000000 0.00 0.00 0.00 1,126.141.000000

Base 100.000000 0.00 0.00 0.00 1,126.14

31 Dec 2030 16 Dec 2010 16 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

35,343.440 NHHY Local 100.000000 0.00 0.00 0.00 35,343.441.000000

Base 100.000000 0.00 0.00 0.00 35,343.44

0.230% 31 Dec 20308611249L1 17 Dec 2010 17 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

124,110.000 NHDF Local 100.000000 0.00 0.00 0.00 124,110.001.000000

Base 100.000000 0.00 0.00 0.00 124,110.00

31 Dec 2030 17 Dec 2010 17 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

3,474.000 NHDG Local 100.000000 0.00 0.00 0.00 3,474.001.000000

Base 100.000000 0.00 0.00 0.00 3,474.00

31 Dec 2030 17 Dec 2010 17 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,200.000 NHDJ Local 100.000000 0.00 0.00 0.00 1,200.001.000000

Base 100.000000 0.00 0.00 0.00 1,200.00

31 Dec 2030 17 Dec 2010 17 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

58,685.740 NHDM Local 100.000000 0.00 0.00 0.00 58,685.741.000000

Base 100.000000 0.00 0.00 0.00 58,685.74
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Base Currency: USD - US DOLLAR

31 Dec 2030 17 Dec 2010 17 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

275,863.100 NHDY Local 100.000000 0.00 0.00 0.00 275,863.101.000000

Base 100.000000 0.00 0.00 0.00 275,863.10

31 Dec 2030 17 Dec 2010 17 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

21,920.000 NHDZ Local 100.000000 0.00 0.00 0.00 21,920.001.000000

Base 100.000000 0.00 0.00 0.00 21,920.00

1.000% 31 Dec 20308611249L1 17 Dec 2010 17 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

63.870 NHEF Local 100.000000 0.00 0.00 0.00 63.871.000000

Base 100.000000 0.00 0.00 0.00 63.87

0.230% 31 Dec 20308611249L1 17 Dec 2010 17 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

334,223.750 NHEM Local 100.000000 0.00 0.00 0.00 334,223.751.000000

Base 100.000000 0.00 0.00 0.00 334,223.75

31 Dec 2030 17 Dec 2010 17 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

965,295.170 NHEN Local 100.000000 0.00 0.00 0.00 965,295.171.000000

Base 100.000000 0.00 0.00 0.00 965,295.17

31 Dec 2030 17 Dec 2010 17 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,915.450 NHEU Local 100.000000 0.00 0.00 0.00 1,915.451.000000

Base 100.000000 0.00 0.00 0.00 1,915.45

31 Dec 2030 17 Dec 2010 17 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,689.450 NHEZ Local 100.000000 0.00 0.00 0.00 1,689.451.000000

Base 100.000000 0.00 0.00 0.00 1,689.45
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31 Dec 2030 17 Dec 2010 17 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

320,177.820 NHHL Local 100.000000 0.00 0.00 0.00 320,177.821.000000

Base 100.000000 0.00 0.00 0.00 320,177.82

1.000% 31 Dec 20308611249L1 17 Dec 2010 17 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

5,773.920 NHHM Local 100.000000 0.00 0.00 0.00 5,773.921.000000

Base 100.000000 0.00 0.00 0.00 5,773.92

0.230% 31 Dec 20308611249L1 17 Dec 2010 17 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

67,035.920 NHHY Local 100.000000 0.00 0.00 0.00 67,035.921.000000

Base 100.000000 0.00 0.00 0.00 67,035.92

0.245% 31 Dec 20308611249L1 17 Dec 2010 17 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

11,385.000 NHHZ Local 100.000000 0.00 0.00 0.00 11,385.001.000000

Base 100.000000 0.00 0.00 0.00 11,385.00

0.232% 31 Dec 20308611249L1 20 Dec 2010 20 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

33,894.200 NHDM Local 100.000000 0.00 0.00 0.00 33,894.201.000000

Base 100.000000 0.00 0.00 0.00 33,894.20

31 Dec 2030 20 Dec 2010 20 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

612,433.040 NHDU Local 100.000000 0.00 0.00 0.00 612,433.041.000000

Base 100.000000 0.00 0.00 0.00 612,433.04

31 Dec 2030 20 Dec 2010 20 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,189,953.000 NHDX Local 100.000000 0.00 0.00 0.00 1,189,953.001.000000

Base 100.000000 0.00 0.00 0.00 1,189,953.00
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Base Currency: USD - US DOLLAR

31 Dec 2030 20 Dec 2010 20 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,293.250 NHEU Local 100.000000 0.00 0.00 0.00 1,293.251.000000

Base 100.000000 0.00 0.00 0.00 1,293.25

31 Dec 2030 20 Dec 2010 20 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

119,425.690 NHEX Local 100.000000 0.00 0.00 0.00 119,425.691.000000

Base 100.000000 0.00 0.00 0.00 119,425.69

31 Dec 2030 20 Dec 2010 20 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

454,622.940 NHFI Local 100.000000 0.00 0.00 0.00 454,622.941.000000

Base 100.000000 0.00 0.00 0.00 454,622.94

31 Dec 2030 20 Dec 2010 20 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

97,302.370 NHFJ Local 100.000000 0.00 0.00 0.00 97,302.371.000000

Base 100.000000 0.00 0.00 0.00 97,302.37

31 Dec 2030 20 Dec 2010 20 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

3,177,095.370 NHFS Local 100.000000 0.00 0.00 0.00 3,177,095.371.000000

Base 100.000000 0.00 0.00 0.00 3,177,095.37

31 Dec 2030 20 Dec 2010 20 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

299,162.560 NHHL Local 100.000000 0.00 0.00 0.00 299,162.561.000000

Base 100.000000 0.00 0.00 0.00 299,162.56

1.000% 31 Dec 20308611249L1 20 Dec 2010 20 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,013,750.840 NHHM Local 100.000000 0.00 0.00 0.00 1,013,750.841.000000

Base 100.000000 0.00 0.00 0.00 1,013,750.84
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Base Currency: USD - US DOLLAR

0.232% 31 Dec 20308611249L1 20 Dec 2010 20 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,725,859.600 NHHW Local 100.000000 0.00 0.00 0.00 2,725,859.601.000000

Base 100.000000 0.00 0.00 0.00 2,725,859.60

31 Dec 2030 20 Dec 2010 20 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

56,124.720 NHHY Local 100.000000 0.00 0.00 0.00 56,124.721.000000

Base 100.000000 0.00 0.00 0.00 56,124.72

31 Dec 2030 20 Dec 2010 20 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

2,767.980 NHHZ Local 100.000000 0.00 0.00 0.00 2,767.981.000000

Base 100.000000 0.00 0.00 0.00 2,767.98

0.236% 31 Dec 20308611249L1 21 Dec 2010 21 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

932,281.500 NHDF Local 100.000000 0.00 0.00 0.00 932,281.501.000000

Base 100.000000 0.00 0.00 0.00 932,281.50

31 Dec 2030 21 Dec 2010 21 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

50,654.880 NHDM Local 100.000000 0.00 0.00 0.00 50,654.881.000000

Base 100.000000 0.00 0.00 0.00 50,654.88

31 Dec 2030 21 Dec 2010 21 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

299,572.830 NHDU Local 100.000000 0.00 0.00 0.00 299,572.831.000000

Base 100.000000 0.00 0.00 0.00 299,572.83

31 Dec 2030 21 Dec 2010 21 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

58,411.520 NHDY Local 100.000000 0.00 0.00 0.00 58,411.521.000000

Base 100.000000 0.00 0.00 0.00 58,411.52
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31 Dec 2030 21 Dec 2010 21 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

140,294.500 NHEM Local 100.000000 0.00 0.00 0.00 140,294.501.000000

Base 100.000000 0.00 0.00 0.00 140,294.50

31 Dec 2030 21 Dec 2010 21 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

48,894.100 NHEU Local 100.000000 0.00 0.00 0.00 48,894.101.000000

Base 100.000000 0.00 0.00 0.00 48,894.10

31 Dec 2030 21 Dec 2010 21 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

29,684.180 NHEX Local 100.000000 0.00 0.00 0.00 29,684.181.000000

Base 100.000000 0.00 0.00 0.00 29,684.18

31 Dec 2030 21 Dec 2010 21 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

237,102.730 NHFS Local 100.000000 0.00 0.00 0.00 237,102.731.000000

Base 100.000000 0.00 0.00 0.00 237,102.73

31 Dec 2030 21 Dec 2010 21 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,020,500.000 NHHG Local 100.000000 0.00 0.00 0.00 1,020,500.001.000000

Base 100.000000 0.00 0.00 0.00 1,020,500.00

31 Dec 2030 21 Dec 2010 21 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

643,657.800 NHHL Local 100.000000 0.00 0.00 0.00 643,657.801.000000

Base 100.000000 0.00 0.00 0.00 643,657.80

1.000% 31 Dec 20308611249L1 21 Dec 2010 21 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

512,227.510 NHHM Local 100.000000 0.00 0.00 0.00 512,227.511.000000

Base 100.000000 0.00 0.00 0.00 512,227.51
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0.232% 31 Dec 20308611249L1 21 Dec 2010 21 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

46,539.050 NHHP Local 100.000000 0.00 0.00 0.00 46,539.051.000000

Base 100.000000 0.00 0.00 0.00 46,539.05

0.236% 31 Dec 20308611249L1 21 Dec 2010 21 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

42,595.000 NHHY Local 100.000000 0.00 0.00 0.00 42,595.001.000000

Base 100.000000 0.00 0.00 0.00 42,595.00

31 Dec 2030 21 Dec 2010 21 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

43,248.500 NHHZ Local 100.000000 0.00 0.00 0.00 43,248.501.000000

Base 100.000000 0.00 0.00 0.00 43,248.50

31 Dec 2030 21 Dec 2010 21 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

60,512.500 NHID Local 100.000000 0.00 0.00 0.00 60,512.501.000000

Base 100.000000 0.00 0.00 0.00 60,512.50

0.225% 31 Dec 20308611249L1 22 Dec 2010 22 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

10,138.400 NHDG Local 100.000000 0.00 0.00 0.00 10,138.401.000000

Base 100.000000 0.00 0.00 0.00 10,138.40

31 Dec 2030 22 Dec 2010 22 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

3,420.000 NHDJ Local 100.000000 0.00 0.00 0.00 3,420.001.000000

Base 100.000000 0.00 0.00 0.00 3,420.00

31 Dec 2030 22 Dec 2010 22 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

25,212.150 NHDM Local 100.000000 0.00 0.00 0.00 25,212.151.000000

Base 100.000000 0.00 0.00 0.00 25,212.15
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31 Dec 2030 22 Dec 2010 22 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

686,915.880 NHDY Local 100.000000 0.00 0.00 0.00 686,915.881.000000

Base 100.000000 0.00 0.00 0.00 686,915.88

31 Dec 2030 22 Dec 2010 22 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

312,634.000 NHEL Local 100.000000 0.00 0.00 0.00 312,634.001.000000

Base 100.000000 0.00 0.00 0.00 312,634.00

31 Dec 2030 22 Dec 2010 22 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

494,981.750 NHEM Local 100.000000 0.00 0.00 0.00 494,981.751.000000

Base 100.000000 0.00 0.00 0.00 494,981.75

31 Dec 2030 22 Dec 2010 22 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

23,469.800 NHEU Local 100.000000 0.00 0.00 0.00 23,469.801.000000

Base 100.000000 0.00 0.00 0.00 23,469.80

31 Dec 2030 22 Dec 2010 22 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

205,078.620 NHEX Local 100.000000 0.00 0.00 0.00 205,078.621.000000

Base 100.000000 0.00 0.00 0.00 205,078.62

31 Dec 2030 22 Dec 2010 22 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

955.000 NHEY Local 100.000000 0.00 0.00 0.00 955.001.000000

Base 100.000000 0.00 0.00 0.00 955.00

31 Dec 2030 22 Dec 2010 22 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

685,474.530 NHFI Local 100.000000 0.00 0.00 0.00 685,474.531.000000

Base 100.000000 0.00 0.00 0.00 685,474.53
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31 Dec 2030 22 Dec 2010 22 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,056,796.900 NHHL Local 100.000000 0.00 0.00 0.00 1,056,796.901.000000

Base 100.000000 0.00 0.00 0.00 1,056,796.90

1.000% 31 Dec 20308611249L1 22 Dec 2010 22 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

554,532.120 NHHM Local 100.000000 0.00 0.00 0.00 554,532.121.000000

Base 100.000000 0.00 0.00 0.00 554,532.12

0.225% 31 Dec 20308611249L1 22 Dec 2010 22 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

374,603.750 NHHO Local 100.000000 0.00 0.00 0.00 374,603.751.000000

Base 100.000000 0.00 0.00 0.00 374,603.75

31 Dec 2030 22 Dec 2010 22 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

154,620.730 NHHP Local 100.000000 0.00 0.00 0.00 154,620.731.000000

Base 100.000000 0.00 0.00 0.00 154,620.73

31 Dec 2030 22 Dec 2010 22 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

3,354,657.180 NHHW Local 100.000000 0.00 0.00 0.00 3,354,657.181.000000

Base 100.000000 0.00 0.00 0.00 3,354,657.18

31 Dec 2030 22 Dec 2010 22 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

7,877.270 NHHY Local 100.000000 0.00 0.00 0.00 7,877.271.000000

Base 100.000000 0.00 0.00 0.00 7,877.27

31 Dec 2030 22 Dec 2010 22 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

41,482.000 NHHZ Local 100.000000 0.00 0.00 0.00 41,482.001.000000

Base 100.000000 0.00 0.00 0.00 41,482.00
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31 Dec 2030 22 Dec 2010 22 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

123,440.810 NHIB Local 100.000000 0.00 0.00 0.00 123,440.811.000000

Base 100.000000 0.00 0.00 0.00 123,440.81

0.211% 31 Dec 20308611249L1 23 Dec 2010 23 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

570,945.700 NHDU Local 100.000000 0.00 0.00 0.00 570,945.701.000000

Base 100.000000 0.00 0.00 0.00 570,945.70

31 Dec 2030 23 Dec 2010 23 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

8,303.340 NHDX Local 100.000000 0.00 0.00 0.00 8,303.341.000000

Base 100.000000 0.00 0.00 0.00 8,303.34

31 Dec 2030 23 Dec 2010 23 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

181,493.320 NHDY Local 100.000000 0.00 0.00 0.00 181,493.321.000000

Base 100.000000 0.00 0.00 0.00 181,493.32

31 Dec 2030 23 Dec 2010 23 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

201,676.000 NHEM Local 100.000000 0.00 0.00 0.00 201,676.001.000000

Base 100.000000 0.00 0.00 0.00 201,676.00

31 Dec 2030 23 Dec 2010 23 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

391,385.000 NHEN Local 100.000000 0.00 0.00 0.00 391,385.001.000000

Base 100.000000 0.00 0.00 0.00 391,385.00

31 Dec 2030 23 Dec 2010 23 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

16,804.500 NHEU Local 100.000000 0.00 0.00 0.00 16,804.501.000000

Base 100.000000 0.00 0.00 0.00 16,804.50
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31 Dec 2030 23 Dec 2010 23 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

64,390.880 NHEX Local 100.000000 0.00 0.00 0.00 64,390.881.000000

Base 100.000000 0.00 0.00 0.00 64,390.88

0.225% 31 Dec 20308611249L1 23 Dec 2010 23 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

459.000 NHEY Local 100.000000 0.00 0.00 0.00 459.001.000000

Base 100.000000 0.00 0.00 0.00 459.00

0.211% 31 Dec 20308611249L1 23 Dec 2010 23 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

801,385.250 NHHG Local 100.000000 0.00 0.00 0.00 801,385.251.000000

Base 100.000000 0.00 0.00 0.00 801,385.25

31 Dec 2030 23 Dec 2010 23 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

8,281.500 NHHJ Local 100.000000 0.00 0.00 0.00 8,281.501.000000

Base 100.000000 0.00 0.00 0.00 8,281.50

31 Dec 2030 23 Dec 2010 23 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

685,254.780 NHHL Local 100.000000 0.00 0.00 0.00 685,254.781.000000

Base 100.000000 0.00 0.00 0.00 685,254.78

31 Dec 2030 23 Dec 2010 23 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

321,381.640 NHHO Local 100.000000 0.00 0.00 0.00 321,381.641.000000

Base 100.000000 0.00 0.00 0.00 321,381.64

31 Dec 2030 23 Dec 2010 23 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

14,081.460 NHHP Local 100.000000 0.00 0.00 0.00 14,081.461.000000

Base 100.000000 0.00 0.00 0.00 14,081.46
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Base Currency: USD - US DOLLAR

31 Dec 2030 23 Dec 2010 23 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

14,544.360 NHHY Local 100.000000 0.00 0.00 0.00 14,544.361.000000

Base 100.000000 0.00 0.00 0.00 14,544.36

31 Dec 2030 23 Dec 2010 23 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

5,697.000 NHHZ Local 100.000000 0.00 0.00 0.00 5,697.001.000000

Base 100.000000 0.00 0.00 0.00 5,697.00

31 Dec 2030 23 Dec 2010 23 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

388,254.390 NHIB Local 100.000000 0.00 0.00 0.00 388,254.391.000000

Base 100.000000 0.00 0.00 0.00 388,254.39

0.202% 31 Dec 20308611249L1 27 Dec 2010 27 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

8,253.670 NHDF Local 100.000000 0.00 0.00 0.00 8,253.671.000000

Base 100.000000 0.00 0.00 0.00 8,253.67

31 Dec 2030 27 Dec 2010 27 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,995.300 NHDG Local 100.000000 0.00 0.00 0.00 1,995.301.000000

Base 100.000000 0.00 0.00 0.00 1,995.30

31 Dec 2030 27 Dec 2010 27 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

20,584.720 NHDM Local 100.000000 0.00 0.00 0.00 20,584.721.000000

Base 100.000000 0.00 0.00 0.00 20,584.72

31 Dec 2030 27 Dec 2010 27 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

426,775.600 NHDU Local 100.000000 0.00 0.00 0.00 426,775.601.000000

Base 100.000000 0.00 0.00 0.00 426,775.60
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Base Currency: USD - US DOLLAR

31 Dec 2030 27 Dec 2010 27 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

46,145.620 NHEB Local 100.000000 0.00 0.00 0.00 46,145.621.000000

Base 100.000000 0.00 0.00 0.00 46,145.62

1.000% 31 Dec 20308611249L1 27 Dec 2010 27 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

124,384.000 NHEF Local 100.000000 0.00 0.00 0.00 124,384.001.000000

Base 100.000000 0.00 0.00 0.00 124,384.00

0.202% 31 Dec 20308611249L1 27 Dec 2010 27 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

313,091.210 NHEN Local 100.000000 0.00 0.00 0.00 313,091.211.000000

Base 100.000000 0.00 0.00 0.00 313,091.21

31 Dec 2030 27 Dec 2010 27 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

7,772.740 NHEU Local 100.000000 0.00 0.00 0.00 7,772.741.000000

Base 100.000000 0.00 0.00 0.00 7,772.74

31 Dec 2030 27 Dec 2010 27 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,890,206.950 NHFI Local 100.000000 0.00 0.00 0.00 1,890,206.951.000000

Base 100.000000 0.00 0.00 0.00 1,890,206.95

31 Dec 2030 27 Dec 2010 27 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

356,681.300 NHFJ Local 100.000000 0.00 0.00 0.00 356,681.301.000000

Base 100.000000 0.00 0.00 0.00 356,681.30

31 Dec 2030 27 Dec 2010 27 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

2,741,526.710 NHFS Local 100.000000 0.00 0.00 0.00 2,741,526.711.000000

Base 100.000000 0.00 0.00 0.00 2,741,526.71
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Base Currency: USD - US DOLLAR

31 Dec 2030 27 Dec 2010 27 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

360,952.320 NHHJ Local 100.000000 0.00 0.00 0.00 360,952.321.000000

Base 100.000000 0.00 0.00 0.00 360,952.32

31 Dec 2030 27 Dec 2010 27 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

7,336.540 NHHL Local 100.000000 0.00 0.00 0.00 7,336.541.000000

Base 100.000000 0.00 0.00 0.00 7,336.54

31 Dec 2030 27 Dec 2010 27 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

97,778.060 NHHO Local 100.000000 0.00 0.00 0.00 97,778.061.000000

Base 100.000000 0.00 0.00 0.00 97,778.06

31 Dec 2030 27 Dec 2010 27 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

502,871.020 NHHP Local 100.000000 0.00 0.00 0.00 502,871.021.000000

Base 100.000000 0.00 0.00 0.00 502,871.02

31 Dec 2030 27 Dec 2010 27 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

26,363.750 NHHY Local 100.000000 0.00 0.00 0.00 26,363.751.000000

Base 100.000000 0.00 0.00 0.00 26,363.75

31 Dec 2030 27 Dec 2010 27 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

4,772.220 NHHZ Local 100.000000 0.00 0.00 0.00 4,772.221.000000

Base 100.000000 0.00 0.00 0.00 4,772.22

31 Dec 2030 27 Dec 2010 27 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

54,298.650 NHIB Local 100.000000 0.00 0.00 0.00 54,298.651.000000

Base 100.000000 0.00 0.00 0.00 54,298.65
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Units/Original Face
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Stl Cur/Loc Comm Per Shr
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Base Currency: USD - US DOLLAR

31 Dec 2030 27 Dec 2010 27 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

350,370.790 NHID Local 100.000000 0.00 0.00 0.00 350,370.791.000000

Base 100.000000 0.00 0.00 0.00 350,370.79

0.217% 31 Dec 20308611249L1 28 Dec 2010 28 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,571,864.030 NHDF Local 100.000000 0.00 0.00 0.00 2,571,864.031.000000

Base 100.000000 0.00 0.00 0.00 2,571,864.03

31 Dec 2030 28 Dec 2010 28 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

37,701.190 NHDM Local 100.000000 0.00 0.00 0.00 37,701.191.000000

Base 100.000000 0.00 0.00 0.00 37,701.19

31 Dec 2030 28 Dec 2010 28 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

69,859.120 NHDU Local 100.000000 0.00 0.00 0.00 69,859.121.000000

Base 100.000000 0.00 0.00 0.00 69,859.12

31 Dec 2030 28 Dec 2010 28 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

8,118,306.840 NHDZ Local 100.000000 0.00 0.00 0.00 8,118,306.841.000000

Base 100.000000 0.00 0.00 0.00 8,118,306.84

31 Dec 2030 28 Dec 2010 28 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

15,946.000 NHEM Local 100.000000 0.00 0.00 0.00 15,946.001.000000

Base 100.000000 0.00 0.00 0.00 15,946.00

31 Dec 2030 28 Dec 2010 28 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

3,470,808.000 NHEN Local 100.000000 0.00 0.00 0.00 3,470,808.001.000000

Base 100.000000 0.00 0.00 0.00 3,470,808.00
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Base Currency: USD - US DOLLAR

31 Dec 2030 28 Dec 2010 28 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

93,771.210 NHEX Local 100.000000 0.00 0.00 0.00 93,771.211.000000

Base 100.000000 0.00 0.00 0.00 93,771.21

31 Dec 2030 28 Dec 2010 28 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

70,112.600 NHEY Local 100.000000 0.00 0.00 0.00 70,112.601.000000

Base 100.000000 0.00 0.00 0.00 70,112.60

31 Dec 2030 28 Dec 2010 28 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

6,519.200 NHFS Local 100.000000 0.00 0.00 0.00 6,519.201.000000

Base 100.000000 0.00 0.00 0.00 6,519.20

31 Dec 2030 28 Dec 2010 28 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,217,046.900 NHHJ Local 100.000000 0.00 0.00 0.00 1,217,046.901.000000

Base 100.000000 0.00 0.00 0.00 1,217,046.90

1.000% 31 Dec 20308611249L1 28 Dec 2010 28 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,268,618.050 NHHM Local 100.000000 0.00 0.00 0.00 2,268,618.051.000000

Base 100.000000 0.00 0.00 0.00 2,268,618.05

0.217% 31 Dec 20308611249L1 28 Dec 2010 28 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

118,629.860 NHHP Local 100.000000 0.00 0.00 0.00 118,629.861.000000

Base 100.000000 0.00 0.00 0.00 118,629.86

31 Dec 2030 28 Dec 2010 28 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

5,695,767.780 NHHW Local 100.000000 0.00 0.00 0.00 5,695,767.781.000000

Base 100.000000 0.00 0.00 0.00 5,695,767.78
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0.207% 31 Dec 20308611249L1 29 Dec 2010 29 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

42,852.500 NHDM Local 100.000000 0.00 0.00 0.00 42,852.501.000000

Base 100.000000 0.00 0.00 0.00 42,852.50

31 Dec 2030 29 Dec 2010 29 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

14,560.900 NHDU Local 100.000000 0.00 0.00 0.00 14,560.901.000000

Base 100.000000 0.00 0.00 0.00 14,560.90

31 Dec 2030 29 Dec 2010 29 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

14,784.000 NHDX Local 100.000000 0.00 0.00 0.00 14,784.001.000000

Base 100.000000 0.00 0.00 0.00 14,784.00

31 Dec 2030 29 Dec 2010 29 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

63,207.930 NHDY Local 100.000000 0.00 0.00 0.00 63,207.931.000000

Base 100.000000 0.00 0.00 0.00 63,207.93

31 Dec 2030 29 Dec 2010 29 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

17.800 NHEG Local 100.000000 0.00 0.00 0.00 17.801.000000

Base 100.000000 0.00 0.00 0.00 17.80

31 Dec 2030 29 Dec 2010 29 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

38,597.250 NHEM Local 100.000000 0.00 0.00 0.00 38,597.251.000000

Base 100.000000 0.00 0.00 0.00 38,597.25

31 Dec 2030 29 Dec 2010 29 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

3,389,395.000 NHEN Local 100.000000 0.00 0.00 0.00 3,389,395.001.000000

Base 100.000000 0.00 0.00 0.00 3,389,395.00
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31 Dec 2030 29 Dec 2010 29 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

7,902.000 NHEU Local 100.000000 0.00 0.00 0.00 7,902.001.000000

Base 100.000000 0.00 0.00 0.00 7,902.00

31 Dec 2030 29 Dec 2010 29 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

41,759.790 NHEX Local 100.000000 0.00 0.00 0.00 41,759.791.000000

Base 100.000000 0.00 0.00 0.00 41,759.79

31 Dec 2030 29 Dec 2010 29 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

2,837,976.050 NHFS Local 100.000000 0.00 0.00 0.00 2,837,976.051.000000

Base 100.000000 0.00 0.00 0.00 2,837,976.05

31 Dec 2030 29 Dec 2010 29 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

101,317.920 NHHG Local 100.000000 0.00 0.00 0.00 101,317.921.000000

Base 100.000000 0.00 0.00 0.00 101,317.92

31 Dec 2030 29 Dec 2010 29 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

642,065.380 NHHJ Local 100.000000 0.00 0.00 0.00 642,065.381.000000

Base 100.000000 0.00 0.00 0.00 642,065.38

1.000% 31 Dec 20308611249L1 29 Dec 2010 29 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

838,933.870 NHHM Local 100.000000 0.00 0.00 0.00 838,933.871.000000

Base 100.000000 0.00 0.00 0.00 838,933.87

0.207% 31 Dec 20308611249L1 29 Dec 2010 29 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

58,200.000 NHHY Local 100.000000 0.00 0.00 0.00 58,200.001.000000

Base 100.000000 0.00 0.00 0.00 58,200.00
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31 Dec 2030 29 Dec 2010 29 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

13,396.810 NHHZ Local 100.000000 0.00 0.00 0.00 13,396.811.000000

Base 100.000000 0.00 0.00 0.00 13,396.81

31 Dec 2030 29 Dec 2010 29 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

8,653.400 NHIB Local 100.000000 0.00 0.00 0.00 8,653.401.000000

Base 100.000000 0.00 0.00 0.00 8,653.40

0.203% 31 Dec 20308611249L1 30 Dec 2010 30 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

38,256.250 NHDF Local 100.000000 0.00 0.00 0.00 38,256.251.000000

Base 100.000000 0.00 0.00 0.00 38,256.25

31 Dec 2030 30 Dec 2010 30 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

9,386.800 NHDG Local 100.000000 0.00 0.00 0.00 9,386.801.000000

Base 100.000000 0.00 0.00 0.00 9,386.80

31 Dec 2030 30 Dec 2010 30 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

81,987.120 NHDM Local 100.000000 0.00 0.00 0.00 81,987.121.000000

Base 100.000000 0.00 0.00 0.00 81,987.12

31 Dec 2030 30 Dec 2010 30 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

2,025,401.850 NHDY Local 100.000000 0.00 0.00 0.00 2,025,401.851.000000

Base 100.000000 0.00 0.00 0.00 2,025,401.85

31 Dec 2030 30 Dec 2010 30 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

851,694.840 NHDZ Local 100.000000 0.00 0.00 0.00 851,694.841.000000

Base 100.000000 0.00 0.00 0.00 851,694.84
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31 Dec 2030 30 Dec 2010 30 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

136,596.990 NHEG Local 100.000000 0.00 0.00 0.00 136,596.991.000000

Base 100.000000 0.00 0.00 0.00 136,596.99

31 Dec 2030 30 Dec 2010 30 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

97,759.250 NHEM Local 100.000000 0.00 0.00 0.00 97,759.251.000000

Base 100.000000 0.00 0.00 0.00 97,759.25

31 Dec 2030 30 Dec 2010 30 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

821,117.100 NHEN Local 100.000000 0.00 0.00 0.00 821,117.101.000000

Base 100.000000 0.00 0.00 0.00 821,117.10

31 Dec 2030 30 Dec 2010 30 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

66,290.370 NHEU Local 100.000000 0.00 0.00 0.00 66,290.371.000000

Base 100.000000 0.00 0.00 0.00 66,290.37

31 Dec 2030 30 Dec 2010 30 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

91,362.370 NHEX Local 100.000000 0.00 0.00 0.00 91,362.371.000000

Base 100.000000 0.00 0.00 0.00 91,362.37

31 Dec 2030 30 Dec 2010 30 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

7,311.280 NHEY Local 100.000000 0.00 0.00 0.00 7,311.281.000000

Base 100.000000 0.00 0.00 0.00 7,311.28

31 Dec 2030 30 Dec 2010 30 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

6,698.550 NHEZ Local 100.000000 0.00 0.00 0.00 6,698.551.000000

Base 100.000000 0.00 0.00 0.00 6,698.55
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31 Dec 2030 30 Dec 2010 30 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

0.010 NHFS Local 100.000000 0.00 0.00 0.00 0.011.000000

Base 100.000000 0.00 0.00 0.00 0.01

31 Dec 2030 30 Dec 2010 30 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

253,047.070 NHHJ Local 100.000000 0.00 0.00 0.00 253,047.071.000000

Base 100.000000 0.00 0.00 0.00 253,047.07

31 Dec 2030 30 Dec 2010 30 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

770,436.680 NHHL Local 100.000000 0.00 0.00 0.00 770,436.681.000000

Base 100.000000 0.00 0.00 0.00 770,436.68

31 Dec 2030 30 Dec 2010 30 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

47,746.300 NHHY Local 100.000000 0.00 0.00 0.00 47,746.301.000000

Base 100.000000 0.00 0.00 0.00 47,746.30

31 Dec 2030 30 Dec 2010 30 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

55,988.990 NHHZ Local 100.000000 0.00 0.00 0.00 55,988.991.000000

Base 100.000000 0.00 0.00 0.00 55,988.99

31 Dec 2030 30 Dec 2010 30 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

303,407.880 NHIB Local 100.000000 0.00 0.00 0.00 303,407.881.000000

Base 100.000000 0.00 0.00 0.00 303,407.88

0.206% 31 Dec 20308611249L1 31 Dec 2010 31 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

84,424.290 NHDM Local 100.000000 0.00 0.00 0.00 84,424.291.000000

Base 100.000000 0.00 0.00 0.00 84,424.29
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Base Currency: USD - US DOLLAR

31 Dec 2030 31 Dec 2010 31 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

28,386.870 NHDU Local 100.000000 0.00 0.00 0.00 28,386.871.000000

Base 100.000000 0.00 0.00 0.00 28,386.87

31 Dec 2030 31 Dec 2010 31 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

25,422.240 NHDX Local 100.000000 0.00 0.00 0.00 25,422.241.000000

Base 100.000000 0.00 0.00 0.00 25,422.24

31 Dec 2030 31 Dec 2010 31 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

71,874.000 NHDY Local 100.000000 0.00 0.00 0.00 71,874.001.000000

Base 100.000000 0.00 0.00 0.00 71,874.00

31 Dec 2030 31 Dec 2010 31 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

13,157.610 NHEG Local 100.000000 0.00 0.00 0.00 13,157.611.000000

Base 100.000000 0.00 0.00 0.00 13,157.61

31 Dec 2030 31 Dec 2010 31 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

86,134,648.630 NHEN Local 100.000000 0.00 0.00 0.00 86,134,648.631.000000

Base 100.000000 0.00 0.00 0.00 86,134,648.63

31 Dec 2030 31 Dec 2010 31 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

35,989.920 NHEU Local 100.000000 0.00 0.00 0.00 35,989.921.000000

Base 100.000000 0.00 0.00 0.00 35,989.92

31 Dec 2030 31 Dec 2010 31 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

19,957.170 NHEX Local 100.000000 0.00 0.00 0.00 19,957.171.000000

Base 100.000000 0.00 0.00 0.00 19,957.17
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31 Dec 2030 31 Dec 2010 31 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,396.980 NHEY Local 100.000000 0.00 0.00 0.00 1,396.981.000000

Base 100.000000 0.00 0.00 0.00 1,396.98

31 Dec 2030 31 Dec 2010 31 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

81,250.000 NHFJ Local 100.000000 0.00 0.00 0.00 81,250.001.000000

Base 100.000000 0.00 0.00 0.00 81,250.00

31 Dec 2030 31 Dec 2010 31 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

224,813.130 NHFS Local 100.000000 0.00 0.00 0.00 224,813.131.000000

Base 100.000000 0.00 0.00 0.00 224,813.13

31 Dec 2030 31 Dec 2010 31 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

24,205.300 NHHL Local 100.000000 0.00 0.00 0.00 24,205.301.000000

Base 100.000000 0.00 0.00 0.00 24,205.30

31 Dec 2030 31 Dec 2010 31 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

99,486.790 NHHO Local 100.000000 0.00 0.00 0.00 99,486.791.000000

Base 100.000000 0.00 0.00 0.00 99,486.79

31 Dec 2030 31 Dec 2010 31 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

98,239.580 NHHY Local 100.000000 0.00 0.00 0.00 98,239.581.000000

Base 100.000000 0.00 0.00 0.00 98,239.58

31 Dec 2030 31 Dec 2010 31 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

13,516.690 NHHZ Local 100.000000 0.00 0.00 0.00 13,516.691.000000

Base 100.000000 0.00 0.00 0.00 13,516.69
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8611249L1 Total

0.00 0.000.00997,400,348.790 Local 997,400,348.79

Base 0.00 0.00 0.00 997,400,348.79

0.148534%   20 Jan 2912795X89 13 Oct 2010 14 Oct 2010 USD/FEDJPMORGAN CHASE BANKUNITED STATES TREAS BILLS

7,000,000.000 NHEM Local 99.968960 0.00 0.00 0.00 6,997,827.211.000000

Base 99.968960 0.00 0.00 0.00 6,997,827.21

0.148534%   20 Jan 2912795X89 30 Nov 2010 30 Nov 2010 USD/FEDJPMORGAN CHASE BANKUNITED STATES TREAS BILLS

2,200,000.000 NHEM Local 99.981583 0.00 0.00 0.00 2,199,594.831.000000

Base 99.981583 0.00 0.00 0.00 2,199,594.83

01 Dec 2010 01 Dec 2010 USD/FEDJPMORGAN CHASE BANK

120,000.000 NHEM Local 99.981941 0.00 0.00 0.00 119,978.331.000000

Base 99.981941 0.00 0.00 0.00 119,978.33

912795X89 Total

0.00 0.000.009,320,000.000 Local 9,317,400.37

Base 0.00 0.00 0.00 9,317,400.37

US DOLLAR  Total

0.00Local1,078,419,136.190

0.00Base

0.00

0.00

0.00

0.00

1,078,416,536.56

1,078,416,536.56

CASH EQUIVALENTS  Total

1,078,419,136.190
Base 0.00 0.00 0.00 1,078,416,536.56

EQUITY
AUSTRALIAN DOLLAR
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NPV STAPLED607019908 19 Nov 2010 24 Nov 2010 AUD/AU8GOLDMAN SACHS + COAUSTRALIAN INFRAST

345,800.000 NHEG Local 1.935500 0.00 1,070.87 0.00 670,366.771.015692

Base 1.905597 0.00 1,054.33 0.00 660,009.89

COMMON STOCK NPV607614005 12 Nov 2010 20 Dec 2010 AUD/AU7AUTREPAT-DIV REWESTPAC BANKING CORP

195.000 NHHJ Local 21.619384 0.00 0.00 0.00 4,215.781.009540

Base 21.415084 0.00 0.00 0.00 4,175.94

COMMON STOCK NPV608625901 03 Dec 2010 08 Dec 2010 AUD/AU8CITIGROUPGLOBAL MARKETS AUSTRALIA PFORTESCUE METALS GROUP LTD

39,120.000 NHHJ Local 6.475700 0.00 126.66 0.00 253,456.041.012504

Base 6.395728 0.00 125.10 0.00 250,325.96

COMMON STOCK NPV608820007 01 Oct 2010 07 Oct 2010 AUD/AU8JP MORGANSECURITIES AUSTRALIA LTDBEACH ENERGY LTD

29,163.000 NHEH Local 0.680000 0.00 19.83 0.00 19,850.671.029866

Base 0.660280 0.00 19.25 0.00 19,275.00

04 Oct 2010 07 Oct 2010 AUD/AU8JP MORGANSECURITIES AUSTRALIA LTD

229,538.000 NHEH Local 0.683500 0.00 156.89 0.00 157,046.111.034822

Base 0.660500 0.00 151.61 0.00 151,761.47

608820007 Total

176.72 0.000.00258,701.000 Local 176,896.78

Base 0.00 170.86 0.00 171,036.47

NPV611796905 02 Dec 2010 07 Dec 2010 AUD/AU8CABRERA CAPITAL MARKETS LLCARDENT LEISURE GROUP

100,000.000 NHHV Local 1.027200 0.00 61.63 0.00 102,781.631.023227

Base 1.003883 0.00 60.23 0.00 100,448.51

03 Dec 2010 08 Dec 2010 AUD/AU8CABRERA CAPITAL MARKETS LLC

42,628.000 NHHV Local 1.034600 0.00 26.46 0.00 44,129.381.012504

Base 1.021823 0.00 26.13 0.00 43,584.40
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06 Dec 2010 09 Dec 2010 AUD/AU8CABRERA CAPITAL MARKETS LLC

29,435.000 NHHV Local 1.040000 0.00 18.37 0.00 30,630.771.011890

Base 1.027780 0.00 18.15 0.00 30,270.85

07 Dec 2010 10 Dec 2010 AUD/AU8CABRERA CAPITAL MARKETS LLC

20,738.000 NHHV Local 1.044900 0.00 13.00 0.00 21,682.131.010918

Base 1.033615 0.00 12.86 0.00 21,447.96

08 Dec 2010 13 Dec 2010 AUD/AU8CABRERA CAPITAL MARKETS LLC

8,015.000 NHHV Local 1.074999 0.00 5.17 0.00 8,621.291.022286

Base 1.051564 0.00 5.06 0.00 8,433.34

09 Dec 2010 14 Dec 2010 AUD/AU8CABRERA CAPITAL MARKETS LLC

27,528.000 NHHV Local 1.088800 0.00 17.98 0.00 29,990.461.018019

Base 1.069528 0.00 17.66 0.00 29,459.63

10 Dec 2010 15 Dec 2010 AUD/AU8CABRERA CAPITAL MARKETS LLC

24,479.000 NHHV Local 1.095000 0.00 16.08 0.00 26,820.581.014765

Base 1.079068 0.00 15.85 0.00 26,430.34

13 Dec 2010 16 Dec 2010 AUD/AU8CABRERA CAPITAL MARKETS LLC

100,000.000 NHHV Local 1.081400 0.00 64.88 0.00 108,204.881.005935

Base 1.075020 0.00 64.50 0.00 107,566.47

17 Dec 2010 22 Dec 2010 AUD/AU8CABRERA CAPITAL MARKETS LLC

12,446.000 NHHV Local 1.070000 0.00 7.99 0.00 13,325.211.014919

Base 1.054271 0.00 7.87 0.00 13,129.33

611796905 Total

231.56 0.000.00365,269.000 Local 386,186.33

Base 0.00 228.31 0.00 380,770.83
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COMMON STOCK NPV612345900 22 Dec 2010 AUD/AU8 0.01CREDIT SUISSE SECURITIES (USA) LLCCOCA COLA AMATIL LTD

76,947.000 NHHP Local 11.091700 0.00 853.47 0.00 854,326.511.000050

Base 11.091145 0.00 853.43 0.00 854,283.80

22 Dec 2010 CANCEL AUD/AU8 0.01CREDIT SUISSE SECURITIES (USA) LLC

-76,947.000 NHHP Local 11.091700 0.00 -853.47 0.00 -854,326.511.000050

Base 11.091145 0.00 -853.43 0.00 -854,283.80

22 Dec 2010 30 Dec 2010 AUD/AU8 0.011 G TRADE SERVICES LTD

76,947.000 NHHP Local 11.091700 0.00 853.47 0.00 854,326.511.000050

Base 11.091145 0.00 853.43 0.00 854,283.80

612345900 Total

853.47 0.000.0076,947.000 Local 854,326.51

Base 0.00 853.43 0.00 854,283.80

COMMON STOCK NPV631707007 01 Dec 2010 AUD/AU8NEW TO ORD NON CASHST BARBARA LTD

140,150.000 NHEG Local 1.909365 0.00 0.00 0.00 267,597.551.115191

Base 1.712141 0.00 0.00 0.00 239,956.64

01 Dec 2010 CANCEL AUD/AU8NEW TO ORD NON CASH

-140,150.000 NHEG Local 1.909365 0.00 0.00 0.00 -267,597.551.115191

Base 1.712141 0.00 0.00 0.00 -239,956.64

01 Dec 2010 02 Dec 2010 AUD/AU8NEW TO ORD NON CASH

140,150.000 NHEG Local 1.909365 0.00 0.00 0.00 267,597.551.115191

Base 1.712141 0.00 0.00 0.00 239,956.64

01 Dec 2010 02 Dec 2010 AUD/AU8NEW TO ORD NON CASH

229,793.000 NHEH Local 2.437846 0.00 0.00 0.00 560,199.951.037452

Base 2.349840 0.00 0.00 0.00 539,976.74
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631707007 Total

0.00 0.000.00369,943.000 Local 827,797.50

Base 0.00 0.00 0.00 779,933.38

COMMON STOCK NPV639782903 03 Dec 2010 08 Dec 2010 AUD/AU8CITIGROUPGLOBAL MARKETS AUSTRALIA POZ MINERALS LTD

215,144.000 NHHJ Local 1.645400 0.00 177.00 0.00 354,174.941.012504

Base 1.625080 0.00 174.81 0.00 349,801.03

COMMON STOCK NPV645800004 17 Nov 2010 10 Dec 2010 AUD/AU8AUTREPAT-DIV REORICA LTD

147.000 NHHJ Local 25.787755 0.00 0.00 0.00 3,790.801.018330

Base 25.323574 0.00 0.00 0.00 3,722.57

COMMON STOCK NPV646215905 19 Nov 2010 24 Nov 2010 AUD/AU8GOLDMAN SACHS + COIMDEX LTD

221,645.000 NHEG Local 1.427800 0.00 506.34 0.00 316,971.071.015692

Base 1.405741 0.00 498.52 0.00 312,074.00

22 Nov 2010 25 Nov 2010 AUD/AU8GOLDMAN SACHS + CO

71,755.000 NHEG Local 1.442500 0.00 165.61 0.00 103,672.201.013685

Base 1.423026 0.00 163.37 0.00 102,272.60

646215905 Total

671.95 0.000.00293,400.000 Local 420,643.27

Base 0.00 661.89 0.00 414,346.60

COMMON STOCK NPV653323907 24 Sep 2010 20 Oct 2010 AUD/AU8AUTREPAT-DIV REBLUESCOPE STEEL LTD

83.000 NHHJ Local 2.192771 0.00 0.00 0.00 182.001.043515

Base 2.101332 0.00 0.00 0.00 174.41

REIT NPV656570900 01 Oct 2010 07 Oct 2010 AUD/AU8JP MORGANSECURITIES AUSTRALIA LTDABACUS PROPERTY GROUP

81,268.000 NHEH Local 0.432500 0.00 35.15 0.00 35,183.561.029866

Base 0.419958 0.00 34.13 0.00 34,163.24
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04 Oct 2010 07 Oct 2010 AUD/AU8JP MORGANSECURITIES AUSTRALIA LTD

162,969.000 NHEH Local 0.425000 0.00 69.26 0.00 69,331.091.034822

Base 0.410699 0.00 66.93 0.00 66,998.08

29 Nov 2010 07 Dec 2010 AUD/AU88 NEW TO ORD NON CASH

157,755.000 NHEH Local 2.165547 0.00 0.00 0.00 341,625.991.036132

Base 2.090031 0.00 0.00 0.00 329,712.94

656570900 Total

104.41 0.000.00401,992.000 Local 446,140.64

Base 0.00 101.06 0.00 430,874.26

COMMON STOCK NPV663708006 01 Oct 2010 07 Oct 2010 AUD/AU8JP MORGANSECURITIES AUSTRALIA LTDCONSOLIDATED MEDIA HOLDINGS

30,456.000 NHEH Local 3.300000 0.00 100.50 0.00 100,605.301.029866

Base 3.204300 0.00 97.59 0.00 97,687.76

04 Oct 2010 07 Oct 2010 AUD/AU8JP MORGANSECURITIES AUSTRALIA LTD

17,746.000 NHEH Local 3.295300 0.00 58.48 0.00 58,536.871.034822

Base 3.184412 0.00 56.51 0.00 56,567.09

663708006 Total

158.98 0.000.0048,202.000 Local 159,142.17

Base 0.00 154.10 0.00 154,254.85

COMMON STOCK NPV663710002 03 Dec 2010 08 Dec 2010 AUD/AU8 0.02CITIGROUPGLOBAL MARKETS AUSTRALIA PNEWCREST MINING LTD

4,169.000 NHHJ Local 40.790600 0.00 85.03 0.00 170,141.041.012504

Base 40.286853 0.00 83.98 0.00 168,039.87

01 Oct 2010 22 Oct 2010 AUD/AU8AUTREPAT-DIV RE

99.000 NHHJ Local 39.955555 0.00 0.00 0.00 3,955.601.029866

Base 38.796848 0.00 0.00 0.00 3,840.89
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663710002 Total

85.03 0.000.004,268.000 Local 174,096.64

Base 0.00 83.98 0.00 171,880.76

COMMON STOCK NPV669374902 13 Oct 2010 27 Oct 2010 AUD/AU8AUTREPAT-DIV RETOLL HOLDINGS LTD

21.000 NHHJ Local 6.608571 0.00 0.00 0.00 138.781.008065

Base 6.555699 0.00 0.00 0.00 137.67

COMMON STOCK NPV687326900 03 Nov 2010 04 Nov 2010 AUD/AU8NEW TO ORD NON CASHTABCORP HOLDINGS LTD

4,196.000 NHHJ Local 6.250000 0.00 0.00 0.00 26,225.001.016673

Base 6.147502 0.00 0.00 0.00 25,794.92

COMMON STOCK NPV695498006 03 Dec 2010 08 Dec 2010 AUD/AU8CITIGROUPGLOBAL MARKETS AUSTRALIA PALUMINA LTD

43,642.000 NHHJ Local 2.102200 0.00 45.87 0.00 91,790.081.012504

Base 2.076239 0.00 45.30 0.00 90,656.51

COMMON STOCK NPV695757005 13 Oct 2010 18 Oct 2010 AUD/AU8 0.01MORGAN STANLEY CO INCORPORATEDILUKA RESOURCES LTD

76,850.000 NHEH Local 6.697000 0.00 514.66 0.00 515,179.111.008065

Base 6.643421 0.00 510.54 0.00 511,057.43

COMMON STOCK NPV698123908 17 Sep 2010 AUD/AU8AUTREPAT-DIV REWOOLWORTHS LTD

1,723.000 NHHJ Local 29.240034 0.00 0.00 0.00 50,380.581.066382

Base 27.419850 0.00 0.00 0.00 47,244.40

17 Sep 2010 CANCEL AUD/AU8AUTREPAT-DIV RE

-1,723.000 NHHJ Local 29.240034 0.00 0.00 0.00 -50,380.581.066382

Base 27.419850 0.00 0.00 0.00 -47,244.40

17 Sep 2010 AUD/AU8AUTREPAT-DIV RE

10,723.000 NHHP Local 29.233205 0.00 0.00 0.00 313,467.661.066382

Base 27.413446 0.00 0.00 0.00 293,954.38
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17 Sep 2010 CANCEL AUD/AU8AUTREPAT-DIV RE

-10,723.000 NHHP Local 29.233205 0.00 0.00 0.00 -313,467.661.066382

Base 27.413446 0.00 0.00 0.00 -293,954.38

17 Sep 2010 15 Oct 2010 AUD/AU8AUTREPAT-DIV RE

38.000 NHHJ Local 29.498947 0.00 0.00 0.00 1,120.961.066382

Base 27.662645 0.00 0.00 0.00 1,051.18

17 Sep 2010 15 Oct 2010 AUD/AU8AUTREPAT-DIV RE

385.000 NHHP Local 29.296207 0.00 0.00 0.00 11,279.041.066382

Base 27.472526 0.00 0.00 0.00 10,576.92

698123908 Total

0.00 0.000.00423.000 Local 12,400.00

Base 0.00 0.00 0.00 11,628.10

EXP 10NOV10985VWV909 21 Oct 2010 22 Oct 2010 AUD/AU8RIGHTS ISSUE (NON CASH)TABCORP HOLDINGS LTD

4,195.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.001.014919

Base 0.000000 0.00 0.00 0.00 0.00

COMMON STOCK NPVACI00C1R8 08 Nov 2010 AUD/AU8CONVERSION NON CASHASCIANO LTD

17,017.000 NHHJ Local 3.730134 0.00 0.00 0.00 63,475.701.081138

Base 3.450191 0.00 0.00 0.00 58,711.91

08 Nov 2010 CANCEL AUD/AU8CONVERSION NON CASH

-17,017.000 NHHJ Local 3.730134 0.00 0.00 0.00 -63,475.701.081138

Base 3.450191 0.00 0.00 0.00 -58,711.91

08 Nov 2010 12 Nov 2010 AUD/AU8CONVERSION NON CASH

34,034.000 NHHJ Local 1.865067 0.00 0.00 0.00 63,475.701.081138

Base 1.725096 0.00 0.00 0.00 58,711.91
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ACI00C1R8 Total

0.00 0.000.0034,034.000 Local 63,475.70

Base 0.00 0.00 0.00 58,711.91

COMMON STOCKACI00ECD3 23 Dec 2010 OPEN AUD/AU8CONVERSION NON CASHSUNCORP METWAY LIMITED

33,415.000 NHHJ Local 11.099011 0.00 0.00 0.00 370,873.461.149137

Base 9.658565 0.00 0.00 0.00 322,740.95

COMMON STOCK NPVB0LCW7900 08 Oct 2010 22 Oct 2010 AUD/AU8AUTREPAT-DIV RESIMS METAL MANAGEMENT LTD

62.000 NHHJ Local 17.101612 0.00 0.00 0.00 1,060.301.013582

Base 16.872450 0.00 0.00 0.00 1,046.09

COMMON STOCK NPVB0T0H7905 06 Oct 2010 28 Oct 2010 AUD/AU8AUTREPAT-DIV REGOODMAN FIELDER LTD

10.000 NHHJ Local 1.425000 0.00 0.00 0.00 14.251.022495

Base 1.393650 0.00 0.00 0.00 13.94

COMMON STOCKB17ZL5909 01 Oct 2010 07 Oct 2010 AUD/AU8 0.01JP MORGANSECURITIES AUSTRALIA LTDMINERAL RESOURCES LTD

4,526.000 NHEH Local 10.557601 0.00 47.78 0.00 47,831.481.029866

Base 10.251432 0.00 46.39 0.00 46,444.37

04 Oct 2010 07 Oct 2010 AUD/AU8 0.01JP MORGANSECURITIES AUSTRALIA LTD

5,512.000 NHEH Local 10.438300 0.00 57.54 0.00 57,593.451.034822

Base 10.087049 0.00 55.60 0.00 55,655.42

05 Oct 2010 08 Oct 2010 AUD/AU8 0.01JP MORGANSECURITIES AUSTRALIA LTD

34,075.000 NHEH Local 10.410100 0.00 354.72 0.00 355,078.881.030875

Base 10.098315 0.00 344.10 0.00 344,444.17

06 Oct 2010 11 Oct 2010 AUD/AU8 0.01JP MORGANSECURITIES AUSTRALIA LTD

60,887.000 NHEH Local 10.718600 0.00 652.62 0.00 653,276.021.022495

Base 10.482790 0.00 638.26 0.00 638,903.88
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B17ZL5909 Total

1,112.66 0.000.00105,000.000 Local 1,113,779.83

Base 0.00 1,084.35 0.00 1,085,447.84

COMMON STOCK NPVB1GHQJ904 01 Oct 2010 07 Oct 2010 AUD/AU8JP MORGANSECURITIES AUSTRALIA LTDTOWER AUSTRALIA GROUP LTD

9,721.000 NHEH Local 2.330000 0.00 22.65 0.00 22,672.581.029866

Base 2.262430 0.00 21.99 0.00 22,015.08

04 Oct 2010 07 Oct 2010 AUD/AU8JP MORGANSECURITIES AUSTRALIA LTD

2,176.000 NHEH Local 2.320000 0.00 5.05 0.00 5,053.371.034822

Base 2.241931 0.00 4.88 0.00 4,883.32

05 Oct 2010 08 Oct 2010 AUD/AU8JP MORGANSECURITIES AUSTRALIA LTD

50,041.000 NHEH Local 2.326600 0.00 116.43 0.00 116,541.821.030875

Base 2.256918 0.00 112.94 0.00 113,051.36

06 Oct 2010 11 Oct 2010 AUD/AU8JP MORGANSECURITIES AUSTRALIA LTD

23,370.000 NHEH Local 2.375700 0.00 55.52 0.00 55,575.631.022495

Base 2.323434 0.00 54.30 0.00 54,352.96

B1GHQJ904 Total

199.65 0.000.0085,308.000 Local 199,843.40

Base 0.00 194.11 0.00 194,302.72

COMMON STOCK NPVB1YC5L903 16 Nov 2010 17 Nov 2010 AUD/AU8NEW TO ORD NON CASHASCIANO LTD

34,034.000 NHHJ Local 1.865067 0.00 0.00 0.00 63,475.701.081138

Base 1.725096 0.00 0.00 0.00 58,711.91

COMMON STOCK NPVB28YTC906 12 Nov 2010 15 Dec 2010 AUD/AU8AUTREPAT-DIV REMACQUARIE GROUP LTD

222.000 NHHJ Local 36.429909 0.00 0.00 0.00 8,087.441.009540

Base 36.085652 0.00 0.00 0.00 8,011.01
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COMMON STOCK NPVB3S82B900 22 Nov 2010 29 Nov 2010 AUD/AU8REVERSE SPLIT NON CASHST BARBARA LTD

140,150.000 NHEG Local 1.909365 0.00 0.00 0.00 267,597.551.115191

Base 1.712141 0.00 0.00 0.00 239,956.64

22 Nov 2010 29 Nov 2010 AUD/AU8REVERSE SPLIT NON CASH

229,794.000 NHEH Local 2.437835 0.00 0.00 0.00 560,199.951.037452

Base 2.349829 0.00 0.00 0.00 539,976.74

B3S82B900 Total

0.00 0.000.00369,944.000 Local 827,797.50

Base 0.00 0.00 0.00 779,933.38

COMMON STOCKB4JMNQ901 21 Oct 2010 03 Nov 2010 AUD/AU8UBS SECURITIES ASIA LTDTABCORP HOLDINGS L

4,196.000 NHHJ Local 6.250000 0.00 0.00 0.00 26,225.001.016673

Base 6.147503 0.00 0.00 0.00 25,794.92

COMMON STOCKB4MB48902 16 Nov 2010 22 Nov 2010 AUD/AU8REVERSE SPLIT NON CASHABACUS PROPERTY GROUP

157,755.000 NHEH Local 2.165547 0.00 0.00 0.00 341,625.991.036132

Base 2.090031 0.00 0.00 0.00 329,712.94

AUSTRALIAN DOLLAR  Total

0.00Local3,372,518.000

0.00Base

0.00

0.00

5,529.49

5,442.17

8,393,407.71

8,129,292.99

BRAZILIAN REAL

PREFERENCE264551904 03 Dec 2010 08 Dec 2010 BRL/BR3 0.01MORGAN STANLEY CO INCORPORATEDGERDAU SA PREF

15,200.000 NHHJ Local 20.855500 0.00 366.14 109.37 317,479.111.686650

Base 12.365043 0.00 217.08 64.84 188,230.58
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PREFERENCE264886904 03 Dec 2010 08 Dec 2010 BRL/BR3 0.02MORGAN STANLEY CO INCORPORATEDMETALURGICA GERDAU SA PREF

500.000 NHHJ Local 24.874000 0.00 14.36 4.29 12,455.651.686650

Base 14.747577 0.00 8.51 2.54 7,384.85

COMMON STOCK NPVB01471901 22 Oct 2010 BRL/BR3CONVERSION NON CASHALL AMERICA LATINA LOGISTICA

100,905.000 NHHJ Local 3.542458 0.00 0.00 0.00 357,451.751.841600

Base 1.923576 0.00 0.00 0.00 194,098.49

22 Oct 2010 CANCEL BRL/BR3CONVERSION NON CASH

-100,905.000 NHHJ Local 3.542458 0.00 0.00 0.00 -357,451.751.841600

Base 1.923576 0.00 0.00 0.00 -194,098.49

22 Oct 2010 27 Oct 2010 BRL/BR3CONVERSION NON CASH

20,181.000 NHHJ Local 17.712291 0.00 0.00 0.00 357,451.751.841600

Base 9.617883 0.00 0.00 0.00 194,098.49

B01471901 Total

0.00 0.000.0020,181.000 Local 357,451.75

Base 0.00 0.00 0.00 194,098.49

COMMON STOCK NPVB19RPM904 03 Dec 2010 08 Dec 2010 BRL/BR3 0.01MORGAN STANLEY CO INCORPORATEDOGX PETROLEO E GAS PARTICIPA

1,600.000 NHHJ Local 19.971900 0.00 36.91 11.03 32,002.981.686650

Base 11.841164 0.00 21.88 6.54 18,974.29

COMMON STOCK NPVB2RHNV906 03 Dec 2010 08 Dec 2010 BRL/BR3 0.01MORGAN STANLEY CO INCORPORATEDBM+FBOVESPA SA

9,360.000 NHHJ Local 13.332200 0.00 144.13 43.05 124,976.571.686650

Base 7.904545 0.00 85.45 25.52 74,097.51

EXP 31JAN11B50R84903 20 Dec 2010 23 Dec 2010 BRL/BR3RIGHTS ISSUE (NON CASH)BANCO BRADESCO SA RTS

1,395.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.001.708250

Base 0.000000 0.00 0.00 0.00 0.00
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PREFERENCEB66HFL901 21 Dec 2010 24 Dec 2010 BRL/BR3CONVERSION NON CASHELETROPAULO METROPOLI PREF

1,624.000 NHHJ Local 31.833417 0.00 0.00 0.00 51,697.471.837696

Base 17.322463 0.00 0.00 0.00 28,131.68

BRAZILIAN REAL  Total

0.00Local49,860.000

0.00Base

167.74

99.44

561.54

332.92

896,063.53

510,917.40

CANADIAN DOLLAR

COMMON STOCK NPV002922953 11 Nov 2010 11 Nov 2010 CAD/CANCUSIP CHANGE NON CASHAASTRA TECHNOLOGIES LTD

31,200.000 NHHV Local 28.678650 0.00 0.00 0.00 894,773.881.106700

Base 25.913662 0.00 0.00 0.00 808,506.26

COMMON STOCK NPV046789954 11 Nov 2010 11 Nov 2010 CAD/CANCUSIP CHANGE NON CASHATCO LTD  CLASS I

8,500.000 NHHV Local 38.027404 0.00 0.00 0.00 323,232.941.273250

Base 29.866408 0.00 0.00 0.00 253,864.47

COMMON STOCK NPV106902968 05 Oct 2010 08 Oct 2010 CAD/CANCREDIT SUISSE SECURITIES (USA) LLCBREAKWATER RESOURCES LTD

35,100.000 NHHV Local 4.569500 0.00 80.20 0.00 160,469.651.016950

Base 4.493338 0.00 78.86 0.00 157,795.02

07 Oct 2010 13 Oct 2010 CAD/CANCREDIT SUISSE SECURITIES (USA) LLC

14,700.000 NHHV Local 4.650500 0.00 34.18 0.00 68,396.531.016600

Base 4.574562 0.00 33.62 0.00 67,279.69

08 Oct 2010 14 Oct 2010 CAD/CANCREDIT SUISSE SECURITIES (USA) LLC

6,000.000 NHHV Local 4.628600 0.00 13.89 0.00 27,785.491.013350

Base 4.567622 0.00 13.71 0.00 27,419.44

18 Oct 2010 21 Oct 2010 CAD/CAN 0.01UBS SECURITIES CANADA INC

17,200.000 NHHV Local 5.069900 0.00 120.40 0.00 87,322.681.014800

Base 4.995960 0.00 118.64 0.00 86,049.15



Prepared by State StreetPage 163

Purchase Report by Report Date
Composite

to April 18, 2011View Date:December 31, 2010October 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

19 Oct 2010 22 Oct 2010 CAD/CANITG CANADA

14,400.000 NHHV Local 4.939400 0.00 28.45 0.00 71,155.811.029850

Base 4.796232 0.00 27.63 0.00 69,093.37

25 Oct 2010 28 Oct 2010 CAD/CAN 0.01UBS SECURITIES CANADA INC

9,600.000 NHHV Local 5.396100 0.00 67.20 0.00 51,869.761.019800

Base 5.291332 0.00 65.90 0.00 50,862.68

27 Oct 2010 01 Nov 2010 CAD/CAN 0.01UBS SECURITIES CANADA INC

6,600.000 NHHV Local 5.389500 0.00 46.20 0.00 35,616.901.032000

Base 5.222384 0.00 44.77 0.00 34,512.50

01 Nov 2010 04 Nov 2010 CAD/CAN 0.01UBS SECURITIES CANADA INC

19,600.000 NHHV Local 5.957500 0.00 137.20 0.00 116,904.201.013450

Base 5.878435 0.00 135.38 0.00 115,352.71

15 Nov 2010 18 Nov 2010 CAD/CAN 0.01UBS SECURITIES CANADA INC

12,100.000 NHHV Local 5.790600 0.00 84.70 0.00 70,150.961.006500

Base 5.753204 0.00 84.15 0.00 69,697.92

16 Nov 2010 19 Nov 2010 CAD/CANCREDIT SUISSE SECURITIES (USA) LLC

10,100.000 NHHV Local 5.600000 0.00 28.28 0.00 56,588.281.023150

Base 5.473293 0.00 27.64 0.00 55,307.90

01 Dec 2010 06 Dec 2010 CAD/CANCABRERA CAPITAL MARKETS LLC

400.000 NHHV Local 6.350000 0.00 1.52 0.00 2,541.521.016050

Base 6.249692 0.00 1.50 0.00 2,501.37

106902968 Total

642.22 0.000.00145,800.000 Local 748,801.78

Base 0.00 631.80 0.00 735,871.75
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COMMON STOCK NPV136375961 07 Dec 2010 10 Dec 2010 CAD/CAN 0.03G TRADE SERVICES LTDCANADIAN NATL RAILWAY CO

35,000.000 NHHP Local 67.804300 0.00 1,050.00 0.00 2,374,200.501.009300

Base 67.179530 0.00 1,040.32 0.00 2,352,323.89

08 Dec 2010 13 Dec 2010 CAD/CAN 0.03G TRADE SERVICES LTD

20,550.000 NHHP Local 66.814600 0.00 616.50 0.00 1,373,656.531.009850

Base 66.162895 0.00 610.49 0.00 1,360,257.99

09 Dec 2010 14 Dec 2010 CAD/CAN 0.03G TRADE SERVICES LTD

20,550.000 NHHP Local 67.332500 0.00 616.50 0.00 1,384,299.381.009850

Base 66.675744 0.00 610.49 0.00 1,370,797.03

136375961 Total

2,283.00 0.000.0076,100.000 Local 5,132,156.41

Base 0.00 2,261.30 0.00 5,083,378.91

COMMON STOCK NPV136681954 08 Dec 2010 08 Dec 2010 CAD/CANCUSIP CHANGE NON CASHCANADIAN TIRE CORP CLASS A

20.000 NHHJ Local 48.000000 0.00 0.00 0.00 960.001.192398

Base 40.255000 0.00 0.00 0.00 805.10

COMMON STOCK NPV182873950 13 Oct 2010 18 Oct 2010 CAD/CAN 0.04CANTOR FITZGERALD AND COCLAUDE RESOURCES INC

177,900.000 NHEG Local 1.561100 0.00 7,116.00 0.00 284,835.691.003000

Base 1.556431 0.00 7,094.72 0.00 283,983.74

14 Oct 2010 19 Oct 2010 CAD/CAN 0.04CANTOR FITZGERALD AND CO

63,500.000 NHEG Local 1.591300 0.00 2,540.00 0.00 103,587.551.003550

Base 1.585671 0.00 2,531.01 0.00 103,221.12

182873950 Total

9,656.00 0.000.00241,400.000 Local 388,423.24

Base 0.00 9,625.73 0.00 387,204.86
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COMMON STOCK21037X100 09 Dec 2010 14 Dec 2010 CAD/CAN 0.04M RAMSEY KING SECURITIES, INC.CONSTELLATION SOFTWARE INC

11,200.000 NHEG Local 48.571200 0.00 448.00 0.00 544,445.441.009850

Base 48.097440 0.00 443.63 0.00 539,134.96

COMMON STOCK NPV22163N957 01 Oct 2010 06 Oct 2010 CAD/CAN 0.02J.P. MORGAN CLEARING CORP.COTT CORPORATION

35,000.000 NHHV Local 8.040000 0.00 700.00 0.00 282,100.001.021450

Base 7.871164 0.00 685.30 0.00 276,176.02

04 Oct 2010 07 Oct 2010 CAD/CAN 0.01UBS SECURITIES CANADA INC

12,900.000 NHHV Local 7.973600 0.00 90.30 0.00 102,949.741.023600

Base 7.789762 0.00 88.22 0.00 100,576.14

05 Oct 2010 08 Oct 2010 CAD/CANCREDIT SUISSE SECURITIES (USA) LLC

15,300.000 NHHV Local 7.977000 0.00 61.02 0.00 122,109.121.016950

Base 7.844043 0.00 60.00 0.00 120,073.87

22163N957 Total

851.32 0.000.0063,200.000 Local 507,158.86

Base 0.00 833.52 0.00 496,826.03

COMMON STOCK NPV264901950 14 Oct 2010 19 Oct 2010 CAD/CAN 0.04M RAMSEY KING SECURITIES INCDUNDEE CORP  CL A

13,400.000 NHEG Local 14.644200 0.00 536.00 0.00 196,768.281.003550

Base 14.592397 0.00 534.10 0.00 196,072.22

15 Oct 2010 20 Oct 2010 CAD/CAN 0.04M RAMSEY KING SECURITIES, INC.

3,300.000 NHEG Local 14.687900 0.00 132.00 0.00 48,602.071.010850

Base 14.530247 0.00 130.58 0.00 48,080.40

264901950 Total

668.00 0.000.0016,700.000 Local 245,370.35

Base 0.00 664.68 0.00 244,152.62
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COMMON STOCK NPV335934956 03 Dec 2010 08 Dec 2010 CAD/CAN 0.01ITG CANADAFIRST QUANTUM MINERALS LTD

2,000.000 NHHJ Local 97.200000 0.00 27.00 0.00 194,427.001.005950

Base 96.625081 0.00 26.84 0.00 193,277.00

EXP 26JAN1146579N905 29 Dec 2010 OPEN CAD/CAN7 RIGHTS ISSUE (NON CASH)IVANHOE MINES LTD RTS

8,690.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.998900

Base 0.000000 0.00 0.00 0.00 0.00

COMMON STOCK NPV46579N954 03 Dec 2010 08 Dec 2010 CAD/CAN 0.01ITG CANADAIVANHOE MINES LTD

5,900.000 NHHJ Local 26.817400 0.00 79.65 0.00 158,302.311.003000

Base 26.737188 0.00 79.41 0.00 157,828.82

COMMON STOCK NPV51925D957 11 Nov 2010 11 Nov 2010 CAD/CANCUSIP CHANGE NON CASHLAURENTIAN BANK OF CANADA

19,300.000 NHHV Local 42.480000 0.00 0.00 0.00 819,864.001.249400

Base 34.000320 0.00 0.00 0.00 656,206.18

COMMON STOCK74022D936 29 Nov 2010 02 Dec 2010 CAD/CAN 0.01CABRERA CAPITAL MARKETS LLCPRECISION DRILLING CORP

15,000.000 NHHV Local 8.529000 0.00 76.76 0.00 128,011.761.022650

Base 8.340097 0.00 75.06 0.00 125,176.51

30 Nov 2010 08 Dec 2010 CAD/CAN 0.015 CABRERA CAPITAL MARKETS LLC

13,600.000 NHHV Local 8.799600 0.00 71.80 0.00 119,746.361.026550

Base 8.572013 0.00 69.94 0.00 116,649.32

01 Dec 2010 06 Dec 2010 CAD/CAN 0.01CABRERA CAPITAL MARKETS LLC

5,100.000 NHHV Local 8.900000 0.00 27.23 0.00 45,417.231.016050

Base 8.759411 0.00 26.80 0.00 44,699.80

13 Dec 2010 16 Dec 2010 CAD/CAN 0.01CABRERA CAPITAL MARKETS LLC

6,700.000 NHHV Local 9.480000 0.00 38.11 0.00 63,554.111.004650

Base 9.436122 0.00 37.93 0.00 63,259.95
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14 Dec 2010 17 Dec 2010 CAD/CAN 0.01CABRERA CAPITAL MARKETS LLC

31,200.000 NHHV Local 9.570000 0.00 179.15 0.00 298,763.151.004000

Base 9.531873 0.00 178.44 0.00 297,572.86

74022D936 Total

393.05 0.000.0071,600.000 Local 655,492.61

Base 0.00 388.17 0.00 647,358.44

COMMON STOCK NPV87425E954 04 Oct 2010 07 Oct 2010 CAD/CAN 0.01J.P. MORGAN CLEARING CORP.TALISMAN ENERGY INC

1,800.000 NHEB Local 17.677400 0.00 18.00 0.00 31,837.321.023600

Base 17.269832 0.00 17.58 0.00 31,103.28

04 Oct 2010 07 Oct 2010 CAD/CAN 0.01J.P. MORGAN CLEARING CORP.

10,500.000 NHEB Local 17.677400 0.00 105.00 0.00 185,717.701.023600

Base 17.269832 0.00 102.58 0.00 181,435.81

04 Oct 2010 07 Oct 2010 CAD/CAN 0.04NESBITT BURNS

1,800.000 NHEB Local 17.667900 0.00 72.00 0.00 31,874.221.023600

Base 17.260551 0.00 70.34 0.00 31,139.33

04 Oct 2010 07 Oct 2010 CAD/CAN 0.04NESBITT BURNS

11,400.000 NHEB Local 17.667900 0.00 456.00 0.00 201,870.061.023600

Base 17.260551 0.00 445.49 0.00 197,215.77

06 Oct 2010 12 Oct 2010 CAD/CAN 0.04CIBC WORLD MKTS INC

2,100.000 NHEB Local 17.920500 0.00 84.00 0.00 37,717.051.007350

Base 17.789745 0.00 83.39 0.00 37,441.85

06 Oct 2010 12 Oct 2010 CAD/CAN 0.04CIBC WORLD MKTS INC

11,400.000 NHEB Local 17.920500 0.00 456.00 0.00 204,749.701.007350

Base 17.789745 0.00 452.67 0.00 203,255.77
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07 Oct 2010 13 Oct 2010 CAD/CAN 0.04CIBC WORLD MKTS INC

3,600.000 NHEB Local 17.670400 0.00 144.00 0.00 63,757.441.016600

Base 17.381861 0.00 141.65 0.00 62,716.35

07 Oct 2010 13 Oct 2010 CAD/CAN 0.04CIBC WORLD MKTS INC

20,600.000 NHEB Local 17.670400 0.00 824.00 0.00 364,834.241.016600

Base 17.381861 0.00 810.54 0.00 358,876.88

19 Oct 2010 22 Oct 2010 CAD/CAN 0.04CIBC WORLD MKTS INC

900.000 NHEB Local 17.934200 0.00 36.00 0.00 16,176.781.029850

Base 17.414381 0.00 34.96 0.00 15,707.90

19 Oct 2010 22 Oct 2010 CAD/CAN 0.04CIBC WORLD MKTS INC

5,700.000 NHEB Local 17.934200 0.00 228.00 0.00 102,452.941.029850

Base 17.414381 0.00 221.39 0.00 99,483.36

19 Oct 2010 22 Oct 2010 CAD/CAN 0.01J.P. MORGAN CLEARING CORP.

300.000 NHEB Local 17.933500 0.00 3.00 0.00 5,383.051.029850

Base 17.413701 0.00 2.91 0.00 5,227.02

19 Oct 2010 22 Oct 2010 CAD/CAN 0.01J.P. MORGAN CLEARING CORP.

1,200.000 NHEB Local 17.933500 0.00 12.00 0.00 21,532.201.029850

Base 17.413701 0.00 11.65 0.00 20,908.09

20 Oct 2010 25 Oct 2010 CAD/CAN 0.04CIBC WORLD MKTS INC

300.000 NHEB Local 17.946000 0.00 12.00 0.00 5,395.801.024550

Base 17.515983 0.00 11.71 0.00 5,266.51

22 Oct 2010 27 Oct 2010 CAD/CAN 0.01J.P. MORGAN CLEARING CORP.

300.000 NHEB Local 18.350100 0.00 3.00 0.00 5,508.031.026250

Base 17.880731 0.00 2.92 0.00 5,367.14

22 Oct 2010 27 Oct 2010 CAD/CAN 0.01J.P. MORGAN CLEARING CORP.

900.000 NHEB Local 18.350100 0.00 9.00 0.00 16,524.091.026250

Base 17.880731 0.00 8.77 0.00 16,101.43
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26 Oct 2010 29 Oct 2010 CAD/CAN 0.04CIBC WORLD MKTS INC

900.000 NHEB Local 18.527900 0.00 36.00 0.00 16,711.111.022300

Base 18.123741 0.00 35.21 0.00 16,346.58

27 Oct 2010 02 Nov 2010 CAD/CAN 0.041 CIBC WORLD MKTS INC

300.000 NHEB Local 18.394900 0.00 12.00 0.00 5,530.471.032000

Base 17.824516 0.00 11.63 0.00 5,358.98

27 Oct 2010 02 Nov 2010 CAD/CAN 0.041 CIBC WORLD MKTS INC

2,100.000 NHEB Local 18.394900 0.00 84.00 0.00 38,713.291.032000

Base 17.824516 0.00 81.40 0.00 37,512.88

28 Oct 2010 02 Nov 2010 CAD/CAN 0.04CIBC WORLD MKTS INC

300.000 NHEB Local 18.398500 0.00 12.00 0.00 5,531.551.020200

Base 18.034209 0.00 11.76 0.00 5,422.03

28 Oct 2010 02 Nov 2010 CAD/CAN 0.04CIBC WORLD MKTS INC

600.000 NHEB Local 18.398500 0.00 24.00 0.00 11,063.101.020200

Base 18.034209 0.00 23.52 0.00 10,844.05

28 Oct 2010 02 Nov 2010 CAD/CAN 0.01J.P. MORGAN CLEARING CORP.

300.000 NHEB Local 18.398400 0.00 3.00 0.00 5,522.521.020200

Base 18.034111 0.00 2.94 0.00 5,413.17

28 Oct 2010 02 Nov 2010 CAD/CAN 0.01J.P. MORGAN CLEARING CORP.

2,700.000 NHEB Local 18.398400 0.00 27.00 0.00 49,702.681.020200

Base 18.034111 0.00 26.47 0.00 48,718.56

29 Oct 2010 03 Nov 2010 CAD/CAN 0.01J.P. MORGAN CLEARING CORP.

300.000 NHEB Local 18.205800 0.00 3.00 0.00 5,464.741.018800

Base 17.869847 0.00 2.94 0.00 5,363.90

87425E954 Total

2,663.00 0.000.0080,300.000 Local 1,433,570.08

Base 0.00 2,614.42 0.00 1,406,226.64
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COMMON STOCK NPV878742956 03 Dec 2010 08 Dec 2010 CAD/CAN 0.01ITG CANADATECK RESOURCES LTD CLS B

3,600.000 NHHJ Local 53.760000 0.00 48.60 0.00 193,584.601.005950

Base 53.442020 0.00 48.31 0.00 192,439.58

COM (NON CANADIAN87971M996 22 Nov 2010 22 Nov 2010 CAD/CANASSET TRANSFER AT MARKET NON CASHTELUS CORP

1,263.000 NHHJ Local 44.485170 0.00 0.00 0.00 56,184.771.047484

Base 42.468606 0.00 0.00 0.00 53,637.85

COMMON STOCK NPV89366H954 10 Dec 2010 10 Dec 2010 CAD/CANCUSIP CHANGE NON CASHTRANSFORCE INC

81,800.000 NHHV Local 4.850000 0.00 0.00 0.00 396,730.001.249400

Base 3.881863 0.00 0.00 0.00 317,536.42

UNIT NPV930787957 19 Nov 2010 24 Nov 2010 CAD/CAN 0.04CANTOR FITZGERALD AND COWAJAX INCOME FUND

10,600.000 NHEG Local 37.163700 0.00 424.00 0.00 394,359.221.020700

Base 36.410013 0.00 415.40 0.00 386,361.54

22 Nov 2010 25 Nov 2010 CAD/CAN 0.04J.P. MORGAN CLEARING CORP.

1,700.000 NHEG Local 38.015000 0.00 68.00 0.00 64,693.501.018650

Base 37.319001 0.00 66.76 0.00 63,509.06

22 Nov 2010 25 Nov 2010 CAD/CAN 0.04CANTOR FITZGERALD AND CO

5,100.000 NHEG Local 37.968500 0.00 204.00 0.00 193,843.351.018650

Base 37.273352 0.00 200.27 0.00 190,294.36

23 Nov 2010 26 Nov 2010 CAD/CAN 0.04CANTOR FITZGERALD AND CO

4,100.000 NHEG Local 38.149800 0.00 164.00 0.00 156,578.181.024550

Base 37.235664 0.00 160.07 0.00 152,826.29

29 Nov 2010 02 Dec 2010 CAD/CAN 0.04CANTOR FITZGERALD AND CO

1,900.000 NHEG Local 36.238000 0.00 76.00 0.00 68,928.201.022650

Base 35.435388 0.00 74.32 0.00 67,401.55
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930787957 Total

936.00 0.000.0023,400.000 Local 878,402.45

Base 0.00 916.82 0.00 860,392.80

COMMON STOCK NPV985521954 01 Nov 2010 01 Nov 2010 CAD/CANEXCHANGE OFFER (NON CASH)YELLOW MEDIA INC

7,899.000 NHHJ Local 7.942762 0.00 0.00 0.00 62,739.881.077067

Base 7.374433 0.00 0.00 0.00 58,250.65

01 Nov 2010 01 Nov 2010 CAD/CANEXCHANGE OFFER (NON CASH)

235.000 NHHJ Local 10.987744 0.00 0.00 0.00 2,582.121.105790

Base 9.936553 0.00 0.00 0.00 2,335.09

985521954 Total

0.00 0.000.008,134.000 Local 65,322.00

Base 0.00 0.00 0.00 60,585.74

CANADIAN DOLLAR  Total

0.00Local900,107.000

0.00Base

0.00

0.00

18,695.84

18,534.63

13,637,202.72

13,095,234.43

DANISH KRONE

COMMON STOCK DKK20.416921005 12 Oct 2010 15 Oct 2010 DKK/DK2 0.05CABRERA CAPITAL MARKETS LLCCARLSBERG AS B

600.000 NHHJ Local 590.875000 0.00 177.26 0.00 354,702.265.378250

Base 109.863803 0.00 32.96 0.00 65,951.24

COMMON STOCK DKK10.458882909 12 Oct 2010 15 Oct 2010 DKK/DK2 0.01CABRERA CAPITAL MARKETS LLCDANSKE BANK A/S

3,100.000 NHHJ Local 138.057200 0.00 213.99 0.00 428,191.315.378250

Base 25.669539 0.00 39.79 0.00 79,615.36
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COMMON STOCK DKK10.465853901 12 Oct 2010 15 Oct 2010 DKK/DK2 0.06CABRERA CAPITAL MARKETS LLCNOVOZYMES A/S B SHARES

300.000 NHHJ Local 665.873300 0.00 99.88 0.00 199,861.875.378250

Base 123.808544 0.00 18.57 0.00 37,161.13

COMMON STOCK DKK10.579714908 07 Dec 2010 10 Dec 2010 DKK/DK2 0.43JP MORGANSECURITIES LIMITEDTOPDANMARK A/S

2,689.000 NHEH Local 704.250000 0.00 6,438.68 0.00 1,900,166.935.594450

Base 125.883688 0.00 1,150.90 0.00 339,652.14

COMMON STOCK DKK1.596154906 12 Oct 2010 15 Oct 2010 DKK/DK2 0.04CABRERA CAPITAL MARKETS LLCWILLIAM DEMANT HOLDING

100.000 NHHJ Local 413.466000 0.00 20.67 0.00 41,367.275.378250

Base 76.877423 0.00 3.84 0.00 7,691.59

COMMON STOCK DKK1.596465906 12 Oct 2010 15 Oct 2010 DKK/DK2 0.02CABRERA CAPITAL MARKETS LLCVESTAS WIND SYSTEMS A/S

1,000.000 NHHJ Local 200.381500 0.00 100.19 0.00 200,481.695.378250

Base 37.257751 0.00 18.63 0.00 37,276.38

03 Dec 2010 08 Dec 2010 DKK/DK2 0.01CABRERA CAPITAL MARKETS LLC

400.000 NHHJ Local 164.600000 0.00 32.92 0.00 65,872.925.575200

Base 29.523605 0.00 5.90 0.00 11,815.35

596465906 Total

133.11 0.000.001,400.000 Local 266,354.61

Base 0.00 24.53 0.00 49,091.73

COMMON STOCK DKK1.707752903 12 Oct 2010 15 Oct 2010 DKK/DK2 0.05CABRERA CAPITAL MARKETS LLCNOVO NORDISK A/S B

2,500.000 NHHJ Local 542.582800 0.00 678.23 0.00 1,357,135.235.378250

Base 100.884637 0.00 126.11 0.00 252,337.70

COMMON STOCK DKK25.B0LL2W908 12 Oct 2010 15 Oct 2010 DKK/DK2 0.03CABRERA CAPITAL MARKETS LLCTRYG A/S

96.000 NHHJ Local 318.775000 0.00 15.30 0.00 30,617.705.378250

Base 59.271138 0.00 2.84 0.00 5,692.87
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COMMON STOCK DKK1.B1WT5G909 12 Oct 2010 15 Oct 2010 DKK/DK2 0.01CABRERA CAPITAL MARKETS LLCDSV A/S

700.000 NHHJ Local 111.837900 0.00 39.14 0.00 78,325.675.378250

Base 20.794478 0.00 7.28 0.00 14,563.41

DANISH KRONE  Total

0.00Local11,485.000

0.00Base

0.00

0.00

7,816.26

1,406.82

4,656,722.85

851,757.17

EURO CURRENCY

AUSTRIA

EXP 23NOV10983BZJ909 09 Nov 2010 09 Nov 2010 EUR/AT2RIGHTS ISSUE (NON CASH)VERBUND RTS

1,850.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.719390

Base 0.000000 0.00 0.00 0.00 0.00

COMMON STOCK NPVB13WZ2902 22 Dec 2010 28 Dec 2010 EUR/AT2 0.01INVESTMENT TECHNOLOGY GROUP LTDZUMTOBEL AG

3,603.000 NHEH Local 20.074899 0.00 25.32 0.00 72,355.180.764000

Base 26.276046 0.00 33.14 0.00 94,705.73

22 Dec 2010 28 Dec 2010 EUR/AT2 0.01UBS AG

7,909.000 NHEH Local 20.141100 0.00 55.75 0.00 159,351.710.764000

Base 26.362696 0.00 72.97 0.00 208,575.54

B13WZ2902 Total

81.07 0.000.0011,512.000 Local 231,706.89

Base 0.00 106.11 0.00 303,281.27

13,362.000

0.00

0.00

106.11

81.07

0.00

0.00 231,706.89

303,281.27

Local

Base

AUSTRIA Total

BELGIUM
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COMMON STOCK NPV424749000 14 Oct 2010 19 Oct 2010 EUR/BE5 0.58NOMURA INTERNATIONAL PLCS.A. D IETEREN N.V.

575.000 NHEH Local 411.055009 0.00 236.36 0.00 236,592.990.710985

Base 578.148637 0.00 332.44 0.00 332,767.91

COMMON STOCK NPV568905905 13 Oct 2010 18 Oct 2010 EUR/BE5 0.01JP MORGANSECURITIES LIMITEDAGFA GEVAERT NV

14,700.000 NHEG Local 5.241500 0.00 123.28 0.00 77,173.330.716153

Base 7.318967 0.00 172.14 0.00 107,760.95

14 Oct 2010 19 Oct 2010 EUR/BE5 0.01JP MORGANSECURITIES LIMITED

10,400.000 NHEG Local 5.363800 0.00 89.25 0.00 55,872.770.710985

Base 7.544182 0.00 125.53 0.00 78,585.02

15 Oct 2010 20 Oct 2010 EUR/BE5 0.01JP MORGANSECURITIES LIMITED

8,700.000 NHEG Local 5.412600 0.00 75.34 0.00 47,164.960.714464

Base 7.575749 0.00 105.45 0.00 66,014.47

18 Oct 2010 21 Oct 2010 EUR/BE5 0.01JP MORGANSECURITIES LIMITED

100.000 NHEG Local 5.446100 0.00 0.87 0.00 545.480.715973

Base 7.606572 0.00 1.22 0.00 761.87

07 Dec 2010 10 Dec 2010 EUR/BE5 0.02JP MORGANSECURITIES LIMITED

27,171.000 NHEH Local 3.345000 0.00 309.02 0.00 91,196.020.750638

Base 4.456209 0.00 411.68 0.00 121,491.34

568905905 Total

597.76 0.000.0061,071.000 Local 271,952.56

Base 0.00 816.02 0.00 374,613.65

COMMON STOCK NPV582743902 10 Nov 2010 EUR/BE5STOCKSPLIT NON CASHBEKAERT NV

8,754.000 NHHV Local 24.866666 0.00 0.00 0.00 217,682.800.774773

Base 32.095422 0.00 0.00 0.00 280,963.33
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10 Nov 2010 CANCEL EUR/BE5STOCKSPLIT NON CASH

-8,754.000 NHHV Local 24.866666 0.00 0.00 0.00 -217,682.800.774773

Base 32.095422 0.00 0.00 0.00 -280,963.33

582743902 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

COMMON STOCK595527904 07 Dec 2010 10 Dec 2010 EUR/BE5 0.15JP MORGANSECURITIES LIMITEDOMEGA PHARMA

14,592.000 NHEH Local 33.947500 0.00 1,684.23 0.00 497,046.150.750638

Base 45.224862 0.00 2,243.73 0.00 662,164.92

22 Dec 2010 27 Dec 2010 EUR/BE5 0.02UBS AG

2,906.000 NHEH Local 35.979701 0.00 36.59 0.00 104,593.600.764000

Base 47.093849 0.00 47.89 0.00 136,902.62

595527904 Total

1,720.82 0.000.0017,498.000 Local 601,639.75

Base 0.00 2,291.62 0.00 799,067.54

COMMON STOCK NPVACI009ZR8 15 Oct 2010 EUR/BE5STOCKSPLIT NON CASHCOLRUYT SA

2,230.000 NHHJ Local 34.491524 0.00 0.00 0.00 76,916.100.710000

Base 48.579611 0.00 0.00 0.00 108,332.54

15 Oct 2010 CANCEL EUR/BE5STOCKSPLIT NON CASH

-2,230.000 NHHJ Local 34.491524 0.00 0.00 0.00 -76,916.100.710000

Base 48.579611 0.00 0.00 0.00 -108,332.54

15 Oct 2010 EUR/BE5STOCKSPLIT NON CASH

142,415.000 NHHP Local 32.888791 0.00 0.00 0.00 4,683,857.200.710000

Base 46.322241 0.00 0.00 0.00 6,596,981.97
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15 Oct 2010 CANCEL EUR/BE5STOCKSPLIT NON CASH

-142,415.000 NHHP Local 32.888791 0.00 0.00 0.00 -4,683,857.200.710000

Base 46.322241 0.00 0.00 0.00 -6,596,981.97

15 Oct 2010 15 Oct 2010 EUR/BE5STOCKSPLIT NON CASH

2,230.000 NHHJ Local 34.491524 0.00 0.00 0.00 76,916.100.708013

Base 48.715936 0.00 0.00 0.00 108,636.54

15 Oct 2010 15 Oct 2010 EUR/BE5STOCKSPLIT NON CASH

142,415.000 NHHP Local 32.888791 0.00 0.00 0.00 4,683,857.200.717682

Base 45.826437 0.00 0.00 0.00 6,526,372.11

ACI009ZR8 Total

0.00 0.000.00144,645.000 Local 4,760,773.30

Base 0.00 0.00 0.00 6,635,008.65

COMMON STOCK NPVACI00DRF4 27 Dec 2010 27 Dec 2010 EUR/BE5STOCKSPLIT NON CASHS.A. D IETEREN N.V.

17,090.000 NHEH Local 37.850658 0.00 0.00 0.00 646,867.750.772923

Base 48.970786 0.00 0.00 0.00 836,910.74

COMMON STOCK NPVB1H4YG909 09 Dec 2010 14 Dec 2010 EUR/BE5 0.08UBS AGCNP  CIE NATL A PORTEFEUILLE

3,800.000 NHEG Local 37.911800 0.00 230.50 0.00 144,295.340.757232

Base 50.066294 0.00 304.40 0.00 190,556.32

10 Dec 2010 15 Dec 2010 EUR/BE5 0.08UBS AG

2,380.000 NHEG Local 37.945101 0.00 144.49 0.00 90,453.830.755230

Base 50.243106 0.00 191.32 0.00 119,769.91

13 Dec 2010 16 Dec 2010 EUR/BE5 0.08UBS AG

2,320.000 NHEG Local 38.099500 0.00 141.43 0.00 88,532.270.746854

Base 51.013317 0.00 189.37 0.00 118,540.26
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B1H4YG909 Total

516.42 0.000.008,500.000 Local 323,281.44

Base 0.00 685.09 0.00 428,866.49

EXP 05NOV10B57PJJ905 21 Oct 2010 26 Oct 2010 EUR/BE5RIGHTS ISSUE (NON CASH)AGFA GEVAERT NV RTS

33,900.000 NHEG Local 0.000000 0.00 0.00 0.00 0.000.715896

Base 0.000000 0.00 0.00 0.00 0.00

21 Oct 2010 26 Oct 2010 EUR/BE5RIGHTS ISSUE (NON CASH)

35,530.000 NHEH Local 0.000000 0.00 0.00 0.00 0.000.715896

Base 0.000000 0.00 0.00 0.00 0.00

21 Oct 2010 26 Oct 2010 EUR/BE5RIGHTS ISSUE (NON CASH)

231,616.000 NHHV Local 0.000000 0.00 0.00 0.00 0.000.715896

Base 0.000000 0.00 0.00 0.00 0.00

B57PJJ905 Total

0.00 0.000.00301,046.000 Local 0.00

Base 0.00 0.00 0.00 0.00

550,425.000

0.00

0.00

4,125.17

3,071.36

0.00

0.00 6,841,107.79

9,407,234.98

Local

Base

BELGIUM Total

FINLAND

COMMON STOCK NPV402400006 14 Oct 2010 19 Oct 2010 EUR/FI2 0.01NOMURA INTERNATIONAL PLCAMER SPORTS OYJ A SHS

10,411.000 NHEH Local 9.500000 0.00 98.90 0.00 99,003.400.710985

Base 13.361745 0.00 139.10 0.00 139,248.23

COMMON STOCK NPV449000900 12 Oct 2010 15 Oct 2010 EUR/FI2 0.02CABRERA CAPITAL MARKETS LLCKESKO OYJ B SHS

1,000.000 NHHJ Local 34.543800 0.00 17.27 0.00 34,561.070.721293

Base 47.891495 0.00 23.94 0.00 47,915.44
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COMMON STOCK NPV451361901 01 Oct 2010 06 Oct 2010 EUR/FI2UBS AGKEMIRA OYJ

146.000 NHEH Local 10.180000 0.00 0.52 0.00 1,486.800.727008

Base 14.002597 0.00 0.72 0.00 2,045.09

05 Oct 2010 08 Oct 2010 EUR/FI2UBS AG

2,656.000 NHEH Local 10.244898 0.00 9.52 0.00 27,219.970.722883

Base 14.172277 0.00 13.17 0.00 37,654.74

06 Oct 2010 11 Oct 2010 EUR/FI2 0.01INVESTMENT TECHNOLOGY GROUP LTD

7,736.000 NHEH Local 10.396600 0.00 28.15 0.00 80,456.250.718236

Base 14.475186 0.00 39.19 0.00 112,019.24

13 Oct 2010 18 Oct 2010 EUR/FI2 0.01CREDIT SUISSE SECURITIES (EUROPE) L

48,950.000 NHEH Local 10.635000 0.00 520.58 0.00 521,103.830.716153

Base 14.850179 0.00 726.91 0.00 727,643.16

14 Oct 2010 19 Oct 2010 EUR/FI2 0.02NOMURA INTERNATIONAL PLC

24,447.000 NHEH Local 10.810000 0.00 264.27 0.00 264,536.340.710985

Base 15.204259 0.00 371.70 0.00 372,070.21

451361901 Total

823.04 0.000.0083,935.000 Local 894,803.19

Base 0.00 1,151.69 0.00 1,251,432.44

COMMON STOCK NPV466514908 12 Oct 2010 15 Oct 2010 EUR/FI2 0.01CABRERA CAPITAL MARKETS LLCOUTOKUMPU OYJ

1,800.000 NHHJ Local 14.673800 0.00 13.21 0.00 26,426.050.721293

Base 20.343744 0.00 18.31 0.00 36,637.05

COMMON STOCK NPV472766906 12 Oct 2010 15 Oct 2010 EUR/FI2 0.01CABRERA CAPITAL MARKETS LLCRAUTARUUKKI OYJ

5,200.000 NHHJ Local 15.508400 0.00 40.32 0.00 80,684.000.721293

Base 21.500833 0.00 55.90 0.00 111,860.23
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COMMON STOCK NPV505125906 12 Oct 2010 15 Oct 2010 EUR/FI2 0.01CABRERA CAPITAL MARKETS LLCUPM KYMMENE OYJ

5,494.000 NHHJ Local 12.860999 0.00 35.33 0.00 70,693.660.721293

Base 17.830478 0.00 48.98 0.00 98,009.63

COMMON STOCK NPV507267904 12 Oct 2010 15 Oct 2010 EUR/FI2 0.01CABRERA CAPITAL MARKETS LLCSTORA ENSO OYJ R SHS

6,200.000 NHHJ Local 7.418800 0.00 23.00 0.00 46,019.560.721293

Base 10.285418 0.00 31.89 0.00 63,801.48

COMMON STOCK NPV522603901 12 Oct 2010 15 Oct 2010 EUR/FI2 0.01CABRERA CAPITAL MARKETS LLCSAMPO OYJ A SHS

5,822.000 NHHJ Local 20.308800 0.00 59.12 0.00 118,296.950.721293

Base 28.156103 0.00 81.96 0.00 164,006.79

COMMON STOCK EUR3.4557955903 12 Oct 2010 15 Oct 2010 EUR/FI2 0.01CABRERA CAPITAL MARKETS LLCFORTUM OYJ

5,551.000 NHHJ Local 20.120501 0.00 55.84 0.00 111,744.740.721293

Base 27.895045 0.00 77.42 0.00 154,922.81

COMMON STOCK NPV570151902 12 Oct 2010 15 Oct 2010 EUR/FI2 0.01CABRERA CAPITAL MARKETS LLCELISA OYJ

7,050.000 NHHJ Local 17.090101 0.00 60.24 0.00 120,545.450.721293

Base 23.693701 0.00 83.52 0.00 167,124.11

COMMON STOCK NPVB06YV4907 12 Oct 2010 15 Oct 2010 EUR/FI2 0.01CABRERA CAPITAL MARKETS LLCNESTE OIL OYJ

12,212.000 NHHJ Local 11.512600 0.00 70.30 0.00 140,662.170.721293

Base 15.961059 0.00 97.46 0.00 195,013.91

COMMON STOCK NPVB07G37909 12 Oct 2010 15 Oct 2010 EUR/FI2 0.02CABRERA CAPITAL MARKETS LLCNOKIAN RENKAAT OYJ

7,560.000 NHHJ Local 26.129800 0.00 98.77 0.00 197,640.060.721293

Base 36.226332 0.00 136.93 0.00 274,008.01

COMMON STOCK NPVB09M9D905 12 Oct 2010 15 Oct 2010 EUR/FI2 0.03CABRERA CAPITAL MARKETS LLCKONE OYJ B

1,612.000 NHHJ Local 37.382500 0.00 30.13 0.00 60,290.720.721293

Base 51.827066 0.00 41.77 0.00 83,587.00
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COMMON STOCK EUR.65B17NY4905 12 Oct 2010 15 Oct 2010 EUR/FI2 0.01CABRERA CAPITAL MARKETS LLCORION OYJ CLASS B

222.000 NHHJ Local 15.214279 0.00 1.69 0.00 3,379.260.721293

Base 21.093063 0.00 2.34 0.00 4,685.00

154,069.000

0.00

0.00

1,991.21

1,427.16

0.00

0.00 2,004,750.28

2,792,252.13

Local

Base

FINLAND Total

FRANCE

COMMON STOCK EUR1.400212908 12 Oct 2010 15 Oct 2010 EUR/FR4 0.02CABRERA CAPITAL MARKETS LLCBOUYGUES SA

715.000 NHHJ Local 31.751105 0.00 11.35 0.00 22,713.390.721293

Base 44.019705 0.00 15.74 0.00 31,489.82

COMMON STOCK EUR1.0401225909 12 Oct 2010 15 Oct 2010 EUR/FR4 0.01CABRERA CAPITAL MARKETS LLCEADS NV

1,050.000 NHHJ Local 18.167800 0.00 9.54 0.00 19,085.730.721293

Base 25.187822 0.00 13.23 0.00 26,460.44

COMMON STOCK401701909 12 Oct 2010 15 Oct 2010 EUR/FR4 0.16CABRERA CAPITAL MARKETS LLCERAMET

16.000 NHHJ Local 228.928125 0.00 1.83 0.00 3,664.680.721293

Base 317.385757 0.00 2.54 0.00 5,080.71

COMMON STOCK EUR5.0403187909 12 Oct 2010 15 Oct 2010 EUR/FR4 0.01CABRERA CAPITAL MARKETS LLCVEOLIA ENVIRONNEMENT

1,252.000 NHHJ Local 19.807300 0.00 12.40 0.00 24,811.140.721293

Base 27.460824 0.00 17.19 0.00 34,398.14

COMMON STOCK EUR.2405780909 12 Oct 2010 15 Oct 2010 EUR/FR4 0.06CABRERA CAPITAL MARKETS LLCL OREAL

868.000 NHHJ Local 80.723594 0.00 35.03 0.00 70,103.110.721293

Base 111.915122 0.00 48.57 0.00 97,190.89

COMMON STOCK EUR2.0406139907 12 Oct 2010 15 Oct 2010 EUR/FR4 0.07CABRERA CAPITAL MARKETS LLCCHRISTIAN DIOR

189.000 NHHJ Local 99.965608 0.00 9.45 0.00 18,902.950.721293

Base 138.592234 0.00 13.10 0.00 26,207.03
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COMMON STOCK EUR.3406141903 12 Oct 2010 15 Oct 2010 EUR/FR4 0.08CABRERA CAPITAL MARKETS LLCLVMH MOET HENNESSY LOUIS VUI

903.000 NHHJ Local 109.096800 0.00 49.26 0.00 98,563.670.721293

Base 151.251710 0.00 68.29 0.00 136,648.59

COMMON STOCK EUR3.0416279008 12 Oct 2010 15 Oct 2010 EUR/FR4 0.02CABRERA CAPITAL MARKETS LLCTHALES SA

398.000 NHHJ Local 27.505402 0.00 5.47 0.00 10,952.620.721293

Base 38.133466 0.00 7.58 0.00 15,184.70

COMMON STOCK EUR8.0416343002 12 Oct 2010 15 Oct 2010 EUR/FR4 0.03CABRERA CAPITAL MARKETS LLCCAP GEMINI

405.000 NHHJ Local 36.809407 0.00 7.45 0.00 14,915.260.721293

Base 51.032530 0.00 10.33 0.00 20,678.50

14 Oct 2010 19 Oct 2010 EUR/FR4 0.05NOMURA INTERNATIONAL PLC

1,653.000 NHEH Local 38.512500 0.00 63.66 0.00 63,724.820.710985

Base 54.167809 0.00 89.54 0.00 89,628.92

30 Dec 2010 OPEN EUR/FR4 0.02CABRERA CAPITAL MARKETS LLC

1,328.000 NHEH Local 35.630000 0.00 23.66 0.00 47,340.300.753636

Base 47.277466 0.00 31.39 0.00 62,815.87

416343002 Total

94.77 0.000.003,386.000 Local 125,980.38

Base 0.00 131.26 0.00 173,123.29

COMMON STOCK417841004 12 Oct 2010 15 Oct 2010 EUR/FR4 0.05CABRERA CAPITAL MARKETS LLCCASINO GUICHARD PERRACHON

118.000 NHHJ Local 66.304500 0.00 3.91 0.00 7,827.840.721293

Base 91.924502 0.00 5.42 0.00 10,852.51

COMMON STOCK EUR.4421539008 12 Oct 2010 15 Oct 2010 EUR/FR4 0.01CABRERA CAPITAL MARKETS LLCCIE GENERALE DE GEOPHYSIQUE

769.000 NHHJ Local 16.230104 0.00 6.24 0.00 12,487.190.721293

Base 22.501402 0.00 8.65 0.00 17,312.23



Prepared by State StreetPage 182

Purchase Report by Report Date
Composite

to April 18, 2011View Date:December 31, 2010October 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

COMMON STOCK EUR.4438042905 12 Oct 2010 15 Oct 2010 EUR/FR4 0.02CABRERA CAPITAL MARKETS LLCPUBLICIS GROUPE

454.000 NHHJ Local 35.727709 0.00 8.11 0.00 16,228.490.721293

Base 49.532865 0.00 11.24 0.00 22,499.16

COMMON STOCK EUR7.0440044907 01 Oct 2010 06 Oct 2010 EUR/FR4 0.01UBS AGFAURECIA

3,929.000 NHHV Local 17.286401 0.00 33.96 0.00 67,952.230.727008

Base 23.777456 0.00 46.71 0.00 93,468.34

04 Oct 2010 07 Oct 2010 EUR/FR4 0.01CREDIT SUISSE SECURITIES (USA) LLC

6,968.000 NHHV Local 16.940500 0.00 59.02 0.00 118,100.420.730674

Base 23.184758 0.00 80.77 0.00 161,632.16

05 Oct 2010 08 Oct 2010 EUR/FR4 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,136.000 NHHV Local 16.997000 0.00 9.65 0.00 19,318.240.722883

Base 23.512795 0.00 13.35 0.00 26,723.88

06 Oct 2010 11 Oct 2010 EUR/FR4 0.01UBS AG

1,900.000 NHHV Local 17.253600 0.00 16.39 0.00 32,798.230.718236

Base 24.022188 0.00 22.82 0.00 45,664.98

07 Oct 2010 12 Oct 2010 EUR/FR4 0.01UBS AG

3,600.000 NHHV Local 17.311600 0.00 31.16 0.00 62,352.920.718391

Base 24.097741 0.00 43.37 0.00 86,795.24

08 Oct 2010 13 Oct 2010 EUR/FR4 0.01MERRILL LYNCH INTERNATIONAL

409.000 NHHV Local 17.146504 0.00 2.81 0.00 7,015.730.718184

Base 23.874806 0.00 3.91 0.00 9,768.71

11 Oct 2010 14 Oct 2010 EUR/FR4 0.01UBS AG

1,600.000 NHHV Local 17.791000 0.00 14.23 0.00 28,479.830.720669

Base 24.686784 0.00 19.75 0.00 39,518.60

18 Oct 2010 21 Oct 2010 EUR/FR4 0.01MERRILL LYNCH INTERNATIONAL

3,850.000 NHHV Local 19.075800 0.00 29.38 0.00 73,471.210.715512

Base 26.660350 0.00 41.06 0.00 102,683.41
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20 Oct 2010 25 Oct 2010 EUR/FR4 0.01MERRILL LYNCH INTERNATIONAL

1,600.000 NHHV Local 18.459800 0.00 11.81 0.00 29,547.490.716769

Base 25.754183 0.00 16.48 0.00 41,223.17

22 Oct 2010 27 Oct 2010 EUR/FR4 0.01UBS AG

1,300.000 NHHV Local 18.985000 0.00 12.34 0.00 24,692.840.719321

Base 26.392946 0.00 17.16 0.00 34,327.98

25 Oct 2010 28 Oct 2010 EUR/FR4 0.01CREDIT SUISSE SECURITIES (USA) LLC

3,600.000 NHHV Local 19.209700 0.00 34.58 0.00 69,189.500.714975

Base 26.867653 0.00 48.37 0.00 96,771.92

26 Oct 2010 29 Oct 2010 EUR/FR4 0.01UBS AG

5,000.000 NHHV Local 18.974900 0.00 47.44 0.00 94,921.940.720903

Base 26.321017 0.00 65.81 0.00 131,670.89

27 Oct 2010 01 Nov 2010 EUR/FR4 0.01CREDIT SUISSE SECURITIES (USA) LLC

3,400.000 NHHV Local 18.967500 0.00 32.25 0.00 64,521.750.725295

Base 26.151428 0.00 44.46 0.00 88,959.32

440044907 Total

335.02 0.000.0038,292.000 Local 692,362.33

Base 0.00 464.02 0.00 959,208.60

COMMON STOCK EUR6.1454721002 12 Oct 2010 15 Oct 2010 EUR/FR4 0.02CABRERA CAPITAL MARKETS LLCLAGARDERE S.C.A.

357.000 NHHJ Local 28.101204 0.00 5.02 0.00 10,037.150.721293

Base 38.959485 0.00 6.96 0.00 13,915.50

REIT NPV455440909 12 Oct 2010 15 Oct 2010 EUR/FR4 0.06CABRERA CAPITAL MARKETS LLCICADE

58.000 NHHJ Local 80.068448 0.00 2.32 0.00 4,646.290.721293

Base 111.006828 0.00 3.22 0.00 6,441.61
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COMMON STOCK EUR2.0458836004 12 Oct 2010 15 Oct 2010 EUR/FR4 0.04CABRERA CAPITAL MARKETS LLCMICHELIN (CGDE) B

478.000 NHHJ Local 55.577301 0.00 13.28 0.00 26,579.230.721293

Base 77.052323 0.00 18.41 0.00 36,849.42

13 Oct 2010 22 Oct 2010 EUR/FR4RIGHTS EXERCISED

1,454.000 NHHJ Local 45.000000 0.00 0.00 0.00 65,430.000.722831

Base 62.255216 0.00 0.00 0.00 90,519.08

458836004 Total

13.28 0.000.001,932.000 Local 92,009.23

Base 0.00 18.41 0.00 127,368.50

COMMON STOCK468232004 12 Oct 2010 15 Oct 2010 EUR/FR4 0.04CABRERA CAPITAL MARKETS LLCPERNOD RICARD SA

468.000 NHHJ Local 62.261200 0.00 14.57 0.00 29,152.810.721293

Base 86.318875 0.00 20.20 0.00 40,417.43

COMMON STOCK471279901 12 Oct 2010 15 Oct 2010 EUR/FR4 0.03CABRERA CAPITAL MARKETS LLCRENAULT SA

1,144.000 NHHJ Local 38.436503 0.00 21.99 0.00 43,993.350.721293

Base 53.288335 0.00 30.49 0.00 60,992.34

COMMON STOCK EUR5.0471310904 14 Dec 2010 24 Dec 2010 EUR/FR4RIGHTS EXERCISEDRUBIS

232.000 NHEH Local 64.000000 0.00 0.00 0.00 14,848.000.746850

Base 85.693245 0.00 0.00 0.00 19,880.83

COMMON STOCK EUR5.5483477907 12 Oct 2010 15 Oct 2010 EUR/FR4 0.01CABRERA CAPITAL MARKETS LLCVIVENDI SA

3,734.000 NHHJ Local 19.990400 0.00 37.32 0.00 74,681.470.721293

Base 27.714674 0.00 51.74 0.00 103,538.33

COMMON STOCK EUR3.0493757900 01 Oct 2010 06 Oct 2010 EUR/FR4 0.02UBS AGVALEO SA

6,100.000 NHHV Local 33.842900 0.00 103.22 0.00 206,544.910.727008

Base 46.550932 0.00 141.98 0.00 284,102.66
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04 Oct 2010 07 Oct 2010 EUR/FR4 0.02UBS AG

3,000.000 NHHV Local 32.902700 0.00 49.35 0.00 98,757.450.730674

Base 45.030616 0.00 67.54 0.00 135,159.39

06 Oct 2010 11 Oct 2010 EUR/FR4 0.02CREDIT SUISSE SECURITIES (USA) LLC

1,431.000 NHHV Local 33.470000 0.00 23.95 0.00 47,919.520.718236

Base 46.600282 0.00 33.35 0.00 66,718.35

08 Oct 2010 13 Oct 2010 EUR/FR4 0.02UBS AG

3,769.000 NHHV Local 33.634400 0.00 63.38 0.00 126,831.430.718184

Base 46.832567 0.00 88.25 0.00 176,600.19

18 Oct 2010 21 Oct 2010 EUR/FR4 0.03CABRERA CAPITAL MARKETS LLC

2,000.000 NHHV Local 34.574300 0.00 41.49 0.00 69,190.090.715512

Base 48.321062 0.00 57.99 0.00 96,700.11

30 Dec 2010 OPEN EUR/FR4 0.03CABRERA CAPITAL MARKETS LLC

1,384.000 NHEH Local 42.200000 0.00 29.20 0.00 58,434.000.753636

Base 55.995202 0.00 38.75 0.00 77,536.10

493757900 Total

310.59 0.000.0017,684.000 Local 607,677.40

Base 0.00 427.86 0.00 836,816.80

COMMON STOCK EUR4.0517617908 12 Oct 2010 15 Oct 2010 EUR/FR4 0.01CABRERA CAPITAL MARKETS LLCFRANCE TELECOM SA

4,982.000 NHHJ Local 15.899601 0.00 39.61 0.00 79,251.420.721293

Base 22.043193 0.00 54.92 0.00 109,874.10

COMMON STOCK NPV525397907 12 Oct 2010 15 Oct 2010 EUR/FR4 0.12CABRERA CAPITAL MARKETS LLCHERMES INTERNATIONAL

188.000 NHHJ Local 170.855904 0.00 16.06 0.00 32,136.970.721293

Base 236.874480 0.00 22.27 0.00 44,554.67
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COMMON STOCK EUR1.0533004909 12 Oct 2010 15 Oct 2010 EUR/FR4 0.04CABRERA CAPITAL MARKETS LLCDASSAULT SYSTEMES SA

275.000 NHHJ Local 51.668700 0.00 7.10 0.00 14,215.990.721293

Base 71.633442 0.00 9.84 0.00 19,709.04

COMMON STOCK EUR4.0550507909 12 Oct 2010 15 Oct 2010 EUR/FR4 0.08CABRERA CAPITAL MARKETS LLCPPR

268.000 NHHJ Local 113.467500 0.00 15.20 0.00 30,424.490.721293

Base 157.311245 0.00 21.07 0.00 42,180.49

COMMON STOCK EUR1.0554398909 12 Oct 2010 15 Oct 2010 EUR/FR4 0.01CABRERA CAPITAL MARKETS LLCCNP ASSURANCES

790.000 NHHJ Local 13.861800 0.00 5.48 0.00 10,956.300.721293

Base 19.217988 0.00 7.60 0.00 15,189.80

COMMON STOCK EUR1.0561709908 12 Oct 2010 15 Oct 2010 EUR/FR4 0.04CABRERA CAPITAL MARKETS LLCNEOPOST SA

355.000 NHHJ Local 57.118000 0.00 10.14 0.00 20,287.030.721293

Base 79.188346 0.00 14.06 0.00 28,125.92

28 Dec 2010 EUR/FR4AUTREPAT-STK/$ DIV

167.000 NHHJ Local 56.980000 0.00 0.00 0.00 9,515.660.762195

Base 74.757772 0.00 0.00 0.00 12,484.55

28 Dec 2010 CANCEL EUR/FR4AUTREPAT-STK/$ DIV

-167.000 NHHJ Local 56.980000 0.00 0.00 0.00 -9,515.660.762195

Base 74.757772 0.00 0.00 0.00 -12,484.55

28 Dec 2010 OPEN EUR/FR4AUTREPAT-STK/$ DIV

8.000 NHHJ Local 56.980000 0.00 0.00 0.00 455.840.762195

Base 74.757772 0.00 0.00 0.00 598.06

28 Dec 2010 OPEN EUR/FR414 AUTREPAT-STK/$ DIV

158.000 NHHJ Local 56.980000 0.00 0.00 0.00 9,002.840.762195

Base 74.757772 0.00 0.00 0.00 11,811.73
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561709908 Total

10.14 0.000.00521.000 Local 29,745.71

Base 0.00 14.06 0.00 40,535.71

COMMON STOCK EUR2.5564156909 12 Oct 2010 15 Oct 2010 EUR/FR4 0.03CABRERA CAPITAL MARKETS LLCCARREFOUR SA

1,767.000 NHHJ Local 38.912700 0.00 34.38 0.00 68,793.120.721293

Base 53.948534 0.00 47.66 0.00 95,374.72

COMMON STOCK EUR1.565478906 12 Oct 2010 15 Oct 2010 EUR/FR4 0.02CABRERA CAPITAL MARKETS LLCATOS ORIGIN SA

167.000 NHHJ Local 32.916000 0.00 2.75 0.00 5,499.720.721293

Base 45.634714 0.00 3.81 0.00 7,624.81

COMMON STOCK EUR2.0567173901 12 Oct 2010 15 Oct 2010 EUR/FR4 0.03CABRERA CAPITAL MARKETS LLCSANOFI AVENTIS

2,931.000 NHHJ Local 48.760300 0.00 71.46 0.00 142,987.900.721293

Base 67.601238 0.00 99.07 0.00 198,238.30

COMMON STOCK EUR3.0585284904 12 Oct 2010 15 Oct 2010 EUR/FR4 0.02CABRERA CAPITAL MARKETS LLCACCOR SA

668.000 NHHJ Local 27.537400 0.00 9.20 0.00 18,404.180.721293

Base 38.177828 0.00 12.75 0.00 25,515.54

COMMON STOCK596233908 12 Oct 2010 15 Oct 2010 EUR/FR4CABRERA CAPITAL MARKETS LLCSTMICROELECTRONICS NV

5,220.000 NHHJ Local 5.410301 0.00 14.12 0.00 28,255.890.721293

Base 7.500837 0.00 19.58 0.00 39,173.94

COMMON STOCK596651901 12 Oct 2010 15 Oct 2010 EUR/FR4 0.03CABRERA CAPITAL MARKETS LLCSOCIETE GENERALE

1,850.000 NHHJ Local 42.113000 0.00 38.95 0.00 77,948.000.721293

Base 58.385427 0.00 54.00 0.00 108,067.04

COMMON STOCK EUR.4599390903 12 Oct 2010 15 Oct 2010 EUR/FR4 0.01CABRERA CAPITAL MARKETS LLCM6 METROPOLE TELEVISION

194.000 NHHJ Local 17.524278 0.00 1.70 0.00 3,401.410.721293

Base 24.295644 0.00 2.36 0.00 4,715.71
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COMMON STOCK EUR.2599711900 12 Oct 2010 15 Oct 2010 EUR/FR4 0.01CABRERA CAPITAL MARKETS LLCTELEVISION FRANCAISE (T.F.1)

371.000 NHHJ Local 11.331213 0.00 2.10 0.00 4,205.980.721293

Base 15.709584 0.00 2.91 0.00 5,831.17

COMMON STOCK NPV704239904 12 Oct 2010 15 Oct 2010 EUR/FR4 0.03CABRERA CAPITAL MARKETS LLCEURAZEO

72.000 NHHJ Local 50.290700 0.00 1.81 0.00 3,622.740.721293

Base 69.722984 0.00 2.51 0.00 5,022.56

COMMON STOCK EUR4.0706271905 12 Oct 2010 15 Oct 2010 EUR/FR4 0.03CABRERA CAPITAL MARKETS LLCSODEXO

503.000 NHHJ Local 47.384000 0.00 11.92 0.00 23,846.070.721293

Base 65.693137 0.00 16.53 0.00 33,060.17

REIT EUR5.0707624904 12 Oct 2010 15 Oct 2010 EUR/FR4 0.10CABRERA CAPITAL MARKETS LLCUNIBAIL RODAMCO SE

226.000 NHHJ Local 143.881018 0.00 16.26 0.00 32,533.370.721293

Base 199.476521 0.00 22.54 0.00 45,104.24

COMMON STOCK708842901 12 Oct 2010 15 Oct 2010 EUR/FR4 0.01CABRERA CAPITAL MARKETS LLCAXA SA

5,228.000 NHHJ Local 13.287500 0.00 34.73 0.00 69,501.780.721293

Base 18.421779 0.00 48.15 0.00 96,357.21

COMMON STOCK EUR1.0710352907 12 Oct 2010 15 Oct 2010 EUR/FR4 0.02CABRERA CAPITAL MARKETS LLCPEUGEOT SA

1,036.000 NHHJ Local 24.819000 0.00 12.86 0.00 25,725.340.721293

Base 34.409040 0.00 17.83 0.00 35,665.59

COMMON STOCK EUR.18721247906 12 Oct 2010 15 Oct 2010 EUR/FR4 0.03CABRERA CAPITAL MARKETS LLCESSILOR INTERNATIONAL

508.000 NHHJ Local 48.605000 0.00 12.35 0.00 24,703.690.721293

Base 67.385931 0.00 17.12 0.00 34,249.17

COMMON STOCK EUR4.0738048909 12 Oct 2010 15 Oct 2010 EUR/FR4 0.02CABRERA CAPITAL MARKETS LLCCOMPAGNIE DE SAINT GOBAIN

1,493.000 NHHJ Local 33.602600 0.00 25.08 0.00 50,193.760.721293

Base 46.586616 0.00 34.77 0.00 69,588.59
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REIT EUR1.4758255905 12 Oct 2010 15 Oct 2010 EUR/FR4 0.02CABRERA CAPITAL MARKETS LLCKLEPIERRE

193.000 NHHJ Local 28.780900 0.00 2.78 0.00 5,557.490.721293

Base 39.901815 0.00 3.85 0.00 7,704.90

REIT EUR7.5774246904 12 Oct 2010 15 Oct 2010 EUR/FR4 0.06CABRERA CAPITAL MARKETS LLCGECINA SA

64.000 NHHJ Local 85.287500 0.00 2.73 0.00 5,461.130.721293

Base 118.242517 0.00 3.78 0.00 7,571.31

RECEIPT NPVB00ZQQ907 12 Oct 2010 15 Oct 2010 EUR/FR4 0.01CABRERA CAPITAL MARKETS LLCSES

1,072.000 NHHJ Local 18.066300 0.00 9.68 0.00 19,376.750.721293

Base 25.047103 0.00 13.42 0.00 26,863.91

COMMON STOCK EUR2.0B011GL903 12 Oct 2010 15 Oct 2010 EUR/FR4 0.03CABRERA CAPITAL MARKETS LLCIMERYS SA

40.000 NHHJ Local 44.146300 0.00 0.88 0.00 1,766.730.721293

Base 61.204393 0.00 1.22 0.00 2,449.39

COMMON STOCK NPVB01MJR901 04 Oct 2010 07 Oct 2010 EUR/FR4 0.20SIX SIS AGBIOMERIEUX

227.000 NHHP Local 74.454800 0.00 33.80 0.00 16,935.040.730674

Base 101.898795 0.00 46.26 0.00 23,177.29

05 Oct 2010 08 Oct 2010 EUR/FR4 0.21SIX SIS AG

10,873.000 NHHP Local 74.975300 0.00 1,630.41 0.00 816,836.850.722883

Base 103.717061 0.00 2,255.43 0.00 1,129,971.03

22 Oct 2010 27 Oct 2010 EUR/FR4 0.20INSTINET U.K. LTD

6,130.000 NHHP Local 70.445100 0.00 863.66 0.00 432,692.120.719321

Base 97.932773 0.00 1,200.66 0.00 601,528.55

B01MJR901 Total

2,527.87 0.000.0017,230.000 Local 1,266,464.01

Base 0.00 3,502.35 0.00 1,754,676.87
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COMMON STOCK EUR.2B01N3F902 12 Oct 2010 15 Oct 2010 EUR/FR4 0.01CABRERA CAPITAL MARKETS LLCPAGESJAUNES GROUPE

477.000 NHHJ Local 7.957904 0.00 1.90 0.00 3,797.820.721293

Base 11.032831 0.00 2.63 0.00 5,265.29

COMMON STOCK EUR.2B058TZ909 12 Oct 2010 15 Oct 2010 EUR/FR4 0.01CABRERA CAPITAL MARKETS LLCSAFRAN SA

719.000 NHHJ Local 20.176606 0.00 7.25 0.00 14,514.230.721293

Base 27.972829 0.00 10.05 0.00 20,122.52

COMMON STOCK EUR.5B08V9H907 19 Nov 2010 24 Nov 2010 EUR/FR4 0.10CREDIT AGRICOLE INDOSUEZ CHEUVREUXPLASTIC OMNIUM

300.000 NHEG Local 45.794900 0.00 21.98 0.00 13,760.450.732386

Base 62.528366 0.00 30.01 0.00 18,788.52

22 Nov 2010 25 Nov 2010 EUR/FR4 0.10CREDIT AGRICOLE INDOSUEZ CHEUVREUX

3,600.000 NHEG Local 46.003800 0.00 264.98 0.00 165,878.660.734754

Base 62.611160 0.00 360.64 0.00 225,760.81

23 Nov 2010 26 Nov 2010 EUR/FR4 0.10CREDIT AGRICOLE INDOSUEZ CHEUVREUX

700.000 NHEG Local 45.843700 0.00 51.34 0.00 32,141.930.746965

Base 61.373291 0.00 68.73 0.00 43,030.03

29 Nov 2010 02 Dec 2010 EUR/FR4 0.09CREDIT AGRICOLE INDOSUEZ CHEUVREUX

200.000 NHEG Local 45.000500 0.00 14.40 0.00 9,014.500.763825

Base 58.914673 0.00 18.85 0.00 11,801.79

30 Nov 2010 03 Dec 2010 EUR/FR4 0.09CREDIT AGRICOLE INDOSUEZ CHEUVREUX

200.000 NHEG Local 44.769100 0.00 14.33 0.00 8,968.150.767165

Base 58.356547 0.00 18.68 0.00 11,689.99

07 Dec 2010 10 Dec 2010 EUR/FR4 0.26JP MORGANSECURITIES LIMITED

6,518.000 NHEH Local 57.645000 0.00 1,277.48 0.00 377,007.590.750638

Base 76.794673 0.00 1,701.86 0.00 502,249.54

B08V9H907 Total

1,644.51 0.000.0011,518.000 Local 606,771.28

Base 0.00 2,198.77 0.00 813,320.68
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COMMON STOCK EUR1.0B0C2CQ902 12 Oct 2010 15 Oct 2010 EUR/FR4 0.02CABRERA CAPITAL MARKETS LLCGDF SUEZ

3,427.000 NHHJ Local 26.627500 0.00 45.63 0.00 91,298.070.721293

Base 36.916343 0.00 63.26 0.00 126,575.57

COMMON STOCK EUR1.0B0M7KJ907 12 Oct 2010 15 Oct 2010 EUR/FR4 0.02CABRERA CAPITAL MARKETS LLCEUTELSAT COMMUNICATIONS

188.000 NHHJ Local 28.027021 0.00 2.63 0.00 5,271.710.721293

Base 38.856638 0.00 3.65 0.00 7,308.69

COMMON STOCK EUR.5B0NJJ1901 12 Oct 2010 15 Oct 2010 EUR/FR4 0.02CABRERA CAPITAL MARKETS LLCELECTRICITE DE FRANCE

583.000 NHHJ Local 30.695200 0.00 8.95 0.00 17,904.250.721293

Base 42.555799 0.00 12.41 0.00 24,822.44

COMMON STOCK EUR10.B0Z5YZ906 01 Oct 2010 06 Oct 2010 EUR/FR4 0.03UBS AGARKEMA

200.000 NHHV Local 38.657900 0.00 3.87 0.00 7,735.450.727008

Base 53.173968 0.00 5.32 0.00 10,640.12

05 Oct 2010 08 Oct 2010 EUR/FR4 0.03CREDIT SUISSE SECURITIES (USA) LLC

200.000 NHHV Local 39.488000 0.00 3.95 0.00 7,901.550.722883

Base 54.625714 0.00 5.46 0.00 10,930.61

06 Oct 2010 11 Oct 2010 EUR/FR4 0.03CREDIT SUISSE SECURITIES (USA) LLC

200.000 NHHV Local 39.516500 0.00 3.95 0.00 7,907.250.718236

Base 55.018824 0.00 5.50 0.00 11,009.26

07 Oct 2010 12 Oct 2010 EUR/FR4 0.03CREDIT SUISSE SECURITIES (USA) LLC

400.000 NHHV Local 39.924800 0.00 7.98 0.00 15,977.900.718391

Base 55.575306 0.00 11.11 0.00 22,241.23

11 Oct 2010 14 Oct 2010 EUR/FR4 0.03UBS AG

600.000 NHHV Local 41.631900 0.00 12.49 0.00 24,991.630.720669

Base 57.768407 0.00 17.33 0.00 34,678.38
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12 Oct 2010 15 Oct 2010 EUR/FR4 0.03UBS AG

200.000 NHHV Local 41.246100 0.00 4.12 0.00 8,253.340.721293

Base 57.183558 0.00 5.71 0.00 11,442.42

13 Oct 2010 18 Oct 2010 EUR/FR4 0.03UBS AG

400.000 NHHV Local 42.552600 0.00 8.51 0.00 17,029.550.716153

Base 59.418309 0.00 11.88 0.00 23,779.21

14 Oct 2010 19 Oct 2010 EUR/FR4 0.03CREDIT SUISSE SECURITIES (USA) LLC

400.000 NHHV Local 42.247800 0.00 8.45 0.00 16,907.570.710985

Base 59.421507 0.00 11.88 0.00 23,780.49

15 Oct 2010 20 Oct 2010 EUR/FR4 0.04CABRERA CAPITAL MARKETS LLC

1,151.000 NHHV Local 42.586195 0.00 29.41 0.00 49,046.120.714464

Base 59.605795 0.00 41.16 0.00 68,647.43

03 Nov 2010 09 Nov 2010 EUR/FR4 0.041 CABRERA CAPITAL MARKETS LLC

3,880.000 NHHV Local 46.418300 0.00 108.06 0.00 180,211.060.713572

Base 65.050619 0.00 151.44 0.00 252,547.83

09 Dec 2010 14 Dec 2010 EUR/FR4 0.11GOLDMAN SACHS + CO

6,100.000 NHEG Local 52.012400 0.00 507.64 0.00 317,783.280.758898

Base 68.536747 0.00 668.92 0.00 418,743.07

B0Z5YZ906 Total

698.43 0.000.0013,731.000 Local 653,744.70

Base 0.00 935.71 0.00 888,440.05

COMMON STOCK EUR4.0B11ZRK906 12 Oct 2010 15 Oct 2010 EUR/FR4 0.02CABRERA CAPITAL MARKETS LLCLEGRAND SA

225.000 NHHJ Local 25.816900 0.00 2.90 0.00 5,811.700.721293

Base 35.792528 0.00 4.02 0.00 8,057.34
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COMMON STOCK EUR4.0B13X01900 12 Oct 2010 15 Oct 2010 EUR/FR4 0.02CABRERA CAPITAL MARKETS LLCEIFFAGE

93.000 NHHJ Local 34.770753 0.00 1.62 0.00 3,235.300.721293

Base 48.206142 0.00 2.25 0.00 4,485.42

COMMON STOCK EUR3.0B164FY903 12 Oct 2010 15 Oct 2010 EUR/FR4 0.04CABRERA CAPITAL MARKETS LLCADP

89.000 NHHJ Local 61.941236 0.00 2.76 0.00 5,515.530.721293

Base 85.875277 0.00 3.83 0.00 7,646.73

COMMON STOCK EUR4.0B197DR900 12 Oct 2010 15 Oct 2010 EUR/FR4 0.05CABRERA CAPITAL MARKETS LLCVALLOUREC

349.000 NHHJ Local 75.548109 0.00 13.18 0.00 26,379.470.721293

Base 104.739834 0.00 18.27 0.00 36,572.47

COMMON STOCKB1LB9P906 12 Oct 2010 15 Oct 2010 EUR/FR4 0.01CABRERA CAPITAL MARKETS LLCSCOR SE

571.000 NHHJ Local 17.797500 0.00 5.08 0.00 10,167.450.721293

Base 24.674439 0.00 7.04 0.00 14,096.14

14 Oct 2010 19 Oct 2010 EUR/FR4 0.03NOMURA INTERNATIONAL PLC

3,433.000 NHEH Local 18.122500 0.00 62.22 0.00 62,276.760.710985

Base 25.489286 0.00 87.51 0.00 87,592.23

30 Dec 2010 OPEN EUR/FR4 0.01CABRERA CAPITAL MARKETS LLC

2,732.000 NHEH Local 19.295000 0.00 26.36 0.00 52,740.300.753636

Base 25.602546 0.00 34.98 0.00 69,981.13

B1LB9P906 Total

93.66 0.000.006,736.000 Local 125,184.51

Base 0.00 129.53 0.00 171,669.50

COMMON STOCK EUR2.5B1XH02900 12 Oct 2010 15 Oct 2010 EUR/FR4 0.03CABRERA CAPITAL MARKETS LLCVINCI SA

1,370.000 NHHJ Local 37.847600 0.00 25.93 0.00 51,877.140.721293

Base 52.471880 0.00 35.95 0.00 71,922.42
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COMMON STOCK EUR.25B1Y9TB906 12 Oct 2010 15 Oct 2010 EUR/FR4 0.03CABRERA CAPITAL MARKETS LLCDANONE

1,712.000 NHHJ Local 42.784603 0.00 36.62 0.00 73,283.860.721293

Base 59.316537 0.00 50.77 0.00 101,600.68

COMMON STOCK EUR.12B28DTJ907 21 Oct 2010 26 Oct 2010 EUR/FR4 0.14SIX SIS AGBUREAU VERITAS SA

7,000.000 NHHP Local 51.699300 0.00 723.79 0.00 362,618.890.715666

Base 72.239425 0.00 1,011.35 0.00 506,687.32

22 Oct 2010 27 Oct 2010 EUR/FR4 0.14SIX SIS AG

1,300.000 NHHP Local 51.790800 0.00 134.66 0.00 67,462.700.719321

Base 71.999566 0.00 187.20 0.00 93,786.64

12 Oct 2010 15 Oct 2010 EUR/FR4 0.04CABRERA CAPITAL MARKETS LLC

56.000 NHHJ Local 51.513600 0.00 1.44 0.00 2,886.200.721293

Base 71.418411 0.00 2.00 0.00 4,001.43

B28DTJ907 Total

859.89 0.000.008,356.000 Local 432,967.79

Base 0.00 1,200.55 0.00 604,475.39

COMMON STOCK EUR4.0B3B8D0900 12 Oct 2010 15 Oct 2010 EUR/FR4 0.01CABRERA CAPITAL MARKETS LLCSUEZ ENVIRONNEMENT CO

702.000 NHHJ Local 13.283803 0.00 4.66 0.00 9,329.890.721293

Base 18.416653 0.00 6.46 0.00 12,934.95

EXP 31DEC49B4LKG2903 01 Dec 2010 01 Dec 2010 EUR/FR4RIGHTS ISSUE (NON CASH)RUBIS RTS

1,626.000 NHEH Local 0.000000 0.00 0.00 0.00 0.000.768190

Base 0.000000 0.00 0.00 0.00 0.00

COMMON STOCK EUR2.B62G1B904 12 Oct 2010 15 Oct 2010 EUR/FR4 0.01CABRERA CAPITAL MARKETS LLCEDENRED

668.000 NHHJ Local 14.873000 0.00 4.97 0.00 9,940.130.721293

Base 20.619915 0.00 6.89 0.00 13,780.99
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174,445.000

0.00

0.00

10,106.68

7,370.16

0.00

0.00 6,212,536.54

8,558,927.53

Local

Base

FRANCE Total

GERMANY

COMMON STOCK NPV403197908 12 Oct 2010 14 Oct 2010 EUR/DE5 0.03CABRERA CAPITAL MARKETS LLCADIDAS AG

541.000 NHHJ Local 46.334806 0.00 12.53 0.00 25,079.660.721293

Base 64.238536 0.00 17.37 0.00 34,770.42

COMMON STOCK NPV435209903 12 Oct 2010 14 Oct 2010 EUR/DE5 0.04CABRERA CAPITAL MARKETS LLCFRESENIUS SE + CO KGAA

95.000 NHHJ Local 57.695400 0.00 2.74 0.00 5,483.800.721293

Base 79.988853 0.00 3.80 0.00 7,602.74

COMMON STOCK NPV435413901 12 Oct 2010 14 Oct 2010 EUR/DE5 0.01CABRERA CAPITAL MARKETS LLCUNITED INTERNET AG REG SHARE

220.000 NHHJ Local 11.695909 0.00 1.29 0.00 2,574.390.721293

Base 16.215198 0.00 1.79 0.00 3,569.13

COMMON STOCK NPV451180905 12 Oct 2010 14 Oct 2010 EUR/DE5 0.02CABRERA CAPITAL MARKETS LLCHANNOVER RUECKVERSICHERUNGS

176.000 NHHJ Local 34.965000 0.00 3.08 0.00 6,156.920.721293

Base 48.475446 0.00 4.27 0.00 8,535.95

COMMON STOCK NPV455710905 12 Oct 2010 14 Oct 2010 EUR/DE5 0.01CABRERA CAPITAL MARKETS LLCGEA GROUP AG

373.000 NHHJ Local 18.339410 0.00 3.42 0.00 6,844.020.721293

Base 25.425742 0.00 4.74 0.00 9,488.54

PREFERENCE456894906 12 Oct 2010 14 Oct 2010 EUR/DE5 0.04CABRERA CAPITAL MARKETS LLCFRESENIUS SE PREF

178.000 NHHJ Local 58.285112 0.00 5.19 0.00 10,379.940.721293

Base 80.806430 0.00 7.20 0.00 14,390.74

COMMON STOCK457006906 04 Oct 2010 06 Oct 2010 EUR/DE5UBS AGKHD HUMBOLDT WEDAG INTERNATI

2,455.000 NHEH Local 5.985300 0.00 5.14 0.00 14,699.050.730674

Base 8.191478 0.00 7.03 0.00 20,117.11
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05 Oct 2010 07 Oct 2010 EUR/DE5UBS AG

6,649.000 NHEH Local 5.992100 0.00 13.94 0.00 39,855.410.722883

Base 8.289170 0.00 19.28 0.00 55,133.97

06 Oct 2010 08 Oct 2010 EUR/DE5INVESTMENT TECHNOLOGY GROUP LTD

8,362.000 NHEH Local 6.098100 0.00 17.85 0.00 51,010.160.718236

Base 8.490385 0.00 24.85 0.00 71,021.45

457006906 Total

36.93 0.000.0017,466.000 Local 105,564.62

Base 0.00 51.16 0.00 146,272.53

PREFERENCE457913903 14 Oct 2010 18 Oct 2010 EUR/DE5 0.03NOMURA INTERNATIONAL PLCPROSIEBEN SAT.1 MEDIA AG PFD

3,100.000 NHEH Local 18.692500 0.00 57.94 0.00 58,004.690.710985

Base 26.290991 0.00 81.49 0.00 81,583.56

COMMON STOCK NPV474184900 12 Oct 2010 14 Oct 2010 EUR/DE5 0.04CABRERA CAPITAL MARKETS LLCMERCK KGAA

198.000 NHHJ Local 60.258900 0.00 5.97 0.00 11,937.230.721293

Base 83.542888 0.00 8.28 0.00 16,549.77

COMMON STOCK NPV475497905 04 Oct 2010 06 Oct 2010 EUR/DE5 0.01INVESTMENT TECHNOLOGY GROUP LTDDEUTSCHE EUROSHOP AG

9,357.000 NHEH Local 25.882000 0.00 84.76 0.00 242,262.630.730674

Base 35.422090 0.00 116.00 0.00 331,560.49

22 Nov 2010 26 Nov 2010 EUR/DE5RIGHTS EXERCISED

2,219.000 NHEH Local 23.000000 0.00 0.00 0.00 51,037.000.731984

Base 31.421452 0.00 0.00 0.00 69,724.20

475497905 Total

84.76 0.000.0011,576.000 Local 293,299.63

Base 0.00 116.00 0.00 401,284.69
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COMMON STOCK NPV476896907 12 Oct 2010 14 Oct 2010 EUR/DE5 0.03CABRERA CAPITAL MARKETS LLCRWE AG

1,110.000 NHHJ Local 48.122802 0.00 26.71 0.00 53,443.020.721293

Base 66.717412 0.00 37.03 0.00 74,093.36

PREFERENCE476914908 12 Oct 2010 14 Oct 2010 EUR/DE5 0.03CABRERA CAPITAL MARKETS LLCRWE AG NON VTG PFD

170.000 NHHJ Local 45.273900 0.00 3.85 0.00 7,700.410.721293

Base 62.767696 0.00 5.34 0.00 10,675.84

COMMON STOCK NPV484628904 12 Oct 2010 14 Oct 2010 EUR/DE5 0.03CABRERA CAPITAL MARKETS LLCSAP AG COMMON

2,386.000 NHHJ Local 36.759401 0.00 43.85 0.00 87,751.780.721293

Base 50.963202 0.00 60.79 0.00 121,658.99

COMMON STOCK NPV494290901 12 Oct 2010 14 Oct 2010 EUR/DE5 0.01CABRERA CAPITAL MARKETS LLCE.ON AG

5,331.000 NHHJ Local 21.226400 0.00 56.58 0.00 113,214.520.721293

Base 29.428263 0.00 78.44 0.00 156,960.51

COMMON STOCK NPV500246905 12 Oct 2010 14 Oct 2010 EUR/DE5 0.02CABRERA CAPITAL MARKETS LLCHENKEL AG + CO KGAA

263.000 NHHJ Local 34.401711 0.00 4.52 0.00 9,052.170.721293

Base 47.694503 0.00 6.27 0.00 12,549.92

COMMON STOCK NPV504141904 12 Oct 2010 14 Oct 2010 EUR/DE5 0.03CABRERA CAPITAL MARKETS LLCMETRO AG

823.000 NHHJ Local 47.078505 0.00 19.37 0.00 38,764.980.721293

Base 65.269599 0.00 26.85 0.00 53,743.74

COMMON STOCK NPV506472901 12 Oct 2010 14 Oct 2010 EUR/DE5 0.18CABRERA CAPITAL MARKETS LLCPUMA AG

33.000 NHHJ Local 257.395500 0.00 4.25 0.00 8,498.300.721293

Base 356.852902 0.00 5.89 0.00 11,782.04

COMMON STOCK NPV506921907 12 Oct 2010 14 Oct 2010 EUR/DE5 0.04CABRERA CAPITAL MARKETS LLCBAYER AG REG

1,950.000 NHHJ Local 53.306903 0.00 51.97 0.00 104,000.430.721293

Base 73.904645 0.00 72.05 0.00 144,186.11
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PREFERENCE507670909 12 Oct 2010 14 Oct 2010 EUR/DE5 0.03CABRERA CAPITAL MARKETS LLCHENKEL AG + CO KGAA VORZUG

668.000 NHHJ Local 41.000500 0.00 13.69 0.00 27,402.020.721293

Base 56.843058 0.00 18.98 0.00 37,990.14

COMMON STOCK NPV510518905 12 Oct 2010 14 Oct 2010 EUR/DE5 0.01CABRERA CAPITAL MARKETS LLCCELESIO AG

287.000 NHHJ Local 17.063000 0.00 2.45 0.00 4,899.530.721293

Base 23.656129 0.00 3.40 0.00 6,792.70

COMMON STOCK NPV510866908 12 Oct 2010 14 Oct 2010 EUR/DE5 0.04CABRERA CAPITAL MARKETS LLCHOCHTIEF AG

239.000 NHHJ Local 63.768619 0.00 7.62 0.00 15,248.320.721293

Base 88.408759 0.00 10.56 0.00 21,140.26

COMMON STOCK NPV512067901 12 Oct 2010 14 Oct 2010 EUR/DE5 0.02CABRERA CAPITAL MARKETS LLCHEIDELBERGCEMENT AG

276.000 NHHJ Local 34.671486 0.00 4.78 0.00 9,574.110.721293

Base 48.068519 0.00 6.63 0.00 13,273.54

COMMON STOCK NPV512907908 12 Oct 2010 14 Oct 2010 EUR/DE5 0.03CABRERA CAPITAL MARKETS LLCFRESENIUS MEDICAL CARE AG +

625.000 NHHJ Local 44.387600 0.00 13.87 0.00 27,756.120.721293

Base 61.538931 0.00 19.23 0.00 38,481.06

COMMON STOCK NPV526076906 07 Dec 2010 09 Dec 2010 EUR/DE5 0.17JP MORGANSECURITIES LIMITEDSIXT AG

5,197.000 NHEH Local 37.117500 0.00 655.86 0.00 193,555.510.750638

Base 49.447936 0.00 873.74 0.00 257,854.66

COMMON STOCK NPV529412900 12 Oct 2010 14 Oct 2010 EUR/DE5 0.07CABRERA CAPITAL MARKETS LLCMUENCHENER RUECKVER AG REG

670.000 NHHJ Local 103.465900 0.00 34.66 0.00 69,356.810.721293

Base 143.445036 0.00 48.05 0.00 96,156.22

COMMON STOCK NPV546535907 12 Oct 2010 14 Oct 2010 EUR/DE5 0.04CABRERA CAPITAL MARKETS LLCSALZGITTER AG

119.000 NHHJ Local 50.691933 0.00 3.02 0.00 6,035.360.721293

Base 70.279253 0.00 4.19 0.00 8,367.42
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COMMON STOCK NPV548552900 07 Dec 2010 09 Dec 2010 EUR/DE5 0.18JP MORGANSECURITIES LIMITEDAURUBIS AG

8,947.000 NHEH Local 39.860000 0.00 1,212.53 0.00 357,839.950.750638

Base 53.101495 0.00 1,615.33 0.00 476,714.41

COMMON STOCK NPV563692904 12 Oct 2010 14 Oct 2010 EUR/DE5 0.02CABRERA CAPITAL MARKETS LLCTHYSSENKRUPP AG

1,170.000 NHHJ Local 25.264402 0.00 14.78 0.00 29,574.130.721293

Base 35.026545 0.00 20.49 0.00 41,001.55

COMMON STOCK NPV566629903 12 Oct 2010 14 Oct 2010 EUR/DE5 0.01CABRERA CAPITAL MARKETS LLCTUI AG

1,148.000 NHHJ Local 8.946402 0.00 5.14 0.00 10,275.610.721293

Base 12.403284 0.00 7.13 0.00 14,246.10

COMMON STOCK NPV572797900 12 Oct 2010 14 Oct 2010 EUR/DE5 0.05CABRERA CAPITAL MARKETS LLCSIEMENS AG REG

2,096.000 NHHJ Local 76.588001 0.00 80.26 0.00 160,608.710.721293

Base 106.181539 0.00 111.27 0.00 222,667.78

COMMON STOCK NPV573467909 01 Oct 2010 05 Oct 2010 EUR/DE5CREDIT SUISSE SECURITIES (USA) LLCDRILLISCH AG

400.000 NHHV Local 5.297900 0.00 1.06 0.00 2,120.220.727008

Base 7.287265 0.00 1.46 0.00 2,916.36

04 Oct 2010 06 Oct 2010 EUR/DE5UBS AG

502.000 NHHV Local 5.274203 0.00 1.32 0.00 2,648.970.730674

Base 7.218271 0.00 1.81 0.00 3,625.38

05 Oct 2010 07 Oct 2010 EUR/DE5INVESTMENT TECHNOLOGY GROUP LTD

1,028.000 NHHV Local 5.245496 0.00 2.16 0.00 5,394.530.722883

Base 7.256355 0.00 2.99 0.00 7,462.52

07 Oct 2010 11 Oct 2010 EUR/DE5CREDIT SUISSE SECURITIES (USA) LLC

752.000 NHHV Local 5.428500 0.00 2.04 0.00 4,084.270.718391

Base 7.556470 0.00 2.84 0.00 5,685.30
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13 Oct 2010 15 Oct 2010 EUR/DE5UBS AG

2,968.000 NHHV Local 5.681600 0.00 8.43 0.00 16,871.420.716153

Base 7.933500 0.00 11.77 0.00 23,558.40

14 Oct 2010 18 Oct 2010 EUR/DE5MERRILL LYNCH INTERNATIONAL

800.000 NHHV Local 5.675800 0.00 1.82 0.00 4,542.460.710985

Base 7.983009 0.00 2.56 0.00 6,388.97

18 Oct 2010 20 Oct 2010 EUR/DE5UBS AG

1,800.000 NHHV Local 5.776900 0.00 5.20 0.00 10,403.620.715512

Base 8.073799 0.00 7.27 0.00 14,540.11

19 Oct 2010 21 Oct 2010 EUR/DE5UBS AG

4,200.000 NHHV Local 5.724600 0.00 12.02 0.00 24,055.340.723223

Base 7.915401 0.00 16.62 0.00 33,261.30

20 Oct 2010 22 Oct 2010 EUR/DE5CREDIT SUISSE SECURITIES (USA) LLC

228.000 NHHV Local 5.672412 0.00 0.65 0.00 1,293.960.716769

Base 7.913863 0.00 0.91 0.00 1,805.27

21 Oct 2010 25 Oct 2010 EUR/DE5CREDIT SUISSE SECURITIES (USA) LLC

3,900.000 NHHV Local 5.750000 0.00 11.21 0.00 22,436.210.715666

Base 8.034474 0.00 15.66 0.00 31,350.11

25 Oct 2010 27 Oct 2010 EUR/DE5UBS AG

800.000 NHHV Local 5.878500 0.00 2.35 0.00 4,705.150.714975

Base 8.221966 0.00 3.29 0.00 6,580.86

26 Oct 2010 28 Oct 2010 EUR/DE5CREDIT SUISSE SECURITIES (USA) LLC

6,122.000 NHHV Local 5.806601 0.00 17.77 0.00 35,565.780.720903

Base 8.054622 0.00 24.65 0.00 49,335.04

27 Oct 2010 29 Oct 2010 EUR/DE5UBS AG

4,600.000 NHHV Local 5.783000 0.00 13.30 0.00 26,615.100.725295

Base 7.973307 0.00 18.34 0.00 36,695.55
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28 Oct 2010 01 Nov 2010 EUR/DE5UBS AG

208.000 NHHV Local 5.942500 0.00 0.62 0.00 1,236.660.718030

Base 8.276117 0.00 0.86 0.00 1,722.30

29 Oct 2010 02 Nov 2010 EUR/DE5CREDIT SUISSE SECURITIES (USA) LLC

3,000.000 NHHV Local 6.069900 0.00 9.10 0.00 18,218.800.719735

Base 8.433521 0.00 12.64 0.00 25,313.21

01 Nov 2010 03 Nov 2010 EUR/DE5UBS AG

600.000 NHHV Local 6.075400 0.00 1.82 0.00 3,647.060.720046

Base 8.437516 0.00 2.53 0.00 5,065.04

03 Nov 2010 05 Nov 2010 EUR/DE5UBS AG

4,298.000 NHHV Local 6.047401 0.00 13.00 0.00 26,004.730.713572

Base 8.474829 0.00 18.22 0.00 36,443.04

04 Nov 2010 08 Nov 2010 EUR/DE5UBS AG

3,400.000 NHHV Local 5.873300 0.00 9.98 0.00 19,979.200.703012

Base 8.354480 0.00 14.20 0.00 28,419.43

05 Nov 2010 09 Nov 2010 EUR/DE5UBS AG

4,900.000 NHHV Local 5.855600 0.00 14.35 0.00 28,706.790.712657

Base 8.216575 0.00 20.14 0.00 40,281.36

08 Nov 2010 10 Nov 2010 EUR/DE5CREDIT SUISSE SECURITIES (USA) LLC

2,136.000 NHHV Local 5.821200 0.00 6.22 0.00 12,440.300.718133

Base 8.106019 0.00 8.66 0.00 17,323.11

09 Nov 2010 11 Nov 2010 EUR/DE5UBS AG

2,800.000 NHHV Local 5.834500 0.00 8.17 0.00 16,344.770.721293

Base 8.088946 0.00 11.33 0.00 22,660.38

10 Nov 2010 12 Nov 2010 EUR/DE5UBS AG

8,000.000 NHHV Local 5.800200 0.00 23.20 0.00 46,424.800.728385

Base 7.963096 0.00 31.85 0.00 63,736.62
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11 Nov 2010 15 Nov 2010 EUR/DE5CREDIT SUISSE SECURITIES (USA) LLC

3,600.000 NHHV Local 5.772300 0.00 10.39 0.00 20,790.670.731850

Base 7.887272 0.00 14.20 0.00 28,408.38

12 Nov 2010 16 Nov 2010 EUR/DE5UBS AG

2,800.000 NHHV Local 5.660700 0.00 7.92 0.00 15,857.880.729954

Base 7.754872 0.00 10.85 0.00 21,724.49

18 Nov 2010 22 Nov 2010 EUR/DE5CREDIT SUISSE SECURITIES (USA) LLC

600.000 NHHV Local 5.860000 0.00 1.76 0.00 3,517.760.734349

Base 7.979857 0.00 2.40 0.00 4,790.31

19 Nov 2010 23 Nov 2010 EUR/DE5CREDIT SUISSE SECURITIES (USA) LLC

324.000 NHHV Local 5.849012 0.00 0.95 0.00 1,896.030.732386

Base 7.986242 0.00 1.30 0.00 2,588.84

22 Nov 2010 24 Nov 2010 EUR/DE5CREDIT SUISSE SECURITIES (USA) LLC

3,258.000 NHHV Local 5.674500 0.00 9.24 0.00 18,496.760.734754

Base 7.722993 0.00 12.58 0.00 25,174.09

24 Nov 2010 26 Nov 2010 EUR/DE5INVESTMENT TECHNOLOGY GROUP LTD

1,500.000 NHHV Local 5.510000 0.00 3.31 0.00 8,268.310.748475

Base 7.361635 0.00 4.42 0.00 11,046.88

26 Nov 2010 30 Nov 2010 EUR/DE5CREDIT SUISSE SECURITIES (USA) LLC

200.000 NHHV Local 5.549900 0.00 0.55 0.00 1,110.530.755258

Base 7.348350 0.00 0.73 0.00 1,470.40

01 Dec 2010 03 Dec 2010 EUR/DE5CABRERA CAPITAL MARKETS LLC

12,517.000 NHHV Local 5.658199 0.00 42.49 0.00 70,866.170.760659

Base 7.438549 0.00 55.86 0.00 93,164.18

09 Dec 2010 13 Dec 2010 EUR/DE5CABRERA CAPITAL MARKETS LLC

4,990.000 NHHV Local 5.777198 0.00 17.30 0.00 28,845.520.757232

Base 7.629363 0.00 22.85 0.00 38,093.37
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13 Dec 2010 15 Dec 2010 EUR/DE5CABRERA CAPITAL MARKETS LLC

3,797.000 NHHV Local 5.819600 0.00 13.26 0.00 22,110.280.746854

Base 7.792152 0.00 17.75 0.00 29,604.55

14 Dec 2010 16 Dec 2010 EUR/DE5CABRERA CAPITAL MARKETS LLC

15,128.000 NHHV Local 5.899800 0.00 53.55 0.00 89,305.720.746547

Base 7.902784 0.00 71.73 0.00 119,625.05

21 Dec 2010 23 Dec 2010 EUR/DE5CABRERA CAPITAL MARKETS LLC

1,441.000 NHHV Local 6.117994 0.00 5.29 0.00 8,821.320.761615

Base 8.032922 0.00 6.95 0.00 11,582.39

573467909 Total

331.80 0.000.00107,597.000 Local 623,627.09

Base 0.00 452.22 0.00 851,442.59

COMMON STOCK NPV575035902 12 Oct 2010 14 Oct 2010 EUR/DE5 0.03CABRERA CAPITAL MARKETS LLCDEUTSCHE BANK AG REGISTERED

2,908.000 NHHJ Local 40.182201 0.00 58.42 0.00 116,908.260.721293

Base 55.708569 0.00 80.99 0.00 162,081.51

05 Oct 2010 05 Oct 2010 EUR/DE5RIGHTS EXERCISED

15,417.000 NHHJ Local 33.000000 0.00 0.00 0.00 508,761.000.730670

Base 45.164028 0.00 0.00 0.00 696,293.81

575035902 Total

58.42 0.000.0018,325.000 Local 625,669.26

Base 0.00 80.99 0.00 858,375.32

COMMON STOCK EUR1.0575602909 12 Oct 2010 14 Oct 2010 EUR/DE5 0.03CABRERA CAPITAL MARKETS LLCBAYERISCHE MOTOREN WERKE AG

1,306.000 NHHJ Local 49.608500 0.00 32.39 0.00 64,821.090.721293

Base 68.777182 0.00 44.91 0.00 89,867.90
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PREFERENCE575603907 12 Oct 2010 14 Oct 2010 EUR/DE5 0.02CABRERA CAPITAL MARKETS LLCBAYERISCHE MOTOREN WERKE PFD

698.000 NHHJ Local 34.064600 0.00 11.89 0.00 23,788.980.721293

Base 47.227132 0.00 16.48 0.00 32,981.02

COMMON STOCK NPV576162903 12 Oct 2010 14 Oct 2010 EUR/DE5 0.03CABRERA CAPITAL MARKETS LLCK S AG

534.000 NHHJ Local 45.887903 0.00 12.25 0.00 24,516.390.721293

Base 63.618950 0.00 16.98 0.00 33,989.50

COMMON STOCK NPV578446908 22 Dec 2010 28 Dec 2010 EUR/DE5 0.01LOOP CAPITAL MARKETS LLCSUEDZUCKER AG

12,934.000 NHEH Local 20.278200 0.00 131.14 0.00 262,409.380.764000

Base 26.542147 0.00 171.65 0.00 343,467.77

COMMON STOCK NPV582149902 07 Dec 2010 10 Dec 2010 EUR/DE5 0.03JP MORGANSECURITIES LIMITEDBALDA AG

57,297.000 NHEH Local 6.790000 0.00 1,322.76 0.00 390,369.390.750638

Base 9.045639 0.00 1,762.18 0.00 520,050.13

22 Dec 2010 24 Dec 2010 EUR/DE5UBS AG

13,873.000 NHEH Local 7.086100 0.00 34.41 0.00 98,339.880.764000

Base 9.275000 0.00 45.04 0.00 128,717.12

582149902 Total

1,357.17 0.000.0071,170.000 Local 488,709.27

Base 0.00 1,807.22 0.00 648,767.25

COMMON STOCK NPV584235907 12 Oct 2010 14 Oct 2010 EUR/DE5 0.01CABRERA CAPITAL MARKETS LLCDEUTSCHE TELEKOM AG REG

8,300.000 NHHJ Local 9.896300 0.00 41.07 0.00 82,180.360.721293

Base 13.720222 0.00 56.94 0.00 113,934.78

COMMON STOCK NPV588950907 12 Oct 2010 14 Oct 2010 EUR/DE5CABRERA CAPITAL MARKETS LLCINFINEON TECHNOLOGIES AG

3,771.000 NHHJ Local 5.256001 0.00 9.91 0.00 19,830.290.721293

Base 7.286915 0.00 13.74 0.00 27,492.70
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COMMON STOCK NPV702196908 12 Oct 2010 14 Oct 2010 EUR/DE5 0.03CABRERA CAPITAL MARKETS LLCDEUTSCHE BOERSE AG

667.000 NHHJ Local 48.228201 0.00 16.08 0.00 32,184.290.721293

Base 66.863537 0.00 22.29 0.00 44,620.27

PREFERENCE710106907 12 Oct 2010 14 Oct 2010 EUR/DE5 0.03CABRERA CAPITAL MARKETS LLCPORSCHE AUTOMOBIL HLDG PFD

470.000 NHHJ Local 36.231404 0.00 8.51 0.00 17,037.270.721293

Base 50.231188 0.00 11.80 0.00 23,620.46

COMMON STOCK NPV710755901 12 Oct 2010 14 Oct 2010 EUR/DE5 0.03CABRERA CAPITAL MARKETS LLCFRAPORT AG

67.000 NHHJ Local 45.509600 0.00 1.52 0.00 3,050.660.721293

Base 63.094471 0.00 2.11 0.00 4,229.43

COMMON STOCK NPV738006907 07 Dec 2010 10 Dec 2010 EUR/DE5 0.10JP MORGANSECURITIES LIMITEDAAREAL BANK AG

4,328.000 NHEH Local 21.885000 0.00 322.04 0.00 95,040.320.750638

Base 29.155199 0.00 429.02 0.00 126,612.72

COMMON STOCK NPVACI0054Q2 12 Oct 2010 14 Oct 2010 EUR/DE5 0.03CABRERA CAPITAL MARKETS LLCBASF SE

3,307.000 NHHJ Local 48.022401 0.00 79.41 0.00 158,889.490.721293

Base 66.578216 0.00 110.09 0.00 220,284.25

COMMON STOCKACI009HL1 04 Nov 2010 04 Nov 2010 EUR/DE5EXCHANGE OFFER (NON CASH)DEUTSCHE POSTBANK AG ASSD

14,878.000 NHHJ Local 29.865512 0.00 0.00 0.00 444,339.100.704819

Base 42.373300 0.00 0.00 0.00 630,429.97

COMMON STOCK NPVB018CX906 12 Oct 2010 14 Oct 2010 EUR/DE5 0.02CABRERA CAPITAL MARKETS LLCDEUTSCHE POSTBANK AG

1,034.000 NHHJ Local 25.011896 0.00 12.93 0.00 25,875.230.721293

Base 34.676471 0.00 17.93 0.00 35,873.40

COMMON STOCKB05M8B904 05 Oct 2010 07 Oct 2010 EUR/DE5 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXLANXESS AG

1,200.000 NHHV Local 42.967400 0.00 20.62 0.00 51,581.500.722883

Base 59.438941 0.00 28.52 0.00 71,355.25
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15 Oct 2010 19 Oct 2010 EUR/DE5 0.03UBS AG

1,800.000 NHHV Local 46.836300 0.00 42.15 0.00 84,347.490.714464

Base 65.554458 0.00 59.00 0.00 118,057.02

18 Oct 2010 20 Oct 2010 EUR/DE5 0.03UBS AG

1,800.000 NHHV Local 46.553200 0.00 41.90 0.00 83,837.660.715512

Base 65.062780 0.00 58.56 0.00 117,171.56

14 Oct 2010 18 Oct 2010 EUR/DE5 0.07NOMURA INTERNATIONAL PLC

2,895.000 NHEH Local 47.440000 0.00 137.34 0.00 137,476.140.710985

Base 66.724333 0.00 193.17 0.00 193,360.11

B05M8B904 Total

242.01 0.000.007,695.000 Local 357,242.79

Base 0.00 339.25 0.00 499,943.94

COMMON STOCK NPVB11Y56904 12 Oct 2010 14 Oct 2010 EUR/DE5 0.10CABRERA CAPITAL MARKETS LLCWACKER CHEMIE AG

56.000 NHHJ Local 144.643800 0.00 4.05 0.00 8,104.100.721293

Base 200.534041 0.00 5.61 0.00 11,235.52

EXP 22NOV10B5SYY8900 08 Nov 2010 08 Nov 2010 EUR/DE5RIGHTS ISSUE (NON CASH)DEUTSCHE EUROSHOP AGRTS

17,752.000 NHEH Local 0.000000 0.00 0.00 0.00 0.000.712650

Base 0.000000 0.00 0.00 0.00 0.00

342,320.000

0.00

0.00

6,926.99

5,146.20

0.00

0.00 5,217,192.05

7,141,553.21

Local

Base

GERMANY Total

GREECE

COMMON STOCK EUR4.7423586007 03 Dec 2010 08 Dec 2010 EUR/GR2CABRERA CAPITAL MARKETS LLCALPHA BANK AE

8,710.000 NHHJ Local 4.540000 0.00 19.77 12.85 39,576.020.748083

Base 6.068845 0.00 26.43 17.18 52,903.25
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COMMON STOCK EUR5.0462595000 03 Dec 2010 08 Dec 2010 EUR/GR2CABRERA CAPITAL MARKETS LLCNATIONAL BANK OF GREECE

5,335.000 NHHJ Local 6.870000 0.00 18.33 11.91 36,681.690.748083

Base 9.183473 0.00 24.50 15.92 49,034.25

11 Oct 2010 11 Oct 2010 EUR/GR2RIGHTS EXERCISED

4,831.000 NHHJ Local 5.200000 0.00 0.00 0.00 25,121.200.717746

Base 7.244903 0.00 0.00 0.00 35,000.13

462595000 Total

18.33 11.910.0010,166.000 Local 61,802.89

Base 0.00 24.50 15.92 84,034.38

COMMON STOCK565431905 03 Dec 2010 08 Dec 2010 EUR/GR2CABRERA CAPITAL MARKETS LLCEFG EUROBANK ERGASIAS

16,600.000 NHHJ Local 4.198800 0.00 34.85 22.65 69,757.580.748083

Base 5.612746 0.00 46.59 30.28 93,248.45

35,476.000

0.00

0.00

97.52

72.95

63.38

47.41 171,136.49

230,186.08

Local

Base

GREECE Total

IRELAND

COMMON STOCK EUR.32418224002 14 Oct 2010 29 Oct 2010 EUR/IE1AUTREPAT-STK/$ DIVCRH PLC

479.000 NHHJ Local 12.764613 0.00 0.00 0.00 6,114.250.710985

Base 17.953421 0.00 0.00 0.00 8,599.69

COMMON STOCK EUR.6433023900 10 Dec 2010 13 Dec 2010 EUR/IE1CUSIP CHANGE NON CASHFBD HOLDINGS PLC

20,000.000 NHHV Local 7.812165 0.00 0.00 0.00 156,243.310.763498

Base 10.232064 0.00 0.00 0.00 204,641.30

COMMON STOCK EUR.63501383905 10 Dec 2010 13 Dec 2010 EUR/IE1CUSIP CHANGE NON CASHGREENCORE GROUP PLC

148,400.000 NHHV Local 1.335205 0.00 0.00 0.00 198,144.460.707280

Base 1.887801 0.00 0.00 0.00 280,149.77
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COMMON STOCK EUR.01B1L9ZC901 10 Dec 2010 EUR/IE1CUSIP CHANGE NON CASHTOTAL PRODUCE PLC

207,500.000 NHHV Local 0.204293 0.00 0.00 0.00 42,390.970.756372

Base 0.270096 0.00 0.00 0.00 56,045.13

376,379.000

0.00

0.00

0.00

0.00

0.00

0.00 402,892.99

549,435.89

Local

Base

IRELAND Total

ITALY

COMMON STOCK EUR1.0405671009 12 Oct 2010 15 Oct 2010 EUR/IT4 0.01CABRERA CAPITAL MARKETS LLCASSICURAZIONI GENERALI

5,176.000 NHHJ Local 14.737400 0.00 38.14 0.00 76,318.920.721293

Base 20.431919 0.00 52.88 0.00 105,808.49

COMMON STOCK EUR4.0407216001 12 Oct 2010 15 Oct 2010 EUR/IT4CABRERA CAPITAL MARKETS LLCBANCA POPOLARE DI MILANO

1,522.000 NHHJ Local 3.459700 0.00 2.63 0.00 5,268.290.721293

Base 4.796525 0.00 3.65 0.00 7,303.95

COMMON STOCK EUR.52407683002 12 Oct 2010 15 Oct 2010 EUR/IT4CABRERA CAPITAL MARKETS LLCINTESA SANPAOLO

35,403.000 NHHJ Local 2.430000 0.00 43.01 0.00 86,072.300.721293

Base 3.368950 0.00 59.63 0.00 119,330.56

COMMON STOCK EUR.52407684000 12 Oct 2010 15 Oct 2010 EUR/IT4CABRERA CAPITAL MARKETS LLCINTESA SANPAOLO RSP

7,337.000 NHHJ Local 1.942100 0.00 7.12 0.00 14,256.310.721293

Base 2.692526 0.00 9.87 0.00 19,764.94

COMMON STOCK EUR.5423244003 12 Oct 2010 15 Oct 2010 EUR/IT4CABRERA CAPITAL MARKETS LLCUNICREDIT SPA

67,075.000 NHHJ Local 1.851900 0.00 62.11 0.00 124,278.300.721293

Base 2.567473 0.00 86.11 0.00 172,299.33

COMMON STOCK EUR1.0425335007 07 Dec 2010 10 Dec 2010 EUR/IT4 0.10JP MORGANSECURITIES LIMITEDDANIELI + CO

22,692.000 NHEH Local 22.780000 0.00 1,757.54 0.00 518,681.300.750638

Base 30.347518 0.00 2,341.39 0.00 690,987.27
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22 Dec 2010 28 Dec 2010 EUR/IT4 0.02LOOP CAPITAL MARKETS LLC

5,940.000 NHEH Local 24.521600 0.00 72.83 0.00 145,731.130.764000

Base 32.096335 0.00 95.33 0.00 190,747.55

425335007 Total

1,830.37 0.000.0028,632.000 Local 664,412.43

Base 0.00 2,436.72 0.00 881,734.82

MISC. EUR1.0425337003 07 Dec 2010 10 Dec 2010 EUR/IT4 0.06JP MORGANSECURITIES LIMITEDDANIELI + CO RSP

45,928.000 NHEH Local 12.390000 0.00 1,934.76 0.00 570,982.680.750638

Base 16.505959 0.00 2,577.49 0.00 760,663.17

COMMON STOCK EUR.26457269900 07 Dec 2010 10 Dec 2010 EUR/IT4 0.01JP MORGANSECURITIES LIMITEDBUONGIORNO SPA

149,893.000 NHEH Local 1.164500 0.00 593.47 0.00 175,143.870.750638

Base 1.551347 0.00 790.62 0.00 233,326.68

COMMON STOCK EUR.5457481000 12 Oct 2010 15 Oct 2010 EUR/IT4CABRERA CAPITAL MARKETS LLCMEDIOBANCA SPA

3,466.000 NHHJ Local 6.961200 0.00 12.06 0.00 24,139.580.721293

Base 9.651002 0.00 16.72 0.00 33,467.09

COMMON STOCK EUR.9458058005 22 Dec 2010 28 Dec 2010 EUR/IT4UBS AGINDESIT CO SPA

14,070.000 NHEH Local 8.476400 0.00 41.74 0.00 119,304.690.764000

Base 11.094764 0.00 54.63 0.00 156,157.97

23 Dec 2010 29 Dec 2010 EUR/IT4UBS AG

932.000 NHEH Local 8.496502 0.00 2.77 0.00 7,921.510.763417

Base 11.129569 0.00 3.63 0.00 10,376.39

458058005 Total

44.51 0.000.0015,002.000 Local 127,226.20

Base 0.00 58.26 0.00 166,534.36
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COMMON STOCK468980008 12 Oct 2010 15 Oct 2010 EUR/IT4CABRERA CAPITAL MARKETS LLCPIRELLI + C.

1,837.000 NHHJ Local 5.951301 0.00 5.47 0.00 10,938.010.721293

Base 8.250879 0.00 7.58 0.00 15,164.45

COMMON STOCK EUR.06480065903 12 Oct 2010 15 Oct 2010 EUR/IT4 0.01CABRERA CAPITAL MARKETS LLCLUXOTTICA GROUP SPA

597.000 NHHJ Local 19.786600 0.00 5.91 0.00 11,818.510.721293

Base 27.432125 0.00 8.19 0.00 16,385.17

COMMON STOCK EUR.52507794907 12 Oct 2010 15 Oct 2010 EUR/IT4CABRERA CAPITAL MARKETS LLCMEDIASET SPA

3,738.000 NHHJ Local 5.019101 0.00 9.38 0.00 18,770.780.721293

Base 6.958477 0.00 13.00 0.00 26,023.79

COMMON STOCK EUR.67712854900 12 Oct 2010 15 Oct 2010 EUR/IT4CABRERA CAPITAL MARKETS LLCBANCA MONTE DEI PASCHI SIENA

17,376.000 NHHJ Local 1.010400 0.00 8.78 0.00 17,565.490.721293

Base 1.400818 0.00 12.17 0.00 24,352.78

COMMON STOCK EUR1.714456902 12 Oct 2010 15 Oct 2010 EUR/IT4CABRERA CAPITAL MARKETS LLCENEL SPA

24,642.000 NHHJ Local 3.887700 0.00 47.90 0.00 95,848.600.721293

Base 5.389904 0.00 66.41 0.00 132,884.42

COMMON STOCK EUR1.0727752909 12 Oct 2010 15 Oct 2010 EUR/IT4CABRERA CAPITAL MARKETS LLCBANCA CARIGE SPA

5,445.000 NHHJ Local 1.721800 0.00 4.69 0.00 9,379.890.721293

Base 2.387102 0.00 6.50 0.00 13,004.27

COMMON STOCK EUR2.5762222909 12 Oct 2010 15 Oct 2010 EUR/IT4 0.01CABRERA CAPITAL MARKETS LLCUBI BANCA SCPA

2,869.000 NHHJ Local 7.273800 0.00 10.43 0.00 20,878.960.721293

Base 10.084390 0.00 14.46 0.00 28,946.57

COMMON STOCK EUR.55763439908 12 Oct 2010 15 Oct 2010 EUR/IT4CABRERA CAPITAL MARKETS LLCTELECOM ITALIA SPA

33,886.000 NHHJ Local 1.029000 0.00 17.43 0.00 34,886.120.721293

Base 1.426605 0.00 24.16 0.00 48,366.09
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MISC. EUR.55763440906 12 Oct 2010 15 Oct 2010 EUR/IT4CABRERA CAPITAL MARKETS LLCTELECOM ITALIA RSP

27,346.000 NHHJ Local 0.832200 0.00 11.38 0.00 22,768.720.721293

Base 1.153761 0.00 15.78 0.00 31,566.53

COMMON STOCK EUR1.766716906 12 Oct 2010 15 Oct 2010 EUR/IT4 0.01CABRERA CAPITAL MARKETS LLCATLANTIA SPA

880.000 NHHJ Local 15.856300 0.00 6.98 0.00 13,960.520.721293

Base 21.983161 0.00 9.68 0.00 19,354.85

COMMON STOCK EUR1.0B09RG6901 12 Oct 2010 15 Oct 2010 EUR/IT4CABRERA CAPITAL MARKETS LLCPARMALAT SPA

8,034.000 NHHJ Local 1.845500 0.00 7.41 0.00 14,834.160.721293

Base 2.558600 0.00 10.27 0.00 20,566.07

COMMON STOCK EUR.1B1965C904 13 Oct 2010 18 Oct 2010 EUR/IT4 0.02JP MORGANSECURITIES LIMITEDGRUPPO COIN SPA

40,515.000 NHEG Local 7.681400 0.00 497.94 0.00 311,709.860.716153

Base 10.725920 0.00 695.30 0.00 435,255.96

14 Oct 2010 19 Oct 2010 EUR/IT4 0.02JP MORGANSECURITIES LIMITED

12,485.000 NHEG Local 7.661600 0.00 153.05 0.00 95,808.130.710985

Base 10.776036 0.00 215.26 0.00 134,754.08

B1965C904 Total

650.99 0.000.0053,000.000 Local 407,517.99

Base 0.00 910.56 0.00 570,010.04

COMMON STOCK NPVB1Z9G8906 12 Oct 2010 15 Oct 2010 EUR/IT4CABRERA CAPITAL MARKETS LLCBANCO POPOLARE SCARL

2,534.000 NHHJ Local 4.290600 0.00 5.44 0.00 10,877.820.721293

Base 5.948484 0.00 7.54 0.00 15,081.00

541,618.000

0.00

0.00

7,198.25

5,360.37

0.00

0.00 2,558,144.45

3,461,939.42

Local

Base

ITALY Total

NETHERLANDS
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COMMON STOCK EUR.07414881904 12 Oct 2010 15 Oct 2010 EUR/NL5 0.01CABRERA CAPITAL MARKETS LLCREED ELSEVIER NV

6,431.000 NHHJ Local 9.468601 0.00 30.45 0.00 60,923.020.721293

Base 13.127260 0.00 42.22 0.00 84,463.62

REIT EUR10.0492928007 12 Oct 2010 15 Oct 2010 EUR/NL5 0.04CABRERA CAPITAL MARKETS LLCCORIO NV

115.000 NHHJ Local 51.127739 0.00 2.94 0.00 5,882.630.721293

Base 70.883454 0.00 4.08 0.00 8,155.67

COMMON STOCK EUR.04516529906 19 Nov 2010 24 Nov 2010 EUR/NL5 0.04UBS AGASM INTERNATIONAL NV

23,420.000 NHEG Local 17.920000 0.00 671.50 0.00 420,357.900.732386

Base 24.467972 0.00 916.87 0.00 573,956.77

22 Nov 2010 25 Nov 2010 EUR/NL5 0.04UBS AG

2,580.000 NHEG Local 17.829400 0.00 73.60 0.00 46,073.450.734754

Base 24.265809 0.00 100.17 0.00 62,705.95

516529906 Total

745.10 0.000.0026,000.000 Local 466,431.35

Base 0.00 1,017.04 0.00 636,662.72

COMMON STOCK EUR.1522865906 12 Oct 2010 15 Oct 2010 EUR/NL5 0.02CABRERA CAPITAL MARKETS LLCRANDSTAD HOLDING NV

322.000 NHHJ Local 35.081900 0.00 5.65 0.00 11,302.020.721293

Base 48.637516 0.00 7.83 0.00 15,669.11

COMMON STOCK EUR.3525260907 12 Oct 2010 15 Oct 2010 EUR/NL5 0.01CABRERA CAPITAL MARKETS LLCKONINKLIJKE AHOLD NV

8,673.000 NHHJ Local 9.596900 0.00 41.62 0.00 83,275.530.721293

Base 13.305134 0.00 57.70 0.00 115,453.12

COMMON STOCK EUR2.0545831901 12 Oct 2010 15 Oct 2010 EUR/NL5 0.03CABRERA CAPITAL MARKETS LLCAKZO NOBEL

1,273.000 NHHJ Local 44.258602 0.00 28.17 0.00 56,369.370.721293

Base 61.360088 0.00 39.05 0.00 78,150.45
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COMMON STOCK EUR.48548155902 12 Oct 2010 15 Oct 2010 EUR/NL5 0.01CABRERA CAPITAL MARKETS LLCTNT NV

1,868.000 NHHJ Local 19.397002 0.00 18.12 0.00 36,251.720.721293

Base 26.891987 0.00 25.12 0.00 50,259.35

COMMON STOCK EUR.12567151907 12 Oct 2010 15 Oct 2010 EUR/NL5 0.01CABRERA CAPITAL MARKETS LLCWOLTERS KLUWER

2,763.000 NHHJ Local 15.846898 0.00 21.89 0.00 43,806.870.721293

Base 21.970126 0.00 30.35 0.00 60,733.81

COMMON STOCK EUR.12592737902 12 Oct 2010 15 Oct 2010 EUR/NL5CABRERA CAPITAL MARKETS LLCAEGON NV

7,650.000 NHHJ Local 4.481701 0.00 17.14 0.00 34,302.150.721293

Base 6.213426 0.00 23.76 0.00 47,556.47

COMMON STOCK EUR.09594936908 12 Oct 2010 15 Oct 2010 EUR/NL5 0.01CABRERA CAPITAL MARKETS LLCASML HOLDING NV

4,747.000 NHHJ Local 21.490200 0.00 51.01 0.00 102,064.990.721293

Base 29.793995 0.00 70.72 0.00 141,502.82

COMMON STOCK EUR.24595607904 12 Oct 2010 15 Oct 2010 EUR/NL5 0.01CABRERA CAPITAL MARKETS LLCKONINKLIJKE KPN NV

8,016.000 NHHJ Local 11.345000 0.00 45.47 0.00 90,986.990.721293

Base 15.728698 0.00 63.04 0.00 126,144.29

COMMON STOCK EUR.2598662906 12 Oct 2010 15 Oct 2010 EUR/NL5 0.02CABRERA CAPITAL MARKETS LLCKONINKLIJKE PHILIPS ELECTRON

4,881.000 NHHJ Local 22.952801 0.00 56.02 0.00 112,088.640.721293

Base 31.821744 0.00 77.67 0.00 155,399.59

CVA EUR0.24715418901 12 Oct 2010 15 Oct 2010 EUR/NL5 0.01CABRERA CAPITAL MARKETS LLCING GROEP NV

18,558.000 NHHJ Local 7.715500 0.00 71.59 0.00 143,255.840.721293

Base 10.696763 0.00 99.25 0.00 198,609.77

COMMON STOCK EUR1.6779255900 12 Oct 2010 15 Oct 2010 EUR/NL5 0.03CABRERA CAPITAL MARKETS LLCHEINEKEN NV

1,600.000 NHHJ Local 37.583800 0.00 30.07 0.00 60,164.150.721293

Base 52.106148 0.00 41.69 0.00 83,411.53
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COMMON STOCK EUR.2B08TZQ903 14 Oct 2010 19 Oct 2010 EUR/NL5 0.01NOMURA INTERNATIONAL PLCTOMTOM

40,752.000 NHEH Local 5.924500 0.00 241.43 0.00 241,676.650.710985

Base 8.332806 0.00 339.57 0.00 339,918.07

DUTCH CERT EUR.05B096LW904 12 Oct 2010 15 Oct 2010 EUR/NL5 0.03CABRERA CAPITAL MARKETS LLCFUGRO NV CVA

1,264.000 NHHJ Local 48.892400 0.00 30.90 0.00 61,830.890.721293

Base 67.784382 0.00 42.84 0.00 85,722.29

COMMON STOCK EUR1.6B0CCH4904 12 Oct 2010 15 Oct 2010 EUR/NL5 0.02CABRERA CAPITAL MARKETS LLCHEINEKEN HOLDING NV

547.000 NHHJ Local 32.111792 0.00 8.78 0.00 17,573.930.721293

Base 44.519761 0.00 12.17 0.00 24,364.48

COMMON STOCK EUR1.5B0HZL9902 12 Oct 2010 15 Oct 2010 EUR/NL5 0.03CABRERA CAPITAL MARKETS LLCKONINKLIJKE DSM NV

1,000.000 NHHJ Local 38.521700 0.00 19.26 0.00 38,540.960.721293

Base 53.406452 0.00 26.70 0.00 53,433.15

COMMON STOCK EUR.25B156T5907 01 Oct 2010 06 Oct 2010 EUR/NL5 0.01CREDIT SUISSE SECURITIES (USA) LLCSBM OFFSHORE NV

6,584.000 NHHV Local 14.089900 0.00 46.38 0.00 92,814.280.727008

Base 19.380667 0.00 63.80 0.00 127,666.11

12 Oct 2010 15 Oct 2010 EUR/NL5 0.01UBS AG

6,689.000 NHHV Local 14.247900 0.00 47.65 0.00 95,351.850.721293

Base 19.753276 0.00 66.06 0.00 132,195.72

13 Oct 2010 18 Oct 2010 EUR/NL5 0.01MERRILL LYNCH INTERNATIONAL

6,511.000 NHHV Local 14.459601 0.00 37.66 0.00 94,184.120.716153

Base 20.190659 0.00 52.59 0.00 131,513.96

14 Oct 2010 19 Oct 2010 EUR/NL5 0.01UBS AG

8,700.000 NHHV Local 14.497500 0.00 63.06 0.00 126,191.310.710985

Base 20.390726 0.00 88.69 0.00 177,488.01
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18 Oct 2010 21 Oct 2010 EUR/NL5 0.01CABRERA CAPITAL MARKETS LLC

14,626.000 NHHV Local 14.874199 0.00 130.53 0.00 217,680.570.715512

Base 20.788189 0.00 182.43 0.00 304,230.50

12 Oct 2010 15 Oct 2010 EUR/NL5 0.01CABRERA CAPITAL MARKETS LLC

2,942.000 NHHJ Local 14.176900 0.00 20.85 0.00 41,729.290.721293

Base 19.654842 0.00 28.91 0.00 57,853.45

B156T5907 Total

346.13 0.000.0046,052.000 Local 667,951.42

Base 0.00 482.48 0.00 930,947.75

COMMON STOCK EUR.25B1VYYM904 07 Dec 2010 10 Dec 2010 EUR/NL5 0.06JP MORGANSECURITIES LIMITEDMEDIQ NV

20,510.000 NHEH Local 13.760000 0.00 959.54 0.00 283,177.140.750638

Base 18.331073 0.00 1,278.30 0.00 377,248.61

COMMON STOCK EUR.25B1W8P1906 22 Dec 2010 27 Dec 2010 EUR/NL5 0.01LOOP CAPITAL MARKETS LLCAALBERTS INDUSTRIES NV

7,510.000 NHEH Local 15.932000 0.00 59.82 0.00 119,709.140.764000

Base 20.853403 0.00 78.30 0.00 156,687.36

COMMON STOCK EUR.8B1XF88903 12 Oct 2010 15 Oct 2010 EUR/NL5 0.02CABRERA CAPITAL MARKETS LLCBOSKALIS WESTMINSTER

103.000 NHHJ Local 29.907800 0.00 1.54 0.00 3,082.040.721293

Base 41.464148 0.00 2.14 0.00 4,272.94

210,635.000

0.00

0.00

3,862.02

2,832.64

0.00

0.00 2,740,647.44

3,774,766.97

Local

Base

NETHERLANDS Total

SPAIN

COMMON STOCK EUR.49550190904 30 Nov 2010 30 Nov 2010 EUR/ES5NEW TO ORD NON CASHBANCO BILBAO VIZCAYA ARGENTA

31,727.000 NHHJ Local 6.750000 0.00 0.00 0.00 214,157.250.747692

Base 9.027781 0.00 0.00 0.00 286,424.42
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COMMON STOCK EUR1.0550478903 14 Oct 2010 19 Oct 2010 EUR/ES5 0.01NOMURA INTERNATIONAL PLCSACYR VALLEHERMOSO SA

29,677.000 NHEH Local 5.192000 0.00 154.08 0.00 154,237.060.710985

Base 7.302545 0.00 216.71 0.00 216,934.34

07 Dec 2010 10 Dec 2010 EUR/ES5 0.02JP MORGANSECURITIES LIMITED

43,041.000 NHEH Local 4.367500 0.00 639.14 0.00 188,620.710.750638

Base 5.818384 0.00 851.46 0.00 251,280.52

550478903 Total

793.22 0.000.0072,718.000 Local 342,857.77

Base 0.00 1,068.17 0.00 468,214.86

COMMON STOCK EUR.5570594903 08 Nov 2010 08 Nov 2010 EUR/ES5NEW TO ORD NON CASHBANCO SANTANDER SA

4,616.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.718133

Base 0.000000 0.00 0.00 0.00 0.00

EXP 29OCT10985UWU903 15 Oct 2010 15 Oct 2010 EUR/ES5RIGHTS ISSUE (NON CASH)BANCO SANTANDER SA RTS

561,767.000 NHEB Local 0.000000 0.00 0.00 0.00 0.000.710000

Base 0.000000 0.00 0.00 0.00 0.00

15 Oct 2010 15 Oct 2010 EUR/ES5RIGHTS ISSUE (NON CASH)

360,049.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.710000

Base 0.000000 0.00 0.00 0.00 0.00

985UWU903 Total

0.00 0.000.00921,816.000 Local 0.00

Base 0.00 0.00 0.00 0.00

COMMON STOCK EUR.3B188XC900 29 Nov 2010 02 Dec 2010 EUR/ES5 0.01CABRERA CAPITAL MARKETS LLCGRUPO CATALANA OCCIDENTE SA

9,081.000 NHHV Local 11.616399 0.00 63.29 0.00 105,551.810.763825

Base 15.208194 0.00 82.86 0.00 138,188.47
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30 Nov 2010 08 Dec 2010 EUR/ES5 0.015 CABRERA CAPITAL MARKETS LLC

4,765.000 NHHV Local 11.184200 0.00 31.98 0.00 53,324.690.767165

Base 14.578611 0.00 41.69 0.00 69,508.76

03 Dec 2010 08 Dec 2010 EUR/ES5 0.01CABRERA CAPITAL MARKETS LLC

387.000 NHHV Local 12.000000 0.00 2.79 0.00 4,646.790.748083

Base 16.041001 0.00 3.73 0.00 6,211.60

06 Dec 2010 09 Dec 2010 EUR/ES5 0.01CABRERA CAPITAL MARKETS LLC

4,607.000 NHHV Local 12.113599 0.00 33.48 0.00 55,840.830.753324

Base 16.080198 0.00 44.44 0.00 74,125.91

07 Dec 2010 10 Dec 2010 EUR/ES5 0.01CABRERA CAPITAL MARKETS LLC

3,797.000 NHHV Local 12.057098 0.00 27.47 0.00 45,808.270.750638

Base 16.062467 0.00 36.60 0.00 61,025.78

08 Dec 2010 13 Dec 2010 EUR/ES5 0.01CABRERA CAPITAL MARKETS LLC

385.000 NHHV Local 12.054883 0.00 2.78 0.00 4,643.910.755116

Base 15.964280 0.00 3.68 0.00 6,149.93

09 Dec 2010 16 Dec 2010 EUR/ES5 0.012 CABRERA CAPITAL MARKETS LLC

2,276.000 NHHV Local 12.557800 0.00 17.15 0.00 28,598.700.757232

Base 16.583821 0.00 22.65 0.00 37,767.42

10 Dec 2010 16 Dec 2010 EUR/ES5 0.011 CABRERA CAPITAL MARKETS LLC

1,955.000 NHHV Local 12.500000 0.00 14.66 0.00 24,452.160.755230

Base 16.551249 0.00 19.41 0.00 32,377.10

14 Dec 2010 17 Dec 2010 EUR/ES5 0.01CABRERA CAPITAL MARKETS LLC

3,227.000 NHHV Local 12.534599 0.00 24.27 0.00 40,473.420.746547

Base 16.790100 0.00 32.51 0.00 54,214.16

15 Dec 2010 21 Dec 2010 EUR/ES5 0.011 CABRERA CAPITAL MARKETS LLC

8,266.000 NHHV Local 12.391100 0.00 61.45 0.00 102,486.280.751512

Base 16.488226 0.00 81.77 0.00 136,373.44
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16 Dec 2010 27 Dec 2010 EUR/ES5 0.016 CABRERA CAPITAL MARKETS LLC

9,831.000 NHHV Local 12.266600 0.00 72.36 0.00 120,665.300.757260

Base 16.198664 0.00 95.56 0.00 159,344.61

17 Dec 2010 22 Dec 2010 EUR/ES5 0.01CABRERA CAPITAL MARKETS LLC

5,423.000 NHHV Local 12.155999 0.00 39.55 0.00 65,961.530.760225

Base 15.990002 0.00 52.02 0.00 86,765.80

B188XC900 Total

391.23 0.000.0054,000.000 Local 652,453.69

Base 0.00 516.92 0.00 862,052.98

COMMON STOCK EUR.12B1YY66907 07 Dec 2010 10 Dec 2010 EUR/ES5 0.03JP MORGANSECURITIES LIMITEDALMIRALL SA

34,569.000 NHEH Local 6.750000 0.00 793.36 0.00 234,134.110.750638

Base 8.992351 0.00 1,056.91 0.00 311,913.48

COMMON STOCK EUR.75B288C9908 27 Dec 2010 29 Dec 2010 EUR/ES52 NEW TO ORD NON CASHIBERDROLA SA

21,013.000 NHEB Local 0.000000 0.00 0.00 0.00 0.000.760717

Base 0.000000 0.00 0.00 0.00 0.00

27 Dec 2010 29 Dec 2010 EUR/ES52 NEW TO ORD NON CASH

3,361.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.760717

Base 0.000000 0.00 0.00 0.00 0.00

B288C9908 Total

0.00 0.000.0024,374.000 Local 0.00

Base 0.00 0.00 0.00 0.00

EXP 17DEC10B40KP8903 03 Dec 2010 03 Dec 2010 EUR/ES5RIGHTS ISSUE (NON CASH)IBERDROLA SA RTS

756,497.000 NHEB Local 0.000000 0.00 0.00 0.00 0.000.759330

Base 0.000000 0.00 0.00 0.00 0.00
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03 Dec 2010 03 Dec 2010 EUR/ES5RIGHTS ISSUE (NON CASH)

121,024.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.759330

Base 0.000000 0.00 0.00 0.00 0.00

B40KP8903 Total

0.00 0.000.00877,521.000 Local 0.00

Base 0.00 0.00 0.00 0.00

COMMON STOCKB4LKTD905 22 Dec 2010 23 Dec 2010 EUR/ES5SUBSCRIPTION (NON CASH)IBERDROLA SA BILBAO

21,013.000 NHEB Local 0.000000 0.00 0.00 0.00 0.000.764000

Base 0.000000 0.00 0.00 0.00 0.00

22 Dec 2010 23 Dec 2010 EUR/ES5SUBSCRIPTION (NON CASH)

3,361.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.764000

Base 0.000000 0.00 0.00 0.00 0.00

B4LKTD905 Total

0.00 0.000.0024,374.000 Local 0.00

Base 0.00 0.00 0.00 0.00

COMMON STOCKB4R737909 04 Nov 2010 05 Nov 2010 EUR/ES5SUBSCRIPTION (NON CASH)BANCO SANTANDER SA

4,616.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.713572

Base 0.000000 0.00 0.00 0.00 0.00

EXP 24DEC10B51V4L909 10 Dec 2010 10 Dec 2010 EUR/ES5RIGHTS ISSUE (NON CASH)SACYR VALLEHERMOSO RTS

138,480.000 NHEH Local 0.000000 0.00 0.00 0.00 0.000.755230

Base 0.000000 0.00 0.00 0.00 0.00

EXP 30NOV10B56B1Q900 05 Nov 2010 05 Nov 2010 EUR/ES5RIGHTS ISSUE (NON CASH)BANCO BILBAO VIZCAYA ARG RTS

158,640.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.703012

Base 0.000000 0.00 0.00 0.00 0.00
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COMMON STOCKB5NF7J902 25 Nov 2010 EUR/ES5RIGHTS EXERCISEDBANCO BILBAO VIZCAYA ARGENTARI

31,728.000 NHHJ Local 6.750000 0.00 0.00 0.00 214,164.000.747692

Base 9.027781 0.00 0.00 0.00 286,433.45

25 Nov 2010 CANCEL EUR/ES5RIGHTS EXERCISED

-31,728.000 NHHJ Local 6.750000 0.00 0.00 0.00 -214,164.000.747692

Base 9.027781 0.00 0.00 0.00 -286,433.45

25 Nov 2010 26 Nov 2010 EUR/ES5RIGHTS EXERCISED

31,727.000 NHHJ Local 6.750000 0.00 0.00 0.00 214,157.250.747692

Base 9.027781 0.00 0.00 0.00 286,424.42

B5NF7J902 Total

0.00 0.000.0031,727.000 Local 214,157.25

Base 0.00 0.00 0.00 286,424.42

2,379,178.000

0.00

0.00

2,642.00

1,977.81

0.00

0.00 1,657,760.07

2,215,030.16

Local

Base

SPAIN Total

UNITED KINGDOM

COMMON STOCK EUR.32018270009 29 Sep 2010 CANCEL EUR/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXCRH PLC

-55,020.000 NHEB Local 12.256200 0.00 -539.47 -3,372.68 -678,248.270.733353

Base 16.712552 0.00 -735.62 -4,598.98 -924,859.20

29 Sep 2010 07 Oct 2010 EUR/GBB 0.013 CREDIT AGRICOLE INDOSUEZ CHEUVREUX

55,020.000 NHEB Local 12.256200 0.00 539.47 6,745.00 681,620.590.733353

Base 16.712552 0.00 735.62 9,197.48 929,457.70

018270009 Total

0.00 3,372.320.000.000 Local 3,372.32

Base 0.00 0.00 4,598.50 4,598.50
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COMMON STOCKACI00A192 22 Oct 2010 08 Nov 2010 EUR/GBB4 AUTREPAT-STK/$ DIVBANCO SANTANDER SA

1.000 NHHJ Local 13.450000 0.00 0.00 0.00 13.450.719321

Base 18.698189 0.00 0.00 0.00 18.70

1.000

0.00

0.00

0.00

0.00

4,598.50

3,372.32 3,385.77

4,617.20

Local

Base

UNITED KINGDOM Total

EURO CURRENCY  Total

0.00Local4,777,908.000

0.00Base

3,419.73

4,661.88

27,339.72

37,055.95

28,041,260.76

38,439,224.84

HONG KONG DOLLAR

COMMON STOCK CNY1.0600030902 03 Dec 2010 07 Dec 2010 HKD/HK1MACQUARIESECURITIES LIMITEDJIANGXI COPPER CO LTD H

172,000.000 NHHJ Local 24.653800 0.00 2,120.23 4,580.23 4,247,154.067.761850

Base 3.176279 0.00 273.16 590.09 547,183.22

COMMON STOCK HKD.1600245005 12 Oct 2010 14 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDASM PACIFIC TECHNOLOGY

500.000 NHHJ Local 69.900000 0.00 17.48 37.80 35,005.287.758650

Base 9.009299 0.00 2.25 4.87 4,511.77

COMMON STOCK HKD1.603050006 12 Oct 2010 14 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDHANG LUNG PROPERTIES LTD

2,000.000 NHHJ Local 38.500000 0.00 38.50 83.16 77,121.667.758650

Base 4.962203 0.00 4.96 10.71 9,940.09

COMMON STOCK HKD2.5607564002 12 Oct 2010 14 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDBANK OF EAST ASIA

2,000.000 NHHJ Local 32.935000 0.00 32.94 71.27 65,974.217.758650

Base 4.244940 0.00 4.25 9.19 8,503.31

COMMON STOCK HKD5.0609701909 12 Oct 2010 14 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDCLP HOLDINGS LTD

2,500.000 NHHJ Local 62.830000 0.00 78.54 170.56 157,324.107.758650

Base 8.098058 0.00 10.12 21.98 20,277.25
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COMMON STOCK HKD2.5614029908 12 Oct 2010 14 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDHOPEWELL HOLDINGS

1,000.000 NHHJ Local 24.950000 0.00 12.48 27.00 24,989.487.758650

Base 3.215766 0.00 1.61 3.48 3,220.85

COMMON STOCK HKD.2617975008 12 Oct 2010 14 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDCATHAY PACIFIC AIRWAYS

1,000.000 NHHJ Local 21.900000 0.00 10.95 23.76 21,934.717.758650

Base 2.822656 0.00 1.41 3.07 2,827.13

COMMON STOCK HKD.5619027006 12 Oct 2010 14 Oct 2010 HKD/HK1 0.01ITG SECURITIES (HK) LTDCHEUNG KONG HOLDINGS LTD

2,000.000 NHHJ Local 119.700000 0.00 119.70 259.15 239,778.857.758650

Base 15.427942 0.00 15.43 33.40 30,904.71

COMMON STOCK HKD.25619368004 14 Oct 2010 18 Oct 2010 HKD/HK1NOMURA SECURITIES INTERNATIONAL INCCHOW SANG SANG HLDG

28,000.000 NHEG Local 18.247000 0.00 817.47 551.84 512,285.317.758150

Base 2.351978 0.00 105.37 71.13 66,031.89

15 Oct 2010 19 Oct 2010 HKD/HK1NOMURA SECURITIES INTERNATIONAL INC

10,000.000 NHEG Local 18.254200 0.00 292.07 197.18 183,031.257.757650

Base 2.353058 0.00 37.65 25.42 23,593.65

18 Oct 2010 20 Oct 2010 HKD/HK1NOMURA SECURITIES INTERNATIONAL INC

22,000.000 NHEG Local 18.513300 0.00 651.67 439.88 408,384.157.757150

Base 2.386611 0.00 84.01 56.71 52,646.16

19 Oct 2010 21 Oct 2010 HKD/HK1NOMURA SECURITIES INTERNATIONAL INC

31,000.000 NHEG Local 19.299900 0.00 957.28 646.21 599,900.397.759900

Base 2.487133 0.00 123.36 83.28 77,307.75

20 Oct 2010 22 Oct 2010 HKD/HK1NOMURA SECURITIES INTERNATIONAL INC

20,000.000 NHEG Local 19.302300 0.00 617.67 416.97 387,080.647.762800

Base 2.486513 0.00 79.57 53.71 49,863.53
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22 Oct 2010 26 Oct 2010 HKD/HK1NOMURA SECURITIES INTERNATIONAL INC

27,000.000 NHEG Local 19.818500 0.00 856.16 578.00 536,533.667.765050

Base 2.552269 0.00 110.26 74.44 69,095.97

25 Oct 2010 27 Oct 2010 HKD/HK1NOMURA SECURITIES INTERNATIONAL INC

19,000.000 NHEG Local 20.749400 0.00 630.78 425.84 395,295.227.758250

Base 2.674495 0.00 81.30 54.89 50,951.60

619368004 Total

4,823.10 3,255.920.00157,000.000 Local 3,022,510.62

Base 0.00 621.52 419.58 389,490.55

COMMON STOCK HKD1.0621255900 12 Oct 2010 14 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDCHEUNG KONG INFRASTRUCTURE

1,000.000 NHHJ Local 32.000000 0.00 16.00 34.56 32,050.567.758650

Base 4.124429 0.00 2.06 4.45 4,130.95

COMMON STOCK HKD1.0626735906 12 Oct 2010 14 Oct 2010 HKD/HK1 0.01ITG SECURITIES (HK) LTDHONG KONG EXCHANGES + CLEAR

2,000.000 NHHJ Local 167.690000 0.00 167.69 362.83 335,910.527.758650

Base 21.613296 0.00 21.61 46.77 43,294.97

COMMON STOCK HKD.05628204901 13 Oct 2010 15 Oct 2010 HKD/HK1DEUTSCHE BANK SECURITIES INCGIORDANO INTERNATIONAL LTD

608,000.000 NHEH Local 4.606400 0.00 5,601.38 3,025.05 2,809,317.637.760250

Base 0.593589 0.00 721.80 389.81 362,013.80

COMMON STOCK628625907 12 Oct 2010 14 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDLI + FUNG LTD NEW

2,000.000 NHHJ Local 42.200000 0.00 42.20 91.75 84,533.957.758650

Base 5.439091 0.00 5.44 11.83 10,895.45

COMMON STOCK HKD1.629005901 12 Oct 2010 14 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDMTR CORP

2,000.000 NHHJ Local 30.537500 0.00 30.54 66.88 61,172.427.758650

Base 3.935930 0.00 3.94 8.62 7,884.42
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COMMON STOCK HKD.1632164901 12 Oct 2010 14 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDESPRIT HOLDINGS LTD

2,000.000 NHHJ Local 43.998800 0.00 44.00 95.04 88,136.647.758650

Base 5.670935 0.00 5.67 12.25 11,359.79

15 Dec 2010 29 Dec 2010 HKD/HK1AUTREPAT-STK/$ DIV

1,088.000 NHHJ Local 41.558474 0.00 0.00 0.00 45,215.627.772800

Base 5.346654 0.00 0.00 0.00 5,817.16

632164901 Total

44.00 95.040.003,088.000 Local 133,352.26

Base 0.00 5.67 12.25 17,176.95

COMMON STOCK HKD5.0640837001 12 Oct 2010 14 Oct 2010 HKD/HK1 0.01ITG SECURITIES (HK) LTDHANG SENG BANK LTD

1,800.000 NHHJ Local 116.922200 0.00 105.23 227.83 210,793.027.758650

Base 15.069916 0.00 13.56 29.37 27,168.78

COMMON STOCK HKD.1641613005 15 Nov 2010 26 Nov 2010 HKD/HK1AUTREPAT-STK/$ DIVCHINA MERCHANTS HLDGS INTL

322.000 NHHJ Local 29.014751 0.00 0.00 0.00 9,342.757.751100

Base 3.743308 0.00 0.00 0.00 1,205.35

COMMON STOCK HKD2.642053003 12 Oct 2010 14 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDHENDERSON LAND DEVELOPMENT

1,000.000 NHHJ Local 56.500000 0.00 28.25 61.53 56,589.787.758650

Base 7.282195 0.00 3.64 7.93 7,293.77

05 Oct 2010 15 Oct 2010 HKD/HK1AUTREPAT-STK/$ DIV

277.000 NHHJ Local 49.459927 0.00 0.00 0.00 13,700.407.758550

Base 6.374893 0.00 0.00 0.00 1,765.85

642053003 Total

28.25 61.530.001,277.000 Local 70,290.18

Base 0.00 3.64 7.93 9,059.62
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COMMON STOCK CNY1.0642539902 03 Dec 2010 07 Dec 2010 HKD/HK1MACQUARIESECURITIES LIMITEDALUMINUM CORP OF CHINA LTD H

6,000.000 NHHJ Local 7.163300 0.00 21.49 46.44 43,047.737.761850

Base 0.922886 0.00 2.77 5.98 5,546.07

COMMON STOCK HKD1.0643532005 12 Oct 2010 14 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDPOWER ASSETS HOLDINGS LTD

2,000.000 NHHJ Local 48.287500 0.00 48.29 104.73 96,728.027.758650

Base 6.223699 0.00 6.22 13.50 12,467.12

COMMON STOCK HKD1.0643557002 12 Oct 2010 14 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDWHARF HOLDINGS LTD

1,000.000 NHHJ Local 53.500000 0.00 26.75 58.29 53,585.047.758650

Base 6.895530 0.00 3.45 7.51 6,906.49

COMMON STOCK HKD.25643655004 12 Oct 2010 14 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDHONG KONG + CHINA GAS

5,000.000 NHHJ Local 19.064000 0.00 47.66 103.63 95,471.297.758650

Base 2.457128 0.00 6.14 13.35 12,305.14

COMMON STOCK HKD.25644806002 12 Oct 2010 14 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDHUTCHISON WHAMPOA LTD

3,000.000 NHHJ Local 75.650000 0.00 113.48 245.16 227,308.647.758650

Base 9.750408 0.00 14.63 31.60 29,297.45

COMMON STOCK HKD1.648631901 12 Oct 2010 14 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDKERRY PROPERTIES LTD

500.000 NHHJ Local 44.500000 0.00 11.13 24.78 22,285.917.758650

Base 5.735534 0.00 1.43 3.19 2,872.40

COMMON STOCK HKD.5652503905 10 Dec 2010 14 Dec 2010 HKD/HK1NOMURA SECURITIES INTERNATIONAL INCCHONG HING BANK LTD

45,000.000 NHEG Local 20.793100 0.00 1,497.11 1,011.03 938,197.647.774000

Base 2.674698 0.00 192.58 130.05 120,684.03

13 Dec 2010 15 Dec 2010 HKD/HK1NOMURA SECURITIES INTERNATIONAL INC

219,000.000 NHEG Local 21.052400 0.00 7,376.76 4,980.05 4,622,832.417.778300

Base 2.706555 0.00 948.38 640.25 594,324.26
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14 Dec 2010 16 Dec 2010 HKD/HK1NOMURA SECURITIES INTERNATIONAL INC

39,000.000 NHEG Local 21.417800 0.00 1,336.47 902.29 837,532.967.772800

Base 2.755481 0.00 171.94 116.08 107,751.77

652503905 Total

10,210.34 6,893.370.00303,000.000 Local 6,398,563.01

Base 0.00 1,312.90 886.38 822,760.06

COMMON STOCK HKD5.0653611905 12 Oct 2010 14 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDBOC HONG KONG HOLDINGS LTD

7,000.000 NHHJ Local 25.632100 0.00 89.71 194.35 179,708.767.758650

Base 3.303680 0.00 11.56 25.05 23,162.37

COMMON STOCK HKD1.0656835907 12 Oct 2010 14 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDNWS HOLDINGS LTD

1,000.000 NHHJ Local 18.660000 0.00 9.33 20.49 18,689.827.758650

Base 2.405058 0.00 1.20 2.64 2,408.90

14 Dec 2010 29 Dec 2010 HKD/HK1AUTREPAT-STK/$ DIV

540.000 NHHJ Local 11.613555 0.00 0.00 0.00 6,271.327.777300

Base 1.493263 0.00 0.00 0.00 806.36

656835907 Total

9.33 20.490.001,540.000 Local 24,961.14

Base 0.00 1.20 2.64 3,215.26

COMMON STOCK HKD.25658653902 12 Oct 2010 14 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDYUE YUEN INDUSTRIAL HLDG

1,000.000 NHHJ Local 28.775000 0.00 14.39 31.30 28,820.697.758650

Base 3.708764 0.00 1.85 4.04 3,714.65

COMMON STOCK CNY1.0660087909 03 Dec 2010 07 Dec 2010 HKD/HK1MACQUARIESECURITIES LIMITEDMAANSHAN IRON + STEEL H

188,000.000 NHHJ Local 4.218500 0.00 396.54 857.44 794,331.987.761850

Base 0.543492 0.00 51.09 110.47 102,337.97
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COMMON STOCK HKD1.0663376002 12 Oct 2010 14 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDNEW WORLD DEVELOPMENT

2,000.000 NHHJ Local 16.740000 0.00 16.74 36.67 33,533.417.758650

Base 2.157592 0.00 2.16 4.72 4,322.07

10 Dec 2010 28 Dec 2010 HKD/HK1AUTREPAT-STK/$ DIV

1,269.000 NHHJ Local 14.548510 0.00 0.00 0.00 18,462.067.772200

Base 1.871865 0.00 0.00 0.00 2,375.40

663376002 Total

16.74 36.670.003,269.000 Local 51,995.47

Base 0.00 2.16 4.72 6,697.47

COMMON STOCK HKD.01667147904 13 Oct 2010 15 Oct 2010 HKD/HK1CITIGROUPGLOBAL MARKETS INC.CHINA WATER AFFAIRS GROUP

454,000.000 NHEH Local 2.991200 0.00 1,358.00 1,467.64 1,360,830.447.760250

Base 0.385451 0.00 174.99 189.12 175,359.10

COMMON STOCK CNY.1672529906 03 Dec 2010 07 Dec 2010 HKD/HK1MACQUARIESECURITIES LIMITEDZIJIN MINING GROUP CO LTD H

46,000.000 NHHJ Local 7.456100 0.00 171.49 370.44 343,522.537.761850

Base 0.960609 0.00 22.09 47.73 44,257.82

COMMON STOCK HKD1.677103905 12 Oct 2010 14 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDSHANGRI LA ASIA LTD

4,000.000 NHHJ Local 17.750000 0.00 35.50 76.68 71,112.187.758650

Base 2.287769 0.00 4.58 9.88 9,165.54

COMMON STOCK HKD1.0681042008 12 Oct 2010 14 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDSINO LAND CO

2,000.000 NHHJ Local 16.580000 0.00 16.58 36.65 33,213.237.758650

Base 2.136970 0.00 2.14 4.72 4,280.80

18 Nov 2010 HKD/HK1AUTREPAT-DIV RE

1,152.000 NHHJ Local 16.412500 0.00 0.00 0.00 18,907.207.756150

Base 2.116063 0.00 0.00 0.00 2,437.70
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18 Nov 2010 CANCEL HKD/HK1AUTREPAT-DIV RE

-1,152.000 NHHJ Local 16.412500 0.00 0.00 0.00 -18,907.207.756150

Base 2.116063 0.00 0.00 0.00 -2,437.70

18 Nov 2010 29 Nov 2010 HKD/HK1AUTREPAT-STK/$ DIV

1,152.000 NHHJ Local 16.412500 0.00 0.00 0.00 18,907.207.756150

Base 2.116063 0.00 0.00 0.00 2,437.70

681042008 Total

16.58 36.650.003,152.000 Local 52,120.43

Base 0.00 2.14 4.72 6,718.50

COMMON STOCK HKD.5685992000 12 Oct 2010 14 Oct 2010 HKD/HK1 0.01ITG SECURITIES (HK) LTDSUN HUNG KAI PROPERTIES

2,000.000 NHHJ Local 136.500000 0.00 136.50 294.84 273,431.347.758650

Base 17.593267 0.00 17.59 38.00 35,242.13

COMMON STOCK HKD.6686774001 12 Oct 2010 14 Oct 2010 HKD/HK1 0.01ITG SECURITIES (HK) LTDSWIRE PACIFIC LTD  A

1,000.000 NHHJ Local 109.700000 0.00 54.85 118.78 109,873.637.758650

Base 14.139058 0.00 7.07 15.31 14,161.44

COMMON STOCK HKD.05688167006 12 Oct 2010 14 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDTELEVISION BROADCASTS LTD

1,000.000 NHHJ Local 44.100000 0.00 22.05 48.53 44,170.587.758650

Base 5.683979 0.00 2.84 6.25 5,693.08

COMMON STOCK HKD1.0697237907 12 Oct 2010 14 Oct 2010 HKD/HK1 0.01ITG SECURITIES (HK) LTDWING HANG BANK LTD

500.000 NHHJ Local 93.300000 0.00 23.33 50.73 46,724.067.758650

Base 12.025288 0.00 3.01 6.54 6,022.19

EXP 08DEC10983CAQ908 10 Nov 2010 19 Nov 2010 HKD/HK1RIGHTS ISSUE (NON CASH)CHINA CONSTRUCTION BANK

133,700.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.007.750950

Base 0.000000 0.00 0.00 0.00 0.00
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RTS EXP. 16DEC2010987BPM909 22 Nov 2010 29 Nov 2010 HKD/HK1RIGHTS ISSUE (NON CASH)IND + COMM BK OF CHINA

88,290.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.007.754050

Base 0.000000 0.00 0.00 0.00 0.00

COMMON STOCKB00LN4900 12 Oct 2010 14 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDLIFESTYLE INTL HLDGS LTD

500.000 NHHJ Local 20.400000 0.00 5.10 11.82 10,216.927.758650

Base 2.629323 0.00 0.66 1.53 1,316.84

COMMON STOCK CNY1.0B018L7903 03 Dec 2010 07 Dec 2010 HKD/HK1MACQUARIESECURITIES LIMITEDCHINA SHIPPING CONTAINER H

175,000.000 NHHJ Local 3.205900 0.00 280.52 606.88 561,919.907.761850

Base 0.413033 0.00 36.14 78.19 72,395.10

COMMON STOCK HKD.02B02L83907 12 Oct 2010 14 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDMONGOLIA ENERGY CO LTD

6,000.000 NHHJ Local 3.241700 0.00 9.73 21.55 19,481.487.758650

Base 0.417818 0.00 1.25 2.78 2,510.94

COMMON STOCK USD.04B05MBB900 12 Oct 2010 14 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDFOXCONN INTERNATIONAL HLDGS

3,000.000 NHHJ Local 5.826700 0.00 8.74 19.39 17,508.237.758650

Base 0.750994 0.00 1.13 2.50 2,256.61

COMMON STOCK CNY1.0B0LMTQ900 08 Dec 2010 08 Dec 2010 HKD/HK1RIGHTS EXERCISEDCHINA CONSTRUCTION BANK H

133,700.000 NHHJ Local 4.380000 0.00 0.00 0.00 585,606.007.763050

Base 0.564211 0.00 0.00 0.00 75,435.04

REIT NPVB0PB4M906 12 Oct 2010 14 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDLINK REIT

3,000.000 NHHJ Local 25.225000 0.00 37.84 82.05 75,794.897.758650

Base 3.251210 0.00 4.88 10.58 9,769.08

REIT NPVB0PVBN902 22 Nov 2010 24 Nov 2010 HKD/HK1BNP PARIBAS PEREGRINE SECURITIESPROSPERITY REIT

2,146,000.000 NHEG Local 1.738400 0.00 6,080.89 3,917.79 3,740,605.087.754350

Base 0.224184 0.00 784.19 505.23 482,387.96
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23 Nov 2010 25 Nov 2010 HKD/HK1BNP PARIBAS PEREGRINE SECURITIES

1,563,000.000 NHEG Local 1.746400 0.00 4,449.29 2,866.93 2,736,939.427.759200

Base 0.225075 0.00 573.42 369.49 352,734.74

B0PVBN902 Total

10,530.18 6,784.720.003,709,000.000 Local 6,477,544.50

Base 0.00 1,357.61 874.72 835,122.70

COMMON STOCK CNY1.B0Y91C906 03 Dec 2010 07 Dec 2010 HKD/HK1MACQUARIESECURITIES LIMITEDCHINA NATIONAL BUILDING MA H

52,000.000 NHHJ Local 18.142300 0.00 471.70 1,019.47 944,890.777.761850

Base 2.337368 0.00 60.77 131.34 121,735.25

COMMON STOCK HKD.2B1528K906 22 Nov 2010 24 Nov 2010 HKD/HK1BNP PARIBAS PEREGRINE SECURITIESSING TAO NEWS CORP LTD

577,000.000 NHEG Local 2.376200 0.00 2,234.84 1,440.11 1,374,742.357.754350

Base 0.306434 0.00 288.20 185.72 177,286.60

23 Nov 2010 25 Nov 2010 HKD/HK1BNP PARIBAS PEREGRINE SECURITIES

798,000.000 NHEG Local 2.366400 0.00 3,078.07 1,982.93 1,893,448.207.759200

Base 0.304980 0.00 396.70 255.56 244,026.21

B1528K906 Total

5,312.91 3,423.040.001,375,000.000 Local 3,268,190.55

Base 0.00 684.90 441.28 421,312.81

COMMON STOCK HKD.15B284BK903 13 Oct 2010 15 Oct 2010 HKD/HK1CITIGROUPGLOBAL MARKETS INC.DAH CHONG HONG

277,000.000 NHEH Local 9.186200 0.00 2,544.58 2,748.57 2,549,870.557.760250

Base 1.183751 0.00 327.90 354.18 328,580.98

COMMON STOCKB4JSTL903 12 Oct 2010 14 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDWYNN MACAU LTD

1,600.000 NHHJ Local 15.810000 0.00 12.65 28.02 25,336.677.758650

Base 2.037726 0.00 1.63 3.61 3,265.60
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COMMON STOCK USD1.B4TX8S909 22 Oct 2010 29 Oct 2010 HKD/HK1 0.03CITIGROUPGLOBAL MARKETS INC.AIA GROUP LTD

494,400.000 NHEB Local 19.680000 0.00 97,297.92 778.38 9,827,868.307.765050

Base 2.534433 0.00 12,530.24 100.24 1,265,654.22

22 Oct 2010 29 Oct 2010 HKD/HK1 0.03DEUTSCHE SECURITIES ASIA LIMITED

40,400.000 NHEB Local 19.680000 0.00 7,950.72 63.60 803,086.327.765050

Base 2.534433 0.00 1,023.91 8.19 103,423.20

22 Oct 2010 29 Oct 2010 HKD/HK1 0.03CITIGROUPGLOBAL MARKETS INC.

8,000.000 NHEB Local 19.680000 0.00 1,574.40 12.59 159,026.997.765050

Base 2.534433 0.00 202.75 1.62 20,479.84

22 Oct 2010 29 Oct 2010 HKD/HK1 0.03DEUTSCHE SECURITIES ASIA LIMITED

600.000 NHEB Local 19.680000 0.00 118.08 0.94 11,927.027.765050

Base 2.534433 0.00 15.21 0.12 1,535.99

29 Oct 2010 02 Nov 2010 HKD/HK1GOLDMAN SACHS INTERNATIONAL

23,600.000 NHEB Local 21.643600 0.00 408.63 551.65 511,749.247.751750

Base 2.792092 0.00 52.71 71.16 66,017.25

29 Oct 2010 02 Nov 2010 HKD/HK1CANTOR FITZ EUR 2

70,600.000 NHEB Local 21.628900 0.00 1,221.60 1,650.16 1,529,872.107.751750

Base 2.790196 0.00 157.59 212.88 197,358.29

18 Nov 2010 22 Nov 2010 HKD/HK1 0.01DEUTSCHE SECURITIES ASIA LIMITED

106,000.000 NHEB Local 23.230400 0.00 4,924.84 2,659.99 2,470,007.237.753250

Base 2.996214 0.00 635.20 343.08 318,577.01

18 Nov 2010 22 Nov 2010 HKD/HK1 0.01MIZUHO SECURITIES USA INC

36,000.000 NHEB Local 23.025000 0.00 1,657.80 895.32 831,453.127.753250

Base 2.969722 0.00 213.82 115.47 107,239.30

19 Nov 2010 23 Nov 2010 HKD/HK1 0.01MIZUHO SECURITIES USA INC

36,000.000 NHEB Local 23.025000 0.00 1,657.80 895.32 831,453.127.754000

Base 2.969435 0.00 213.80 115.46 107,228.93



Prepared by State StreetPage 232

Purchase Report by Report Date
Composite

to April 18, 2011View Date:December 31, 2010October 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

19 Nov 2010 23 Nov 2010 HKD/HK1 0.01MIRAE ASSET HONG KONG LIMITED

107,100.000 NHEB Local 23.202200 0.00 4,969.91 2,683.80 2,492,609.337.754000

Base 2.992288 0.00 640.95 346.12 321,461.09

22 Nov 2010 24 Nov 2010 HKD/HK1 0.01MIRAE ASSET HONG KONG LIMITED

41,700.000 NHEB Local 23.103700 0.00 1,926.85 1,041.07 966,392.217.754350

Base 2.979450 0.00 248.49 134.26 124,625.82

01 Dec 2010 03 Dec 2010 HKD/HK1 0.01DEUTSCHE SECURITIES ASIA LIMITED

18,000.000 NHEB Local 22.849800 0.00 822.59 444.91 412,563.907.766900

Base 2.941946 0.00 105.91 57.29 53,118.22

02 Dec 2010 06 Dec 2010 HKD/HK1 0.01DEUTSCHE SECURITIES ASIA LIMITED

158,000.000 NHEB Local 22.666200 0.00 7,162.52 3,868.50 3,592,290.627.766500

Base 2.918457 0.00 922.23 498.10 462,536.61

03 Dec 2010 07 Dec 2010 HKD/HK1 0.01DEUTSCHE SECURITIES ASIA LIMITED

418,600.000 NHEB Local 22.568500 0.00 18,894.35 10,203.78 9,476,272.237.761850

Base 2.907619 0.00 2,434.26 1,314.61 1,220,878.04

B4TX8S909 Total

150,588.01 25,750.010.001,559,000.000 Local 33,916,571.73

Base 0.00 19,397.07 3,318.60 4,370,133.81

COMMON STOCK HKD.1B5497Y904 04 Oct 2010 06 Oct 2010 HKD/HK1CITIGROUPGLOBAL MARKETS INC.TRINITY LTD

124,000.000 NHEH Local 7.935200 0.00 983.96 1,062.72 986,011.487.758250

Base 1.022808 0.00 126.83 136.98 127,092.00

05 Oct 2010 07 Oct 2010 HKD/HK1CITIGROUPGLOBAL MARKETS INC.

20,000.000 NHEH Local 7.920000 0.00 158.40 171.67 158,730.077.756200

Base 1.021119 0.00 20.42 22.13 20,464.93
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06 Oct 2010 08 Oct 2010 HKD/HK1CITIGROUPGLOBAL MARKETS INC.

132,658.000 NHEH Local 7.989700 0.00 1,059.90 1,144.79 1,062,102.317.755650

Base 1.030178 0.00 136.66 147.60 136,945.62

B5497Y904 Total

2,202.26 2,379.180.00276,658.000 Local 2,206,843.86

Base 0.00 283.91 306.71 284,502.55

HONG KONG DOLLAR  Total

0.00Local9,787,896.000

0.00Base

66,429.96

8,559.40

198,117.58

25,519.99

72,616,925.18

9,355,928.73

HUNGARIAN FORINT

COMMON STOCK474249901 03 Dec 2010 08 Dec 2010 HUF/HU2 0.19CREDIT AGRICOLE INDOSUEZ CHEUVREUXMOL HUNGARIAN OIL AND GAS NY

10,527.000 NHHJ Local 19,456.587800 0.00 409,639.00 0.00 205,229,138.77207.563150

Base 93.738160 0.00 1,973.56 0.00 988,755.18

HUNGARIAN FORINT  Total

0.00Local10,527.000

0.00Base

0.00

0.00

409,639.00

1,973.56

205,229,138.77

988,755.18

INDONESIAN RUPIAH

COMMON STOCK IDR500.604348904 03 Dec 2010 09 Dec 2010 IDR/ID5MERRILL LYNCH PEIRCE FENNER AND SBUMI RESOURCES TBK PT

301,000.000 NHHJ Local 2,976.910299 0.00 896,050.00 448,025.00 897,394,075.009,017.500000

Base 0.330126 0.00 99.37 49.69 99,516.95

INDONESIAN RUPIAH  Total

0.00Local301,000.000

0.00Base

448,025.00

49.69

896,050.00

99.37

897,394,075.00

99,516.95

ISRAELI SHEKEL
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COMMON STOCK ILS.1691670004 04 Oct 2010 06 Oct 2010 ILS/IL1MERRILL LYNCH INTERNATIONALMIZRAHI TEFAHOT BANK LTD

10,100.000 NHHV Local 34.356400 0.00 173.50 0.00 347,173.143.623500

Base 9.481551 0.00 47.88 0.00 95,811.55

ISRAELI SHEKEL  Total

0.00Local10,100.000

0.00Base

0.00

0.00

173.50

47.88

347,173.14

95,811.55

JAPANESE YEN

COMMON STOCK601010002 19 Nov 2010 25 Nov 2010 JPY/JP3 0.01BNP PARIBAS PEREGRINE SECURITIESAICHI MACHINE INDUSTRY CO

100,000.000 NHEG Local 282.366900 0.00 45,179.00 0.00 28,281,869.0083.500000

Base 3.381640 0.00 541.07 0.00 338,705.02

22 Nov 2010 26 Nov 2010 JPY/JP3 0.01BNP PARIBAS PEREGRINE SECURITIES

25,000.000 NHEG Local 288.279120 0.00 11,531.00 0.00 7,218,509.0083.475000

Base 3.453479 0.00 138.14 0.00 86,475.10

601010002 Total

56,710.00 0.000.00125,000.000 Local 35,500,378.00

Base 0.00 679.21 0.00 425,180.12

COMMON STOCK601070006 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDAISIN SEIKI CO LTD

400.000 NHHJ Local 2,533.332500 0.00 405.00 0.00 1,013,738.0081.730000

Base 30.996360 0.00 4.96 0.00 12,403.50

COMMON STOCK601090004 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDAJINOMOTO CO INC

1,000.000 NHHJ Local 803.627000 0.00 321.00 0.00 803,948.0081.730000

Base 9.832705 0.00 3.93 0.00 9,836.63

COMMON STOCK601120009 19 Nov 2010 25 Nov 2010 JPY/JP3 0.01BNP PARIBAS PEREGRINE SECURITIESAKEBONO BRAKE INDUSTRY CO

113,400.000 NHEG Local 488.135697 0.00 88,568.00 0.00 55,443,156.0083.500000

Base 5.845936 0.00 1,060.69 0.00 663,989.89



Prepared by State StreetPage 235

Purchase Report by Report Date
Composite

to April 18, 2011View Date:December 31, 2010October 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

22 Nov 2010 26 Nov 2010 JPY/JP3 0.01BNP PARIBAS PEREGRINE SECURITIES

28,600.000 NHEG Local 494.346608 0.00 22,621.00 0.00 14,160,934.0083.475000

Base 5.922092 0.00 270.99 0.00 169,642.82

601120009 Total

111,189.00 0.000.00142,000.000 Local 69,604,090.00

Base 0.00 1,331.68 0.00 833,632.71

COMMON STOCK601490006 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDALL NIPPON AIRWAYS CO LTD

1,000.000 NHHJ Local 287.469000 0.00 114.00 0.00 287,583.0081.730000

Base 3.517301 0.00 1.39 0.00 3,518.70

COMMON STOCK602150005 22 Nov 2010 26 Nov 2010 JPY/JP3 0.02NOMURA SECURITIES INTERNATIONAL INCALPS ELECTRIC CO LTD

88,000.000 NHEG Local 820.088898 0.00 115,468.00 0.00 72,283,291.0083.475000

Base 9.824365 0.00 1,383.26 0.00 865,927.42

COMMON STOCK602210007 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDAMADA CO LTD

1,000.000 NHHJ Local 568.837000 0.00 227.00 0.00 569,064.0081.730000

Base 6.959954 0.00 2.78 0.00 6,962.73

COMMON STOCK603658907 12 Oct 2010 15 Oct 2010 JPY/JP3 0.51MORGAN STANLEY CO INCORPORATEDFUJI MEDIA HOLDINGS INC

1.000 NHHJ Local 105,200.000000 0.00 42.00 0.00 105,242.0081.730000

Base 1,287.165056 0.00 0.51 0.00 1,287.68

COMMON STOCK603773904 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDAEON CREDIT SERVICE CO LTD

200.000 NHHJ Local 881.500000 0.00 70.00 0.00 176,370.0081.730000

Base 10.785513 0.00 0.86 0.00 2,157.96

COMMON STOCK604960005 28 Oct 2010 02 Nov 2010 JPY/JP3CABRERA CAPITAL MARKETS LLCARISAWA MFG CO LTD

2,500.000 NHHV Local 411.440000 0.00 617.00 0.00 1,029,217.0081.000000

Base 5.079506 0.00 7.62 0.00 12,706.38
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COMMON STOCK604978908 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDACOM CO LTD

150.000 NHHJ Local 1,165.866667 0.00 69.00 0.00 174,949.0081.730000

Base 14.264856 0.00 0.84 0.00 2,140.57

COMMON STOCK605440007 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDASAHI BREWERIES LTD

600.000 NHHJ Local 1,615.046667 0.00 387.00 0.00 969,415.0081.730000

Base 19.760757 0.00 4.74 0.00 11,861.19

COMMON STOCK605460005 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDASAHI KASEI CORP

2,000.000 NHHJ Local 457.805000 0.00 366.00 0.00 915,976.0081.730000

Base 5.601432 0.00 4.48 0.00 11,207.34

COMMON STOCK605520006 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDASAHI GLASS CO LTD

2,000.000 NHHJ Local 859.314500 0.00 687.00 0.00 1,719,316.0081.730000

Base 10.514065 0.00 8.41 0.00 21,036.53

COMMON STOCK605737006 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDASICS CORP

1,000.000 NHHJ Local 905.000000 0.00 362.00 0.00 905,362.0081.730000

Base 11.073045 0.00 4.43 0.00 11,077.47

COMMON STOCK607572005 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDHIROSHIMA BANK LTD/THE

1,000.000 NHHJ Local 351.751000 0.00 140.00 0.00 351,891.0081.730000

Base 4.303817 0.00 1.71 0.00 4,305.53

COMMON STOCK607575008 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDBANK OF KYOTO LTD/THE

1,000.000 NHHJ Local 708.210000 0.00 283.00 0.00 708,493.0081.730000

Base 8.665239 0.00 3.46 0.00 8,668.70

COMMON STOCK608484903 12 Oct 2010 15 Oct 2010 JPY/JP3 0.15MORGAN STANLEY CO INCORPORATEDYAHOO JAPAN CORP

34.000 NHHJ Local 29,643.294118 0.00 403.00 0.00 1,008,275.0081.730000

Base 362.697836 0.00 4.93 0.00 12,336.66
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COMMON STOCK612192906 12 Oct 2010 15 Oct 2010 JPY/JP3 0.02MORGAN STANLEY CO INCORPORATEDBENESSE HOLDINGS INC

200.000 NHHJ Local 3,740.480000 0.00 299.00 0.00 748,395.0081.730000

Base 45.766304 0.00 3.66 0.00 9,156.92

COMMON STOCK612528901 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDTREND MICRO INC

200.000 NHHJ Local 2,499.500000 0.00 199.00 0.00 500,099.0081.730000

Base 30.582405 0.00 2.43 0.00 6,118.92

COMMON STOCK612563908 12 Oct 2010 15 Oct 2010 JPY/JP3 1.24MORGAN STANLEY CO INCORPORATEDNTT DATA CORP

3.000 NHHJ Local 253,783.000000 0.00 304.00 0.00 761,653.0081.730000

Base 3,105.138872 0.00 3.72 0.00 9,319.14

COMMON STOCK612927905 12 Oct 2010 15 Oct 2010 JPY/JP3 0.67MORGAN STANLEY CO INCORPORATEDNTT DOCOMO INC

35.000 NHHJ Local 136,364.457143 0.00 1,909.00 0.00 4,774,665.0081.730000

Base 1,668.474944 0.00 23.36 0.00 58,419.98

COMMON STOCK614168904 12 Oct 2010 15 Oct 2010 JPY/JP3 0.02MORGAN STANLEY CO INCORPORATEDORACLE CORP JAPAN

100.000 NHHJ Local 3,700.000000 0.00 148.00 0.00 370,148.0081.730000

Base 45.271014 0.00 1.81 0.00 4,528.91

COMMON STOCK614650000 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDBROTHER INDUSTRIES LTD

300.000 NHHJ Local 1,039.233333 0.00 124.00 0.00 311,894.0081.730000

Base 12.715445 0.00 1.52 0.00 3,816.15

COMMON STOCK617149901 12 Oct 2010 15 Oct 2010 JPY/JP3 0.03MORGAN STANLEY CO INCORPORATEDUSS CO LTD

190.000 NHHJ Local 6,209.473684 0.00 471.00 0.00 1,180,271.0081.730000

Base 75.975452 0.00 5.76 0.00 14,441.10

COMMON STOCK617232004 12 Oct 2010 15 Oct 2010 JPY/JP3 0.02MORGAN STANLEY CO INCORPORATEDCANON INC

2,300.000 NHHJ Local 3,843.866522 0.00 3,536.00 0.00 8,844,429.0081.730000

Base 47.031280 0.00 43.26 0.00 108,215.21
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COMMON STOCK617245006 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDCANON MARKETING JAPAN INC

100.000 NHHJ Local 1,134.000000 0.00 45.00 0.00 113,445.0081.730000

Base 13.874954 0.00 0.55 0.00 1,388.05

COMMON STOCK617896006 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDCASIO COMPUTER CO LTD

1,700.000 NHHJ Local 605.224706 0.00 411.00 0.00 1,029,293.0081.730000

Base 7.405172 0.00 5.03 0.00 12,593.82

COMMON STOCK618355903 12 Oct 2010 15 Oct 2010 JPY/JP3 3.14MORGAN STANLEY CO INCORPORATEDCENTRAL JAPAN RAILWAY CO

3.000 NHHJ Local 641,969.333333 0.00 770.00 0.00 1,926,678.0081.730000

Base 7,854.757535 0.00 9.42 0.00 23,573.69

COMMON STOCK619056005 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDCHIBA BANK LTD/THE

2,000.000 NHHJ Local 514.950500 0.00 411.00 0.00 1,030,312.0081.730000

Base 6.300630 0.00 5.03 0.00 12,606.29

COMMON STOCK619560006 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDCHUBU ELECTRIC POWER CO INC

1,300.000 NHHJ Local 1,956.727692 0.00 1,017.00 0.00 2,544,763.0081.730000

Base 23.941364 0.00 12.44 0.00 31,136.22

COMMON STOCK619580004 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDCHUGOKU BANK LTD/THE

1,000.000 NHHJ Local 1,006.415000 0.00 402.00 0.00 1,006,817.0081.730000

Base 12.313899 0.00 4.92 0.00 12,318.82

COMMON STOCK619590003 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDCHUGOKU ELECTRIC POWER CO

100.000 NHHJ Local 1,616.290000 0.00 64.00 0.00 161,693.0081.730000

Base 19.775970 0.00 0.78 0.00 1,978.38

COMMON STOCK619640006 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDCHUGAI PHARMACEUTICAL CO LTD

500.000 NHHJ Local 1,524.774000 0.00 304.00 0.00 762,691.0081.730000

Base 18.656234 0.00 3.72 0.00 9,331.84
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COMMON STOCK619730005 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDCITIZEN HOLDINGS CO LTD

1,300.000 NHHJ Local 491.326154 0.00 255.00 0.00 638,979.0081.730000

Base 6.011577 0.00 3.12 0.00 7,818.17

COMMON STOCK619787906 04 Oct 2010 07 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDBML INC

3,100.000 NHEH Local 2,186.582258 0.00 2,711.00 0.00 6,781,116.0083.360000

Base 26.230593 0.00 32.52 0.00 81,347.36

05 Oct 2010 08 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATED

3,900.000 NHEH Local 2,168.098974 0.00 3,382.00 0.00 8,458,968.0083.180000

Base 26.065148 0.00 40.66 0.00 101,694.73

619787906 Total

6,093.00 0.000.007,000.000 Local 15,240,084.00

Base 0.00 73.18 0.00 183,042.09

COMMON STOCK622633006 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDCOSMO OIL COMPANY LTD

9,000.000 NHHJ Local 208.388889 0.00 750.00 0.00 1,876,250.0081.730000

Base 2.549723 0.00 9.18 0.00 22,956.69

COMMON STOCK622959906 12 Oct 2010 15 Oct 2010 JPY/JP3 0.30MORGAN STANLEY CO INCORPORATEDRAKUTEN INC

13.000 NHHJ Local 61,045.538462 0.00 317.00 0.00 793,909.0081.730000

Base 746.917147 0.00 3.88 0.00 9,713.80

COMMON STOCK624899902 12 Oct 2010 15 Oct 2010 JPY/JP3 1.96MORGAN STANLEY CO INCORPORATEDKDDI CORP

6.000 NHHJ Local 400,249.666667 0.00 960.00 0.00 2,402,458.0081.730000

Base 4,897.218484 0.00 11.75 0.00 29,395.06

COMMON STOCK625050000 12 Oct 2010 15 Oct 2010 JPY/JP3 0.02MORGAN STANLEY CO INCORPORATEDDAITO TRUST CONSTRUCT CO LTD

100.000 NHHJ Local 5,054.760000 0.00 202.00 0.00 505,678.0081.730000

Base 61.847057 0.00 2.47 0.00 6,187.18
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COMMON STOCK625054002 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDDAICEL CHEMICAL INDUSTRIES

1,000.000 NHHJ Local 580.000000 0.00 232.00 0.00 580,232.0081.730000

Base 7.096537 0.00 2.84 0.00 7,099.38

COMMON STOCK625062005 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDDAIDO STEEL CO LTD

1,000.000 NHHJ Local 413.000000 0.00 165.00 0.00 413,165.0081.730000

Base 5.053224 0.00 2.02 0.00 5,055.24

COMMON STOCK625072004 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDDAIKIN INDUSTRIES LTD

500.000 NHHJ Local 2,959.704000 0.00 591.00 0.00 1,480,443.0081.730000

Base 36.213190 0.00 7.23 0.00 18,113.83

COMMON STOCK625086004 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDDAINIPPON SUMITOMO PHARMA CO

200.000 NHHJ Local 721.200000 0.00 57.00 0.00 144,297.0081.730000

Base 8.824177 0.00 0.70 0.00 1,765.53

COMMON STOCK625090006 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDDAI NIPPON PRINTING CO LTD

1,000.000 NHHJ Local 1,046.008000 0.00 418.00 0.00 1,046,426.0081.730000

Base 12.798336 0.00 5.11 0.00 12,803.45

COMMON STOCK625136007 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDDAIWA HOUSE INDUSTRY CO LTD

1,000.000 NHHJ Local 915.192000 0.00 366.00 0.00 915,558.0081.730000

Base 11.197749 0.00 4.48 0.00 11,202.23

COMMON STOCK625144001 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDDAIWA SECURITIES GROUP INC

4,000.000 NHHJ Local 346.968250 0.00 555.00 0.00 1,388,428.0081.730000

Base 4.245299 0.00 6.79 0.00 16,987.98

COMMON STOCK626691901 12 Oct 2010 15 Oct 2010 JPY/JP3 0.02MORGAN STANLEY CO INCORPORATEDLAWSON INC

100.000 NHHJ Local 3,880.000000 0.00 155.00 0.00 388,155.0081.730000

Base 47.473388 0.00 1.90 0.00 4,749.24
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COMMON STOCK626705909 12 Oct 2010 15 Oct 2010 JPY/JP3 0.03MORGAN STANLEY CO INCORPORATEDOTSUKA CORP

100.000 NHHJ Local 5,200.000000 0.00 208.00 0.00 520,208.0081.730000

Base 63.624128 0.00 2.54 0.00 6,364.96

COMMON STOCK626897003 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDMITSUBISHI UFJ LEASE + FINAN

70.000 NHHJ Local 2,899.271429 0.00 81.00 0.00 203,030.0081.730000

Base 35.473773 0.00 0.99 0.00 2,484.16

COMMON STOCK627830003 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDDOWA HOLDINGS CO LTD

1,000.000 NHHJ Local 526.000000 0.00 210.00 0.00 526,210.0081.730000

Base 6.435825 0.00 2.57 0.00 6,438.39

COMMON STOCK629854902 12 Oct 2010 15 Oct 2010 JPY/JP3 0.02MORGAN STANLEY CO INCORPORATEDEAST JAPAN RAILWAY CO

1,100.000 NHHJ Local 5,106.804545 0.00 2,246.00 0.00 5,619,731.0081.730000

Base 62.483844 0.00 27.48 0.00 68,759.71

COMMON STOCK630720001 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDEISAI CO LTD

500.000 NHHJ Local 2,856.568000 0.00 571.00 0.00 1,428,855.0081.730000

Base 34.951279 0.00 6.99 0.00 17,482.63

COMMON STOCK630926004 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDSQUARE ENIX HOLDINGS CO LTD

100.000 NHHJ Local 1,848.000000 0.00 73.00 0.00 184,873.0081.730000

Base 22.611036 0.00 0.89 0.00 2,262.00

COMMON STOCK630946903 12 Oct 2010 15 Oct 2010 JPY/JP3 0.05MORGAN STANLEY CO INCORPORATEDSBI HOLDINGS INC

29.000 NHHJ Local 10,357.896552 0.00 120.00 0.00 300,499.0081.730000

Base 126.733104 0.00 1.47 0.00 3,676.73

COMMON STOCK630982007 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDDENKI KAGAKU KOGYO K K

1,000.000 NHHJ Local 372.000000 0.00 148.00 0.00 372,148.0081.730000

Base 4.551572 0.00 1.81 0.00 4,553.38
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COMMON STOCK633127006 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDFAMILYMART CO LTD

100.000 NHHJ Local 3,015.000000 0.00 120.00 0.00 301,620.0081.730000

Base 36.889759 0.00 1.47 0.00 3,690.44

COMMON STOCK633243902 12 Oct 2010 15 Oct 2010 JPY/JP3 0.06MORGAN STANLEY CO INCORPORATEDFAST RETAILING CO LTD

100.000 NHHJ Local 11,464.940000 0.00 458.00 0.00 1,146,952.0081.730000

Base 140.278233 0.00 5.60 0.00 14,033.43

COMMON STOCK633478904 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDNIPPON PAPER GROUP INC

100.000 NHHJ Local 2,180.000000 0.00 87.00 0.00 218,087.0081.730000

Base 26.673192 0.00 1.06 0.00 2,668.38

COMMON STOCK633517909 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDMITSUBISHI UFJ FINANCIAL GRO

25,100.000 NHHJ Local 404.127291 0.00 4,057.00 0.00 10,147,652.0081.730000

Base 4.944663 0.00 49.64 0.00 124,160.68

COMMON STOCK633547906 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDSAPPORO HOKUYO HOLDINGS INC

400.000 NHHJ Local 376.750000 0.00 60.00 0.00 150,760.0081.730000

Base 4.609690 0.00 0.73 0.00 1,844.61

COMMON STOCK635636004 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDFUJI ELECTRIC CO LTD

1,000.000 NHHJ Local 211.000000 0.00 84.00 0.00 211,084.0081.730000

Base 2.581671 0.00 1.03 0.00 2,582.70

COMMON STOCK635640006 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDFUJI HEAVY INDUSTRIES LTD

3,000.000 NHHJ Local 542.946000 0.00 651.00 0.00 1,629,489.0081.730000

Base 6.643167 0.00 7.97 0.00 19,937.46

COMMON STOCK635652001 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDFUJIFILM HOLDINGS CORP

1,200.000 NHHJ Local 2,813.366667 0.00 1,350.00 0.00 3,377,390.0081.730000

Base 34.422693 0.00 16.52 0.00 41,323.75
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COMMON STOCK635693005 12 Oct 2010 15 Oct 2010 JPY/JP3 0.05MORGAN STANLEY CO INCORPORATEDFANUC CORP

400.000 NHHJ Local 10,790.000000 0.00 1,726.00 0.00 4,317,726.0081.730000

Base 132.020066 0.00 21.12 0.00 52,829.14

COMMON STOCK635694003 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDFUJITSU LTD

5,000.000 NHHJ Local 559.860400 0.00 1,119.00 0.00 2,800,421.0081.730000

Base 6.850121 0.00 13.69 0.00 34,264.30

COMMON STOCK635756000 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDFURUKAWA ELECTRIC CO LTD

1,000.000 NHHJ Local 314.000000 0.00 125.00 0.00 314,125.0081.730000

Base 3.841919 0.00 1.53 0.00 3,843.45

COMMON STOCK636600009 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDTONENGENERAL SEKIYU KK

7,000.000 NHHJ Local 720.168429 0.00 2,016.00 0.00 5,043,195.0081.730000

Base 8.811555 0.00 24.67 0.00 61,705.55

COMMON STOCK637389909 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDMATSUI SECURITIES CO LTD

200.000 NHHJ Local 485.000000 0.00 38.00 0.00 97,038.0081.730000

Base 5.934173 0.00 0.46 0.00 1,187.30

COMMON STOCK639092907 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDNOMURA RESEARCH INSTITUTE

100.000 NHHJ Local 1,485.390000 0.00 59.00 0.00 148,598.0081.730000

Base 18.174355 0.00 0.72 0.00 1,818.16

REIT639680909 12 Oct 2010 15 Oct 2010 JPY/JP3 3.88MORGAN STANLEY CO INCORPORATEDNIPPON BUILDING FUND INC

1.000 NHHJ Local 793,000.000000 0.00 317.00 0.00 793,317.0081.730000

Base 9,702.679555 0.00 3.88 0.00 9,706.56

REIT639758903 12 Oct 2010 15 Oct 2010 JPY/JP3 3.94MORGAN STANLEY CO INCORPORATEDJAPAN REAL ESTATE INVESTMENT

1.000 NHHJ Local 805,437.000000 0.00 322.00 0.00 805,759.0081.730000

Base 9,854.851340 0.00 3.94 0.00 9,858.79
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COMMON STOCK639808005 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDGUNMA BANK LTD/THE

1,000.000 NHHJ Local 432.182000 0.00 172.00 0.00 432,354.0081.730000

Base 5.287924 0.00 2.10 0.00 5,290.03

COMMON STOCK640062006 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDHACHIJUNI BANK LTD/THE

1,000.000 NHHJ Local 435.231000 0.00 174.00 0.00 435,405.0081.730000

Base 5.325229 0.00 2.13 0.00 5,327.36

COMMON STOCK640866000 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDHANKYU HANSHIN HOLDINGS INC

2,000.000 NHHJ Local 395.190500 0.00 316.00 0.00 790,697.0081.730000

Base 4.835318 0.00 3.87 0.00 9,674.50

COMMON STOCK641628904 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDDENTSU INC

300.000 NHHJ Local 1,924.330000 0.00 230.00 0.00 577,529.0081.730000

Base 23.544965 0.00 2.81 0.00 7,066.30

COMMON STOCK641725908 29 Dec 2010 OPEN JPY/JP3CABRERA CAPITAL MARKETS LLCHAKUTO CO LTD

2,900.000 NHEH Local 823.310000 0.00 955.00 0.00 2,388,554.0081.905000

Base 10.052011 0.00 11.66 0.00 29,162.49

30 Dec 2010 OPEN JPY/JP3CABRERA CAPITAL MARKETS LLC

3,500.000 NHEH Local 823.914286 0.00 1,153.00 0.00 2,884,853.0081.680000

Base 10.087099 0.00 14.12 0.00 35,318.96

641725908 Total

2,108.00 0.000.006,400.000 Local 5,273,407.00

Base 0.00 25.78 0.00 64,481.45

COMMON STOCK642155907 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDRESONA HOLDINGS INC

1,400.000 NHHJ Local 707.141429 0.00 395.00 0.00 990,393.0081.730000

Base 8.652165 0.00 4.83 0.00 12,117.86
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COMMON STOCK642830004 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDHINO MOTORS LTD

1,000.000 NHHJ Local 377.562000 0.00 151.00 0.00 377,713.0081.730000

Base 4.619626 0.00 1.85 0.00 4,621.47

COMMON STOCK642872006 12 Oct 2010 15 Oct 2010 JPY/JP3 0.04MORGAN STANLEY CO INCORPORATEDHIROSE ELECTRIC CO LTD

100.000 NHHJ Local 8,496.110000 0.00 339.00 0.00 849,950.0081.730000

Base 103.953383 0.00 4.15 0.00 10,399.49

COMMON STOCK642890008 12 Oct 2010 15 Oct 2010 JPY/JP3 0.02MORGAN STANLEY CO INCORPORATEDHISAMITSU PHARMACEUTICAL CO

100.000 NHHJ Local 3,408.430000 0.00 136.00 0.00 340,979.0081.730000

Base 41.703536 0.00 1.66 0.00 4,172.02

COMMON STOCK642910004 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDHITACHI LTD

14,000.000 NHHJ Local 350.149500 0.00 1,960.00 0.00 4,904,053.0081.730000

Base 4.284222 0.00 23.98 0.00 60,003.10

COMMON STOCK642912000 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDHITACHI CHEMICAL CO LTD

200.000 NHHJ Local 1,477.500000 0.00 118.00 0.00 295,618.0081.730000

Base 18.077817 0.00 1.44 0.00 3,617.01

COMMON STOCK642920003 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDHITACHI METALS LTD

1,000.000 NHHJ Local 989.870000 0.00 395.00 0.00 990,265.0081.730000

Base 12.111465 0.00 4.83 0.00 12,116.30

COMMON STOCK643189905 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDSUMITOMO MITSUI TRUST HOLDIN

2,000.000 NHHJ Local 307.177500 0.00 245.00 0.00 614,600.0081.730000

Base 3.758442 0.00 3.00 0.00 7,519.88

COMMON STOCK643312002 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDHOKURIKU ELECTRIC POWER CO

100.000 NHHJ Local 1,855.480000 0.00 74.00 0.00 185,622.0081.730000

Base 22.702557 0.00 0.91 0.00 2,271.16
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COMMON STOCK643514003 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDHONDA MOTOR CO LTD

4,200.000 NHHJ Local 2,946.818810 0.00 4,950.00 0.00 12,381,589.0081.730000

Base 36.055534 0.00 60.57 0.00 151,493.81

COMMON STOCK644150005 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDHOYA CORP

1,000.000 NHHJ Local 1,986.508000 0.00 794.00 0.00 1,987,302.0081.730000

Base 24.305738 0.00 9.71 0.00 24,315.45

COMMON STOCK645181900 01 Oct 2010 06 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDEIZO NANAO CORP

900.000 NHEH Local 1,725.422222 0.00 621.00 0.00 1,553,501.0083.310000

Base 20.710866 0.00 7.45 0.00 18,647.23

04 Oct 2010 07 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATED

2,800.000 NHEH Local 1,727.715714 0.00 1,935.00 0.00 4,839,539.0083.360000

Base 20.725956 0.00 23.21 0.00 58,055.89

645181900 Total

2,556.00 0.000.003,700.000 Local 6,393,040.00

Base 0.00 30.66 0.00 76,703.12

COMMON STOCK645610007 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDIBIDEN CO LTD

300.000 NHHJ Local 2,091.000000 0.00 250.00 0.00 627,550.0081.730000

Base 25.584241 0.00 3.06 0.00 7,678.33

COMMON STOCK646698001 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDIHI CORP

3,000.000 NHHJ Local 150.925000 0.00 181.00 0.00 452,956.0081.730000

Base 1.846629 0.00 2.21 0.00 5,542.10

COMMON STOCK646780007 20 Oct 2010 25 Oct 2010 JPY/JP3 0.01CLSA SINGAPORE PTE LTD.ITOCHU CORP

19,800.000 NHEB Local 726.355253 0.00 17,258.00 0.00 14,399,092.0081.135000

Base 8.952428 0.00 212.71 0.00 177,470.78
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20 Oct 2010 25 Oct 2010 JPY/JP3 0.01CLSA SINGAPORE PTE LTD.

34,900.000 NHEB Local 726.355272 0.00 30,420.00 0.00 25,380,219.0081.135000

Base 8.952428 0.00 374.93 0.00 312,814.68

21 Oct 2010 26 Oct 2010 JPY/JP3 0.01CLSA SINGAPORE PTE LTD.

8,500.000 NHEB Local 729.417176 0.00 7,440.00 0.00 6,207,486.0081.185000

Base 8.984630 0.00 91.64 0.00 76,461.00

21 Oct 2010 26 Oct 2010 JPY/JP3 0.01CLSA SINGAPORE PTE LTD.

15,100.000 NHEB Local 729.417152 0.00 13,217.00 0.00 11,027,416.0081.185000

Base 8.984630 0.00 162.80 0.00 135,830.71

22 Oct 2010 27 Oct 2010 JPY/JP3 0.01CLSA SINGAPORE PTE LTD.

3,900.000 NHEB Local 728.974359 0.00 3,412.00 0.00 2,846,412.0081.490000

Base 8.945568 0.00 41.87 0.00 34,929.59

22 Oct 2010 27 Oct 2010 JPY/JP3 0.01CLSA SINGAPORE PTE LTD.

6,800.000 NHEB Local 728.974559 0.00 5,949.00 0.00 4,962,976.0081.490000

Base 8.945571 0.00 73.00 0.00 60,902.88

646780007 Total

77,696.00 0.000.0089,000.000 Local 64,823,601.00

Base 0.00 956.95 0.00 798,409.64

COMMON STOCK646828004 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDIYO BANK LTD/THE

1,000.000 NHHJ Local 646.606000 0.00 258.00 0.00 646,864.0081.730000

Base 7.911489 0.00 3.16 0.00 7,914.65

COMMON STOCK647068006 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDJAPAN STEEL WORKS LTD

1,000.000 NHHJ Local 818.997000 0.00 327.00 0.00 819,324.0081.730000

Base 10.020763 0.00 4.00 0.00 10,024.76
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COMMON STOCK647098003 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDJSR CORP

300.000 NHHJ Local 1,400.640000 0.00 168.00 0.00 420,360.0081.730000

Base 17.137404 0.00 2.06 0.00 5,143.28

COMMON STOCK647143007 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDJAFCO CO LTD

100.000 NHHJ Local 2,142.000000 0.00 85.00 0.00 214,285.0081.730000

Base 26.208247 0.00 1.04 0.00 2,621.86

COMMON STOCK647453901 12 Oct 2010 15 Oct 2010 JPY/JP3 1.25MORGAN STANLEY CO INCORPORATEDJAPAN TOBACCO INC

9.000 NHHJ Local 255,512.777778 0.00 919.00 0.00 2,300,534.0081.730000

Base 3,126.303411 0.00 11.24 0.00 28,147.98

COMMON STOCK647976000 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDJOYO BANK LTD/THE

1,000.000 NHHJ Local 364.085000 0.00 145.00 0.00 364,230.0081.730000

Base 4.454729 0.00 1.77 0.00 4,456.50

COMMON STOCK647998004 01 Oct 2010 06 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDJUROKU BANK LTD/THE

4,000.000 NHEH Local 276.000000 0.00 441.00 0.00 1,104,441.0083.310000

Base 3.312928 0.00 5.29 0.00 13,257.00

04 Oct 2010 07 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATED

17,000.000 NHEH Local 276.581353 0.00 1,880.00 0.00 4,703,763.0083.360000

Base 3.317915 0.00 22.55 0.00 56,427.10

647998004 Total

2,321.00 0.000.0021,000.000 Local 5,808,204.00

Base 0.00 27.84 0.00 69,684.10

COMMON STOCK648004000 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDAEON CO LTD

1,000.000 NHHJ Local 987.764000 0.00 395.00 0.00 988,159.0081.730000

Base 12.085697 0.00 4.83 0.00 12,090.53
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COMMON STOCK648132009 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDKAJIMA CORP

1,000.000 NHHJ Local 198.000000 0.00 79.00 0.00 198,079.0081.730000

Base 2.422611 0.00 0.97 0.00 2,423.58

COMMON STOCK648336006 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDKANEKA CORP

1,000.000 NHHJ Local 510.000000 0.00 204.00 0.00 510,204.0081.730000

Base 6.240059 0.00 2.50 0.00 6,242.55

COMMON STOCK648348001 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDKANSAI ELECTRIC POWER CO INC

1,500.000 NHHJ Local 1,949.622000 0.00 1,169.00 0.00 2,925,602.0081.730000

Base 23.854423 0.00 14.30 0.00 35,795.94

COMMON STOCK648380004 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDKAO CORP

1,200.000 NHHJ Local 1,999.716667 0.00 959.00 0.00 2,400,619.0081.730000

Base 24.467352 0.00 11.73 0.00 29,372.56

COMMON STOCK648418002 29 Dec 2010 OPEN JPY/JP3 0.01CABRERA CAPITAL MARKETS LLCKATO SANGYO CO LTD

2,900.000 NHEH Local 1,344.068966 0.00 1,559.00 0.00 3,899,359.0081.905000

Base 16.410097 0.00 19.03 0.00 47,608.31

30 Dec 2010 OPEN JPY/JP3 0.01CABRERA CAPITAL MARKETS LLC

4,500.000 NHEH Local 1,350.510889 0.00 2,430.00 0.00 6,079,729.0081.680000

Base 16.534169 0.00 29.75 0.00 74,433.51

648418002 Total

3,989.00 0.000.007,400.000 Local 9,979,088.00

Base 0.00 48.78 0.00 122,041.82

COMMON STOCK648462000 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDKAWASAKI HEAVY INDUSTRIES

3,000.000 NHHJ Local 234.789667 0.00 281.00 0.00 704,650.0081.730000

Base 2.872748 0.00 3.44 0.00 8,621.68
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COMMON STOCK648468007 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDKAWASAKI KISEN KAISHA LTD

2,000.000 NHHJ Local 315.718500 0.00 252.00 0.00 631,689.0081.730000

Base 3.862945 0.00 3.08 0.00 7,728.97

COMMON STOCK648730000 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDKEIKYU CORP

1,000.000 NHHJ Local 767.724000 0.00 307.00 0.00 768,031.0081.730000

Base 9.393417 0.00 3.76 0.00 9,397.17

COMMON STOCK649080009 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDKIKKOMAN CORP

1,000.000 NHHJ Local 931.000000 0.00 372.00 0.00 931,372.0081.730000

Base 11.391166 0.00 4.55 0.00 11,395.72

COMMON STOCK649099009 12 Oct 2010 15 Oct 2010 JPY/JP3 0.10MORGAN STANLEY CO INCORPORATEDKEYENCE CORP

100.000 NHHJ Local 19,510.000000 0.00 780.00 0.00 1,951,780.0081.730000

Base 238.712835 0.00 9.54 0.00 23,880.83

COMMON STOCK649296001 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDKINTETSU CORP

2,000.000 NHHJ Local 267.782000 0.00 214.00 0.00 535,778.0081.730000

Base 3.276422 0.00 2.62 0.00 6,555.46

COMMON STOCK649374006 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDKIRIN HOLDINGS CO LTD

1,000.000 NHHJ Local 1,132.704000 0.00 453.00 0.00 1,133,157.0081.730000

Base 13.859097 0.00 5.54 0.00 13,864.64

COMMON STOCK649586005 13 Oct 2010 18 Oct 2010 JPY/JP3 0.01PERSHING LLCKOA CORP

15,800.000 NHEG Local 762.275316 0.00 19,271.00 0.00 12,063,221.0081.820000

Base 9.316491 0.00 235.53 0.00 147,436.09

14 Oct 2010 19 Oct 2010 JPY/JP3 0.02PERSHING LLC

13,700.000 NHEG Local 772.828029 0.00 16,940.00 0.00 10,604,684.0081.450000

Base 9.488374 0.00 207.98 0.00 130,198.70
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15 Oct 2010 20 Oct 2010 JPY/JP3 0.02PERSHING LLC

11,900.000 NHEG Local 764.741008 0.00 14,561.00 0.00 9,114,979.0081.320000

Base 9.404095 0.00 179.06 0.00 112,087.79

18 Oct 2010 21 Oct 2010 JPY/JP3 0.02PERSHING LLC

11,100.000 NHEG Local 779.320631 0.00 13,841.00 0.00 8,664,300.0081.170000

Base 9.601092 0.00 170.52 0.00 106,742.64

19 Oct 2010 22 Oct 2010 JPY/JP3 0.02PERSHING LLC

7,400.000 NHEG Local 791.440541 0.00 9,371.00 0.00 5,866,031.0081.600000

Base 9.699026 0.00 114.84 0.00 71,887.63

20 Oct 2010 25 Oct 2010 JPY/JP3 0.02PERSHING LLC

2,100.000 NHEG Local 785.285714 0.00 2,639.00 0.00 1,651,739.0081.135000

Base 9.678754 0.00 32.53 0.00 20,357.91

649586005 Total

76,623.00 0.000.0062,000.000 Local 47,964,954.00

Base 0.00 940.46 0.00 588,710.76

COMMON STOCK649602000 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDKOBE STEEL LTD

5,000.000 NHHJ Local 187.615400 0.00 375.00 0.00 938,452.0081.730000

Base 2.295551 0.00 4.59 0.00 11,482.34

COMMON STOCK649636008 01 Oct 2010 06 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDHITACHI KOKUSAI ELECTRIC INC

1,000.000 NHEH Local 624.500000 0.00 249.00 0.00 624,749.0083.310000

Base 7.496099 0.00 2.99 0.00 7,499.09

04 Oct 2010 07 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATED

14,000.000 NHEH Local 625.303000 0.00 3,501.00 0.00 8,757,743.0083.360000

Base 7.501236 0.00 42.00 0.00 105,059.30
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649636008 Total

3,750.00 0.000.0015,000.000 Local 9,382,492.00

Base 0.00 44.99 0.00 112,558.39

COMMON STOCK649668001 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDKONAMI CORP

100.000 NHHJ Local 1,455.190000 0.00 58.00 0.00 145,577.0081.730000

Base 17.804845 0.00 0.71 0.00 1,781.19

COMMON STOCK649670007 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDKONICA MINOLTA HOLDINGS INC

1,500.000 NHHJ Local 854.092000 0.00 512.00 0.00 1,281,650.0081.730000

Base 10.450165 0.00 6.26 0.00 15,681.51

COMMON STOCK649708005 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDJTEKT CORP

400.000 NHHJ Local 822.260000 0.00 131.00 0.00 329,035.0081.730000

Base 10.060688 0.00 1.60 0.00 4,025.88

COMMON STOCK649750007 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDKUBOTA CORP

2,000.000 NHHJ Local 767.544000 0.00 614.00 0.00 1,535,702.0081.730000

Base 9.391215 0.00 7.51 0.00 18,789.94

COMMON STOCK649766003 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDKURARAY CO LTD

300.000 NHHJ Local 1,091.520000 0.00 130.00 0.00 327,586.0081.730000

Base 13.355194 0.00 1.59 0.00 4,008.15

COMMON STOCK649796000 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDKURITA WATER INDUSTRIES LTD

100.000 NHHJ Local 2,254.070000 0.00 90.00 0.00 225,497.0081.730000

Base 27.579469 0.00 1.10 0.00 2,759.05

COMMON STOCK649926003 12 Oct 2010 15 Oct 2010 JPY/JP3 0.04MORGAN STANLEY CO INCORPORATEDKYOCERA CORP

400.000 NHHJ Local 8,255.642500 0.00 1,320.00 0.00 3,303,577.0081.730000

Base 101.011165 0.00 16.15 0.00 40,420.62
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COMMON STOCK649955002 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDKYOWA HAKKO KIRIN CO LTD

1,000.000 NHHJ Local 853.403000 0.00 341.00 0.00 853,744.0081.730000

Base 10.441735 0.00 4.17 0.00 10,445.91

COMMON STOCK649980000 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDKYUSHU ELECTRIC POWER CO INC

500.000 NHHJ Local 1,823.674000 0.00 364.00 0.00 912,201.0081.730000

Base 22.313398 0.00 4.45 0.00 11,161.15

COMMON STOCK650995905 29 Dec 2010 OPEN JPY/JP3 0.01CABRERA CAPITAL MARKETS LLCIMASEN ELECTRIC INDUSTRIAL

2,200.000 NHEH Local 1,213.318182 0.00 1,067.00 0.00 2,670,367.0081.905000

Base 14.813725 0.00 13.03 0.00 32,603.22

30 Dec 2010 OPEN JPY/JP3 0.01CABRERA CAPITAL MARKETS LLC

3,400.000 NHEH Local 1,214.235294 0.00 1,651.00 0.00 4,130,051.0081.680000

Base 14.865760 0.00 20.21 0.00 50,563.80

650995905 Total

2,718.00 0.000.005,600.000 Local 6,800,418.00

Base 0.00 33.24 0.00 83,167.02

COMMON STOCK651312902 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDTOKIO MARINE HOLDINGS INC

1,500.000 NHHJ Local 2,386.532000 0.00 1,431.00 0.00 3,581,229.0081.730000

Base 29.200196 0.00 17.51 0.00 43,817.80

COMMON STOCK652650904 13 Oct 2010 18 Oct 2010 JPY/JP3 0.01PERSHING LLCMARUBUN CORP

2,100.000 NHEG Local 351.941905 0.00 1,183.00 0.00 740,261.0081.820000

Base 4.301417 0.00 14.46 0.00 9,047.43

14 Oct 2010 19 Oct 2010 JPY/JP3 0.01PERSHING LLC

3,300.000 NHEG Local 352.533333 0.00 1,861.00 0.00 1,165,221.0081.450000

Base 4.328218 0.00 22.85 0.00 14,305.97
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15 Oct 2010 20 Oct 2010 JPY/JP3 0.01PERSHING LLC

5,000.000 NHEG Local 351.133400 0.00 2,809.00 0.00 1,758,476.0081.320000

Base 4.317922 0.00 34.54 0.00 21,624.15

18 Oct 2010 21 Oct 2010 JPY/JP3 0.01PERSHING LLC

3,000.000 NHEG Local 356.717000 0.00 1,712.00 0.00 1,071,863.0081.170000

Base 4.394690 0.00 21.09 0.00 13,205.16

19 Oct 2010 22 Oct 2010 JPY/JP3 0.01PERSHING LLC

1,900.000 NHEG Local 362.600000 0.00 1,103.00 0.00 690,043.0081.600000

Base 4.443627 0.00 13.52 0.00 8,456.41

20 Oct 2010 25 Oct 2010 JPY/JP3 0.01PERSHING LLC

3,000.000 NHEG Local 354.886667 0.00 1,703.00 0.00 1,066,363.0081.135000

Base 4.374027 0.00 20.99 0.00 13,143.07

22 Oct 2010 27 Oct 2010 JPY/JP3 0.01PERSHING LLC

5,700.000 NHEG Local 355.284386 0.00 3,240.00 0.00 2,028,361.0081.490000

Base 4.359853 0.00 39.76 0.00 24,890.92

25 Oct 2010 28 Oct 2010 JPY/JP3 0.01PERSHING LLC

2,500.000 NHEG Local 363.130400 0.00 1,453.00 0.00 909,279.0080.610000

Base 4.504781 0.00 18.03 0.00 11,279.98

27 Oct 2010 01 Nov 2010 JPY/JP3 0.01PERSHING LLC

7,400.000 NHEG Local 370.969865 0.00 4,392.00 0.00 2,749,569.0081.565000

Base 4.548150 0.00 53.85 0.00 33,710.16

29 Oct 2010 04 Nov 2010 JPY/JP3 0.01PERSHING LLC

11,300.000 NHEG Local 377.666726 0.00 6,828.00 0.00 4,274,462.0080.485000

Base 4.692386 0.00 84.84 0.00 53,108.80

01 Nov 2010 05 Nov 2010 JPY/JP3 0.01PERSHING LLC

9,600.000 NHEG Local 370.611146 0.00 5,693.00 0.00 3,563,560.0080.670000

Base 4.594163 0.00 70.57 0.00 44,174.54
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652650904 Total

31,977.00 0.000.0054,800.000 Local 20,017,458.00

Base 0.00 394.50 0.00 246,946.59

COMMON STOCK653420901 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDAEON MALL CO LTD

100.000 NHHJ Local 1,997.130000 0.00 79.00 0.00 199,792.0081.730000

Base 24.435703 0.00 0.97 0.00 2,444.54

COMMON STOCK654379908 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDJFE HOLDINGS INC

1,000.000 NHHJ Local 2,639.111000 0.00 1,055.00 0.00 2,640,166.0081.730000

Base 32.290603 0.00 12.91 0.00 32,303.51

COMMON STOCK655103000 12 Oct 2010 15 Oct 2010 JPY/JP3 0.02MORGAN STANLEY CO INCORPORATEDMABUCHI MOTOR CO LTD

100.000 NHHJ Local 4,295.000000 0.00 171.00 0.00 429,671.0081.730000

Base 52.551083 0.00 2.09 0.00 5,257.20

COMMON STOCK655580009 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDMAKITA CORP

200.000 NHHJ Local 2,658.425000 0.00 212.00 0.00 531,897.0081.730000

Base 32.526918 0.00 2.59 0.00 6,507.98

COMMON STOCK656302908 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDSUMITOMO MITSUI FINANCIAL GR

2,300.000 NHHJ Local 2,481.262174 0.00 2,282.00 0.00 5,709,185.0081.730000

Base 30.359258 0.00 27.92 0.00 69,854.22

COMMON STOCK656946001 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDMARUBENI CORP

3,000.000 NHHJ Local 525.269667 0.00 630.00 0.00 1,576,439.0081.730000

Base 6.426889 0.00 7.71 0.00 19,288.38

COMMON STOCK656952009 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDMARUI GROUP CO LTD

300.000 NHHJ Local 693.666667 0.00 83.00 0.00 208,183.0081.730000

Base 8.487296 0.00 1.02 0.00 2,547.20
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COMMON STOCK657270005 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDPANASONIC CORP

4,200.000 NHHJ Local 1,180.015714 0.00 1,982.00 0.00 4,958,048.0081.730000

Base 14.437975 0.00 24.25 0.00 60,663.75

COMMON STOCK659101901 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDMIZUHO FINANCIAL GROUP INC

29,000.000 NHHJ Local 125.915379 0.00 1,460.00 0.00 3,653,006.0081.730000

Base 1.540626 0.00 17.86 0.00 44,696.02

COMMON STOCK659180004 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDCREDIT SAISON CO LTD

200.000 NHHJ Local 1,193.000000 0.00 95.00 0.00 238,695.0081.730000

Base 14.596843 0.00 1.16 0.00 2,920.53

COMMON STOCK659672000 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDMITSUBISHI ESTATE CO LTD

2,000.000 NHHJ Local 1,501.236000 0.00 1,200.00 0.00 3,003,672.0081.730000

Base 18.368237 0.00 14.68 0.00 36,751.16

COMMON STOCK659678007 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDMITSUBISHI CORP

2,800.000 NHHJ Local 2,058.524643 0.00 2,305.00 0.00 5,766,174.0081.730000

Base 25.186892 0.00 28.20 0.00 70,551.50

COMMON STOCK659692008 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDMITSUBISHI GAS CHEMICAL CO

1,000.000 NHHJ Local 476.000000 0.00 190.00 0.00 476,190.0081.730000

Base 5.824055 0.00 2.32 0.00 5,826.38

COMMON STOCK659704001 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDMITSUBISHI ELECTRIC CORP

4,000.000 NHHJ Local 761.578500 0.00 1,218.00 0.00 3,047,532.0081.730000

Base 9.318225 0.00 14.90 0.00 37,287.80

COMMON STOCK659706006 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDMITSUBISHI HEAVY INDUSTRIES

7,000.000 NHHJ Local 306.735286 0.00 858.00 0.00 2,148,005.0081.730000

Base 3.753032 0.00 10.50 0.00 26,281.72
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COMMON STOCK659708002 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDMITSUBISHI MATERIALS CORP

2,000.000 NHHJ Local 254.096500 0.00 203.00 0.00 508,396.0081.730000

Base 3.108975 0.00 2.48 0.00 6,220.43

COMMON STOCK659734008 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDMITSUI MINING + SMELTING CO

1,000.000 NHHJ Local 253.000000 0.00 101.00 0.00 253,101.0081.730000

Base 3.095559 0.00 1.24 0.00 3,096.79

COMMON STOCK659736003 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDMITSUI CHEMICALS INC

3,000.000 NHHJ Local 234.333000 0.00 281.00 0.00 703,280.0081.730000

Base 2.867160 0.00 3.44 0.00 8,604.92

COMMON STOCK659740005 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDMITSUMI ELECTRIC CO LTD

300.000 NHHJ Local 1,363.000000 0.00 163.00 0.00 409,063.0081.730000

Base 16.676863 0.00 1.99 0.00 5,005.05

COMMON STOCK659758007 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDMITSUI OSK LINES LTD

2,000.000 NHHJ Local 525.821000 0.00 420.00 0.00 1,052,062.0081.730000

Base 6.433635 0.00 5.14 0.00 12,872.41

COMMON STOCK659760003 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDMITSUI FUDOSAN CO LTD

2,000.000 NHHJ Local 1,577.569000 0.00 1,262.00 0.00 3,156,400.0081.730000

Base 19.302202 0.00 15.44 0.00 38,619.85

COMMON STOCK659948905 10 Nov 2010 15 Nov 2010 JPY/JP3 0.01CREDIT SUISSE SECURITIES (USA) LLCULVAC INC

6,800.000 NHEH Local 1,753.982500 0.00 4,770.00 0.00 11,931,851.0082.530000

Base 21.252666 0.00 57.80 0.00 144,575.92

12 Nov 2010 17 Nov 2010 JPY/JP3 0.01CREDIT SUISSE SECURITIES (USA) LLC

6,200.000 NHEH Local 1,752.449677 0.00 4,345.00 0.00 10,869,533.0082.450000

Base 21.254696 0.00 52.70 0.00 131,831.81
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29 Nov 2010 02 Dec 2010 JPY/JP3 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,700.000 NHEH Local 1,973.695294 0.00 1,341.00 0.00 3,356,623.0084.350000

Base 23.398877 0.00 15.90 0.00 39,793.99

659948905 Total

10,456.00 0.000.0014,700.000 Local 26,158,007.00

Base 0.00 126.40 0.00 316,201.72

COMMON STOCK661040006 12 Oct 2010 15 Oct 2010 JPY/JP3 0.02MORGAN STANLEY CO INCORPORATEDMURATA MANUFACTURING CO LTD

500.000 NHHJ Local 4,430.136000 0.00 886.00 0.00 2,215,954.0081.730000

Base 54.204527 0.00 10.84 0.00 27,113.10

COMMON STOCK661650903 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDSEIKO EPSON CORP

600.000 NHHJ Local 1,305.746667 0.00 313.00 0.00 783,761.0081.730000

Base 15.976345 0.00 3.83 0.00 9,589.64

COMMON STOCK661950006 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDNGK INSULATORS LTD

1,000.000 NHHJ Local 1,451.037000 0.00 580.00 0.00 1,451,617.0081.730000

Base 17.754032 0.00 7.10 0.00 17,761.13

COMMON STOCK661960005 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDNGK SPARK PLUG CO LTD

1,000.000 NHHJ Local 1,124.000000 0.00 449.00 0.00 1,124,449.0081.730000

Base 13.752600 0.00 5.49 0.00 13,758.09

COMMON STOCK661964007 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDNHK SPRING CO LTD

1,000.000 NHHJ Local 640.000000 0.00 256.00 0.00 640,256.0081.730000

Base 7.830662 0.00 3.13 0.00 7,833.79

COMMON STOCK663150001 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDMIZUHO SECURITIES CO LTD

1,000.000 NHHJ Local 191.000000 0.00 76.00 0.00 191,076.0081.730000

Base 2.336963 0.00 0.93 0.00 2,337.89
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COMMON STOCK663955003 12 Oct 2010 15 Oct 2010 JPY/JP3 0.10MORGAN STANLEY CO INCORPORATEDNINTENDO CO LTD

200.000 NHHJ Local 20,890.000000 0.00 1,671.00 0.00 4,179,671.0081.730000

Base 255.597700 0.00 20.45 0.00 51,139.99

COMMON STOCK663972008 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDNISHI NIPPON CITY BANK LTD

1,000.000 NHHJ Local 241.357000 0.00 96.00 0.00 241,453.0081.730000

Base 2.953102 0.00 1.17 0.00 2,954.28

COMMON STOCK664038007 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDDENSO CORP

1,200.000 NHHJ Local 2,427.433333 0.00 1,165.00 0.00 2,914,085.0081.730000

Base 29.700640 0.00 14.25 0.00 35,655.02

COMMON STOCK664040003 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDNEC CORP

10,000.000 NHHJ Local 229.589000 0.00 918.00 0.00 2,296,808.0081.730000

Base 2.809115 0.00 11.23 0.00 28,102.39

COMMON STOCK664054004 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDTAIYO NIPPON SANSO CORP

1,000.000 NHHJ Local 722.000000 0.00 288.00 0.00 722,288.0081.730000

Base 8.833965 0.00 3.52 0.00 8,837.49

COMMON STOCK664068004 12 Oct 2010 15 Oct 2010 JPY/JP3 0.03MORGAN STANLEY CO INCORPORATEDNIDEC CORP

200.000 NHHJ Local 6,975.545000 0.00 558.00 0.00 1,395,667.0081.730000

Base 85.348648 0.00 6.83 0.00 17,076.56

COMMON STOCK664074002 01 Oct 2010 06 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDNIPPON FLOUR MILLS CO LTD

3,000.000 NHEH Local 428.000000 0.00 513.00 0.00 1,284,513.0083.310000

Base 5.137438 0.00 6.16 0.00 15,418.47

04 Oct 2010 07 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATED

9,000.000 NHEH Local 424.080000 0.00 1,526.00 0.00 3,818,246.0083.360000

Base 5.087332 0.00 18.31 0.00 45,804.29
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664074002 Total

2,039.00 0.000.0012,000.000 Local 5,102,759.00

Base 0.00 24.47 0.00 61,222.76

COMMON STOCK664076007 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDNIPPON MEAT PACKERS INC

1,000.000 NHHJ Local 1,051.000000 0.00 420.00 0.00 1,051,420.0081.730000

Base 12.859415 0.00 5.14 0.00 12,864.55

COMMON STOCK664137007 12 Oct 2010 15 Oct 2010 JPY/JP3 0.02MORGAN STANLEY CO INCORPORATEDNIPPON TELEGRAPH + TELEPHONE

1,500.000 NHHJ Local 3,682.064667 0.00 2,209.00 0.00 5,525,306.0081.730000

Base 45.051568 0.00 27.03 0.00 67,604.38

COMMON STOCK664144003 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDNIPPON SHEET GLASS CO LTD

1,000.000 NHHJ Local 178.000000 0.00 71.00 0.00 178,071.0081.730000

Base 2.177903 0.00 0.87 0.00 2,178.77

COMMON STOCK664154002 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDNSK LTD

1,000.000 NHHJ Local 607.609000 0.00 243.00 0.00 607,852.0081.730000

Base 7.434345 0.00 2.97 0.00 7,437.32

COMMON STOCK664158003 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDNISSAN CHEMICAL INDUSTRIES

100.000 NHHJ Local 985.000000 0.00 39.00 0.00 98,539.0081.730000

Base 12.051878 0.00 0.48 0.00 1,205.66

COMMON STOCK664164001 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDNISSHIN STEEL CO LTD

1,000.000 NHHJ Local 155.000000 0.00 62.00 0.00 155,062.0081.730000

Base 1.896488 0.00 0.76 0.00 1,897.25

COMMON STOCK664176005 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDNISSIN FOODS HOLDINGS CO LTD

100.000 NHHJ Local 2,971.000000 0.00 118.00 0.00 297,218.0081.730000

Base 36.351401 0.00 1.44 0.00 3,636.58
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COMMON STOCK664180007 12 Oct 2010 15 Oct 2010 JPY/JP3 0.02MORGAN STANLEY CO INCORPORATEDNITTO DENKO CORP

300.000 NHHJ Local 3,106.096667 0.00 372.00 0.00 932,201.0081.730000

Base 38.004364 0.00 4.55 0.00 11,405.86

COMMON STOCK664212008 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDNIPPON EXPRESS CO LTD

2,000.000 NHHJ Local 319.500000 0.00 255.00 0.00 639,255.0081.730000

Base 3.909213 0.00 3.12 0.00 7,821.55

COMMON STOCK664232006 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDNIKON CORP

500.000 NHHJ Local 1,589.732000 0.00 317.00 0.00 795,183.0081.730000

Base 19.451022 0.00 3.88 0.00 9,729.39

COMMON STOCK664238003 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDYAMAHA CORP

100.000 NHHJ Local 1,024.000000 0.00 40.00 0.00 102,440.0081.730000

Base 12.529059 0.00 0.49 0.00 1,253.40

COMMON STOCK664240009 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDMINEBEA CO LTD

1,000.000 NHHJ Local 430.452000 0.00 172.00 0.00 430,624.0081.730000

Base 5.266756 0.00 2.10 0.00 5,268.86

COMMON STOCK664242005 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDNOK CORP

300.000 NHHJ Local 1,345.330000 0.00 161.00 0.00 403,760.0081.730000

Base 16.460663 0.00 1.97 0.00 4,940.17

COMMON STOCK664256005 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDNIPPON STEEL CORP

10,000.000 NHHJ Local 275.738800 0.00 1,102.00 0.00 2,758,490.0081.730000

Base 3.373777 0.00 13.48 0.00 33,751.25

COMMON STOCK664266004 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDNIPPON ELECTRIC GLASS CO LTD

1,000.000 NHHJ Local 1,119.238000 0.00 447.00 0.00 1,119,685.0081.730000

Base 13.694335 0.00 5.47 0.00 13,699.80
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COMMON STOCK664280005 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDHITACHI HIGH TECHNOLOGIES CO

200.000 NHHJ Local 1,533.000000 0.00 122.00 0.00 306,722.0081.730000

Base 18.756882 0.00 1.49 0.00 3,752.87

COMMON STOCK664290004 01 Oct 2010 06 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDNISSAN SHATAI CO LTD

5,000.000 NHEH Local 595.428600 0.00 1,190.00 0.00 2,978,333.0083.310000

Base 7.147144 0.00 14.28 0.00 35,750.01

04 Oct 2010 07 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATED

19,000.000 NHEH Local 604.437474 0.00 4,593.00 0.00 11,488,905.0083.360000

Base 7.250929 0.00 55.10 0.00 137,822.76

664290004 Total

5,783.00 0.000.0024,000.000 Local 14,467,238.00

Base 0.00 69.38 0.00 173,572.77

COMMON STOCK664310000 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDNOMURA HOLDINGS INC

7,600.000 NHHJ Local 439.581447 0.00 1,336.00 0.00 3,342,155.0081.730000

Base 5.378459 0.00 16.35 0.00 40,892.63

COMMON STOCK664480902 12 Oct 2010 15 Oct 2010 JPY/JP3 0.03MORGAN STANLEY CO INCORPORATEDNITORI HOLDINGS CO LTD

100.000 NHHJ Local 6,620.000000 0.00 264.00 0.00 662,264.0081.730000

Base 80.998409 0.00 3.23 0.00 8,103.07

COMMON STOCK664889904 12 Oct 2010 15 Oct 2010 JPY/JP3 0.04MORGAN STANLEY CO INCORPORATEDORIENTAL LAND CO LTD

300.000 NHHJ Local 7,663.323333 0.00 919.00 0.00 2,299,916.0081.730000

Base 93.763897 0.00 11.24 0.00 28,140.41

COMMON STOCK665118006 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDNTN CORP

1,000.000 NHHJ Local 375.000000 0.00 150.00 0.00 375,150.0081.730000

Base 4.588278 0.00 1.84 0.00 4,590.11
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COMMON STOCK665610002 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDODAKYU ELECTRIC RAILWAY CO

1,000.000 NHHJ Local 760.079000 0.00 304.00 0.00 760,383.0081.730000

Base 9.299878 0.00 3.72 0.00 9,303.60

COMMON STOCK665640009 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDOBAYASHI CORP

1,000.000 NHHJ Local 346.000000 0.00 138.00 0.00 346,138.0081.730000

Base 4.233452 0.00 1.69 0.00 4,235.14

COMMON STOCK665770004 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDOJI PAPER CO LTD

1,000.000 NHHJ Local 377.613000 0.00 151.00 0.00 377,764.0081.730000

Base 4.620250 0.00 1.85 0.00 4,622.10

COMMON STOCK665880001 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDOLYMPUS CORP

400.000 NHHJ Local 2,228.195000 0.00 356.00 0.00 891,634.0081.730000

Base 27.262878 0.00 4.36 0.00 10,909.51

COMMON STOCK665942009 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDOMRON CORP

700.000 NHHJ Local 1,886.278571 0.00 528.00 0.00 1,320,923.0081.730000

Base 23.079390 0.00 6.46 0.00 16,162.03

COMMON STOCK666010004 12 Oct 2010 15 Oct 2010 JPY/JP3 0.02MORGAN STANLEY CO INCORPORATEDONO PHARMACEUTICAL CO LTD

100.000 NHHJ Local 3,533.610000 0.00 141.00 0.00 353,502.0081.730000

Base 43.235165 0.00 1.73 0.00 4,325.24

COMMON STOCK666020003 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDTAIHEIYO CEMENT CORP

1,000.000 NHHJ Local 107.000000 0.00 42.00 0.00 107,042.0081.730000

Base 1.309189 0.00 0.51 0.00 1,309.70

COMMON STOCK666114004 12 Oct 2010 15 Oct 2010 JPY/JP3 0.03MORGAN STANLEY CO INCORPORATEDORIX CORP

230.000 NHHJ Local 7,054.782609 0.00 649.00 0.00 1,623,249.0081.730000

Base 86.318153 0.00 7.94 0.00 19,861.12
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COMMON STOCK666176003 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDOSAKA GAS CO LTD

2,000.000 NHHJ Local 284.487500 0.00 227.00 0.00 569,202.0081.730000

Base 3.480821 0.00 2.78 0.00 6,964.42

COMMON STOCK667979900 22 Nov 2010 26 Nov 2010 JPY/JP3 0.02NOMURA SECURITIES INTERNATIONAL INCCENTURY TOKYO LEASING CORP

15,400.000 NHEG Local 1,223.862273 0.00 30,156.00 0.00 18,877,635.0083.475000

Base 14.661423 0.00 361.26 0.00 226,147.17

COMMON STOCK668359904 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDHOKUHOKU FINANCIAL GROUP INC

2,000.000 NHHJ Local 154.455500 0.00 123.00 0.00 309,034.0081.730000

Base 1.889826 0.00 1.50 0.00 3,781.16

COMMON STOCK668721905 12 Oct 2010 15 Oct 2010 JPY/JP3 0.02MORGAN STANLEY CO INCORPORATEDALFRESA HOLDINGS CORP

100.000 NHHJ Local 3,465.000000 0.00 138.00 0.00 346,638.0081.730000

Base 42.395693 0.00 1.69 0.00 4,241.26

COMMON STOCK671169902 12 Oct 2010 15 Oct 2010 JPY/JP3 0.02MORGAN STANLEY CO INCORPORATEDJAPAN PETROLEUM EXPLORATION

400.000 NHHJ Local 3,222.500000 0.00 515.00 0.00 1,289,515.0081.730000

Base 39.428606 0.00 6.30 0.00 15,777.74

COMMON STOCK672911906 05 Oct 2010 08 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDRICOH LEASING CO LTD

1,400.000 NHEH Local 2,133.142857 0.00 1,194.00 0.00 2,987,594.0083.180000

Base 25.644901 0.00 14.35 0.00 35,917.22

COMMON STOCK673093902 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDSHINSEI BANK LTD

3,000.000 NHHJ Local 71.333000 0.00 85.00 0.00 214,084.0081.730000

Base 0.872788 0.00 1.04 0.00 2,619.41

COMMON STOCK673822003 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDRICOH CO LTD

2,000.000 NHHJ Local 1,230.426000 0.00 984.00 0.00 2,461,836.0081.730000

Base 15.054766 0.00 12.04 0.00 30,121.57
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COMMON STOCK674429907 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDT+D HOLDINGS INC

400.000 NHHJ Local 1,721.582500 0.00 275.00 0.00 688,908.0081.730000

Base 21.064266 0.00 3.36 0.00 8,429.07

COMMON STOCK674720008 12 Oct 2010 15 Oct 2010 JPY/JP3 0.03MORGAN STANLEY CO INCORPORATEDROHM CO LTD

500.000 NHHJ Local 5,417.624000 0.00 1,083.00 0.00 2,709,895.0081.730000

Base 66.286847 0.00 13.25 0.00 33,156.67

COMMON STOCK676290000 13 Oct 2010 18 Oct 2010 JPY/JP3 0.01NOMURA SECURITIES INTERNATIONAL INCRYOBI LTD

19,000.000 NHEG Local 294.634421 0.00 8,957.00 0.00 5,607,011.0081.820000

Base 3.601007 0.00 109.47 0.00 68,528.61

14 Oct 2010 19 Oct 2010 JPY/JP3 0.01NOMURA SECURITIES INTERNATIONAL INC

13,000.000 NHEG Local 300.106615 0.00 6,242.00 0.00 3,907,628.0081.450000

Base 3.684550 0.00 76.64 0.00 47,975.79

15 Oct 2010 20 Oct 2010 JPY/JP3 0.01NOMURA SECURITIES INTERNATIONAL INC

9,000.000 NHEG Local 297.638667 0.00 4,286.00 0.00 2,683,034.0081.320000

Base 3.660092 0.00 52.71 0.00 32,993.53

18 Oct 2010 21 Oct 2010 JPY/JP3 0.01NOMURA SECURITIES INTERNATIONAL INC

11,000.000 NHEG Local 302.069636 0.00 5,316.00 0.00 3,328,082.0081.170000

Base 3.721444 0.00 65.49 0.00 41,001.38

19 Oct 2010 22 Oct 2010 JPY/JP3 0.01NOMURA SECURITIES INTERNATIONAL INC

13,000.000 NHEG Local 309.116923 0.00 6,430.00 0.00 4,024,950.0081.600000

Base 3.788198 0.00 78.80 0.00 49,325.37

20 Oct 2010 25 Oct 2010 JPY/JP3 0.01NOMURA SECURITIES INTERNATIONAL INC

15,000.000 NHEG Local 310.075133 0.00 7,442.00 0.00 4,658,569.0081.135000

Base 3.821719 0.00 91.72 0.00 57,417.50
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22 Oct 2010 27 Oct 2010 JPY/JP3 0.01NOMURA SECURITIES INTERNATIONAL INC

13,000.000 NHEG Local 300.604923 0.00 6,253.00 0.00 3,914,117.0081.490000

Base 3.688857 0.00 76.73 0.00 48,031.87

25 Oct 2010 28 Oct 2010 JPY/JP3 0.01NOMURA SECURITIES INTERNATIONAL INC

20,000.000 NHEG Local 300.826400 0.00 9,626.00 0.00 6,026,154.0080.610000

Base 3.731874 0.00 119.41 0.00 74,756.90

26 Oct 2010 29 Oct 2010 JPY/JP3 0.01NOMURA SECURITIES INTERNATIONAL INC

15,000.000 NHEG Local 311.188933 0.00 7,468.00 0.00 4,675,302.0081.290000

Base 3.828133 0.00 91.87 0.00 57,513.86

27 Oct 2010 01 Nov 2010 JPY/JP3 0.01NOMURA SECURITIES INTERNATIONAL INC

32,000.000 NHEG Local 310.631313 0.00 15,904.00 0.00 9,956,106.0081.565000

Base 3.808390 0.00 194.99 0.00 122,063.46

676290000 Total

77,924.00 0.000.00160,000.000 Local 48,780,953.00

Base 0.00 957.83 0.00 599,608.27

COMMON STOCK676396005 12 Oct 2010 15 Oct 2010 JPY/JP3 0.06MORGAN STANLEY CO INCORPORATEDSMC CORP

100.000 NHHJ Local 11,920.000000 0.00 476.00 0.00 1,192,476.0081.730000

Base 145.846079 0.00 5.82 0.00 14,590.43

COMMON STOCK677062903 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDSOFTBANK CORP

1,500.000 NHHJ Local 2,677.635333 0.00 1,606.00 0.00 4,018,059.0081.730000

Base 32.761964 0.00 19.65 0.00 49,162.60

COMMON STOCK677518003 22 Nov 2010 26 Nov 2010 JPY/JP3 0.01NOMURA SECURITIES INTERNATIONAL INCSANDEN CORP

119,000.000 NHEG Local 292.076403 0.00 55,611.00 0.00 34,812,703.0083.475000

Base 3.498969 0.00 666.20 0.00 417,043.46
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COMMON STOCK677543001 12 Oct 2010 15 Oct 2010 JPY/JP3 0.02MORGAN STANLEY CO INCORPORATEDSANKYO CO LTD

100.000 NHHJ Local 4,405.000000 0.00 176.00 0.00 440,676.0081.730000

Base 53.896978 0.00 2.15 0.00 5,391.85

COMMON STOCK677636003 29 Dec 2010 OPEN JPY/JP3CABRERA CAPITAL MARKETS LLCSANSHIN ELECTRONICS CO LTD

3,500.000 NHEH Local 674.114286 0.00 943.00 0.00 2,360,343.0081.905000

Base 8.230441 0.00 11.51 0.00 28,818.06

30 Dec 2010 OPEN JPY/JP3CABRERA CAPITAL MARKETS LLC

3,600.000 NHEH Local 672.610833 0.00 968.00 0.00 2,422,367.0081.680000

Base 8.234707 0.00 11.85 0.00 29,656.79

677636003 Total

1,911.00 0.000.007,100.000 Local 4,782,710.00

Base 0.00 23.36 0.00 58,474.85

COMMON STOCK678209909 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDMEDIPAL HOLDINGS CORP

200.000 NHHJ Local 965.635000 0.00 77.00 0.00 193,204.0081.730000

Base 11.814939 0.00 0.94 0.00 2,363.93

COMMON STOCK679159004 12 Oct 2010 15 Oct 2010 JPY/JP3 0.02MORGAN STANLEY CO INCORPORATEDSECOM CO LTD

400.000 NHHJ Local 3,852.575000 0.00 616.00 0.00 1,541,646.0081.730000

Base 47.137832 0.00 7.54 0.00 18,862.67

COMMON STOCK679382002 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDSEKISUI CHEMICAL CO LTD

1,000.000 NHHJ Local 521.000000 0.00 208.00 0.00 521,208.0081.730000

Base 6.374648 0.00 2.54 0.00 6,377.19

COMMON STOCK679390005 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDSEKISUI HOUSE LTD

1,000.000 NHHJ Local 790.880000 0.00 316.00 0.00 791,196.0081.730000

Base 9.676740 0.00 3.87 0.00 9,680.61
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COMMON STOCK680060001 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDSHARP CORP

2,000.000 NHHJ Local 836.667500 0.00 669.00 0.00 1,674,004.0081.730000

Base 10.236969 0.00 8.19 0.00 20,482.12

COMMON STOCK680403003 12 Oct 2010 15 Oct 2010 JPY/JP3 0.04MORGAN STANLEY CO INCORPORATEDSHIMAMURA CO LTD

100.000 NHHJ Local 7,746.000000 0.00 309.00 0.00 774,909.0081.730000

Base 94.775480 0.00 3.78 0.00 9,481.33

COMMON STOCK680436003 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDSHIMADZU CORP

1,000.000 NHHJ Local 676.000000 0.00 270.00 0.00 676,270.0081.730000

Base 8.271137 0.00 3.30 0.00 8,274.44

COMMON STOCK680440005 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDSHIMIZU CORP

1,000.000 NHHJ Local 333.000000 0.00 133.00 0.00 333,133.0081.730000

Base 4.074391 0.00 1.63 0.00 4,076.02

COMMON STOCK680458007 12 Oct 2010 15 Oct 2010 JPY/JP3 0.02MORGAN STANLEY CO INCORPORATEDSHIN ETSU CHEMICAL CO LTD

900.000 NHHJ Local 4,356.932222 0.00 1,568.00 0.00 3,922,807.0081.730000

Base 53.308849 0.00 19.19 0.00 47,997.15

COMMON STOCK680468006 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDSHIONOGI + CO LTD

600.000 NHHJ Local 1,527.238333 0.00 366.00 0.00 916,709.0081.730000

Base 18.686386 0.00 4.48 0.00 11,216.31

COMMON STOCK680482007 12 Oct 2010 15 Oct 2010 JPY/JP3 0.02MORGAN STANLEY CO INCORPORATEDSHIMANO INC

100.000 NHHJ Local 4,384.180000 0.00 175.00 0.00 438,593.0081.730000

Base 53.642237 0.00 2.14 0.00 5,366.36

COMMON STOCK680492006 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDSHINKO ELECTRIC INDUSTRIES

500.000 NHHJ Local 915.000000 0.00 183.00 0.00 457,683.0081.730000

Base 11.195399 0.00 2.24 0.00 5,599.94
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COMMON STOCK680526001 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDSHISEIDO CO LTD

700.000 NHHJ Local 1,738.002857 0.00 486.00 0.00 1,217,088.0081.730000

Base 21.265176 0.00 5.95 0.00 14,891.57

COMMON STOCK680532009 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDSHIZUOKA BANK LTD/THE

1,000.000 NHHJ Local 741.801000 0.00 296.00 0.00 742,097.0081.730000

Base 9.076239 0.00 3.62 0.00 9,079.86

COMMON STOCK680546009 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDSHOWA DENKO K K

2,000.000 NHHJ Local 156.500000 0.00 125.00 0.00 313,125.0081.730000

Base 1.914842 0.00 1.53 0.00 3,831.21

COMMON STOCK680554003 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDSHOWA SHELL SEKIYU KK

3,200.000 NHHJ Local 639.593750 0.00 818.00 0.00 2,047,518.0081.730000

Base 7.825691 0.00 10.01 0.00 25,052.22

COMMON STOCK682150008 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDSONY CORP

1,900.000 NHHJ Local 2,615.321579 0.00 1,987.00 0.00 4,971,098.0081.730000

Base 31.999530 0.00 24.31 0.00 60,823.42

COMMON STOCK684110000 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDSTANLEY ELECTRIC CO LTD

200.000 NHHJ Local 1,324.500000 0.00 105.00 0.00 265,005.0081.730000

Base 16.205800 0.00 1.28 0.00 3,242.44

COMMON STOCK685856007 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDSUMITOMO CHEMICAL CO LTD

3,000.000 NHHJ Local 348.188333 0.00 417.00 0.00 1,044,982.0081.730000

Base 4.260227 0.00 5.10 0.00 12,785.78

COMMON STOCK685870008 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDSUMITOMO ELECTRIC INDUSTRIES

1,300.000 NHHJ Local 1,029.016154 0.00 535.00 0.00 1,338,256.0081.730000

Base 12.590434 0.00 6.55 0.00 16,374.11



Prepared by State StreetPage 270

Purchase Report by Report Date
Composite

to April 18, 2011View Date:December 31, 2010October 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

COMMON STOCK685873002 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDSUMITOMO HEAVY INDUSTRIES

1,000.000 NHHJ Local 458.074000 0.00 183.00 0.00 458,257.0081.730000

Base 5.604723 0.00 2.24 0.00 5,606.96

COMMON STOCK685882003 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDSUMITOMO METAL INDUSTRIES

7,000.000 NHHJ Local 200.953571 0.00 562.00 0.00 1,407,237.0081.730000

Base 2.458749 0.00 6.88 0.00 17,218.12

COMMON STOCK685884009 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDSUMITOMO METAL MINING CO LTD

1,000.000 NHHJ Local 1,381.096000 0.00 552.00 0.00 1,381,648.0081.730000

Base 16.898275 0.00 6.75 0.00 16,905.03

COMMON STOCK685890006 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDSUMITOMO REALTY + DEVELOPMNT

1,000.000 NHHJ Local 1,836.582000 0.00 734.00 0.00 1,837,316.0081.730000

Base 22.471332 0.00 8.98 0.00 22,480.31

COMMON STOCK685894008 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDSUMITOMO CORP

1,700.000 NHHJ Local 1,111.274118 0.00 755.00 0.00 1,889,921.0081.730000

Base 13.596894 0.00 9.24 0.00 23,123.96

COMMON STOCK685899007 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDSUMITOMO RUBBER INDUSTRIES

500.000 NHHJ Local 809.400000 0.00 161.00 0.00 404,861.0081.730000

Base 9.903340 0.00 1.97 0.00 4,953.64

COMMON STOCK685900003 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDSUMITOMO TRUST + BANKING CO

3,000.000 NHHJ Local 463.903667 0.00 556.00 0.00 1,392,267.0081.730000

Base 5.676051 0.00 6.80 0.00 17,034.96

COMMON STOCK686432006 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDSURUGA BANK LTD

1,000.000 NHHJ Local 757.000000 0.00 302.00 0.00 757,302.0081.730000

Base 9.262205 0.00 3.70 0.00 9,265.90
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COMMON STOCK686550005 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDSUZUKI MOTOR CORP

1,300.000 NHHJ Local 1,917.780000 0.00 997.00 0.00 2,494,111.0081.730000

Base 23.464823 0.00 12.20 0.00 30,516.47

COMMON STOCK686556903 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDSUZUKEN CO LTD

100.000 NHHJ Local 2,671.000000 0.00 106.00 0.00 267,206.0081.730000

Base 32.680778 0.00 1.30 0.00 3,269.37

COMMON STOCK686913005 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDTHK CO LTD

300.000 NHHJ Local 1,606.556667 0.00 192.00 0.00 482,159.0081.730000

Base 19.656878 0.00 2.35 0.00 5,899.41

COMMON STOCK686930009 12 Oct 2010 15 Oct 2010 JPY/JP3 0.02MORGAN STANLEY CO INCORPORATEDTDK CORP

300.000 NHHJ Local 4,692.360000 0.00 563.00 0.00 1,408,271.0081.730000

Base 57.412945 0.00 6.89 0.00 17,230.77

COMMON STOCK687010009 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDTAISEI CORP

1,000.000 NHHJ Local 178.785000 0.00 71.00 0.00 178,856.0081.730000

Base 2.187508 0.00 0.87 0.00 2,188.38

COMMON STOCK687014001 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDTAISHO PHARMACEUTICAL CO LTD

1,000.000 NHHJ Local 1,626.204000 0.00 650.00 0.00 1,626,854.0081.730000

Base 19.897272 0.00 7.95 0.00 19,905.22

COMMON STOCK687040006 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDTAKASHIMAYA CO LTD

1,000.000 NHHJ Local 713.000000 0.00 285.00 0.00 713,285.0081.730000

Base 8.723847 0.00 3.49 0.00 8,727.33

COMMON STOCK687044008 12 Oct 2010 15 Oct 2010 JPY/JP3 0.02MORGAN STANLEY CO INCORPORATEDTAKEDA PHARMACEUTICAL CO LTD

1,800.000 NHHJ Local 3,862.939444 0.00 2,781.00 0.00 6,956,072.0081.730000

Base 47.264645 0.00 34.03 0.00 85,110.39
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COMMON STOCK687049007 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDADVANTEST CORP

800.000 NHHJ Local 1,688.532500 0.00 540.00 0.00 1,351,366.0081.730000

Base 20.659886 0.00 6.61 0.00 16,534.52

COMMON STOCK687098004 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDMITSUBISHI TANABE PHARMA

1,000.000 NHHJ Local 1,345.965000 0.00 538.00 0.00 1,346,503.0081.730000

Base 16.468433 0.00 6.58 0.00 16,475.02

COMMON STOCK688050004 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDTEIJIN LTD

1,000.000 NHHJ Local 289.000000 0.00 115.00 0.00 289,115.0081.730000

Base 3.536033 0.00 1.41 0.00 3,537.44

COMMON STOCK688507003 12 Oct 2010 15 Oct 2010 JPY/JP3 0.02MORGAN STANLEY CO INCORPORATEDTERUMO CORP

400.000 NHHJ Local 4,276.555000 0.00 684.00 0.00 1,711,306.0081.730000

Base 52.325401 0.00 8.37 0.00 20,938.53

COMMON STOCK689488005 29 Dec 2010 OPEN JPY/JP3CABRERA CAPITAL MARKETS LLCTOSHIBA TEC CORP

33,000.000 NHEH Local 388.909091 0.00 5,133.00 0.00 12,839,133.0081.905000

Base 4.748295 0.00 62.67 0.00 156,756.40

COMMON STOCK689508000 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDTOKYU LAND CORP

1,000.000 NHHJ Local 376.193000 0.00 150.00 0.00 376,343.0081.730000

Base 4.602875 0.00 1.84 0.00 4,604.71

COMMON STOCK689516003 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDTOBU RAILWAY CO LTD

1,000.000 NHHJ Local 472.352000 0.00 188.00 0.00 472,540.0081.730000

Base 5.779420 0.00 2.30 0.00 5,781.72

COMMON STOCK689518009 29 Dec 2010 OPEN JPY/JP3CABRERA CAPITAL MARKETS LLCTOEI CO LTD

37,000.000 NHEH Local 390.351378 0.00 5,777.00 0.00 14,448,778.0081.905000

Base 4.765904 0.00 70.53 0.00 176,408.99
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COMMON STOCK689520005 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDTOHO CO LTD

100.000 NHHJ Local 1,294.000000 0.00 51.00 0.00 129,451.0081.730000

Base 15.832620 0.00 0.62 0.00 1,583.89

COMMON STOCK689526002 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDTOHOKU ELECTRIC POWER CO INC

600.000 NHHJ Local 1,755.710000 0.00 421.00 0.00 1,053,847.0081.730000

Base 21.481830 0.00 5.15 0.00 12,894.25

COMMON STOCK689540003 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDTOKYO ELECTRIC POWER CO INC

2,400.000 NHHJ Local 1,913.555833 0.00 1,837.00 0.00 4,594,371.0081.730000

Base 23.413139 0.00 22.48 0.00 56,214.01

COMMON STOCK689542009 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDTOKYO TATEMONO CO LTD

1,000.000 NHHJ Local 340.451000 0.00 136.00 0.00 340,587.0081.730000

Base 4.165557 0.00 1.66 0.00 4,167.22

COMMON STOCK689544005 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDTOKYO GAS CO LTD

4,000.000 NHHJ Local 354.862000 0.00 567.00 0.00 1,420,015.0081.730000

Base 4.341882 0.00 6.94 0.00 17,374.46

COMMON STOCK689567006 12 Oct 2010 15 Oct 2010 JPY/JP3 0.02MORGAN STANLEY CO INCORPORATEDTOKYO ELECTRON LTD

600.000 NHHJ Local 4,518.986667 0.00 1,084.00 0.00 2,712,476.0081.730000

Base 55.291651 0.00 13.26 0.00 33,188.25

COMMON STOCK689576007 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDTOKUYAMA CORPORATION

1,000.000 NHHJ Local 430.000000 0.00 172.00 0.00 430,172.0081.730000

Base 5.261226 0.00 2.10 0.00 5,263.33

COMMON STOCK689587004 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDTOKYO STEEL MFG CO LTD

200.000 NHHJ Local 997.000000 0.00 79.00 0.00 199,479.0081.730000

Base 12.198703 0.00 0.97 0.00 2,440.71
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COMMON STOCK689654002 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDTOKYU CORP

2,000.000 NHHJ Local 366.442000 0.00 293.00 0.00 733,177.0081.730000

Base 4.483568 0.00 3.58 0.00 8,970.72

COMMON STOCK689702009 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDTOPPAN PRINTING CO LTD

1,000.000 NHHJ Local 652.578000 0.00 261.00 0.00 652,839.0081.730000

Base 7.984559 0.00 3.19 0.00 7,987.75

COMMON STOCK689714004 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDTORAY INDUSTRIES INC

3,000.000 NHHJ Local 468.370000 0.00 562.00 0.00 1,405,672.0081.730000

Base 5.730699 0.00 6.88 0.00 17,198.97

COMMON STOCK689721009 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDTOSHIBA CORP

10,000.000 NHHJ Local 410.416200 0.00 1,641.00 0.00 4,105,803.0081.730000

Base 5.021610 0.00 20.08 0.00 50,236.18

COMMON STOCK689746006 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDTOTO LTD

1,000.000 NHHJ Local 579.000000 0.00 231.00 0.00 579,231.0081.730000

Base 7.084302 0.00 2.83 0.00 7,087.13

COMMON STOCK689996007 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDTOYO SUISAN KAISHA LTD

1,000.000 NHHJ Local 1,706.000000 0.00 682.00 0.00 1,706,682.0081.730000

Base 20.873608 0.00 8.34 0.00 20,881.95

COMMON STOCK690021001 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDJS GROUP CORP

400.000 NHHJ Local 1,504.832500 0.00 240.00 0.00 602,173.0081.730000

Base 18.412242 0.00 2.94 0.00 7,367.83

COMMON STOCK690026000 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDTOYO SEIKAN KAISHA LTD

200.000 NHHJ Local 1,451.000000 0.00 116.00 0.00 290,316.0081.730000

Base 17.753579 0.00 1.42 0.00 3,552.14
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COMMON STOCK690028006 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDTOSOH CORP

1,000.000 NHHJ Local 235.000000 0.00 94.00 0.00 235,094.0081.730000

Base 2.875321 0.00 1.15 0.00 2,876.47

COMMON STOCK690030002 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDMAZDA MOTOR CORP

4,000.000 NHHJ Local 211.688000 0.00 338.00 0.00 847,090.0081.730000

Base 2.590089 0.00 4.14 0.00 10,364.49

COMMON STOCK690054002 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDTOYOTA INDUSTRIES CORP

500.000 NHHJ Local 2,217.758000 0.00 443.00 0.00 1,109,322.0081.730000

Base 27.135177 0.00 5.42 0.00 13,573.01

COMMON STOCK690055009 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDTOYODA GOSEI CO LTD

100.000 NHHJ Local 1,805.140000 0.00 72.00 0.00 180,586.0081.730000

Base 22.086627 0.00 0.88 0.00 2,209.54

COMMON STOCK690058003 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDTOYOTA TSUSHO CORP

500.000 NHHJ Local 1,301.718000 0.00 260.00 0.00 651,119.0081.730000

Base 15.927052 0.00 3.18 0.00 7,966.71

COMMON STOCK690059902 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDTOYOTA BOSHOKU CORP

300.000 NHHJ Local 1,397.666667 0.00 167.00 0.00 419,467.0081.730000

Base 17.101024 0.00 2.04 0.00 5,132.35

COMMON STOCK691070007 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDUBE INDUSTRIES LTD

1,000.000 NHHJ Local 191.000000 0.00 76.00 0.00 191,076.0081.730000

Base 2.336963 0.00 0.93 0.00 2,337.89

COMMON STOCK691898001 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDUSHIO INC

100.000 NHHJ Local 1,462.000000 0.00 58.00 0.00 146,258.0081.730000

Base 17.888168 0.00 0.71 0.00 1,789.53
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COMMON STOCK695799908 12 Oct 2010 15 Oct 2010 JPY/JP3 1.50MORGAN STANLEY CO INCORPORATEDWEST JAPAN RAILWAY CO

3.000 NHHJ Local 307,257.000000 0.00 368.00 0.00 922,139.0081.730000

Base 3,759.415147 0.00 4.50 0.00 11,282.75

COMMON STOCK698502002 12 Oct 2010 15 Oct 2010 JPY/JP3 0.03MORGAN STANLEY CO INCORPORATEDYAMADA DENKI CO LTD

190.000 NHHJ Local 5,218.136842 0.00 396.00 0.00 991,842.0081.730000

Base 63.846040 0.00 4.85 0.00 12,135.59

COMMON STOCK698511003 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDYAKULT HONSHA CO LTD

200.000 NHHJ Local 2,457.570000 0.00 196.00 0.00 491,710.0081.730000

Base 30.069375 0.00 2.40 0.00 6,016.27

COMMON STOCK698526001 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDYAMAHA MOTOR CO LTD

600.000 NHHJ Local 1,242.116667 0.00 298.00 0.00 745,568.0081.730000

Base 15.197806 0.00 3.65 0.00 9,122.33

COMMON STOCK698538006 12 Oct 2010 15 Oct 2010 JPY/JP3 0.02MORGAN STANLEY CO INCORPORATEDASTELLAS PHARMA INC

1,100.000 NHHJ Local 3,118.507273 0.00 1,372.00 0.00 3,431,730.0081.730000

Base 38.156213 0.00 16.79 0.00 41,988.62

COMMON STOCK698556008 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDYAMATO HOLDINGS CO LTD

600.000 NHHJ Local 1,032.596667 0.00 247.00 0.00 619,805.0081.730000

Base 12.634243 0.00 3.02 0.00 7,583.57

COMMON STOCK698604006 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDYASKAWA ELECTRIC CORP

1,000.000 NHHJ Local 692.000000 0.00 276.00 0.00 692,276.0081.730000

Base 8.466903 0.00 3.38 0.00 8,470.28

COMMON STOCK698608007 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDMIZUHO TRUST + BANKING CO

3,000.000 NHHJ Local 74.000000 0.00 88.00 0.00 222,088.0081.730000

Base 0.905420 0.00 1.08 0.00 2,717.34
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COMMON STOCK698642006 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDYOKOGAWA ELECTRIC CORP

500.000 NHHJ Local 588.674000 0.00 117.00 0.00 294,454.0081.730000

Base 7.202667 0.00 1.43 0.00 3,602.77

COMMON STOCK698644002 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDBANK OF YOKOHAMA LTD/THE

3,000.000 NHHJ Local 407.943000 0.00 489.00 0.00 1,224,318.0081.730000

Base 4.991350 0.00 5.98 0.00 14,980.03

COMMON STOCKB02Q32903 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDELECTRIC POWER DEVELOPMENT C

200.000 NHHJ Local 2,368.470000 0.00 189.00 0.00 473,883.0081.730000

Base 28.979200 0.00 2.31 0.00 5,798.15

COMMON STOCKB02RK0906 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDSEGA SAMMY HOLDINGS INC

400.000 NHHJ Local 1,265.025000 0.00 202.00 0.00 506,212.0081.730000

Base 15.478099 0.00 2.47 0.00 6,193.71

COMMON STOCKB031SG909 12 Oct 2010 15 Oct 2010 JPY/JP3 0.37MORGAN STANLEY CO INCORPORATEDNTT URBAN DEVELOPMENT CORP

1.000 NHHJ Local 75,076.000000 0.00 30.00 0.00 75,106.0081.730000

Base 918.585587 0.00 0.37 0.00 918.95

COMMON STOCKB035F6906 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDELPIDA MEMORY INC

600.000 NHHJ Local 906.000000 0.00 217.00 0.00 543,817.0081.730000

Base 11.085281 0.00 2.66 0.00 6,653.82

COMMON STOCKB05L36902 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDDENA CO LTD

100.000 NHHJ Local 2,383.490000 0.00 95.00 0.00 238,444.0081.730000

Base 29.162976 0.00 1.16 0.00 2,917.46

COMMON STOCKB0FS5D909 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDSEVEN + I HOLDINGS CO LTD

1,800.000 NHHJ Local 1,965.810556 0.00 1,415.00 0.00 3,539,874.0081.730000

Base 24.052497 0.00 17.31 0.00 43,311.81
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COMMON STOCKB0J7D9901 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDDAIICHI SANKYO CO LTD

1,500.000 NHHJ Local 1,722.954000 0.00 1,033.00 0.00 2,585,464.0081.730000

Base 21.081047 0.00 12.64 0.00 31,634.21

COMMON STOCKB0JDQD905 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDNAMCO BANDAI HOLDINGS INC

200.000 NHHJ Local 739.150000 0.00 59.00 0.00 147,889.0081.730000

Base 9.043803 0.00 0.72 0.00 1,809.48

COMMON STOCKB0JQTJ900 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDMITSUBISHI CHEMICAL HOLDINGS

3,000.000 NHHJ Local 417.442333 0.00 500.00 0.00 1,252,827.0081.730000

Base 5.107578 0.00 6.12 0.00 15,328.85

COMMON STOCKB0M0C8905 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDSUMCO CORP

800.000 NHHJ Local 1,350.250000 0.00 432.00 0.00 1,080,632.0081.730000

Base 16.520861 0.00 5.29 0.00 13,221.97

COMMON STOCKB1CWJM906 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDNOMURA REAL ESTATE HOLDINGS

100.000 NHHJ Local 1,262.170000 0.00 50.00 0.00 126,267.0081.730000

Base 15.443167 0.00 0.61 0.00 1,544.93

COMMON STOCKB1DGKS905 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDYAMAGUCHI FINANCIAL GROUP IN

1,000.000 NHHJ Local 787.527000 0.00 315.00 0.00 787,842.0081.730000

Base 9.635715 0.00 3.85 0.00 9,639.57

COMMON STOCKB1FF8P905 12 Oct 2010 15 Oct 2010 JPY/JP3 0.03MORGAN STANLEY CO INCORPORATEDIDEMITSU KOSAN CO LTD

300.000 NHHJ Local 7,134.870000 0.00 856.00 0.00 2,141,317.0081.730000

Base 87.298055 0.00 10.47 0.00 26,199.89

COMMON STOCKB1G185909 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDAOZORA BANK LTD

2,000.000 NHHJ Local 132.000000 0.00 105.00 0.00 264,105.0081.730000

Base 1.615074 0.00 1.28 0.00 3,231.43
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COMMON STOCKB1TK1Y907 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDFUKUOKA FINANCIAL GROUP INC

1,000.000 NHHJ Local 334.569000 0.00 133.00 0.00 334,702.0081.730000

Base 4.093589 0.00 1.63 0.00 4,095.22

COMMON STOCKB23TC1904 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDJ FRONT RETAILING CO LTD

1,000.000 NHHJ Local 420.000000 0.00 168.00 0.00 420,168.0081.730000

Base 5.138872 0.00 2.06 0.00 5,140.93

COMMON STOCKB249SN902 12 Oct 2010 15 Oct 2010 JPY/JP3 1.43MORGAN STANLEY CO INCORPORATEDSONY FINANCIAL HOLDINGS INC

2.000 NHHJ Local 292,523.500000 0.00 234.00 0.00 585,281.0081.730000

Base 3,579.144745 0.00 2.86 0.00 7,161.15

COMMON STOCKB2NT8S908 12 Oct 2010 15 Oct 2010 JPY/JP3 0.72MORGAN STANLEY CO INCORPORATEDSEVEN BANK LTD

1.000 NHHJ Local 147,600.000000 0.00 59.00 0.00 147,659.0081.730000

Base 1,805.946409 0.00 0.72 0.00 1,806.67

COMMON STOCKB2Q4CL900 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDISETAN MITSUKOSHI HOLDINGS L

800.000 NHHJ Local 959.513750 0.00 307.00 0.00 767,918.0081.730000

Base 11.740043 0.00 3.76 0.00 9,395.79

COMMON STOCKB2Q4CS905 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDMS+AD INSURANCE GROUP HOLDIN

800.000 NHHJ Local 2,069.278750 0.00 662.00 0.00 1,656,085.0081.730000

Base 25.318472 0.00 8.10 0.00 20,262.88

COMMON STOCKB62G7K908 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDNKSJ HOLDINGS INC

2,000.000 NHHJ Local 592.721500 0.00 474.00 0.00 1,185,917.0081.730000

Base 7.252190 0.00 5.80 0.00 14,510.18

JAPANESE YEN  Total

0.00Local1,454,872.000

0.00Base

0.00

0.00

831,880.00

10,092.98

909,025,669.00

11,056,294.09

NEW ZEALAND DOLLAR
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COMMON STOCK NPV612370908 08 Oct 2010 22 Oct 2010 NZD/NZ4AUTREPAT-DIV REAUCKLAND INTL AIRPORT LTD

11,878.000 NHHJ Local 2.004774 0.00 0.00 0.00 23,812.711.325645

Base 1.512301 0.00 0.00 0.00 17,963.11

NEW ZEALAND DOLLAR  Total

0.00Local11,878.000

0.00Base

0.00

0.00

0.00

0.00

23,812.71

17,963.11

NORWEGIAN KRONE

COMMON STOCK NOK10.707039905 22 Dec 2010 28 Dec 2010 NOK/NO3UBS AGNORSKE SKOGINDUSTRIER ASA

140,089.000 NHEH Local 13.977500 0.00 685.33 0.00 1,958,779.336.001600

Base 2.328962 0.00 114.19 0.00 326,376.19

COMMON STOCK NOK1.7775125909 03 Dec 2010 08 Dec 2010 NOK/NO3 0.03CABRERA CAPITAL MARKETS LLCYARA INTERNATIONAL ASA

3,800.000 NHHJ Local 314.901200 0.00 598.31 0.00 1,197,222.875.993950

Base 52.536508 0.00 99.82 0.00 199,738.55

COMMON STOCK NOK1.B01VHW902 03 Dec 2010 08 Dec 2010 NOK/NO3CABRERA CAPITAL MARKETS LLCRENEWABLE ENERGY CORP ASA

61,075.000 NHHJ Local 16.465000 0.00 502.80 0.00 1,006,102.685.993950

Base 2.746936 0.00 83.88 0.00 167,853.03

COMMON STOCK NOK10.B0LX58902 07 Dec 2010 10 Dec 2010 NOK/NO3 0.01INVESTMENT TECHNOLOGY GROUP LTDCERMAQ ASA

2,710.000 NHEH Local 86.457801 0.00 82.01 0.00 234,382.655.976300

Base 14.466777 0.00 13.72 0.00 39,218.69

07 Dec 2010 10 Dec 2010 NOK/NO3 0.01INVESTMENT TECHNOLOGY GROUP LTD

984.000 NHEH Local 86.329004 0.00 29.73 0.00 84,977.475.976300

Base 14.445226 0.00 4.97 0.00 14,219.08

08 Dec 2010 13 Dec 2010 NOK/NO3 0.01UBS AG

1,105.000 NHEH Local 86.743502 0.00 33.55 0.00 95,885.126.029100

Base 14.387471 0.00 5.56 0.00 15,903.72



Prepared by State StreetPage 281

Purchase Report by Report Date
Composite

to April 18, 2011View Date:December 31, 2010October 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

09 Dec 2010 14 Dec 2010 NOK/NO3 0.01INVESTMENT TECHNOLOGY GROUP LTD

6,073.000 NHEH Local 86.467800 0.00 183.79 0.00 525,302.746.045050

Base 14.303902 0.00 30.40 0.00 86,898.00

10 Dec 2010 15 Dec 2010 NOK/NO3 0.01INVESTMENT TECHNOLOGY GROUP LTD

1,373.000 NHEH Local 86.192702 0.00 41.42 0.00 118,384.005.994600

Base 14.378391 0.00 6.91 0.00 19,748.44

13 Dec 2010 16 Dec 2010 NOK/NO3 0.01INVESTMENT TECHNOLOGY GROUP LTD

6,033.000 NHEH Local 86.465500 0.00 182.58 0.00 521,828.945.937250

Base 14.563224 0.00 30.75 0.00 87,890.68

14 Dec 2010 17 Dec 2010 NOK/NO3 0.01INVESTMENT TECHNOLOGY GROUP LTD

3,125.000 NHEH Local 85.706000 0.00 93.74 0.00 267,924.995.889250

Base 14.552957 0.00 15.92 0.00 45,493.91

B0LX58902 Total

646.82 0.000.0021,403.000 Local 1,848,685.91

Base 0.00 108.23 0.00 309,372.52

COMMON STOCKB11HK3901 03 Dec 2010 08 Dec 2010 NOK/NO3CABRERA CAPITAL MARKETS LLCNORSK HYDRO ASA

14,732.000 NHHJ Local 38.397600 0.00 282.84 0.00 565,956.285.993950

Base 6.406059 0.00 47.19 0.00 94,421.25

COMMON STOCK EUR.11B4K47R905 14 Oct 2010 19 Oct 2010 NOK/NO3NOMURA INTERNATIONAL PLCSONGA OFFSHORE SE

18,137.000 NHEH Local 27.450000 0.00 497.86 0.00 498,358.515.744700

Base 4.778317 0.00 86.66 0.00 86,751.01

NORWEGIAN KRONE  Total

0.00Local259,236.000

0.00Base

0.00

0.00

3,213.96

539.97

7,075,105.58

1,184,512.55

POUND STERLING
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COMMON STOCK GBP.5002826006 12 Oct 2010 15 Oct 2010 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCAMEC PLC

2,679.000 NHHJ Local 9.903700 0.00 13.27 133.66 26,678.940.632931

Base 15.647361 0.00 20.97 211.18 42,151.42

COMMON STOCK GBP.05004561908 12 Oct 2010 15 Oct 2010 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCANTOFAGASTA PLC

348.000 NHHJ Local 12.418600 0.00 2.16 21.61 4,345.440.632931

Base 19.620780 0.00 3.41 34.14 6,865.58

COMMON STOCK USD.5005665906 12 Oct 2010 15 Oct 2010 GBP/GBB 0.02CABRERA CAPITAL MARKETS LLCBHP BILLITON PLC

3,118.000 NHHJ Local 21.086800 0.00 32.87 329.74 66,111.250.632931

Base 33.316112 0.00 51.93 520.97 104,452.54

COMMON STOCK005958905 12 Oct 2010 15 Oct 2010 GBP/GBBCABRERA CAPITAL MARKETS LLCARM HOLDINGS PLC

1,786.000 NHHJ Local 3.740500 0.00 3.34 33.40 6,717.270.632931

Base 5.909807 0.00 5.28 52.77 10,612.96

COMMON STOCK006080907 01 Oct 2010 06 Oct 2010 GBP/GBB 0.01JP MORGANSECURITIES LIMITEDATKINS (WS) PLC

800.000 NHHV Local 7.406900 0.00 2.96 29.64 5,958.120.631951

Base 11.720687 0.00 4.68 46.90 9,428.14

01 Oct 2010 06 Oct 2010 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

4,165.000 NHEH Local 7.460500 0.00 10.88 156.37 31,240.230.631951

Base 11.805504 0.00 17.22 247.44 49,434.58

01 Oct 2010 06 Oct 2010 GBP/GBBUBS AG

31,008.000 NHEH Local 7.429600 0.00 80.63 1,153.29 231,610.960.631951

Base 11.756608 0.00 127.59 1,824.97 366,501.45

006080907 Total

94.47 1,339.300.0035,973.000 Local 268,809.31

Base 0.00 149.49 2,119.31 425,364.17
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COMMON STOCK GBP.5009616004 12 Oct 2010 15 Oct 2010 GBP/GBBCABRERA CAPITAL MARKETS LLCBALFOUR BEATTY PLC

1,404.000 NHHJ Local 2.633100 0.00 1.85 18.48 3,717.200.632931

Base 4.160169 0.00 2.92 29.20 5,872.99

REIT GBP.25013670005 12 Oct 2010 15 Oct 2010 GBP/GBBCABRERA CAPITAL MARKETS LLCBRITISH LAND CO PLC

1,583.000 NHHJ Local 4.865200 0.00 3.85 38.51 7,743.970.632931

Base 7.686778 0.00 6.08 60.84 12,235.09

22 Oct 2010 12 Nov 2010 GBP/GBBAUTREPAT-STK/$ DIV

581.000 NHHJ Local 4.924561 0.00 0.00 0.00 2,861.170.634230

Base 7.764630 0.00 0.00 0.00 4,511.25

013670005 Total

3.85 38.510.002,164.000 Local 10,605.14

Base 0.00 6.08 60.84 16,746.34

COMMON STOCK GBP.5014119903 12 Oct 2010 15 Oct 2010 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCBRITISH SKY BROADCASTING GRO

2,056.000 NHHJ Local 7.078800 0.00 7.28 73.77 14,635.060.632931

Base 11.184158 0.00 11.50 116.55 23,122.68

COMMON STOCK GBP.2014789903 12 Oct 2010 15 Oct 2010 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCAGGREKO PLC

354.000 NHHJ Local 15.918814 0.00 2.82 28.18 5,666.260.632931

Base 25.150947 0.00 4.46 44.52 8,952.41

02 Nov 2010 05 Nov 2010 GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUX

4,028.000 NHEH Local 15.570700 0.00 31.36 314.59 63,064.730.624629

Base 24.927917 0.00 50.21 503.64 100,963.50

014789903 Total

34.18 342.770.004,382.000 Local 68,730.99

Base 0.00 54.67 548.16 109,915.91



Prepared by State StreetPage 284

Purchase Report by Report Date
Composite

to April 18, 2011View Date:December 31, 2010October 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

COMMON STOCK GBP.1015008907 12 Oct 2010 15 Oct 2010 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCTULLOW OIL PLC

1,781.000 NHHJ Local 12.806300 0.00 11.40 115.04 22,934.460.632931

Base 20.233327 0.00 18.01 181.76 36,235.32

COMMON STOCK GBP.25021623004 12 Oct 2010 15 Oct 2010 GBP/GBBCABRERA CAPITAL MARKETS LLCAVIVA PLC

4,620.000 NHHJ Local 3.950400 0.00 9.13 92.25 18,352.230.632931

Base 6.241439 0.00 14.42 145.75 28,995.63

COMMON STOCK023740905 12 Oct 2010 15 Oct 2010 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCDIAGEO PLC

4,119.000 NHHJ Local 11.087900 0.00 22.84 229.35 45,923.250.632931

Base 17.518339 0.00 36.09 362.36 72,556.49

22 Oct 2010 GBP/GBB 0.03AUTREPAT-DIV RE

11,754.000 NHHP Local 11.609824 0.00 206.03 686.77 137,354.680.634230

Base 18.305384 0.00 324.85 1,082.84 216,569.19

22 Oct 2010 CANCEL GBP/GBB 0.03AUTREPAT-DIV RE

-11,754.000 NHHP Local 11.609824 0.00 -206.03 -686.77 -137,354.680.634230

Base 18.305384 0.00 -324.85 -1,082.84 -216,569.19

22 Oct 2010 22 Oct 2010 GBP/GBB 0.03AUTREPAT-DIV RE

11,743.000 NHHP Local 11.620699 0.00 206.03 686.77 137,354.680.638040

Base 18.213120 0.00 322.91 1,076.37 215,275.97

023740905 Total

228.87 916.120.0015,862.000 Local 183,277.93

Base 0.00 359.00 1,438.73 287,832.46

COMMON STOCK GBP1.024054900 12 Oct 2010 15 Oct 2010 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCSCHRODERS PLC

546.000 NHHJ Local 14.737400 0.00 4.02 40.23 8,090.870.632931

Base 23.284371 0.00 6.35 63.56 12,783.18
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COMMON STOCK026349902 12 Oct 2010 15 Oct 2010 GBP/GBBCABRERA CAPITAL MARKETS LLCBAE SYSTEMS PLC ORD

6,134.000 NHHJ Local 3.522700 0.00 10.80 109.04 21,728.080.632931

Base 5.565694 0.00 17.06 172.28 34,329.30

REIT GBP.05026527903 08 Oct 2010 13 Oct 2010 GBP/GBB 0.03JP MORGANSECURITIES LIMITEDDERWENT LONDON PLC

11,744.000 NHEH Local 15.830000 0.00 185.91 931.47 187,024.900.627668

Base 25.220339 0.00 296.19 1,484.01 297,967.87

02 Nov 2010 05 Nov 2010 GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUX

2,346.000 NHEH Local 15.449702 0.00 18.12 182.22 36,445.340.624629

Base 24.734205 0.00 29.01 291.72 58,347.18

026527903 Total

204.03 1,113.690.0014,090.000 Local 223,470.24

Base 0.00 325.20 1,775.73 356,315.05

REIT GBP.1028694909 22 Dec 2010 29 Dec 2010 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTDBIG YELLOW GROUP PLC

16,934.000 NHEH Local 3.422300 0.00 20.28 290.77 58,264.280.649498

Base 5.269146 0.00 31.22 447.68 89,706.63

22 Dec 2010 29 Dec 2010 GBP/GBBJ.P. MORGAN CLEARING CORP.

22,639.000 NHEH Local 3.430000 0.00 38.83 389.26 78,079.860.649498

Base 5.281002 0.00 59.78 599.32 120,215.71

22 Dec 2010 29 Dec 2010 GBP/GBBUBS AG

4,643.000 NHEH Local 3.414200 0.00 5.55 80.29 15,937.970.649498

Base 5.256675 0.00 8.55 123.62 24,538.91

028694909 Total

64.66 760.320.0044,216.000 Local 152,282.11

Base 0.00 99.55 1,170.62 234,461.25
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COMMON STOCK GBP.25028758902 12 Oct 2010 15 Oct 2010 GBP/GBB 0.02CABRERA CAPITAL MARKETS LLCBRITISH AMERICAN TOBACCO PLC

2,899.000 NHHJ Local 23.821601 0.00 34.53 346.29 69,439.640.632931

Base 37.636964 0.00 54.56 547.12 109,711.23

COMMON STOCK GBP.05033184003 30 Dec 2010 OPEN GBP/GBBCABRERA CAPITAL MARKETS LLCPREMIER FARNELL PLC

12,893.000 NHEH Local 2.869000 0.00 18.50 185.95 37,194.470.649773

Base 4.415388 0.00 28.47 286.18 57,242.25

COMMON STOCK GBP.05034521906 12 Oct 2010 15 Oct 2010 GBP/GBBCABRERA CAPITAL MARKETS LLCFIRSTGROUP PLC

695.000 NHHJ Local 3.695094 0.00 1.28 12.84 2,582.210.632931

Base 5.838068 0.00 2.02 20.29 4,079.77

REIT GBP.25040650004 12 Oct 2010 15 Oct 2010 GBP/GBBCABRERA CAPITAL MARKETS LLCHAMMERSON PLC

1,302.000 NHHJ Local 4.115700 0.00 2.68 26.79 5,388.110.632931

Base 6.502605 0.00 4.23 42.33 8,512.95

COMMON STOCK USD.5040828907 12 Oct 2010 15 Oct 2010 GBP/GBB 0.03PERSHING LLCSTANDARD CHARTERED PLC

9,300.000 NHHP Local 19.151900 0.00 178.11 891.57 179,182.350.632931

Base 30.259065 0.00 281.41 1,408.64 283,099.34

21 Oct 2010 26 Oct 2010 GBP/GBB 0.05BARCLAYS CAPITAL

86,800.000 NHHP Local 19.253980 0.00 2,506.87 8,357.23 1,682,109.560.634820

Base 30.329826 0.00 3,948.95 13,164.72 2,649,742.54

03 Nov 2010 08 Nov 2010 GBP/GBB 0.04SOCIETE GENERALE LONDON BRANCH

20,000.000 NHHP Local 18.388800 0.00 551.66 1,839.88 370,167.540.621949

Base 29.566411 0.00 886.99 2,958.25 595,173.46

04 Nov 2010 09 Nov 2010 GBP/GBB 0.05MERRILL LYNCH INTERNATIONAL LIMITED

16,100.000 NHHP Local 19.120800 0.00 461.77 1,539.36 309,846.010.614194

Base 31.131532 0.00 751.83 2,506.31 504,475.80
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12 Oct 2010 15 Oct 2010 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLC

3,283.000 NHHJ Local 18.830000 0.00 30.91 310.10 62,159.900.632931

Base 29.750478 0.00 48.84 489.94 98,209.60

08 Nov 2010 08 Nov 2010 GBP/GBBNEW TO ORD NON CASH

61,063.000 NHHP Local 12.800000 0.00 0.00 0.00 781,606.400.614190

Base 20.840457 0.00 0.00 0.00 1,272,580.80

040828907 Total

3,729.32 12,938.140.00196,546.000 Local 3,385,071.76

Base 0.00 5,918.02 20,527.86 5,403,281.54

COMMON STOCK042504902 12 Oct 2010 15 Oct 2010 GBP/GBBCABRERA CAPITAL MARKETS LLCREXAM PLC

1,873.000 NHHJ Local 3.169301 0.00 2.97 29.68 5,968.750.632931

Base 5.007340 0.00 4.69 46.89 9,430.33

COMMON STOCK GBP.1045449907 12 Oct 2010 15 Oct 2010 GBP/GBB 0.02CABRERA CAPITAL MARKETS LLCIMPERIAL TOBACCO GROUP PLC

1,634.000 NHHJ Local 18.986200 0.00 15.51 156.12 31,195.080.632931

Base 29.997267 0.00 24.51 246.66 49,286.70

COMMON STOCK GBP.2045644903 02 Nov 2010 05 Nov 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXINTERMEDIATE CAPITAL GROUP

11,523.000 NHEH Local 3.239700 0.00 18.67 187.66 37,537.390.624629

Base 5.186599 0.00 29.89 300.43 60,095.50

07 Dec 2010 10 Dec 2010 GBP/GBB 0.02JP MORGANSECURITIES LIMITED

57,757.000 NHEH Local 3.200000 0.00 628.40 928.25 186,379.050.632871

Base 5.056323 0.00 992.94 1,466.73 294,497.69

045644903 Total

647.07 1,115.910.0069,280.000 Local 223,916.44

Base 0.00 1,022.83 1,767.16 354,593.19
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COMMON STOCK GBP.25045796000 14 Oct 2010 19 Oct 2010 GBP/GBB 0.01NOMURA INTERNATIONAL PLCIMI PLC

5,718.000 NHEH Local 8.345000 0.00 47.72 239.58 48,004.010.625352

Base 13.344484 0.00 76.31 383.11 76,763.18

30 Dec 2010 OPEN GBP/GBB 0.01CABRERA CAPITAL MARKETS LLC

4,768.000 NHEH Local 9.400000 0.00 22.41 225.10 45,066.710.649773

Base 14.466591 0.00 34.49 346.43 69,357.62

045796000 Total

70.13 464.680.0010,486.000 Local 93,070.72

Base 0.00 110.80 729.54 146,120.80

COMMON STOCK GBP1.047640008 12 Oct 2010 15 Oct 2010 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCJOHNSON MATTHEY PLC

489.000 NHHJ Local 18.141207 0.00 4.44 44.36 8,919.850.632931

Base 28.662219 0.00 7.01 70.09 14,092.93

COMMON STOCK GBP.1052270006 02 Nov 2010 05 Nov 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXLOGICA PLC

29,502.000 NHEH Local 1.317100 0.00 19.43 195.29 39,071.800.624629

Base 2.108612 0.00 31.11 312.65 62,552.01

COMMON STOCK GBP.1053315909 12 Oct 2010 15 Oct 2010 GBP/GBBCABRERA CAPITAL MARKETS LLCCOMPASS GROUP PLC

3,178.000 NHHJ Local 5.156901 0.00 8.19 82.94 16,479.760.632931

Base 8.147651 0.00 12.94 131.04 26,037.21

COMMON STOCK056039902 12 Oct 2010 15 Oct 2010 GBP/GBBCABRERA CAPITAL MARKETS LLCLEGAL + GENERAL GROUP PLC

15,304.000 NHHJ Local 1.025600 0.00 7.85 79.48 15,783.110.632931

Base 1.620398 0.00 12.40 125.57 24,936.54

COMMON STOCK GBP.1060431004 12 Oct 2010 15 Oct 2010 GBP/GBBCABRERA CAPITAL MARKETS LLCWM MORRISON SUPERMARKETS

3,249.000 NHHJ Local 2.968400 0.00 4.82 48.22 9,697.370.632931

Base 4.689927 0.00 7.62 76.19 15,321.37
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11 Nov 2010 11 Nov 2010 GBP/GBB 0.02AUTREPAT-DIV RE

396.000 NHHJ Local 2.778888 0.00 5.56 5.56 1,111.560.623980

Base 4.453489 0.00 8.91 8.91 1,781.40

060431004 Total

10.38 53.780.003,645.000 Local 10,808.93

Base 0.00 16.53 85.10 17,102.77

COMMON STOCK GBP.05062152905 01 Oct 2010 06 Oct 2010 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTDNATIONAL EXPRESS GROUP PLC

3,888.000 NHEH Local 2.438200 0.00 3.32 47.40 9,530.440.632491

Base 3.854917 0.00 5.25 74.94 15,068.10

01 Oct 2010 06 Oct 2010 GBP/GBBUBS AG

36,607.000 NHEH Local 2.430100 0.00 31.14 445.95 89,435.760.632491

Base 3.842110 0.00 49.23 705.07 141,402.42

02 Nov 2010 05 Nov 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUX

15,293.000 NHEH Local 2.540900 0.00 19.43 195.29 39,072.700.624629

Base 4.067855 0.00 31.11 312.65 62,553.45

062152905 Total

53.89 688.640.0055,788.000 Local 138,038.90

Base 0.00 85.59 1,092.66 219,023.97

COMMON STOCK063201008 12 Oct 2010 15 Oct 2010 GBP/GBBCABRERA CAPITAL MARKETS LLCINTERNATIONAL POWER PLC

2,366.000 NHHJ Local 3.990101 0.00 4.72 47.20 9,492.500.632931

Base 6.304164 0.00 7.46 74.57 14,997.69

COMMON STOCK066168907 12 Oct 2010 15 Oct 2010 GBP/GBBCABRERA CAPITAL MARKETS LLCRSA INSURANCE GROUP PLC

6,515.000 NHHJ Local 1.327400 0.00 4.32 43.24 8,695.570.632931

Base 2.097227 0.00 6.83 68.32 13,738.57
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29 Oct 2010 26 Nov 2010 GBP/GBBAUTREPAT-STK/$ DIV

5,041.000 NHHJ Local 1.269426 0.00 0.00 0.00 6,399.180.627350

Base 2.023473 0.00 0.00 0.00 10,200.33

066168907 Total

4.32 43.240.0011,556.000 Local 15,094.75

Base 0.00 6.83 68.32 23,938.90

COMMON STOCK067312900 12 Oct 2010 15 Oct 2010 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCASSOCIATED BRITISH FOODS PLC

848.000 NHHJ Local 10.370000 0.00 4.40 43.97 8,842.130.632931

Base 16.384092 0.00 6.95 69.47 13,970.13

COMMON STOCK GBP.25067760009 12 Oct 2010 15 Oct 2010 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCPEARSON PLC

1,565.000 NHHJ Local 9.966901 0.00 7.80 78.99 15,684.990.632931

Base 15.747216 0.00 12.32 124.80 24,781.52

REIT GBP.5068343904 12 Oct 2010 15 Oct 2010 GBP/GBBCABRERA CAPITAL MARKETS LLCCAPITAL SHOPPING CENTRES GRO

823.000 NHHJ Local 3.830304 0.00 1.58 15.76 3,169.680.632931

Base 6.051693 0.00 2.50 24.90 5,007.94

COMMON STOCK GBP.05070995006 12 Oct 2010 15 Oct 2010 GBP/GBBCABRERA CAPITAL MARKETS LLCPRUDENTIAL PLC

4,578.000 NHHJ Local 6.213301 0.00 14.22 143.22 28,601.930.632931

Base 9.816711 0.00 22.47 226.28 45,189.65

COMMON STOCK GBP.1071887004 12 Oct 2010 15 Oct 2010 GBP/GBB 0.03CABRERA CAPITAL MARKETS LLCRIO TINTO PLC

2,087.000 NHHJ Local 38.376100 0.00 40.05 401.45 80,532.420.632931

Base 60.632360 0.00 63.28 634.27 127,237.28

COMMON STOCK GBP.1073899908 12 Oct 2010 15 Oct 2010 GBP/GBBCABRERA CAPITAL MARKETS LLCOLD MUTUAL PLC

9,602.000 NHHJ Local 1.415400 0.00 6.80 68.95 13,666.420.632931

Base 2.236263 0.00 10.74 108.94 21,592.27
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02 Nov 2010 30 Nov 2010 GBP/GBBAUTREPAT-STK/$ DIV

2,201.000 NHHJ Local 1.382789 0.00 0.00 0.00 3,043.520.623220

Base 2.218781 0.00 0.00 0.00 4,883.54

073899908 Total

6.80 68.950.0011,803.000 Local 16,709.94

Base 0.00 10.74 108.94 26,475.81

COMMON STOCK GBP.25075478008 12 Oct 2010 15 Oct 2010 GBP/GBBCABRERA CAPITAL MARKETS LLCROYAL BANK OF SCOTLAND GROUP

30,346.000 NHHJ Local 0.469100 0.00 7.12 72.18 14,314.610.632931

Base 0.741155 0.00 11.25 114.04 22,616.38

COMMON STOCK GBP.5079087003 12 Oct 2010 15 Oct 2010 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCSCOTTISH + SOUTHERN ENERGY

1,488.000 NHHJ Local 11.280000 0.00 8.39 84.92 16,877.950.632931

Base 17.821848 0.00 13.26 134.17 26,666.33

COMMON STOCK GBP.02079737003 12 Oct 2010 15 Oct 2010 GBP/GBBCABRERA CAPITAL MARKETS LLCSERCO GROUP PLC

711.000 NHHJ Local 6.083800 0.00 2.16 21.63 4,349.370.632931

Base 9.612106 0.00 3.41 34.17 6,871.79

COMMON STOCK USD.25079805909 12 Oct 2010 15 Oct 2010 GBP/GBBCABRERA CAPITAL MARKETS LLCBP PLC

33,900.000 NHHJ Local 4.271700 0.00 72.41 725.05 145,608.090.632931

Base 6.749077 0.00 114.40 1,145.54 230,053.66

COMMON STOCK GBP.01080216906 12 Oct 2010 15 Oct 2010 GBP/GBBCABRERA CAPITAL MARKETS LLCSAGE GROUP PLC/THE

2,116.000 NHHJ Local 2.678601 0.00 2.83 28.34 5,699.090.632931

Base 4.232058 0.00 4.47 44.78 9,004.28

COMMON STOCK GBP.1087061008 12 Oct 2010 15 Oct 2010 GBP/GBBCABRERA CAPITAL MARKETS LLCLLOYDS BANKING GROUP PLC

51,397.000 NHHJ Local 0.728800 0.00 18.73 188.30 37,665.160.632931

Base 1.151468 0.00 29.59 297.50 59,509.11
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COMMON STOCK GBP.1087628905 12 Oct 2010 15 Oct 2010 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCBG GROUP PLC

6,716.000 NHHJ Local 11.387500 0.00 38.24 383.39 76,900.080.632931

Base 17.991693 0.00 60.42 605.74 121,498.36

COMMON STOCK GBP.05088470000 12 Oct 2010 15 Oct 2010 GBP/GBBCABRERA CAPITAL MARKETS LLCTESCO PLC

11,737.000 NHHJ Local 4.366200 0.00 25.62 257.23 51,528.940.632931

Base 6.898382 0.00 40.48 406.41 81,413.20

03 Dec 2010 OPEN GBP/GBB 0.031 AUTREPAT-DIV RE

27,241.000 NHHP Local 4.395427 0.00 604.73 604.73 120,945.300.636051

Base 6.910495 0.00 950.76 950.76 190,150.32

088470000 Total

630.35 861.960.0038,978.000 Local 172,474.24

Base 0.00 991.24 1,357.17 271,563.52

COMMON STOCK USD.2092232909 12 Oct 2010 15 Oct 2010 GBP/GBBCABRERA CAPITAL MARKETS LLCSMITH + NEPHEW PLC

1,426.000 NHHJ Local 5.679397 0.00 4.05 40.49 8,143.360.632931

Base 8.973169 0.00 6.40 63.97 12,866.11

COMMON STOCK GBP.25092528900 12 Oct 2010 15 Oct 2010 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCGLAXOSMITHKLINE PLC

8,129.000 NHHJ Local 12.908801 0.00 52.47 525.68 105,513.790.632931

Base 20.395274 0.00 82.90 830.55 166,706.62

COMMON STOCK GBP.6096970900 02 Nov 2010 05 Nov 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXBABCOCK INTL GROUP PLC

6,554.000 NHEH Local 5.769899 0.00 18.91 190.08 38,024.910.624629

Base 9.237322 0.00 30.27 304.31 60,875.99

COMMON STOCK USD.25098952906 12 Oct 2010 15 Oct 2010 GBP/GBB 0.03CABRERA CAPITAL MARKETS LLCASTRAZENECA PLC

2,853.000 NHHJ Local 32.707800 0.00 46.66 466.99 93,829.000.632931

Base 51.676723 0.00 73.72 737.82 148,245.23
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COMMON STOCK GBP.05309135903 12 Oct 2010 15 Oct 2010 GBP/GBBCABRERA CAPITAL MARKETS LLCBT GROUP PLC

12,116.000 NHHJ Local 1.445300 0.00 8.76 88.55 17,608.560.632931

Base 2.283503 0.00 13.84 139.90 27,820.66

COMMON STOCK USD1.311924906 12 Oct 2010 15 Oct 2010 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCLONMIN PLC

222.000 NHHJ Local 17.707703 0.00 1.97 19.66 3,952.740.632931

Base 27.977304 0.00 3.11 31.06 6,245.14

COMMON STOCK312152903 12 Oct 2010 15 Oct 2010 GBP/GBB 0.02CABRERA CAPITAL MARKETS LLCCARNIVAL PLC

305.000 NHHJ Local 25.634787 0.00 3.91 39.09 7,861.610.632931

Base 40.501709 0.00 6.18 61.76 12,420.96

COMMON STOCK GBP.25312748908 12 Oct 2010 15 Oct 2010 GBP/GBBCABRERA CAPITAL MARKETS LLCMARKS + SPENCER GROUP PLC

3,360.000 NHHJ Local 4.023601 0.00 6.76 68.60 13,594.660.632931

Base 6.357093 0.00 10.68 108.38 21,478.90

COMMON STOCK USD.5314110909 12 Oct 2010 15 Oct 2010 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCXSTRATA PLC

2,680.000 NHHJ Local 12.490201 0.00 16.74 168.37 33,658.850.632931

Base 19.733906 0.00 26.45 266.02 53,179.34

COMMON STOCK315758904 14 Oct 2010 19 Oct 2010 GBP/GBB 0.01NOMURA INTERNATIONAL PLCWOOD GROUP (JOHN) PLC

56,264.000 NHEH Local 4.504500 0.00 253.44 1,268.21 254,962.840.625352

Base 7.203143 0.00 405.28 2,027.99 407,710.92

02 Nov 2010 05 Nov 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUX

9,799.000 NHEH Local 4.369000 0.00 21.41 215.06 43,048.300.624629

Base 6.994552 0.00 34.28 344.30 68,918.19

315758904 Total

274.85 1,483.270.0066,063.000 Local 298,011.14

Base 0.00 439.56 2,372.29 476,629.11
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COMMON STOCK317430908 12 Oct 2010 15 Oct 2010 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCBURBERRY GROUP PLC

480.000 NHHJ Local 10.263792 0.00 2.46 24.63 4,953.710.632931

Base 16.216289 0.00 3.89 38.91 7,826.62

REIT GBP.1318094901 12 Oct 2010 15 Oct 2010 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCLAND SECURITIES GROUP PLC

1,070.000 NHHJ Local 6.686300 0.00 3.58 35.77 7,193.690.632931

Base 10.564027 0.00 5.66 56.51 11,365.68

04 Oct 2010 25 Oct 2010 GBP/GBBAUTREPAT-STK/$ DIV

368.000 NHHJ Local 6.330815 0.00 0.00 0.00 2,329.740.630975

Base 10.033385 0.00 0.00 0.00 3,692.29

15 Dec 2010 GBP/GBBAUTREPAT-STK/$ DIV

244.000 NHHJ Local 6.503114 0.00 0.00 0.00 1,586.760.633490

Base 10.265535 0.00 0.00 0.00 2,504.79

15 Dec 2010 CANCEL GBP/GBBAUTREPAT-STK/$ DIV

-244.000 NHHJ Local 6.503114 0.00 0.00 0.00 -1,586.760.633490

Base 10.265535 0.00 0.00 0.00 -2,504.79

15 Dec 2010 OPEN GBP/GBBAUTREPAT-STK/$ DIV

305.000 NHHJ Local 6.503114 0.00 0.00 0.00 1,983.450.633270

Base 10.269102 0.00 0.00 0.00 3,132.08

318094901 Total

3.58 35.770.001,743.000 Local 11,506.88

Base 0.00 5.66 56.51 18,190.05

COMMON STOCK GBP.01320898901 12 Oct 2010 15 Oct 2010 GBP/GBB 0.02CABRERA CAPITAL MARKETS LLCNEXT PLC

439.000 NHHJ Local 22.063804 0.00 4.84 48.43 9,739.280.632931

Base 34.859730 0.00 7.65 76.52 15,387.59
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COMMON STOCK GBP.2328364906 12 Oct 2010 15 Oct 2010 GBP/GBBCABRERA CAPITAL MARKETS LLCROLLS ROYCE GROUP PLC

2,589.000 NHHJ Local 6.018100 0.00 7.79 78.90 15,667.550.632931

Base 9.508303 0.00 12.31 124.66 24,753.96

COMMON STOCK331952903 12 Oct 2010 15 Oct 2010 GBP/GBBCABRERA CAPITAL MARKETS LLCKINGFISHER PLC

3,748.000 NHHJ Local 2.307001 0.00 4.32 43.23 8,694.190.632931

Base 3.644949 0.00 6.83 68.30 13,736.39

22 Oct 2010 19 Nov 2010 GBP/GBB 0.02AUTREPAT-DIV RE

832.000 NHHJ Local 2.388149 0.00 10.04 10.04 2,007.020.638040

Base 3.742946 0.00 15.74 15.74 3,145.60

331952903 Total

14.36 53.270.004,580.000 Local 10,701.21

Base 0.00 22.57 84.04 16,881.99

COMMON STOCK USD.1332770908 12 Oct 2010 15 Oct 2010 GBP/GBB 0.02CABRERA CAPITAL MARKETS LLCVEDANTA RESOURCES PLC

132.000 NHHJ Local 21.939800 0.00 1.45 14.48 2,911.980.632931

Base 34.663810 0.00 2.29 22.88 4,600.79

COMMON STOCK GBP.1338721905 12 Oct 2010 15 Oct 2010 GBP/GBBCABRERA CAPITAL MARKETS LLCICAP PLC

918.000 NHHJ Local 4.552800 0.00 2.09 20.90 4,202.460.632931

Base 7.193201 0.00 3.30 33.02 6,639.68

COMMON STOCK GBP.1339864902 14 Oct 2010 19 Oct 2010 GBP/GBBNOMURA INTERNATIONAL PLCITV PLC

220,155.000 NHEH Local 0.635500 0.00 139.91 700.54 140,748.950.625352

Base 1.016228 0.00 223.73 1,120.23 225,071.56

02 Nov 2010 05 Nov 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUX

78,590.000 NHEH Local 0.682500 0.00 26.82 269.19 53,933.690.624629

Base 1.092649 0.00 42.94 430.96 86,345.16
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07 Dec 2010 10 Dec 2010 GBP/GBBJP MORGANSECURITIES LIMITED

275,457.000 NHEH Local 0.697200 0.00 652.97 964.51 193,666.100.632871

Base 1.101646 0.00 1,031.76 1,524.02 306,011.97

339864902 Total

819.70 1,934.240.00574,202.000 Local 388,348.74

Base 0.00 1,298.43 3,075.21 617,428.69

SCRIP ENTITLEMENT RI985XRK905 15 Oct 2010 15 Oct 2010 GBP/GBBRIGHTS ISSUE (NON CASH)BANCO SANTANDER

113.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.624512

Base 0.000000 0.00 0.00 0.00 0.00

COMMON STOCKB019KW907 12 Oct 2010 15 Oct 2010 GBP/GBBCABRERA CAPITAL MARKETS LLCSAINSBURY (J) PLC

2,071.000 NHHJ Local 3.862202 0.00 4.00 39.99 8,042.610.632931

Base 6.102090 0.00 6.32 63.18 12,706.93

COMMON STOCK GBP.25B01FLG907 12 Oct 2010 15 Oct 2010 GBP/GBBCABRERA CAPITAL MARKETS LLCG4S PLC

1,831.000 NHHJ Local 2.553801 0.00 2.34 23.38 4,701.730.632931

Base 4.034881 0.00 3.70 36.94 7,428.50

REIT GBP.125B01FLL906 01 Oct 2010 06 Oct 2010 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTDGREAT PORTLAND ESTATES PLC

19,365.000 NHEH Local 3.506100 0.00 23.76 340.48 68,259.870.631951

Base 5.548057 0.00 37.60 538.77 108,014.50

01 Oct 2010 06 Oct 2010 GBP/GBBUBS AG

1,436.000 NHEH Local 3.481700 0.00 1.75 25.01 5,026.480.631951

Base 5.509446 0.00 2.77 39.58 7,953.91

B01FLL906 Total

25.51 365.490.0020,801.000 Local 73,286.35

Base 0.00 40.37 578.35 115,968.41
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COMMON STOCKB02J63904 08 Oct 2010 13 Oct 2010 GBP/GBB 0.04SKANDINAVISKA ENSKILDA BANKEN LONDOADMIRAL GROUP PLC

7,531.000 NHHP Local 16.050271 0.00 181.31 605.42 121,661.320.626920

Base 25.601785 0.00 289.21 965.71 194,061.95

11 Oct 2010 14 Oct 2010 GBP/GBB 0.04INSTINET U.K. LTD

7,511.000 NHHP Local 16.219100 0.00 182.73 611.02 122,615.410.629624

Base 25.759977 0.00 290.22 970.45 194,743.86

12 Oct 2010 15 Oct 2010 GBP/GBB 0.04INSTINET U.K. LTD

7,511.000 NHHP Local 16.107000 0.00 181.47 606.81 121,767.960.632931

Base 25.448272 0.00 286.71 958.73 192,387.42

13 Oct 2010 18 Oct 2010 GBP/GBB 0.04REDBURN PARTNERS LLP

6,741.000 NHHP Local 16.333827 0.00 165.16 551.53 110,823.020.631233

Base 25.876066 0.00 261.65 873.73 175,565.95

14 Oct 2010 19 Oct 2010 GBP/GBB 0.04REDBURN PARTNERS LLP

6,741.000 NHHP Local 16.360335 0.00 165.43 552.43 111,002.880.625352

Base 26.161802 0.00 264.54 883.39 177,504.64

15 Oct 2010 20 Oct 2010 GBP/GBB 0.04REDBURN PARTNERS LLP

9,060.000 NHHP Local 16.194895 0.00 220.09 734.63 147,680.470.623928

Base 25.956352 0.00 352.75 1,177.43 236,694.73

B02J63904 Total

1,096.19 3,661.840.0045,095.000 Local 735,551.06

Base 0.00 1,745.08 5,829.44 1,170,958.55

COMMON STOCKB033F2900 12 Oct 2010 15 Oct 2010 GBP/GBBCABRERA CAPITAL MARKETS LLCCENTRICA PLC

8,145.000 NHHJ Local 3.289400 0.00 13.40 134.96 26,940.520.632931

Base 5.197091 0.00 21.17 213.23 42,564.70
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COMMON STOCKB0744B906 12 Oct 2010 15 Oct 2010 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCBUNZL PLC

969.000 NHHJ Local 7.603100 0.00 3.68 36.84 7,407.920.632931

Base 12.012526 0.00 5.81 58.21 11,704.15

08 Dec 2010 OPEN GBP/GBBAUTREPAT-STK/$ DIV

253.000 NHHJ Local 7.246916 0.00 0.00 0.00 1,833.470.632250

Base 11.462105 0.00 0.00 0.00 2,899.91

08 Dec 2010 OPEN GBP/GBBAUTREPAT-STK/$ DIV

3,281.000 NHHP Local 7.221914 0.00 0.00 0.00 23,695.100.632250

Base 11.422561 0.00 0.00 0.00 37,477.42

B0744B906 Total

3.68 36.840.004,503.000 Local 32,936.49

Base 0.00 5.81 58.21 52,081.48

COMMON STOCK GBP.1B079W5907 30 Nov 2010 03 Dec 2010 GBP/GBBCABRERA CAPITAL MARKETS LLCMICRO FOCUS INTERNATIONAL

1,876.000 NHHV Local 3.312974 0.00 3.73 31.08 6,249.950.642013

Base 5.160291 0.00 5.81 48.41 9,734.93

17 Dec 2010 22 Dec 2010 GBP/GBBCABRERA CAPITAL MARKETS LLC

2,757.000 NHHV Local 4.110903 0.00 6.80 57.67 11,398.230.646057

Base 6.363065 0.00 10.53 89.26 17,642.76

21 Dec 2010 24 Dec 2010 GBP/GBBCABRERA CAPITAL MARKETS LLC

24,864.000 NHHV Local 4.062895 0.00 60.61 506.10 101,586.530.646893

Base 6.280629 0.00 93.69 782.36 157,037.61

B079W5907 Total

71.14 594.850.0029,497.000 Local 119,234.71

Base 0.00 110.03 920.03 184,415.30



Prepared by State StreetPage 299

Purchase Report by Report Date
Composite

to April 18, 2011View Date:December 31, 2010October 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

COMMON STOCKB07KD3908 12 Oct 2010 15 Oct 2010 GBP/GBBCABRERA CAPITAL MARKETS LLCCOBHAM PLC

1,705.000 NHHJ Local 2.290600 0.00 1.95 19.53 3,926.950.632931

Base 3.619036 0.00 3.08 30.86 6,204.39

02 Nov 2010 05 Nov 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUX

15,468.000 NHEH Local 2.338400 0.00 18.09 181.85 36,370.310.624629

Base 3.743662 0.00 28.96 291.13 58,227.06

B07KD3908 Total

20.04 201.380.0017,173.000 Local 40,297.26

Base 0.00 32.04 321.99 64,431.45

COMMON STOCK GBP.01B082RF905 30 Dec 2010 OPEN GBP/GBBCABRERA CAPITAL MARKETS LLCRENTOKIL INITIAL PLC

49,021.000 NHEH Local 0.978000 0.00 23.97 240.71 48,207.220.649773

Base 1.505141 0.00 36.89 370.45 74,190.86

COMMON STOCKB08SNH908 12 Oct 2010 15 Oct 2010 GBP/GBBCABRERA CAPITAL MARKETS LLCNATIONAL GRID PLC

6,303.000 NHHJ Local 5.683100 0.00 17.91 180.10 36,018.590.632931

Base 8.979020 0.00 28.30 284.55 56,907.61

17 Dec 2010 OPEN GBP/GBBAUTREPAT-STK/$ DIV

3,891.000 NHHJ Local 5.531153 0.00 0.00 0.00 21,521.720.641350

Base 8.624235 0.00 0.00 0.00 33,556.90

B08SNH908 Total

17.91 180.100.0010,194.000 Local 57,540.31

Base 0.00 28.30 284.55 90,464.51

COMMON STOCK EUR.5B0CL50905 09 Nov 2010 GBP/GBBNEW TO ORD NON CASHBANCO SANTANDER SA

1.000 NHHJ Local 13.450000 0.00 0.00 0.00 13.450.719251

Base 18.700000 0.00 0.00 0.00 18.70
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09 Nov 2010 CANCEL GBP/GBBNEW TO ORD NON CASH

-1.000 NHHJ Local 13.450000 0.00 0.00 0.00 -13.450.719251

Base 18.700000 0.00 0.00 0.00 -18.70

09 Nov 2010 09 Nov 2010 GBP/GBBNEW TO ORD NON CASH

1.000 NHHJ Local 11.610000 0.00 0.00 0.00 11.610.620856

Base 18.700000 0.00 0.00 0.00 18.70

B0CL50905 Total

0.00 0.000.001.000 Local 11.61

Base 0.00 0.00 0.00 18.70

COMMON STOCK GBP.2B0HZPV909 12 Oct 2010 15 Oct 2010 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCKAZAKHMYS PLC

266.000 NHHJ Local 13.805000 0.00 1.84 18.36 3,692.330.632931

Base 21.811224 0.00 2.91 29.01 5,833.70

COMMON STOCK GBP.1B0LCW0905 22 Dec 2010 29 Dec 2010 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTDHIKMA PHARMACEUTICALS PLC

129.000 NHEH Local 7.960000 0.00 0.36 5.13 1,032.330.649815

Base 12.249640 0.00 0.55 7.89 1,588.65

22 Dec 2010 29 Dec 2010 GBP/GBBUBS AG

18,751.000 NHEH Local 8.116700 0.00 53.27 762.25 153,011.760.649815

Base 12.490786 0.00 81.98 1,173.03 235,469.73

B0LCW0905 Total

53.63 767.380.0018,880.000 Local 154,044.09

Base 0.00 82.53 1,180.92 237,058.38

COMMON STOCKB0SWJX907 12 Oct 2010 15 Oct 2010 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCLONDON STOCK EXCHANGE GROUP

302.000 NHHJ Local 6.773113 0.00 1.02 10.23 2,056.730.632931

Base 10.701187 0.00 1.61 16.16 3,249.53
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COMMON STOCKB0ZSH6909 10 Nov 2010 08 Dec 2010 GBP/GBB 0.01AUTREPAT-DIV RELADBROKES PLC

5,678.000 NHHJ Local 1.258682 0.00 36.09 36.09 7,218.980.622297

Base 2.022639 0.00 57.99 57.99 11,600.54

COMMON STOCKB16GWD903 12 Oct 2010 15 Oct 2010 GBP/GBBCABRERA CAPITAL MARKETS LLCVODAFONE GROUP PLC

79,911.000 NHHJ Local 1.619700 0.00 64.72 648.17 130,144.740.632931

Base 2.559047 0.00 102.25 1,024.08 205,622.32

COMMON STOCK GBP.1B16KPT907 12 Oct 2010 15 Oct 2010 GBP/GBBCABRERA CAPITAL MARKETS LLCSTANDARD LIFE PLC

4,150.000 NHHJ Local 2.297101 0.00 4.77 47.67 9,585.410.632931

Base 3.629307 0.00 7.54 75.32 15,144.48

29 Oct 2010 19 Nov 2010 GBP/GBBAUTREPAT-STK/$ DIV

2,771.000 NHHJ Local 2.050779 0.00 0.00 0.00 5,682.710.627350

Base 3.268955 0.00 0.00 0.00 9,058.28

B16KPT907 Total

4.77 47.670.006,921.000 Local 15,268.12

Base 0.00 7.54 75.32 24,202.76

COMMON STOCKB17BBQ907 12 Oct 2010 15 Oct 2010 GBP/GBBCABRERA CAPITAL MARKETS LLCINVESTEC PLC

1,192.000 NHHJ Local 5.070604 0.00 3.02 30.22 6,077.400.632931

Base 8.011306 0.00 4.77 47.75 9,601.99

COMMON STOCK GBP.1B19DVX904 12 Oct 2010 15 Oct 2010 GBP/GBBCABRERA CAPITAL MARKETS LLCINVENSYS PLC

1,135.000 NHHJ Local 3.028502 0.00 1.72 17.19 3,456.260.632931

Base 4.784885 0.00 2.72 27.16 5,460.72

COMMON STOCK GBP.1B19NKB902 12 Oct 2010 15 Oct 2010 GBP/GBBCABRERA CAPITAL MARKETS LLCHOME RETAIL GROUP

2,225.000 NHHJ Local 2.140400 0.00 2.38 23.81 4,788.580.632931

Base 3.381727 0.00 3.76 37.62 7,565.72
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COMMON STOCK USD.1B19NLV907 12 Oct 2010 15 Oct 2010 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCEXPERIAN PLC

1,624.000 NHHJ Local 6.786903 0.00 5.51 1.00 11,028.440.632931

Base 10.722975 0.00 8.71 1.58 17,424.40

COMMON STOCK EUR.2B1CRLC906 22 Dec 2010 29 Dec 2010 GBP/GBBUBS AGMONDI PLC

43,873.000 NHEH Local 5.185200 0.00 79.62 1,138.85 228,708.750.649815

Base 7.979502 0.00 122.53 1,752.58 351,959.79

COMMON STOCKB1FH8J905 12 Oct 2010 15 Oct 2010 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCSEVERN TRENT PLC

300.000 NHHJ Local 13.353800 0.00 2.00 20.03 4,028.170.632931

Base 21.098350 0.00 3.16 31.65 6,364.31

COMMON STOCK GBP.25B1H0DZ908 14 Oct 2010 19 Oct 2010 GBP/GBB 0.01NOMURA INTERNATIONAL PLCTULLETT PREBON PLC

11,690.000 NHEH Local 4.208500 0.00 49.19 246.99 49,493.550.625352

Base 6.729810 0.00 78.66 394.96 79,145.11

30 Dec 2010 OPEN GBP/GBBCABRERA CAPITAL MARKETS LLC

12,895.000 NHEH Local 3.827200 0.00 24.68 247.76 49,624.180.649773

Base 5.890057 0.00 37.98 381.30 76,371.56

B1H0DZ908 Total

73.87 494.750.0024,585.000 Local 99,117.73

Base 0.00 116.64 776.26 155,516.67

COMMON STOCKB1KJJ4906 12 Oct 2010 15 Oct 2010 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCWHITBREAD PLC

370.000 NHHJ Local 16.626108 0.00 3.08 30.76 6,185.500.632931

Base 26.268437 0.00 4.87 48.60 9,772.79

02 Nov 2010 05 Nov 2010 GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUX

3,722.000 NHEH Local 17.120000 0.00 31.86 319.60 64,072.100.624629

Base 27.408270 0.00 51.01 511.66 102,576.25
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07 Dec 2010 OPEN GBP/GBBAUTREPAT-STK/$ DIV

70.000 NHHJ Local 17.154714 0.00 0.00 0.00 1,200.830.637530

Base 26.908089 0.00 0.00 0.00 1,883.57

B1KJJ4906 Total

34.94 350.360.004,162.000 Local 71,458.43

Base 0.00 55.88 560.26 114,232.61

COMMON STOCKB1L8B6902 22 Nov 2010 25 Nov 2010 GBP/GBBG TRADE SERVICES LTDENTERPRISE INNS PLC

175,800.000 NHEG Local 1.086100 0.00 305.50 955.68 192,197.560.627687

Base 1.730321 0.00 486.71 1,522.54 306,199.68

COMMON STOCKB1S49Q903 21 Oct 2010 26 Oct 2010 GBP/GBB 0.01DEUTSCHE BANK SECURITIES INCDOMINO S PIZZA UK + IRL PLC

4,700.000 NHHP Local 4.565600 0.00 32.19 108.29 21,598.800.634820

Base 7.191960 0.00 50.71 170.58 34,023.50

22 Oct 2010 27 Oct 2010 GBP/GBB 0.01DEUTSCHE BANK SECURITIES INC

5,207.000 NHHP Local 4.571500 0.00 35.71 120.02 23,959.530.638040

Base 7.164911 0.00 55.97 188.11 37,551.77

25 Oct 2010 28 Oct 2010 GBP/GBB 0.01DEUTSCHE BANK SECURITIES INC

9,720.000 NHHP Local 4.609300 0.00 67.20 225.01 45,094.610.635042

Base 7.258260 0.00 105.82 354.32 71,010.44

25 Oct 2010 28 Oct 2010 GBP/GBB 0.01INSTINET U.K. LTD

4,010.000 NHHP Local 4.599000 0.00 27.66 93.35 18,563.000.635042

Base 7.242041 0.00 43.56 147.00 29,231.14

26 Oct 2010 29 Oct 2010 GBP/GBB 0.01DEUTSCHE BANK SECURITIES INC

12,390.000 NHHP Local 4.639900 0.00 86.23 288.44 57,863.030.630179

Base 7.362829 0.00 136.83 457.71 91,819.99



Prepared by State StreetPage 304

Purchase Report by Report Date
Composite

to April 18, 2011View Date:December 31, 2010October 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

26 Oct 2010 29 Oct 2010 GBP/GBB 0.01INSTINET U.K. LTD

5,120.000 NHHP Local 4.633400 0.00 35.58 119.79 23,878.380.630179

Base 7.352514 0.00 56.46 190.09 37,891.42

27 Oct 2010 01 Nov 2010 GBP/GBB 0.01INSTINET U.K. LTD

13,680.000 NHHP Local 4.658700 0.00 95.60 320.13 64,146.750.633734

Base 7.351192 0.00 150.85 505.15 101,220.31

27 Oct 2010 01 Nov 2010 GBP/GBB 0.01DEUTSCHE BANK SECURITIES INC

11,890.000 NHHP Local 4.639900 0.00 82.75 276.84 55,528.000.633734

Base 7.321526 0.00 130.58 436.84 87,620.36

28 Oct 2010 02 Nov 2010 GBP/GBB 0.01INSTINET U.K. LTD

600.000 NHHP Local 4.759000 0.00 4.28 14.30 2,873.980.627254

Base 7.587038 0.00 6.82 22.80 4,581.84

28 Oct 2010 02 Nov 2010 GBP/GBB 0.01DEUTSCHE BANK SECURITIES INC

14,051.000 NHHP Local 4.737400 0.00 99.85 333.83 66,998.890.627254

Base 7.552602 0.00 159.19 532.21 106,813.01

01 Nov 2010 04 Nov 2010 GBP/GBB 0.01DEUTSCHE BANK SECURITIES INC

9,150.000 NHHP Local 4.848501 0.00 66.55 222.82 44,653.150.623228

Base 7.779658 0.00 106.78 357.53 71,648.18

29 Oct 2010 03 Nov 2010 GBP/GBB 0.01DEUTSCHE BANK SECURITIES INC

11,890.000 NHHP Local 4.823400 0.00 86.03 287.75 57,724.010.624181

Base 7.727566 0.00 137.83 461.00 92,479.60

02 Nov 2010 05 Nov 2010 GBP/GBB 0.01DEUTSCHE BANK SECURITIES INC

11,890.000 NHHP Local 4.909800 0.00 87.57 292.89 58,757.980.624629

Base 7.860346 0.00 140.20 468.90 94,068.61

02 Nov 2010 05 Nov 2010 GBP/GBB 0.01INSTINET U.K. LTD

650.000 NHHP Local 4.928000 0.00 4.80 16.04 3,224.040.624629

Base 7.889483 0.00 7.68 25.68 5,161.53
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03 Nov 2010 08 Nov 2010 GBP/GBB 0.01KEPLER EQUITIES PARIS

11,895.000 NHHP Local 4.950800 0.00 88.33 294.57 59,272.670.621949

Base 7.960138 0.00 142.02 473.62 95,301.50

04 Nov 2010 09 Nov 2010 GBP/GBB 0.01MERRILL LYNCH INTERNATIONAL LIMITED

3,611.000 NHHP Local 5.047500 0.00 27.34 91.25 18,345.110.614194

Base 8.218087 0.00 44.51 148.57 29,868.59

04 Nov 2010 11 Nov 2010 GBP/GBB 0.012 KEPLER EQUITIES PARIS

5,234.000 NHHP Local 5.049901 0.00 39.65 132.28 26,603.110.614194

Base 8.221997 0.00 64.56 215.37 43,313.86

05 Nov 2010 10 Nov 2010 GBP/GBB 0.01MERRILL LYNCH INTERNATIONAL LIMITED

4,413.000 NHHP Local 5.158000 0.00 34.14 113.93 22,910.320.616960

Base 8.360348 0.00 55.34 184.66 37,134.21

05 Nov 2010 10 Nov 2010 GBP/GBB 0.01KEPLER EQUITIES PARIS

6,540.000 NHHP Local 5.148381 0.00 50.51 168.47 33,889.390.616960

Base 8.344757 0.00 81.87 273.06 54,929.64

08 Nov 2010 11 Nov 2010 GBP/GBB 0.01KEPLER EQUITIES PARIS

7,179.000 NHHP Local 5.176558 0.00 55.74 185.93 37,404.180.619233

Base 8.359629 0.00 90.01 300.26 60,404.05

08 Nov 2010 11 Nov 2010 GBP/GBB 0.01MERRILL LYNCH INTERNATIONAL LIMITED

8,041.000 NHHP Local 5.167701 0.00 62.33 208.01 41,823.820.619233

Base 8.345326 0.00 100.66 335.92 67,541.33

09 Nov 2010 12 Nov 2010 GBP/GBB 0.01KEPLER EQUITIES PARIS

11,885.000 NHHP Local 5.188300 0.00 92.49 308.43 62,063.870.623208

Base 8.325150 0.00 148.41 494.91 99,587.73

09 Nov 2010 12 Nov 2010 GBP/GBB 0.01MERRILL LYNCH INTERNATIONAL LIMITED

4,184.000 NHHP Local 5.169099 0.00 32.44 108.26 21,768.210.623208

Base 8.294340 0.00 52.05 173.71 34,929.29
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10 Nov 2010 15 Nov 2010 GBP/GBB 0.01MERRILL LYNCH INTERNATIONAL LIMITED

4,437.000 NHHP Local 5.140500 0.00 34.21 114.28 22,956.890.622297

Base 8.260525 0.00 54.97 183.64 36,890.57

10 Nov 2010 15 Nov 2010 GBP/GBB 0.01KEPLER EQUITIES PARIS

15,457.000 NHHP Local 5.150500 0.00 119.42 398.18 80,128.880.622297

Base 8.276595 0.00 191.90 639.86 128,763.08

11 Nov 2010 16 Nov 2010 GBP/GBB 0.01MERRILL LYNCH INTERNATIONAL LIMITED

687.000 NHHP Local 5.158006 0.00 5.32 17.84 3,566.710.619828

Base 8.321673 0.00 8.58 28.78 5,754.35

11 Nov 2010 16 Nov 2010 GBP/GBB 0.01KEPLER EQUITIES PARIS

11,129.000 NHHP Local 5.166800 0.00 86.25 287.63 57,875.200.619828

Base 8.335861 0.00 139.15 464.05 93,373.00

12 Nov 2010 17 Nov 2010 GBP/GBB 0.01KEPLER EQUITIES PARIS

4,328.000 NHHP Local 5.204000 0.00 33.78 112.73 22,669.420.618429

Base 8.414871 0.00 54.62 182.28 36,656.46

12 Nov 2010 17 Nov 2010 GBP/GBB 0.01MERRILL LYNCH INTERNATIONAL LIMITED

50.000 NHHP Local 5.200000 0.00 0.39 1.30 261.690.618429

Base 8.408403 0.00 0.63 2.10 423.15

15 Nov 2010 18 Nov 2010 GBP/GBB 0.01KEPLER EQUITIES PARIS

3,158.000 NHHP Local 5.275399 0.00 24.99 83.42 16,768.120.622529

Base 8.474142 0.00 40.14 134.00 26,935.48

B1S49Q903 Total

1,599.33 5,346.010.00217,176.000 Local 1,073,171.74

Base 0.00 2,558.70 8,552.71 1,716,927.99
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COMMON STOCKB1VNST900 01 Oct 2010 06 Oct 2010 GBP/GBBJP MORGANSECURITIES LIMITEDLAIRD PLC

7,600.000 NHHV Local 1.399868 0.00 5.32 54.22 10,698.540.631951

Base 2.215153 0.00 8.42 85.80 16,929.38

06 Oct 2010 11 Oct 2010 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

2,000.000 NHHV Local 1.461866 0.00 1.17 14.62 2,939.520.628852

Base 2.324658 0.00 1.86 23.25 4,674.42

11 Oct 2010 14 Oct 2010 GBP/GBBUBS AG

1,000.000 NHHV Local 1.515270 0.00 0.76 7.58 1,523.610.629624

Base 2.406627 0.00 1.21 12.04 2,419.87

12 Oct 2010 15 Oct 2010 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

1,000.000 NHHV Local 1.498840 0.00 0.60 7.49 1,506.930.632931

Base 2.368094 0.00 0.95 11.83 2,380.88

14 Oct 2010 19 Oct 2010 GBP/GBBUBS AG

2,000.000 NHHV Local 1.532425 0.00 1.53 15.33 3,081.710.625352

Base 2.450500 0.00 2.45 24.51 4,927.96

15 Oct 2010 20 Oct 2010 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

39,000.000 NHHV Local 1.511000 0.00 23.57 295.65 59,248.220.623928

Base 2.421754 0.00 37.78 473.85 94,960.03

18 Oct 2010 21 Oct 2010 GBP/GBBUBS AG

6,600.000 NHHV Local 1.499929 0.00 4.95 49.52 9,954.000.628792

Base 2.385414 0.00 7.87 78.75 15,830.35

19 Oct 2010 22 Oct 2010 GBP/GBBUBS AG

2,400.000 NHHV Local 1.488443 0.00 1.79 17.87 3,591.920.635364

Base 2.342662 0.00 2.82 28.13 5,653.33

25 Oct 2010 29 Oct 2010 GBP/GBB1 CREDIT SUISSE SECURITIES (USA) LLC

2,000.000 NHHV Local 1.517765 0.00 1.52 15.32 3,052.370.635042

Base 2.390023 0.00 2.39 24.12 4,806.56
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26 Oct 2010 29 Oct 2010 GBP/GBBJ.P. MORGAN CLEARING CORP.

26,000.000 NHHV Local 1.522000 0.00 27.70 198.86 39,798.560.630179

Base 2.415187 0.00 43.96 315.56 63,154.37

28 Oct 2010 02 Nov 2010 GBP/GBBUBS AG

6,400.000 NHHV Local 1.504059 0.00 4.81 48.15 9,678.940.627254

Base 2.397847 0.00 7.67 76.76 15,430.65

29 Oct 2010 03 Nov 2010 GBP/GBBCREDIT SUISSE SECURITIES (USA) LLC

4,000.000 NHHV Local 1.486211 0.00 2.97 29.85 5,977.660.624181

Base 2.381058 0.00 4.76 47.82 9,576.81

01 Nov 2010 04 Nov 2010 GBP/GBBCREDIT SUISSE SECURITIES (USA) LLC

1,600.000 NHHV Local 1.470481 0.00 1.18 11.88 2,365.830.623228

Base 2.359459 0.00 1.89 19.06 3,796.09

02 Nov 2010 05 Nov 2010 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

400.000 NHHV Local 1.464510 0.00 0.23 2.93 588.960.624629

Base 2.344608 0.00 0.37 4.69 942.90

03 Nov 2010 08 Nov 2010 GBP/GBBCABRERA CAPITAL MARKETS LLC

42,892.000 NHHV Local 1.429823 0.00 36.80 307.64 61,672.400.621949

Base 2.298939 0.00 59.17 494.64 99,159.90

B1VNST900 Total

114.90 1,076.910.00144,892.000 Local 215,679.17

Base 0.00 183.57 1,720.81 344,643.50

COMMON STOCK EUR.1B1VYCH909 12 Oct 2010 15 Oct 2010 GBP/GBBCABRERA CAPITAL MARKETS LLCTHOMAS COOK GROUP PLC

2,807.000 NHHJ Local 1.879601 0.00 2.64 26.38 5,305.060.632931

Base 2.969678 0.00 4.17 41.68 8,381.74
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COMMON STOCKB1WQCS901 12 Oct 2010 15 Oct 2010 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCINTERCONTINENTAL HOTELS GROU

788.000 NHHJ Local 11.522500 0.00 4.54 45.40 9,129.670.632931

Base 18.204986 0.00 7.17 71.73 14,424.43

COMMON STOCK GBP.02B1WSL5907 01 Oct 2010 06 Oct 2010 GBP/GBBCREDIT SUISSE SECURITIES (USA) LLCPV CRYSTALOX SOLAR PLC

800.000 NHHV Local 0.503713 0.00 0.20 2.02 405.190.631951

Base 0.797076 0.00 0.32 3.20 641.17

05 Oct 2010 08 Oct 2010 GBP/GBBMERRILL LYNCH INTERNATIONAL

1,300.000 NHHV Local 0.506369 0.00 0.26 3.29 661.830.628378

Base 0.805835 0.00 0.41 5.24 1,053.24

06 Oct 2010 11 Oct 2010 GBP/GBBMERRILL LYNCH INTERNATIONAL

1,600.000 NHHV Local 0.511613 0.00 0.33 4.09 823.000.628852

Base 0.813567 0.00 0.52 6.50 1,308.73

07 Oct 2010 12 Oct 2010 GBP/GBBMERRILL LYNCH INTERNATIONAL

1,900.000 NHHV Local 0.501584 0.00 0.38 4.77 958.160.627727

Base 0.799048 0.00 0.61 7.60 1,526.40

08 Oct 2010 13 Oct 2010 GBP/GBBCREDIT SUISSE SECURITIES (USA) LLC

3,600.000 NHHV Local 0.498637 0.00 0.90 8.98 1,804.970.626920

Base 0.795376 0.00 1.44 14.32 2,879.11

11 Oct 2010 14 Oct 2010 GBP/GBBCREDIT SUISSE SECURITIES (USA) LLC

700.000 NHHV Local 0.525000 0.00 0.18 1.84 369.520.629624

Base 0.833831 0.00 0.29 2.92 586.89

12 Oct 2010 15 Oct 2010 GBP/GBBCREDIT SUISSE SECURITIES (USA) LLC

1,300.000 NHHV Local 0.528431 0.00 0.34 3.44 690.740.632931

Base 0.834895 0.00 0.54 5.44 1,091.34

13 Oct 2010 18 Oct 2010 GBP/GBBMERRILL LYNCH INTERNATIONAL

9,200.000 NHHV Local 0.526555 0.00 1.94 24.22 4,870.470.631233

Base 0.834169 0.00 3.07 38.37 7,715.80
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14 Oct 2010 19 Oct 2010 GBP/GBBMERRILL LYNCH INTERNATIONAL

9,000.000 NHHV Local 0.559462 0.00 2.01 25.18 5,062.350.625352

Base 0.894635 0.00 3.21 40.27 8,095.20

15 Oct 2010 20 Oct 2010 GBP/GBBMERRILL LYNCH INTERNATIONAL

29,200.000 NHHV Local 0.570413 0.00 6.66 83.28 16,746.000.623928

Base 0.914229 0.00 10.67 133.48 26,839.64

18 Oct 2010 21 Oct 2010 GBP/GBBMERRILL LYNCH INTERNATIONAL

7,200.000 NHHV Local 0.569388 0.00 1.64 20.50 4,121.730.628792

Base 0.905527 0.00 2.61 32.60 6,555.00

19 Oct 2010 22 Oct 2010 GBP/GBBMERRILL LYNCH INTERNATIONAL

3,200.000 NHHV Local 0.547500 0.00 0.70 8.76 1,761.460.635364

Base 0.861711 0.00 1.10 13.79 2,772.36

20 Oct 2010 25 Oct 2010 GBP/GBBMERRILL LYNCH INTERNATIONAL

3,200.000 NHHV Local 0.540934 0.00 0.69 8.65 1,740.330.630616

Base 0.857787 0.00 1.09 13.72 2,759.73

21 Oct 2010 26 Oct 2010 GBP/GBBCITIGROUPGLOBAL MARKETS UK EQUITY L

8,600.000 NHHV Local 0.544591 0.00 2.34 23.43 4,709.250.634820

Base 0.857867 0.00 3.69 36.91 7,418.24

22 Oct 2010 27 Oct 2010 GBP/GBBJ.P. MORGAN CLEARING CORP.

77,100.000 NHHV Local 0.546250 0.00 29.48 211.58 42,356.940.638040

Base 0.856138 0.00 46.20 331.61 66,386.03

22 Oct 2010 27 Oct 2010 GBP/GBBCITIGROUPGLOBAL MARKETS UK EQUITY L

3,000.000 NHHV Local 0.546120 0.00 0.82 8.20 1,647.380.638040

Base 0.855934 0.00 1.29 12.85 2,581.94

25 Oct 2010 28 Oct 2010 GBP/GBBJ.P. MORGAN CLEARING CORP.

118,700.000 NHHV Local 0.541486 0.00 44.99 322.37 64,641.750.635042

Base 0.852677 0.00 70.85 507.64 101,791.30
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26 Oct 2010 29 Oct 2010 GBP/GBBJ.P. MORGAN CLEARING CORP.

20,400.000 NHHV Local 0.546250 0.00 7.80 56.72 11,208.020.630179

Base 0.866817 0.00 12.38 90.01 17,785.45

26 Oct 2010 29 Oct 2010 GBP/GBBMERRILL LYNCH INTERNATIONAL

2,600.000 NHHV Local 0.543169 0.00 0.57 7.06 1,419.870.630179

Base 0.861928 0.00 0.90 11.20 2,253.12

27 Oct 2010 01 Nov 2010 GBP/GBBJ.P. MORGAN CLEARING CORP.

94,800.000 NHHV Local 0.533750 0.00 35.42 254.00 50,888.920.633734

Base 0.842230 0.00 55.89 400.80 80,300.13

27 Oct 2010 01 Nov 2010 GBP/GBBMERRILL LYNCH INTERNATIONAL

6,200.000 NHHV Local 0.532576 0.00 1.32 16.51 3,319.800.633734

Base 0.840378 0.00 2.08 26.05 5,238.48

28 Oct 2010 02 Nov 2010 GBP/GBBJ.P. MORGAN CLEARING CORP.

55,600.000 NHHV Local 0.533094 0.00 20.75 149.20 29,809.980.627254

Base 0.849885 0.00 33.08 237.86 47,524.58

28 Oct 2010 02 Nov 2010 GBP/GBBMERRILL LYNCH INTERNATIONAL

4,400.000 NHHV Local 0.528455 0.00 0.93 11.63 2,337.760.627254

Base 0.842490 0.00 1.48 18.54 3,726.98

B1WSL5907 Total

160.65 1,259.720.00463,600.000 Local 252,355.42

Base 0.00 253.72 1,990.92 398,830.86

COMMON STOCKB1WY23900 12 Oct 2010 15 Oct 2010 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCSMITHS GROUP PLC

1,079.000 NHHJ Local 12.521196 0.00 6.76 68.55 13,585.680.632931

Base 19.782877 0.00 10.68 108.31 21,464.71
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COMMON STOCKB1XZS8907 12 Oct 2010 15 Oct 2010 GBP/GBB 0.02CABRERA CAPITAL MARKETS LLCANGLO AMERICAN PLC

2,264.000 NHHJ Local 26.950102 0.00 30.51 306.07 61,351.610.632931

Base 42.579842 0.00 48.20 483.58 96,932.54

COMMON STOCKB1YW44908 12 Oct 2010 15 Oct 2010 GBP/GBBCABRERA CAPITAL MARKETS LLC3I GROUP PLC

2,263.000 NHHJ Local 2.906700 0.00 3.29 32.89 6,614.040.632931

Base 4.592444 0.00 5.20 51.96 10,449.86

COMMON STOCKB1Z7RQ908 12 Oct 2010 15 Oct 2010 GBP/GBBCABRERA CAPITAL MARKETS LLCTUI TRAVEL PLC

2,154.000 NHHJ Local 2.217902 0.00 2.39 23.89 4,803.640.632931

Base 3.504177 0.00 3.78 37.75 7,589.52

COMMON STOCKB23K0M900 12 Oct 2010 15 Oct 2010 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCCAPITA GROUP PLC

1,336.000 NHHJ Local 7.872500 0.00 5.26 53.59 10,576.510.632931

Base 12.438165 0.00 8.31 84.67 16,710.37

10 Sep 2010 15 Oct 2010 GBP/GBB 0.12AUTREPAT-DIV RE

296.000 NHHP Local 7.880945 0.00 23.68 11.84 2,368.280.649984

Base 12.124829 0.00 36.43 18.22 3,643.60

B23K0M900 Total

28.94 65.430.001,632.000 Local 12,944.79

Base 0.00 44.74 102.89 20,353.97

COMMON STOCK GBP.1B24CGK904 12 Oct 2010 15 Oct 2010 GBP/GBB 0.03CABRERA CAPITAL MARKETS LLCRECKITT BENCKISER GROUP PLC

1,158.000 NHHJ Local 33.746100 0.00 19.54 196.39 39,293.910.632931

Base 53.317186 0.00 30.87 310.29 62,082.45

30 Sep 2010 07 Oct 2010 GBP/GBB 0.287 AUTREPAT-DIV RE

502.000 NHHJ Local 35.397410 0.00 89.75 89.75 17,949.000.635768

Base 55.676615 0.00 141.17 141.17 28,232.00
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30 Sep 2010 07 Oct 2010 GBP/GBB 0.287 AUTREPAT-DIV RE

3,780.000 NHHP Local 35.351772 0.00 674.90 674.90 134,979.500.635768

Base 55.604831 0.00 1,061.55 1,061.55 212,309.36

B24CGK904 Total

784.19 961.040.005,440.000 Local 192,222.41

Base 0.00 1,233.59 1,513.01 302,623.81

COMMON STOCKB28KQ1903 12 Oct 2010 15 Oct 2010 GBP/GBBCABRERA CAPITAL MARKETS LLCMAN GROUP PLC

2,639.000 NHHJ Local 2.543900 0.00 3.36 33.57 6,750.280.632931

Base 4.019237 0.00 5.31 53.04 10,665.11

COMMON STOCKB2988H904 30 Nov 2010 03 Dec 2010 GBP/GBB 0.01INSTINET U.K. LTDAMLIN PLC

68,600.000 NHHP Local 3.748100 0.00 514.23 1,289.17 258,923.060.642013

Base 5.838044 0.00 800.97 2,008.01 403,298.78

01 Dec 2010 06 Dec 2010 GBP/GBB 0.01INSTINET U.K. LTD

20,200.000 NHHP Local 3.865700 0.00 117.13 392.02 78,596.290.641067

Base 6.030103 0.00 182.71 611.51 122,602.30

16 Sep 2010 15 Oct 2010 GBP/GBB 0.031 AUTREPAT-DIV RE

18,294.000 NHHP Local 4.054235 0.00 374.59 374.59 74,917.370.640553

Base 6.329273 0.00 584.79 584.79 116,957.33

B2988H904 Total

1,005.95 2,055.780.00107,094.000 Local 412,436.72

Base 0.00 1,568.47 3,204.31 642,858.41

COMMON STOCK USD.2B29BCK905 12 Oct 2010 15 Oct 2010 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCEURASIAN NATURAL RESOURCES

436.000 NHHJ Local 9.076904 0.00 1.98 19.79 3,979.300.632931

Base 14.341064 0.00 3.13 31.27 6,287.10
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COMMON STOCK GBP.05B29H42901 22 Oct 2010 27 Oct 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXLUPUS CAPITAL PLC

184.000 NHHV Local 1.050000 0.00 0.08 0.97 194.250.638040

Base 1.645665 0.00 0.13 1.52 304.45

26 Oct 2010 04 Nov 2010 GBP/GBB6 CREDIT AGRICOLE INDOSUEZ CHEUVREUX

5,000.000 NHHV Local 1.070000 0.00 2.14 26.76 5,378.900.630179

Base 1.697930 0.00 3.40 42.46 8,535.51

02 Nov 2010 05 Nov 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUX

7,800.000 NHHV Local 1.050000 0.00 3.28 40.97 8,234.250.624629

Base 1.680998 0.00 5.25 65.59 13,182.63

08 Nov 2010 11 Nov 2010 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

44,468.000 NHHV Local 1.019357 0.00 18.13 227.64 45,574.540.619233

Base 1.646161 0.00 29.28 367.62 73,598.37

26 Nov 2010 01 Dec 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUX

5,000.000 NHHV Local 0.960000 0.00 1.92 24.01 4,825.930.640471

Base 1.498897 0.00 3.00 37.49 7,534.97

B29H42901 Total

25.55 320.350.0062,452.000 Local 64,207.87

Base 0.00 41.06 514.68 103,155.93

COMMON STOCKB2B0DG904 12 Oct 2010 15 Oct 2010 GBP/GBBCABRERA CAPITAL MARKETS LLCREED ELSEVIER PLC

3,170.000 NHHJ Local 5.452502 0.00 8.64 87.42 17,380.490.632931

Base 8.614686 0.00 13.65 138.12 27,460.32

COMMON STOCK GBP.22B2PDGW903 07 Dec 2010 10 Dec 2010 GBP/GBBJ.P. MORGAN CLEARING CORP.WH SMITH PLC

74,830.000 NHEH Local 5.237500 0.00 195.96 1,960.61 394,078.700.632871

Base 8.275778 0.00 309.64 3,097.96 622,684.09
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COMMON STOCK GBP1.0B2QCM1905 09 Dec 2010 14 Dec 2010 GBP/GBB 0.01UBS AGNOVAE GROUP PLC

4,467.000 NHEG Local 3.426201 0.00 25.49 76.65 15,406.980.635687

Base 5.389761 0.00 40.10 120.58 24,236.74

10 Dec 2010 15 Dec 2010 GBP/GBB 0.01UBS AG

34,464.000 NHEG Local 3.509400 0.00 194.52 605.71 121,748.190.633192

Base 5.542395 0.00 307.21 956.60 192,276.89

13 Dec 2010 16 Dec 2010 GBP/GBB 0.01UBS AG

42,369.000 NHEG Local 3.516300 0.00 239.37 746.10 149,967.580.629683

Base 5.584238 0.00 380.14 1,184.88 238,163.62

B2QCM1905 Total

459.38 1,428.460.0081,300.000 Local 287,122.75

Base 0.00 727.45 2,262.06 454,677.25

COMMON STOCK GBP.05B2QKY0906 12 Oct 2010 15 Oct 2010 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCSHIRE PLC

718.000 NHHJ Local 14.277400 0.00 5.13 1.00 10,257.300.632931

Base 22.557593 0.00 8.11 1.58 16,206.03

COMMON STOCK GBP.05B39J2M903 12 Oct 2010 15 Oct 2010 GBP/GBBCABRERA CAPITAL MARKETS LLCUNITED UTILITIES GROUP PLC

1,240.000 NHHJ Local 5.794403 0.00 3.59 35.93 7,224.580.632931

Base 9.154873 0.00 5.67 56.77 11,414.48

COMMON STOCK GBP.1B3DMTY906 12 Oct 2010 15 Oct 2010 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCWPP PLC

1,939.000 NHHJ Local 6.990600 0.00 6.78 1.00 13,562.550.632931

Base 11.044806 0.00 10.71 1.58 21,428.17

COMMON STOCK GBP1.B3WK54901 15 Oct 2010 20 Oct 2010 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCCOOKSON GROUP PLC

3,372.000 NHHV Local 5.663061 0.00 11.46 96.48 19,203.780.623928

Base 9.076466 0.00 18.37 154.63 30,778.84



Prepared by State StreetPage 316

Purchase Report by Report Date
Composite

to April 18, 2011View Date:December 31, 2010October 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

28 Oct 2010 02 Nov 2010 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLC

69,039.000 NHHV Local 5.349128 0.00 221.58 1,847.49 371,367.520.627254

Base 8.527850 0.00 353.25 2,945.36 592,052.85

29 Oct 2010 03 Nov 2010 GBP/GBBCABRERA CAPITAL MARKETS LLC

51,189.000 NHHV Local 5.192681 0.00 159.48 1,330.04 267,297.660.624181

Base 8.319191 0.00 255.50 2,130.86 428,237.42

05 Nov 2010 10 Nov 2010 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLC

1,966.000 NHHV Local 5.620000 0.00 6.63 56.24 11,111.790.616960

Base 9.109180 0.00 10.75 91.16 18,010.55

09 Nov 2010 16 Nov 2010 GBP/GBB 0.014 CABRERA CAPITAL MARKETS LLC

64,314.000 NHHV Local 5.787175 0.00 223.32 1,861.98 374,281.670.623208

Base 9.286105 0.00 358.34 2,987.73 600,572.63

10 Nov 2010 24 Nov 2010 GBP/GBB 0.019 CABRERA CAPITAL MARKETS LLC

38,163.000 NHHV Local 5.564038 0.00 127.40 1,062.70 213,530.480.622297

Base 8.941129 0.00 204.73 1,707.71 343,132.75

11 Nov 2010 25 Nov 2010 GBP/GBB 0.019 CABRERA CAPITAL MARKETS LLC

95,557.000 NHHV Local 5.302752 0.00 304.03 2,534.58 509,553.680.619828

Base 8.555199 0.00 490.51 4,089.17 822,088.84

B3WK54901 Total

1,053.90 8,789.510.00323,600.000 Local 1,766,346.58

Base 0.00 1,691.45 14,106.62 2,834,873.88

COMMON STOCK GBP.1B3YWCQ906 23 Nov 2010 23 Nov 2010 GBP/GBBMERGER NON CASHWOLSELEY PLC

12,039.000 NHHJ Local 21.313143 0.00 0.00 0.00 256,588.930.549776

Base 38.766933 0.00 0.00 0.00 466,715.11
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COMMON STOCKB40238907 23 Dec 2010 23 Dec 2010 GBP/GBBAUTREPAT-DISTRIBUTIONNOVAE GROUP ORD GBP0 B

81,300.000 NHEG Local 0.450000 0.00 0.00 0.00 36,585.000.649810

Base 0.692510 0.00 0.00 0.00 56,301.07

COMMON STOCK GBP1.B40SF8907 23 Dec 2010 23 Dec 2010 GBP/GBBREVERSE SPLIT NON CASHNOVAE GROUP PLC

72,266.000 NHEG Local 3.973137 0.00 0.00 0.00 287,122.750.631487

Base 6.291717 0.00 0.00 0.00 454,677.25

COMMON STOCKB4KNJ4901 05 Nov 2010 05 Nov 2010 GBP/GBBRIGHTS EXERCISEDSTANDARD CHARTERED PLC

61,063.000 NHHP Local 12.800000 0.00 0.00 0.00 781,606.400.614190

Base 20.840457 0.00 0.00 0.00 1,272,580.80

EXP 05NOV10B4PZGV902 22 Oct 2010 22 Oct 2010 GBP/GBBRIGHTS ISSUE (NON CASH)STANDARD CHARTERED PLC NPR RTS

21,125.000 NHEB Local 0.000000 0.00 0.00 0.00 0.000.634230

Base 0.000000 0.00 0.00 0.00 0.00

22 Oct 2010 22 Oct 2010 GBP/GBBRIGHTS ISSUE (NON CASH)

11,825.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.634230

Base 0.000000 0.00 0.00 0.00 0.00

22 Oct 2010 25 Oct 2010 GBP/GBB3 RIGHTS ISSUE (NON CASH)

61,063.000 NHHP Local 0.000000 0.00 0.00 0.00 0.000.634230

Base 0.000000 0.00 0.00 0.00 0.00

B4PZGV902 Total

0.00 0.000.0094,013.000 Local 0.00

Base 0.00 0.00 0.00 0.00

COMMON STOCKB4YCDF901 07 Dec 2010 10 Dec 2010 GBP/GBB 0.01JP MORGANSECURITIES LIMITEDTALKTALK TELECOM GROUP

95,172.000 NHEH Local 1.623500 0.00 525.34 776.19 155,813.270.632871

Base 2.565294 0.00 830.09 1,226.46 246,200.68
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22 Dec 2010 29 Dec 2010 GBP/GBBMORGAN STANLEY CO INCORPORATED

60,848.000 NHEH Local 1.671000 0.00 35.59 509.39 102,221.990.649815

Base 2.571501 0.00 54.77 783.90 157,309.37

22 Dec 2010 29 Dec 2010 GBP/GBBUBS AG

12,134.000 NHEH Local 1.665600 0.00 7.07 101.09 20,318.550.649815

Base 2.563191 0.00 10.88 155.57 31,268.21

B4YCDF901 Total

568.00 1,386.670.00168,154.000 Local 278,353.81

Base 0.00 895.74 2,165.93 434,778.26

COMMON STOCKB520WF908 27 Oct 2010 GBP/GBBRETURN OFCAPITALROLLS ROYCE GROUP

4,774,848.000 NHHJ Local 0.001000 0.00 0.00 0.00 4,774.850.633734

Base 0.001578 0.00 0.00 0.00 7,534.47

27 Oct 2010 CANCEL GBP/GBBRETURN OFCAPITAL

-4,774,848.000 NHHJ Local 0.001000 0.00 0.00 0.00 -4,774.850.633734

Base 0.001578 0.00 0.00 0.00 -7,534.47

27 Oct 2010 08 Nov 2010 GBP/GBBRETURN OFCAPITAL

4,774,848.000 NHHJ Local 0.001000 0.00 0.00 0.00 4,774.850.633734

Base 0.001578 0.00 0.00 0.00 7,534.47

B520WF908 Total

0.00 0.000.004,774,848.000 Local 4,774.85

Base 0.00 0.00 0.00 7,534.47

COMMON STOCKB59MW6903 12 Oct 2010 15 Oct 2010 GBP/GBBCABRERA CAPITAL MARKETS LLCCAIRN ENERGY PLC

4,932.000 NHHJ Local 4.339100 0.00 10.70 108.00 21,519.140.632931

Base 6.855566 0.00 16.91 170.63 33,999.19
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COMMON STOCK GBP.05B5WB0X907 12 Oct 2010 15 Oct 2010 GBP/GBBCABRERA CAPITAL MARKETS LLCCABLE + WIRELESS WORLDWIDE

3,215.000 NHHJ Local 0.739599 0.00 1.19 11.89 2,390.890.632931

Base 1.168530 0.00 1.88 18.79 3,777.49

REIT GBP.1B5ZN1N909 12 Oct 2010 15 Oct 2010 GBP/GBBCABRERA CAPITAL MARKETS LLCSEGRO PLC

1,354.000 NHHJ Local 2.890400 0.00 1.96 19.57 3,935.130.632931

Base 4.566691 0.00 3.10 30.92 6,217.31

COMMON STOCK GBP.1B5ZN3P902 12 Oct 2010 15 Oct 2010 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCWOLSELEY PLC

455.000 NHHJ Local 15.559500 0.00 3.54 35.40 7,118.510.632931

Base 24.583248 0.00 5.59 55.93 11,246.90

COMMON STOCK GBP1.B62W23906 12 Oct 2010 15 Oct 2010 GBP/GBBCABRERA CAPITAL MARKETS LLCRESOLUTION LTD

7,057.000 NHHJ Local 2.467301 0.00 8.71 1.00 17,421.450.632931

Base 3.898215 0.00 13.76 1.58 27,525.04

POUND STERLING  Total

0.00Local8,776,250.000

0.00Base

65,956.34

104,569.53

15,559.09

24,655.92

15,511,626.80

24,716,429.85

SINGAPORE DOLLAR

COMMON STOCK NPV614399905 01 Oct 2010 06 Oct 2010 SGD/SG4CITIGROUPGLOBAL MARKETS SINGAPORE SCSE GLOBAL LTD

91,000.000 NHEH Local 1.080100 0.00 98.29 39.32 98,426.711.312000

Base 0.823247 0.00 74.92 29.97 75,020.36

04 Oct 2010 07 Oct 2010 SGD/SG4CITIGROUPGLOBAL MARKETS SINGAPORE S

114,000.000 NHEH Local 1.089900 0.00 124.25 49.70 124,422.551.314400

Base 0.829200 0.00 94.53 37.81 94,661.10

614399905 Total

222.54 89.020.00205,000.000 Local 222,849.26

Base 0.00 169.45 67.78 169,681.46
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COMMON STOCK619935901 13 Oct 2010 18 Oct 2010 SGD/SG4NOMURA SECURITIES INTERNATIONAL INCHO BEE INVESTMENT LTD

507,000.000 NHEG Local 1.685100 0.00 1,366.95 341.74 856,054.391.302900

Base 1.293346 0.00 1,049.16 262.29 657,037.68

14 Oct 2010 19 Oct 2010 SGD/SG4NOMURA SECURITIES INTERNATIONAL INC

101,000.000 NHEG Local 1.710700 0.00 276.45 69.11 173,126.261.297350

Base 1.318611 0.00 213.09 53.27 133,446.07

15 Oct 2010 20 Oct 2010 SGD/SG4NOMURA SECURITIES INTERNATIONAL INC

26,000.000 NHEG Local 1.719500 0.00 71.53 17.89 44,796.421.296350

Base 1.326416 0.00 55.18 13.80 34,555.81

619935901 Total

1,714.93 428.740.00634,000.000 Local 1,073,977.07

Base 0.00 1,317.43 329.36 825,039.56

COMMON STOCK NPV667442909 13 Oct 2010 18 Oct 2010 SGD/SG4MERRILL LYNCH PEIRCE FENNER AND SEZRA HOLDINGS LTD

258,000.000 NHEH Local 1.768500 0.00 456.27 182.51 456,911.781.302900

Base 1.357357 0.00 350.20 140.08 350,688.30

COMMON STOCK NPV672420908 04 Oct 2010 07 Oct 2010 SGD/SG4CITIGROUPGLOBAL MARKETS SINGAPORE SHI P INTERNATIONAL LTD

331,000.000 NHEH Local 1.068400 0.00 353.64 141.46 354,135.501.314400

Base 0.812842 0.00 269.05 107.62 269,427.50

COMMON STOCK NPV673463907 01 Oct 2010 06 Oct 2010 SGD/SG4CITIGROUPGLOBAL MARKETS SINGAPORE SRAFFLES MEDICAL GROUP LTD

15,000.000 NHEH Local 2.239800 0.00 33.60 13.44 33,644.041.312000

Base 1.707165 0.00 25.61 10.24 25,643.32

04 Oct 2010 07 Oct 2010 SGD/SG4CITIGROUPGLOBAL MARKETS SINGAPORE S

33,000.000 NHEH Local 2.311500 0.00 76.28 30.51 76,386.291.314400

Base 1.758597 0.00 58.03 23.21 58,114.95
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05 Oct 2010 08 Oct 2010 SGD/SG4CITIGROUPGLOBAL MARKETS SINGAPORE S

18,000.000 NHEH Local 2.320000 0.00 41.76 16.70 41,818.461.309900

Base 1.771128 0.00 31.88 12.75 31,924.93

673463907 Total

151.64 60.650.0066,000.000 Local 151,848.79

Base 0.00 115.52 46.20 115,683.20

COMMON STOCKB07G2Y901 19 Nov 2010 24 Nov 2010 SGD/SG4NOMURA SECURITIES INTERNATIONAL INCBIOSENSORS INTERNATIONAL GRO

115,000.000 NHEG Local 1.128800 0.00 207.70 22.40 130,042.101.298100

Base 0.869579 0.00 160.00 17.26 100,178.80

22 Nov 2010 25 Nov 2010 SGD/SG4NOMURA SECURITIES INTERNATIONAL INC

103,100.000 NHEG Local 1.164800 0.00 192.15 22.39 120,305.421.298250

Base 0.897208 0.00 148.01 17.25 92,667.38

23 Nov 2010 26 Nov 2010 SGD/SG4NOMURA SECURITIES INTERNATIONAL INC

228,300.000 NHEG Local 1.154300 0.00 421.64 23.11 263,971.441.313000

Base 0.879132 0.00 321.13 17.60 201,044.51

24 Nov 2010 29 Nov 2010 SGD/SG4NOMURA SECURITIES INTERNATIONAL INC

56,900.000 NHEG Local 1.152600 0.00 104.93 23.10 65,710.971.308650

Base 0.880755 0.00 80.18 17.65 50,212.79

29 Nov 2010 02 Dec 2010 SGD/SG4NOMURA SECURITIES INTERNATIONAL INC

78,200.000 NHEG Local 1.179900 0.00 147.63 23.12 92,438.931.322800

Base 0.891972 0.00 111.60 17.48 69,881.26

30 Nov 2010 03 Dec 2010 SGD/SG4NOMURA SECURITIES INTERNATIONAL INC

107,700.000 NHEG Local 1.171200 0.00 201.82 23.46 126,363.521.320400

Base 0.887004 0.00 152.85 17.77 95,700.94
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01 Dec 2010 06 Dec 2010 SGD/SG4NOMURA SECURITIES INTERNATIONAL INC

50,700.000 NHEG Local 1.200700 0.00 97.40 23.49 60,996.381.309150

Base 0.917160 0.00 74.40 17.94 46,592.35

02 Dec 2010 07 Dec 2010 SGD/SG4NOMURA SECURITIES INTERNATIONAL INC

39,100.000 NHEG Local 1.213900 0.00 75.94 18.99 47,558.421.306350

Base 0.929230 0.00 58.13 14.54 36,405.57

B07G2Y901 Total

1,449.21 180.060.00779,000.000 Local 907,387.18

Base 0.00 1,106.30 137.49 692,683.60

COMMON STOCK NPVB0F9V2906 03 Nov 2010 09 Nov 2010 SGD/SG4 0.01MACQUARIESECURITIES (SINGAPORE)OVERSEA CHINESE BANKING CORP

103,800.000 NHHP Local 9.338900 0.00 1,938.76 54.16 971,370.741.288800

Base 7.246198 0.00 1,504.31 42.02 753,701.69

04 Nov 2010 10 Nov 2010 SGD/SG4 0.01MACQUARIESECURITIES (SINGAPORE)

90,200.000 NHHP Local 9.397200 0.00 1,695.25 45.10 849,367.791.282550

Base 7.326966 0.00 1,321.78 35.16 662,249.26

08 Nov 2010 11 Nov 2010 SGD/SG4 0.01G TRADE SERVICES LTD

267,000.000 NHHP Local 9.666600 0.00 2,580.98 600.00 2,584,163.181.287200

Base 7.509789 0.00 2,005.11 466.13 2,007,584.82

30 Nov 2010 03 Dec 2010 SGD/SG4 0.01MORGAN STANLEY CO INCORPORATED

228,200.000 NHHP Local 9.807000 0.00 4,475.91 600.00 2,243,033.311.320400

Base 7.427295 0.00 3,389.81 454.41 1,698,752.89

12 Oct 2010 02 Nov 2010 SGD/SG41 AUTREPAT-STK/$ DIV

4,511.000 NHHJ Local 7.881168 0.00 0.00 0.00 35,551.951.306000

Base 6.034585 0.00 0.00 0.00 27,222.01
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B0F9V2906 Total

10,690.90 1,299.260.00693,711.000 Local 6,683,486.97

Base 0.00 8,221.01 997.72 5,149,510.67

SINGAPORE DOLLAR  Total

0.00Local2,966,711.000

0.00Base

2,381.70

1,826.25

15,039.13

11,548.96

9,850,596.55

7,572,714.29

SOUTH AFRICAN RAND

COMMON STOCK604077909 12 Oct 2010 19 Oct 2010 ZAR/ZA1 0.01MORGAN STANLEY CO INCORPORATEDAFRICAN BANK INVESTMENTS LTD

796.000 NHHJ Local 35.587802 0.00 42.49 70.82 28,441.206.876750

Base 5.175090 0.00 6.18 10.30 4,135.85

COMMON STOCK ZAR.05604112904 12 Oct 2010 19 Oct 2010 ZAR/ZA1 0.04MORGAN STANLEY CO INCORPORATEDAFRICAN RAINBOW MINERALS LTD

1,427.000 NHHJ Local 172.154401 0.00 368.50 614.16 246,646.996.876750

Base 25.034268 0.00 53.59 89.31 35,866.80

COMMON STOCK ZAR.05610008906 12 Oct 2010 19 Oct 2010 ZAR/ZA1 0.03MORGAN STANLEY CO INCORPORATEDBIDVEST GROUP LTD

580.000 NHHJ Local 144.451400 0.00 125.67 209.45 84,116.936.876750

Base 21.005766 0.00 18.27 30.46 12,232.08

COMMON STOCK612793901 12 Oct 2010 19 Oct 2010 ZAR/ZA1MORGAN STANLEY CO INCORPORATEDSTEINHOFF INTL HOLDINGS LTD

1,684.000 NHHJ Local 20.739097 0.00 52.39 87.31 35,064.346.876750

Base 3.015828 0.00 7.62 12.70 5,098.97

03 Dec 2010 06 Dec 2010 ZAR/ZA1AUTREPAT-STK/$ DIV

1,366.000 NHHJ Local 16.590307 0.00 0.00 0.00 22,662.366.931250

Base 2.393552 0.00 0.00 0.00 3,269.59

612793901 Total

52.39 87.310.003,050.000 Local 57,726.70

Base 0.00 7.62 12.70 8,368.56
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COMMON STOCK ZAR.05615333903 12 Oct 2010 19 Oct 2010 ZAR/ZA1 0.01MORGAN STANLEY CO INCORPORATEDAVENG LTD

1,624.000 NHHJ Local 40.600900 0.00 98.90 164.84 66,199.606.876750

Base 5.904083 0.00 14.38 23.97 9,626.58

COMMON STOCK ZAR.5628021909 12 Oct 2010 19 Oct 2010 ZAR/ZA1 0.02MORGAN STANLEY CO INCORPORATEDGOLD FIELDS LTD

1,266.000 NHHJ Local 107.049100 0.00 203.29 338.81 136,066.266.876750

Base 15.566816 0.00 29.56 49.27 19,786.42

COMMON STOCK ZAR.01635026909 12 Oct 2010 19 Oct 2010 ZAR/ZA1 0.01MORGAN STANLEY CO INCORPORATEDNORTHAM PLATINUM LTD

2,614.000 NHHJ Local 46.934101 0.00 184.03 306.71 123,176.486.876750

Base 6.825041 0.00 26.76 44.60 17,912.02

COMMON STOCK ZAR.5641056908 12 Oct 2010 19 Oct 2010 ZAR/ZA1 0.02MORGAN STANLEY CO INCORPORATEDHARMONY GOLD MINING CO LTD

766.000 NHHJ Local 77.987102 0.00 89.61 149.35 59,977.086.876750

Base 11.340692 0.00 13.03 21.72 8,721.72

COMMON STOCK ZAR.01641880901 12 Oct 2010 19 Oct 2010 ZAR/ZA1 0.03MORGAN STANLEY CO INCORPORATEDEXXARO RESOURCES LTD

902.000 NHHJ Local 124.108404 0.00 167.92 279.86 112,393.566.876750

Base 18.047538 0.00 24.42 40.70 16,343.99

COMMON STOCK651505901 12 Oct 2010 19 Oct 2010 ZAR/ZA1 0.02MORGAN STANLEY CO INCORPORATEDLIBERTY HOLDINGS LTD

255.000 NHHJ Local 70.970900 0.00 27.15 45.24 18,169.976.876750

Base 10.320413 0.00 3.95 6.58 2,642.23

COMMON STOCK ZAR.25656565900 12 Oct 2010 19 Oct 2010 ZAR/ZA1 0.07MORGAN STANLEY CO INCORPORATEDANGLOGOLD ASHANTI LTD

578.000 NHHJ Local 319.970900 0.00 277.41 462.36 185,682.956.876750

Base 46.529378 0.00 40.34 67.24 27,001.56

COMMON STOCK658857909 12 Oct 2010 19 Oct 2010 ZAR/ZA1 0.01MORGAN STANLEY CO INCORPORATEDTELKOM SA LTD

675.000 NHHJ Local 37.276000 0.00 37.74 62.90 25,261.946.876750

Base 5.420584 0.00 5.49 9.15 3,673.53
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COMMON STOCK ZAR.01660699901 12 Oct 2010 19 Oct 2010 ZAR/ZA1MORGAN STANLEY CO INCORPORATEDFIRSTRAND LTD

6,741.000 NHHJ Local 20.426100 0.00 206.54 344.23 138,243.116.876750

Base 2.970313 0.00 30.03 50.06 20,102.97

COMMON STOCK ZAR.02662269901 12 Oct 2010 19 Oct 2010 ZAR/ZA1 0.07MORGAN STANLEY CO INCORPORATEDNASPERS LTD N SHS

594.000 NHHJ Local 339.220202 0.00 302.25 503.74 202,302.796.876750

Base 49.328564 0.00 43.95 73.25 29,418.37

COMMON STOCK ZAR1.662800903 12 Oct 2010 19 Oct 2010 ZAR/ZA1 0.03MORGAN STANLEY CO INCORPORATEDNEDBANK GROUP LTD

603.000 NHHJ Local 145.335406 0.00 131.46 219.09 87,987.806.876750

Base 21.134316 0.00 19.12 31.86 12,794.97

COMMON STOCK ZAR.1672872900 12 Oct 2010 19 Oct 2010 ZAR/ZA1 0.01MORGAN STANLEY CO INCORPORATEDREUNERT LTD

118.000 NHHJ Local 62.990000 0.00 11.15 18.58 7,462.556.876750

Base 9.159850 0.00 1.62 2.70 1,085.19

COMMON STOCK ZAR.1676100902 12 Oct 2010 19 Oct 2010 ZAR/ZA1 0.15MORGAN STANLEY CO INCORPORATEDANGLO PLATINUM LTD

370.000 NHHJ Local 691.179108 0.00 383.60 639.34 256,759.216.876750

Base 100.509559 0.00 55.78 92.97 37,337.29

COMMON STOCK ZAR1.0677700908 12 Oct 2010 19 Oct 2010 ZAR/ZA1 0.01MORGAN STANLEY CO INCORPORATEDSAPPI LIMITED

377.000 NHHJ Local 34.940000 0.00 19.76 32.93 13,225.076.876750

Base 5.080889 0.00 2.87 4.79 1,923.16

COMMON STOCK680157906 12 Oct 2010 19 Oct 2010 ZAR/ZA1 0.02MORGAN STANLEY CO INCORPORATEDSHOPRITE HOLDINGS LTD

246.000 NHHJ Local 98.057200 0.00 36.18 60.31 24,218.566.876750

Base 14.259236 0.00 5.26 8.77 3,521.80

COMMON STOCK ZAR.1B030GJ908 12 Oct 2010 19 Oct 2010 ZAR/ZA1 0.02MORGAN STANLEY CO INCORPORATEDSTANDARD BANK GROUP LTD

2,631.000 NHHJ Local 107.821600 0.00 425.52 709.20 284,813.356.876750

Base 15.679151 0.00 61.88 103.13 41,416.85
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COMMON STOCK ZAR.04B095WZ907 12 Oct 2010 19 Oct 2010 ZAR/ZA1 0.02MORGAN STANLEY CO INCORPORATEDIMPERIAL HOLDINGS LTD

370.000 NHHJ Local 110.164300 0.00 61.14 101.90 40,923.836.876750

Base 16.019820 0.00 8.89 14.82 5,951.04

COMMON STOCK ZAR.1B0J4PP909 12 Oct 2010 19 Oct 2010 ZAR/ZA1 0.04MORGAN STANLEY CO INCORPORATEDTIGER BRANDS LTD

301.000 NHHJ Local 183.380300 0.00 82.80 137.99 55,418.266.876750

Base 26.666710 0.00 12.04 20.07 8,058.79

COMMON STOCK ZAR.01B0L675905 12 Oct 2010 19 Oct 2010 ZAR/ZA1 0.01MORGAN STANLEY CO INCORPORATEDSANLAM LTD

5,135.000 NHHJ Local 25.775100 0.00 198.53 330.89 132,884.566.876750

Base 3.748151 0.00 28.87 48.12 19,323.74

COMMON STOCK ZAR.1B0N3K5905 12 Oct 2010 19 Oct 2010 ZAR/ZA1 0.01MORGAN STANLEY CO INCORPORATEDMURRAY + ROBERTS HOLDINGS

472.000 NHHJ Local 43.355805 0.00 30.70 51.16 20,545.806.876750

Base 6.304694 0.00 4.46 7.44 2,987.72

COMMON STOCKB17BBR905 12 Oct 2010 19 Oct 2010 ZAR/ZA1 0.01MORGAN STANLEY CO INCORPORATEDINVESTEC LTD

532.000 NHHJ Local 58.130207 0.00 46.39 77.31 31,048.976.876750

Base 8.453151 0.00 6.75 11.24 4,515.06

COMMON STOCKB1FFT7902 12 Oct 2010 19 Oct 2010 ZAR/ZA1 0.04MORGAN STANLEY CO INCORPORATEDIMPALA PLATINUM HOLDINGS LTD

1,024.000 NHHJ Local 192.697002 0.00 295.98 493.30 198,111.016.876750

Base 28.021522 0.00 43.04 71.73 28,808.81

COMMON STOCKB1G426907 12 Oct 2010 19 Oct 2010 ZAR/ZA1 0.08MORGAN STANLEY CO INCORPORATEDKUMBA IRON ORE LTD

311.000 NHHJ Local 373.702800 0.00 174.33 290.55 116,686.456.876750

Base 54.342938 0.00 25.35 42.25 16,968.26

COMMON STOCK ZAR.1B1XHRP900 12 Oct 2010 19 Oct 2010 ZAR/ZA1 0.01MORGAN STANLEY CO INCORPORATEDPRETORIA PORTLAND CEMENT CO

535.000 NHHJ Local 32.050000 0.00 25.72 42.87 17,215.346.876750

Base 4.660632 0.00 3.74 6.23 2,503.41



Prepared by State StreetPage 327

Purchase Report by Report Date
Composite

to April 18, 2011View Date:December 31, 2010October 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

SOUTH AFRICAN RAND  Total

0.00Local34,893.000

0.00Base

6,845.20

995.43

4,107.15

597.24

2,771,706.32

403,028.77

SOUTH KOREAN WON

COMMON STOCK639750900 03 Dec 2010 07 Dec 2010 KRW/KR3 0.03INSTINET PACIFIC LIMITEDSHINHAN FINANCIAL GROUP LTD

980.000 NHHJ Local 44,958.163265 0.00 35,247.00 0.00 44,094,247.001,138.550000

Base 39.487210 0.00 30.96 0.00 38,728.42

COMMON STOCK641103908 01 Oct 2010 05 Oct 2010 KRW/KR3 0.02MERRILL LYNCH PEIRCE FENNER AND SINTELLIGENT DIGITAL INTEGRAT

1,680.000 NHEH Local 17,237.500000 0.00 34,751.00 0.00 28,993,751.001,130.450000

Base 15.248352 0.00 30.74 0.00 25,647.97

04 Oct 2010 06 Oct 2010 KRW/KR3 0.02MERRILL LYNCH PEIRCE FENNER AND S

2,688.000 NHEH Local 17,204.589286 0.00 55,495.00 0.00 46,301,431.001,122.350000

Base 15.329077 0.00 49.45 0.00 41,254.00

05 Oct 2010 07 Oct 2010 KRW/KR3 0.02MERRILL LYNCH PEIRCE FENNER AND S

606.000 NHEH Local 17,285.714521 0.00 12,570.00 0.00 10,487,713.001,130.650000

Base 15.288298 0.00 11.12 0.00 9,275.83

06 Oct 2010 08 Oct 2010 KRW/KR3 0.02MERRILL LYNCH PEIRCE FENNER AND S

344.000 NHEH Local 17,400.000000 0.00 7,183.00 0.00 5,992,783.001,118.050000

Base 15.562810 0.00 6.42 0.00 5,360.03

641103908 Total

109,999.00 0.000.005,318.000 Local 91,775,678.00

Base 0.00 97.73 0.00 81,537.83

COMMON STOCK646297903 03 Dec 2010 07 Dec 2010 KRW/KR3 0.01UBS SECURITIES PTE.LTD., SEOULINDUSTRIAL BANK OF KOREA

32,200.000 NHHJ Local 16,359.561398 0.00 421,422.00 0.00 527,199,299.001,138.550000

Base 14.368769 0.00 370.14 0.00 463,044.49
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COMMON STOCK649504909 03 Dec 2010 07 Dec 2010 KRW/KR3 0.01UBS SECURITIES PTE.LTD., SEOULKOREA EXCHANGE BANK

36,490.000 NHHJ Local 11,209.906796 0.00 327,240.00 0.00 409,376,739.001,138.550000

Base 9.845775 0.00 287.42 0.00 359,559.74

COMMON STOCK649932001 22 Nov 2010 24 Nov 2010 KRW/KR3 0.11NOMURA FINANCIAL AND INVESTMENKOREA KUMHO PETROCHEMICAL CO

2,900.000 NHEG Local 80,619.760345 0.00 374,070.00 0.00 234,171,375.001,125.750000

Base 71.614266 0.00 332.29 0.00 208,013.66

COMMON STOCK653426908 03 Dec 2010 07 Dec 2010 KRW/KR3 0.01INSTINET PACIFIC LIMITEDWOORI FINANCE HOLDINGS CO

17,660.000 NHHJ Local 14,460.815289 0.00 204,302.00 0.00 255,582,300.001,138.550000

Base 12.701081 0.00 179.44 0.00 224,480.52

EXP 24DEC10983BAB903 26 Nov 2010 08 Dec 2010 KRW/KR3RIGHTS ISSUE (NON CASH)HYUNDAI MERCHANT MARINE

1,103.000 NHEG Local 0.000000 0.00 0.00 0.00 0.001,159.450000

Base 0.000000 0.00 0.00 0.00 0.00

EXP 02DEC2010985XMR905 27 Oct 2010 KRW/KR3RIGHTS ISSUE (NON CASH)KOLON INDUSTRIES RTS

1,165.000 NHEG Local 0.000000 0.00 0.00 0.00 0.001,116.750000

Base 0.000000 0.00 0.00 0.00 0.00

27 Oct 2010 CANCEL KRW/KR3RIGHTS ISSUE (NON CASH)

-1,165.000 NHEG Local 0.000000 0.00 0.00 0.00 0.001,116.750000

Base 0.000000 0.00 0.00 0.00 0.00

27 Oct 2010 KRW/KR3RIGHTS ISSUE (NON CASH)

3,387.000 NHEH Local 0.000000 0.00 0.00 0.00 0.001,116.750000

Base 0.000000 0.00 0.00 0.00 0.00

27 Oct 2010 CANCEL KRW/KR3RIGHTS ISSUE (NON CASH)

-3,387.000 NHEH Local 0.000000 0.00 0.00 0.00 0.001,116.750000

Base 0.000000 0.00 0.00 0.00 0.00
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27 Oct 2010 KRW/KR3RIGHTS ISSUE (NON CASH)

1,165.000 NHEG Local 0.000000 0.00 0.00 0.00 0.001,116.750000

Base 0.000000 0.00 0.00 0.00 0.00

27 Oct 2010 CANCEL KRW/KR3RIGHTS ISSUE (NON CASH)

-1,165.000 NHEG Local 0.000000 0.00 0.00 0.00 0.001,116.750000

Base 0.000000 0.00 0.00 0.00 0.00

27 Oct 2010 KRW/KR3RIGHTS ISSUE (NON CASH)

3,387.000 NHEH Local 0.000000 0.00 0.00 0.00 0.001,116.750000

Base 0.000000 0.00 0.00 0.00 0.00

27 Oct 2010 CANCEL KRW/KR3RIGHTS ISSUE (NON CASH)

-3,387.000 NHEH Local 0.000000 0.00 0.00 0.00 0.001,116.750000

Base 0.000000 0.00 0.00 0.00 0.00

27 Oct 2010 16 Nov 2010 KRW/KR3RIGHTS ISSUE (NON CASH)

1,279.000 NHEG Local 0.000000 0.00 0.00 0.00 0.001,128.775000

Base 0.000000 0.00 0.00 0.00 0.00

27 Oct 2010 16 Nov 2010 KRW/KR3RIGHTS ISSUE (NON CASH)

3,718.000 NHEH Local 0.000000 0.00 0.00 0.00 0.001,128.775000

Base 0.000000 0.00 0.00 0.00 0.00

985XMR905 Total

0.00 0.000.004,997.000 Local 0.00

Base 0.00 0.00 0.00 0.00

COMMON STOCKB0RNRF908 03 Dec 2010 07 Dec 2010 KRW/KR3 0.04J.P.MORGAN SECURITIES(FAR EAST)LTD HANA FINANCIAL GROUP

7,420.000 NHHJ Local 38,707.816712 0.00 344,654.00 0.00 287,556,654.001,138.550000

Base 33.997468 0.00 302.71 0.00 252,563.92
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COMMON STOCKB232R0909 03 Dec 2010 07 Dec 2010 KRW/KR3 0.12INSTINET PACIFIC LIMITEDSK INNOVATION CO LTD

4,860.000 NHHJ Local 172,784.773663 0.00 671,787.00 0.00 840,405,787.001,138.550000

Base 151.758617 0.00 590.04 0.00 738,136.92

COMMON STOCKB622C1905 01 Oct 2010 05 Oct 2010 KRW/KR3 0.01MERRILL LYNCH PEIRCE FENNER AND SYOUNGONE CORP

6,240.000 NHEH Local 9,890.000000 0.00 74,056.00 0.00 61,787,656.001,130.450000

Base 8.748728 0.00 65.51 0.00 54,657.58

04 Oct 2010 06 Oct 2010 KRW/KR3 0.01MERRILL LYNCH PEIRCE FENNER AND S

10,000.000 NHEH Local 9,826.163800 0.00 117,914.00 0.00 98,379,552.001,122.350000

Base 8.754991 0.00 105.06 0.00 87,654.97

05 Oct 2010 07 Oct 2010 KRW/KR3 0.01MERRILL LYNCH PEIRCE FENNER AND S

6,450.000 NHEH Local 9,836.546977 0.00 76,135.00 0.00 63,521,863.001,130.650000

Base 8.699904 0.00 67.34 0.00 56,181.72

06 Oct 2010 08 Oct 2010 KRW/KR3 0.01MERRILL LYNCH PEIRCE FENNER AND S

8,700.000 NHEH Local 9,921.913908 0.00 103,585.00 0.00 86,424,236.001,118.050000

Base 8.874302 0.00 92.65 0.00 77,299.08

B622C1905 Total

371,690.00 0.000.0031,390.000 Local 310,113,307.00

Base 0.00 330.56 0.00 275,793.35

SOUTH KOREAN WON  Total

0.00Local145,318.000

0.00Base

0.00

0.00

2,860,411.00

2,521.29

3,000,275,386.00

2,641,858.85

SWEDISH KRONA

COMMON STOCKB0LCB0908 07 Dec 2010 10 Dec 2010 SEK/SE1 0.09JP MORGANSECURITIES LIMITEDAARHUSKARLSHAMN AB

13,097.000 NHEH Local 179.250000 0.00 7,981.97 0.00 2,355,619.226.861600

Base 26.123645 0.00 1,163.28 0.00 343,304.65
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COMMON STOCK NPVB156XW903 01 Oct 2010 06 Oct 2010 SEK/SE1 0.01J.P. MORGAN CLEARING CORP.WIHLBORGS FASTIGHETER AB

1,909.000 NHEH Local 185.921902 0.00 177.46 0.00 355,102.376.714850

Base 27.688169 0.00 26.43 0.00 52,883.14

01 Oct 2010 06 Oct 2010 SEK/SE1 0.01UBS AG

717.000 NHEH Local 186.857200 0.00 46.89 0.00 134,023.506.714850

Base 27.827457 0.00 6.98 0.00 19,959.27

B156XW903 Total

224.35 0.000.002,626.000 Local 489,125.87

Base 0.00 33.41 0.00 72,842.41

COMMON STOCK NPVB1VQ25903 03 Dec 2010 08 Dec 2010 SEK/SE1 0.01CABRERA CAPITAL MARKETS LLCSANDVIK AB

35,377.000 NHHJ Local 126.189600 0.00 2,232.10 0.00 4,466,441.586.825700

Base 18.487423 0.00 327.01 0.00 654,356.56

COMMON STOCK NPVB1VYK3901 01 Oct 2010 06 Oct 2010 SEK/SE1INVESTMENT TECHNOLOGY GROUP LTDMEDA AB A SHS

6,209.000 NHEH Local 53.441000 0.00 116.14 0.00 331,931.316.714850

Base 7.958629 0.00 17.30 0.00 49,432.42

01 Oct 2010 06 Oct 2010 SEK/SE1UBS AG

27,528.000 NHEH Local 53.466300 0.00 515.14 0.00 1,472,335.456.714850

Base 7.962397 0.00 76.72 0.00 219,265.58

B1VYK3901 Total

631.28 0.000.0033,737.000 Local 1,804,266.76

Base 0.00 94.02 0.00 268,698.00

COMMON STOCKB1XCBX901 03 Dec 2010 08 Dec 2010 SEK/SE1 0.01CABRERA CAPITAL MARKETS LLCBOLIDEN AB

35,000.000 NHHJ Local 127.795700 0.00 2,236.42 0.00 4,475,085.926.825700

Base 18.722724 0.00 327.65 0.00 655,623.00
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COMMON STOCK SEK5.B3K7KL908 22 Dec 2010 28 Dec 2010 SEK/SE1 0.01UBS AGLOOMIS AB B

19,424.000 NHEH Local 99.036200 0.00 673.29 0.00 1,924,352.446.866450

Base 14.423203 0.00 98.06 0.00 280,254.34

SWEDISH KRONA  Total

0.00Local139,261.000

0.00Base

0.00

0.00

13,979.41

2,043.43

15,514,891.79

2,275,078.96

SWISS FRANC

COMMON STOCK CHF.1435003900 03 Dec 2010 08 Dec 2010 CHF/CH1 0.35CABRERA CAPITAL MARKETS LLCFORBO HOLDING AG REG

336.000 NHHV Local 569.120476 0.00 114.73 0.00 191,339.210.976450

Base 582.846511 0.00 117.50 0.00 195,953.92

07 Dec 2010 10 Dec 2010 CHF/CH1 0.35CABRERA CAPITAL MARKETS LLC

391.000 NHHV Local 574.177700 0.00 134.70 0.00 224,638.180.983000

Base 584.107528 0.00 137.03 0.00 228,523.07

09 Dec 2010 14 Dec 2010 CHF/CH1 0.35CABRERA CAPITAL MARKETS LLC

190.000 NHHV Local 578.960474 0.00 66.00 0.00 110,068.490.984700

Base 587.956204 0.00 67.03 0.00 111,778.70

10 Dec 2010 15 Dec 2010 CHF/CH1 0.35CABRERA CAPITAL MARKETS LLC

175.000 NHHV Local 572.748571 0.00 60.14 0.00 100,291.140.979750

Base 584.586447 0.00 61.38 0.00 102,364.01

13 Dec 2010 17 Dec 2010 CHF/CH1 0.361 CABRERA CAPITAL MARKETS LLC

56.000 NHHV Local 573.000000 0.00 19.25 0.00 32,107.250.966900

Base 592.615576 0.00 19.91 0.00 33,206.38

14 Dec 2010 17 Dec 2010 CHF/CH1 0.35CABRERA CAPITAL MARKETS LLC

108.000 NHHV Local 566.884259 0.00 36.73 0.00 61,260.230.961050

Base 589.859278 0.00 38.22 0.00 63,743.02
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15 Dec 2010 20 Dec 2010 CHF/CH1 0.36CABRERA CAPITAL MARKETS LLC

492.000 NHHV Local 575.417683 0.00 169.86 0.00 283,275.360.962050

Base 598.116193 0.00 176.56 0.00 294,449.73

16 Dec 2010 22 Dec 2010 CHF/CH1 0.361 CABRERA CAPITAL MARKETS LLC

206.000 NHHV Local 571.689272 0.00 70.66 0.00 117,838.650.965800

Base 591.933394 0.00 73.16 0.00 122,011.44

17 Dec 2010 22 Dec 2010 CHF/CH1 0.35CABRERA CAPITAL MARKETS LLC

138.000 NHHV Local 573.829638 0.00 47.51 0.00 79,236.000.970800

Base 591.089450 0.00 48.94 0.00 81,619.28

20 Dec 2010 23 Dec 2010 CHF/CH1 0.36CABRERA CAPITAL MARKETS LLC

76.000 NHHV Local 572.085395 0.00 26.09 0.00 43,504.580.963750

Base 593.603523 0.00 27.07 0.00 45,140.94

21 Dec 2010 24 Dec 2010 CHF/CH1 0.37CABRERA CAPITAL MARKETS LLC

51.000 NHHV Local 584.902000 0.00 17.90 0.00 29,847.900.958750

Base 610.067275 0.00 18.67 0.00 31,132.10

22 Dec 2010 27 Dec 2010 CHF/CH1 0.37CABRERA CAPITAL MARKETS LLC

281.000 NHHV Local 581.736700 0.00 98.08 0.00 163,566.090.950700

Base 611.903545 0.00 103.17 0.00 172,048.06

435003900 Total

861.65 0.000.002,500.000 Local 1,436,973.08

Base 0.00 888.64 0.00 1,481,970.65

COMMON STOCK547692905 22 Dec 2010 27 Dec 2010 CHF/CH1 0.29UBS AGBARRY CALLEBAUT AG REG

237.000 NHEH Local 788.667215 0.00 65.42 0.00 186,979.550.950700

Base 829.564758 0.00 68.81 0.00 196,675.66
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COMMON STOCK CHF.5710306903 18 Oct 2010 21 Oct 2010 CHF/CH1 0.06PERSHING LLCNOVARTIS AG REG

31,200.000 NHHP Local 57.091200 0.00 1,781.25 0.00 1,783,026.690.956000

Base 59.718828 0.00 1,863.23 0.00 1,865,090.68

COMMON STOCK CHF.05712634906 09 Dec 2010 14 Dec 2010 CHF/CH1 0.02UBS AGMICRONAS SEMICONDUCTOR REG

9,065.000 NHEG Local 12.526100 0.00 181.68 0.00 113,730.780.984700

Base 12.720727 0.00 184.50 0.00 115,497.90

10 Dec 2010 15 Dec 2010 CHF/CH1 0.02UBS AG

3,700.000 NHEG Local 12.541500 0.00 74.25 0.00 46,477.800.981250

Base 12.781146 0.00 75.67 0.00 47,365.91

13 Dec 2010 16 Dec 2010 CHF/CH1 0.02UBS AG

21,602.000 NHEG Local 12.470000 0.00 431.00 0.00 269,807.940.966900

Base 12.896887 0.00 445.75 0.00 279,044.31

14 Dec 2010 17 Dec 2010 CHF/CH1 0.02UBS AG

3,400.000 NHEG Local 12.365500 0.00 67.27 0.00 42,109.970.961050

Base 12.866656 0.00 70.00 0.00 43,816.63

15 Dec 2010 20 Dec 2010 CHF/CH1 0.02UBS AG

4,133.000 NHEG Local 11.982500 0.00 79.24 0.00 49,602.910.962050

Base 12.455174 0.00 82.37 0.00 51,559.60

712634906 Total

833.44 0.000.0041,900.000 Local 521,729.40

Base 0.00 858.29 0.00 537,284.35

COMMON STOCK CHF2.9B01287901 01 Oct 2010 06 Oct 2010 CHF/CH1 0.03INVESTMENT TECHNOLOGY GROUP LTDPSP SWISS PROPERTY AG REG

330.000 NHEH Local 73.062515 0.00 8.44 0.00 24,119.070.975350

Base 74.909022 0.00 8.65 0.00 24,728.63
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01 Oct 2010 06 Oct 2010 CHF/CH1 0.03UBS AG

3,189.000 NHEH Local 73.721000 0.00 82.28 0.00 235,178.550.975350

Base 75.584149 0.00 84.36 0.00 241,122.21

B01287901 Total

90.72 0.000.003,519.000 Local 259,297.62

Base 0.00 93.01 0.00 265,850.84

COMMON STOCK CHF1.0B142S6906 29 Oct 2010 03 Nov 2010 CHF/CH1 0.25KEPLER EQUITIES ZURICHKUEHNE + NAGEL INTL AG REG

7,200.000 NHHP Local 120.958300 0.00 1,741.80 0.00 872,641.560.985100

Base 122.787839 0.00 1,768.15 0.00 885,840.58

01 Nov 2010 04 Nov 2010 CHF/CH1 0.19DEUTSCHE BANK SECURITIES INC

12,400.000 NHHP Local 123.539100 0.00 2,297.83 0.00 1,534,182.670.993650

Base 124.328587 0.00 2,312.51 0.00 1,543,986.99

02 Nov 2010 05 Nov 2010 CHF/CH1 0.19DEUTSCHE BANK SECURITIES INC

9,300.000 NHHP Local 126.125700 0.00 1,759.45 0.00 1,174,728.460.978350

Base 128.916748 0.00 1,798.39 0.00 1,200,724.14

03 Nov 2010 08 Nov 2010 CHF/CH1 0.26KEPLER EQUITIES ZURICH

12,800.000 NHHP Local 127.806900 0.00 3,271.86 0.00 1,639,200.180.979550

Base 130.475116 0.00 3,340.17 0.00 1,673,421.65

B142S6906 Total

9,070.94 0.000.0041,700.000 Local 5,220,752.87

Base 0.00 9,219.22 0.00 5,303,973.36

COMMON STOCK CHF.9B28PS9903 19 Nov 2010 24 Nov 2010 CHF/CH1 0.08UBS AGU BLOX AG

5,194.000 NHEG Local 49.655601 0.00 412.66 0.00 258,323.850.997900

Base 49.760097 0.00 413.53 0.00 258,867.47
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22 Nov 2010 25 Nov 2010 CHF/CH1 0.08UBS AG

1,727.000 NHEG Local 49.043700 0.00 135.52 0.00 84,833.990.991800

Base 49.449183 0.00 136.64 0.00 85,535.38

23 Nov 2010 26 Nov 2010 CHF/CH1 0.08UBS AG

1,379.000 NHEG Local 49.663800 0.00 109.58 0.00 68,595.960.995200

Base 49.903336 0.00 110.11 0.00 68,926.81

B28PS9903 Total

657.76 0.000.008,300.000 Local 411,753.80

Base 0.00 660.28 0.00 413,329.66

SWISS FRANC  Total

0.00Local129,356.000

0.00Base

0.00

0.00

13,361.18

13,651.48

9,820,513.01

10,064,175.20

US DOLLAR

COMMON STOCK USD.1001055102 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.AFLAC INC

200.000 NHEU Local 54.535000 0.00 4.00 0.00 10,911.001.000000

Base 54.535000 0.00 4.00 0.00 10,911.00

COMMON STOCK USD5.001204106 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)AGL RESOURCES INC

1,095.000 NHDU Local 38.793700 0.00 21.90 0.00 42,501.001.000000

Base 38.793700 0.00 21.90 0.00 42,501.00

COMMON STOCK USD.0100130H105 18 Oct 2010 21 Oct 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSAES CORP

2,100.000 NHHY Local 12.476200 0.00 42.00 0.00 26,242.021.000000

Base 12.476200 0.00 42.00 0.00 26,242.02

COMMON STOCK USD1.00206R102 07 Oct 2010 13 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.AT+T INC

1,310.000 NHDM Local 28.341800 0.00 26.20 0.00 37,153.961.000000

Base 28.341800 0.00 26.20 0.00 37,153.96
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18 Oct 2010 21 Oct 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,410.000 NHHY Local 28.568500 0.00 28.20 0.00 40,309.791.000000

Base 28.568500 0.00 28.20 0.00 40,309.79

19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

890.000 NHHY Local 28.215500 0.00 13.35 0.00 25,125.151.000000

Base 28.215500 0.00 13.35 0.00 25,125.15

00206R102 Total

67.75 0.000.003,610.000 Local 102,588.90

Base 0.00 67.75 0.00 102,588.90

COMMON STOCK USD.5002535300 13 Dec 2010 13 Dec 2010 USD/DTCMANDATORYEXCHANGE NON CASHAARON S INC

2,360.000 NHEU Local 20.114779 0.00 0.00 0.00 47,470.881.000000

Base 20.114779 0.00 0.00 0.00 47,470.88

13 Dec 2010 13 Dec 2010 USD/DTCMANDATORYEXCHANGE NON CASH

2,750.000 NHHY Local 19.161200 0.00 0.00 0.00 52,693.301.000000

Base 19.161200 0.00 0.00 0.00 52,693.30

002535300 Total

0.00 0.000.005,110.000 Local 100,164.18

Base 0.00 0.00 0.00 100,164.18

COMMON STOCK NPV002824100 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.ABBOTT LABORATORIES

200.000 NHEU Local 52.870000 0.00 4.00 0.00 10,578.001.000000

Base 52.870000 0.00 4.00 0.00 10,578.00

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

290.000 NHEU Local 47.858300 0.00 4.35 0.00 13,883.261.000000

Base 47.858300 0.00 4.35 0.00 13,883.26
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002824100 Total

8.35 0.000.00490.000 Local 24,461.26

Base 0.00 8.35 0.00 24,461.26

COMMON STOCK00724F101 20 Oct 2010 25 Oct 2010 USD/DTC 0.04MR BEAL &COMPANYADOBE SYSTEMS INC

27,790.000 NHDG Local 28.325900 0.00 972.65 0.00 788,149.411.000000

Base 28.325900 0.00 972.65 0.00 788,149.41

COMMON STOCK USD.0100817Y108 19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)AETNA INC

340.000 NHHY Local 30.400600 0.00 5.10 0.00 10,341.301.000000

Base 30.400600 0.00 5.10 0.00 10,341.30

29 Nov 2010 02 Dec 2010 USD/DTC 0.02LIQUIDNETINC

31,800.000 NHDF Local 30.181000 0.00 477.00 0.00 960,232.801.000000

Base 30.181000 0.00 477.00 0.00 960,232.80

00817Y108 Total

482.10 0.000.0032,140.000 Local 970,574.10

Base 0.00 482.10 0.00 970,574.10

COMMON STOCK USD.01008368102 04 Oct 2010 04 Oct 2010 USD/DTCASSET TRANSFER AT MARKET NON CASHAGA MEDICAL HOLDINGS INC

11,960.000 NHEF Local 14.120000 0.00 0.00 0.00 168,875.201.000000

Base 14.120000 0.00 0.00 0.00 168,875.20

COMMON STOCK USD1.009158106 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.AIR PRODUCTS + CHEMICALS INC

100.000 NHEU Local 82.780000 0.00 2.00 0.00 8,280.001.000000

Base 82.780000 0.00 2.00 0.00 8,280.00

COMMON STOCK USD.0100971T101 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.AKAMAI TECHNOLOGIES INC

160.000 NHDM Local 51.403800 0.00 2.40 0.00 8,227.011.000000

Base 51.403800 0.00 2.40 0.00 8,227.01
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COMMON STOCK NPV014482103 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)ALEXANDER + BALDWIN INC

1,209.000 NHDU Local 34.897100 0.00 24.18 0.00 42,214.771.000000

Base 34.897100 0.00 24.18 0.00 42,214.77

REIT USD.01015271109 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)ALEXANDRIA REAL ESTATE EQUIT

657.000 NHDU Local 71.319100 0.00 13.14 0.00 46,869.791.000000

Base 71.319100 0.00 13.14 0.00 46,869.79

18 Oct 2010 21 Oct 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

440.000 NHHY Local 73.910500 0.00 8.80 0.00 32,529.421.000000

Base 73.910500 0.00 8.80 0.00 32,529.42

015271109 Total

21.94 0.000.001,097.000 Local 79,399.21

Base 0.00 21.94 0.00 79,399.21

.01699E947 15 Dec 2010 15 Dec 2010 USD/BOSCAPITAL CALLALINDA INFRASTRUCTURE

2,824,510.000 NHHB Local 1.000000 0.00 0.00 0.00 2,824,510.001.000000

Base 1.000000 0.00 0.00 0.00 2,824,510.00

01699M931 28 Oct 2010 28 Oct 2010 USD/BOSCAPITAL CALLALINDA INFRASTRUCTURE FUND II

3,450,125.000 NHHS Local 1.000000 0.00 0.00 0.00 3,450,125.001.000000

Base 1.000000 0.00 0.00 0.00 3,450,125.00

TE2 LP01999G980 04 Oct 2010 04 Oct 2010 USD/BOSCAPITAL CALLBLACKSTONE REAL EST PARTNER VI

1,433,418.000 NHEJ Local 1.000000 0.00 0.00 0.00 1,433,418.001.000000

Base 1.000000 0.00 0.00 0.00 1,433,418.00

29 Oct 2010 29 Oct 2010 USD/BOSCAPITAL CALL

78,852.000 NHEJ Local 1.000000 0.00 0.00 0.00 78,852.001.000000

Base 1.000000 0.00 0.00 0.00 78,852.00
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04 Nov 2010 04 Nov 2010 USD/BOSCAPITAL CALL

1,457,497.000 NHEJ Local 1.000000 0.00 0.00 0.00 1,457,497.001.000000

Base 1.000000 0.00 0.00 0.00 1,457,497.00

04 Nov 2010 04 Nov 2010 USD/BOSCAPITAL CALL

821,116.000 NHEJ Local 1.000000 0.00 0.00 0.00 821,116.001.000000

Base 1.000000 0.00 0.00 0.00 821,116.00

17 Nov 2010 17 Nov 2010 USD/BOSSTATE STREET BANK AND TRUST

1,016,000.000 NHEJ Local 1.000000 0.00 0.00 0.00 1,016,000.001.000000

Base 1.000000 0.00 0.00 0.00 1,016,000.00

15 Dec 2010 15 Dec 2010 USD/BOSCAPITAL CALL

366,595.000 NHEJ Local 1.000000 0.00 0.00 0.00 366,595.001.000000

Base 1.000000 0.00 0.00 0.00 366,595.00

16 Dec 2010 16 Dec 2010 USD/BOSCAPITAL CALL

134,097.000 NHEJ Local 1.000000 0.00 0.00 0.00 134,097.001.000000

Base 1.000000 0.00 0.00 0.00 134,097.00

01999G980 Total

0.00 0.000.005,307,575.000 Local 5,307,575.00

Base 0.00 0.00 0.00 5,307,575.00

COMMON STOCK USD.01020002101 18 Oct 2010 21 Oct 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSALLSTATE CORP

800.000 NHHY Local 32.478800 0.00 16.00 0.00 25,999.041.000000

Base 32.478800 0.00 16.00 0.00 25,999.04

COMMON STOCK USD.1020409108 02 Nov 2010 05 Nov 2010 USD/DTC 0.03WILLIAMS CAPITAL GROUP LP (THE)ALMOST FAMILY INC

3,200.000 NHDX Local 35.287500 0.00 96.00 0.00 113,016.001.000000

Base 35.287500 0.00 96.00 0.00 113,016.00
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COMMON STOCK02081G102 28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)ALPHATEC HOLDINGS INC

1,630.000 NHHZ Local 2.294600 0.00 32.60 0.00 3,772.801.000000

Base 2.294600 0.00 32.60 0.00 3,772.80

COMMON STOCK021441100 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.ALTERA CORP

300.000 NHEU Local 29.250000 0.00 6.00 0.00 8,781.001.000000

Base 29.250000 0.00 6.00 0.00 8,781.00

COMMON STOCK02209S103 22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.ALTRIA GROUP INC

440.000 NHEU Local 25.240000 0.00 6.60 0.00 11,112.201.000000

Base 25.240000 0.00 6.60 0.00 11,112.20

II LP02299C968 29 Nov 2010 29 Nov 2010 USD/BOSCAPITAL CALLCOURT SQUARE CAPITAL PARTNERS

3,407,184.000 NHEL Local 1.000000 0.00 0.00 0.00 3,407,184.001.000000

Base 1.000000 0.00 0.00 0.00 3,407,184.00

14 Dec 2010 14 Dec 2010 USD/BOSCAPITAL CALL

1,353,769.000 NHEL Local 1.000000 0.00 0.00 0.00 1,353,769.001.000000

Base 1.000000 0.00 0.00 0.00 1,353,769.00

02299C968 Total

0.00 0.000.004,760,953.000 Local 4,760,953.00

Base 0.00 0.00 0.00 4,760,953.00

COMMON STOCK USD.01023135106 07 Oct 2010 13 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.AMAZON.COM INC

701.000 NHDM Local 155.490700 0.00 14.02 0.00 109,013.001.000000

Base 155.490700 0.00 14.02 0.00 109,013.00

08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.

105.000 NHEU Local 155.600500 0.00 2.10 0.00 16,340.151.000000

Base 155.600500 0.00 2.10 0.00 16,340.15
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22 Dec 2010 28 Dec 2010 USD/DTC 0.01HEEVERS &CO. INC.

69.000 NHEU Local 184.810000 0.00 1.03 0.00 12,752.921.000000

Base 184.810000 0.00 1.03 0.00 12,752.92

023135106 Total

17.15 0.000.00875.000 Local 138,106.07

Base 0.00 17.15 0.00 138,106.07

COMMON STOCK02361E108 28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)AMERESCO INC CL A

610.000 NHHZ Local 12.411300 0.00 12.20 0.00 7,583.091.000000

Base 12.411300 0.00 12.20 0.00 7,583.09

REIT USD.0102503X105 10 Nov 2010 16 Nov 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSAMERICAN CAPITAL AGENCY CORP

2,500.000 NHHZ Local 29.177200 0.00 37.50 0.00 72,980.501.000000

Base 29.177200 0.00 37.50 0.00 72,980.50

COMMON STOCK USD6.5025537101 18 Oct 2010 21 Oct 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSAMERICAN ELECTRIC POWER

720.000 NHHY Local 36.278600 0.00 14.40 0.00 26,134.991.000000

Base 36.278600 0.00 14.40 0.00 26,134.99

COMMON STOCK USD.2025816109 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.AMERICAN EXPRESS CO

300.000 NHEU Local 38.073300 0.00 6.00 0.00 11,427.991.000000

Base 38.073300 0.00 6.00 0.00 11,427.99

29 Nov 2010 02 Dec 2010 USD/DTC 0.04GARDNER RICH & CO

34,920.000 NHEZ Local 42.915500 0.00 1,396.80 0.00 1,500,006.061.000000

Base 42.915500 0.00 1,396.80 0.00 1,500,006.06

025816109 Total

1,402.80 0.000.0035,220.000 Local 1,511,434.05

Base 0.00 1,402.80 0.00 1,511,434.05
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COMMON STOCK NPV025932104 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)AMERICAN FINANCIAL GROUP INC

1,268.000 NHDU Local 30.913800 0.00 25.36 0.00 39,224.061.000000

Base 30.913800 0.00 25.36 0.00 39,224.06

COMMON STOCK USD2.5026874784 29 Oct 2010 03 Nov 2010 USD/DTC 0.03GARDNER RICH & COAMERICAN INTERNATIONAL GROUP

22,000.000 NHDF Local 41.974600 0.00 660.00 0.00 924,101.201.000000

Base 41.974600 0.00 660.00 0.00 924,101.20

COMMON STOCK USD.0103062T105 01 Oct 2010 06 Oct 2010 USD/DTC 0.02INVESTMENT TECHNOLOGY GROUP INC.AMERICA S CAR MART INC

200.000 NHDX Local 25.359200 0.00 4.00 0.00 5,075.841.000000

Base 25.359200 0.00 4.00 0.00 5,075.84

04 Oct 2010 07 Oct 2010 USD/DTC 0.01KNIGHT DIRECT LLC

950.000 NHDX Local 25.898000 0.00 6.65 0.00 24,609.751.000000

Base 25.898000 0.00 6.65 0.00 24,609.75

27 Oct 2010 01 Nov 2010 USD/DTC 0.02AQUA SECURITIES LP

1,400.000 NHDX Local 25.995000 0.00 28.00 0.00 36,421.001.000000

Base 25.995000 0.00 28.00 0.00 36,421.00

17 Nov 2010 22 Nov 2010 USD/DTC 0.01KNIGHT DIRECT LLC

200.000 NHDX Local 27.318100 0.00 1.40 0.00 5,465.021.000000

Base 27.318100 0.00 1.40 0.00 5,465.02

19 Nov 2010 24 Nov 2010 USD/DTC 0.01KNIGHT DIRECT LLC

7,700.000 NHDX Local 25.064100 0.00 53.90 0.00 193,047.471.000000

Base 25.064100 0.00 53.90 0.00 193,047.47

19 Nov 2010 24 Nov 2010 USD/DTC 0.03CANTOR FITZGERALD + CO.

16,400.000 NHDX Local 25.052900 0.00 492.00 0.00 411,359.561.000000

Base 25.052900 0.00 492.00 0.00 411,359.56

22 Nov 2010 26 Nov 2010 USD/DTC 0.01KNIGHT DIRECT LLC

750.000 NHDX Local 25.177107 0.00 5.25 0.00 18,888.081.000000

Base 25.177107 0.00 5.25 0.00 18,888.08
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23 Nov 2010 29 Nov 2010 USD/DTC 0.02WEEDEN + CO.

550.000 NHDX Local 25.220000 0.00 11.00 0.00 13,882.001.000000

Base 25.220000 0.00 11.00 0.00 13,882.00

23 Nov 2010 29 Nov 2010 USD/DTC 0.01KNIGHT DIRECT LLC

550.000 NHDX Local 25.240600 0.00 3.85 0.00 13,886.181.000000

Base 25.240600 0.00 3.85 0.00 13,886.18

29 Nov 2010 02 Dec 2010 USD/DTC 0.01KNIGHT DIRECT LLC

950.000 NHDX Local 25.108105 0.00 6.65 0.00 23,859.351.000000

Base 25.108105 0.00 6.65 0.00 23,859.35

30 Nov 2010 03 Dec 2010 USD/DTC 0.01KNIGHT DIRECT LLC

800.000 NHDX Local 25.248600 0.00 5.60 0.00 20,204.481.000000

Base 25.248600 0.00 5.60 0.00 20,204.48

01 Dec 2010 06 Dec 2010 USD/DTC 0.01KNIGHT DIRECT LLC

500.000 NHDX Local 25.242100 0.00 3.50 0.00 12,624.551.000000

Base 25.242100 0.00 3.50 0.00 12,624.55

02 Dec 2010 07 Dec 2010 USD/DTC 0.01KNIGHT DIRECT LLC

2,300.000 NHDX Local 25.184000 0.00 16.10 0.00 57,939.301.000000

Base 25.184000 0.00 16.10 0.00 57,939.30

03 Dec 2010 08 Dec 2010 USD/DTC 0.01KNIGHT DIRECT LLC

200.000 NHDX Local 25.242200 0.00 1.40 0.00 5,049.841.000000

Base 25.242200 0.00 1.40 0.00 5,049.84

29 Dec 2010 OPEN USD/DTC 0.01KNIGHT DIRECT LLC

1,400.000 NHDX Local 26.537100 0.00 9.80 0.00 37,161.741.000000

Base 26.537100 0.00 9.80 0.00 37,161.74

03062T105 Total

649.10 0.000.0034,850.000 Local 879,474.16

Base 0.00 649.10 0.00 879,474.16
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COMMON STOCK USD2.5030710107 10 Dec 2010 15 Dec 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)AMERON INTERNATIONAL CORP

50.000 NHHZ Local 78.460000 0.00 0.75 0.00 3,923.751.000000

Base 78.460000 0.00 0.75 0.00 3,923.75

COMMON STOCK031162100 18 Oct 2010 21 Oct 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSAMGEN INC

460.000 NHHY Local 56.550400 0.00 9.20 0.00 26,022.381.000000

Base 56.550400 0.00 9.20 0.00 26,022.38

COMMON STOCK032095101 28 Dec 2010 31 Dec 2010 USD/DTC 0.04MR BEAL &COMPANYAMPHENOL CORP CL A

25,608.000 NHDZ Local 52.807600 0.00 1,024.32 0.00 1,353,321.341.000000

Base 52.807600 0.00 1,024.32 0.00 1,353,321.34

29 Dec 2010 OPEN USD/DTC 0.04MR BEAL &COMPANY

29,323.000 NHDZ Local 53.088100 0.00 1,172.92 0.00 1,557,875.281.000000

Base 53.088100 0.00 1,172.92 0.00 1,557,875.28

30 Dec 2010 OPEN USD/DTC 0.04MR BEAL &COMPANY

12,529.000 NHDZ Local 52.927600 0.00 501.16 0.00 663,631.061.000000

Base 52.927600 0.00 501.16 0.00 663,631.06

31 Dec 2010 OPEN USD/DTC 0.04MR BEAL &COMPANY

10,940.000 NHDZ Local 52.743100 0.00 437.60 0.00 577,447.111.000000

Base 52.743100 0.00 437.60 0.00 577,447.11

032095101 Total

3,136.00 0.000.0078,400.000 Local 4,152,274.79

Base 0.00 3,136.00 0.00 4,152,274.79

COMMON STOCK03236M101 22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.AMYRIS INC

420.000 NHHZ Local 24.179400 0.00 6.30 0.00 10,161.651.000000

Base 24.179400 0.00 6.30 0.00 10,161.65
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COMMON STOCK USD.1032511107 07 Oct 2010 13 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.ANADARKO PETROLEUM CORP

790.000 NHDM Local 56.675300 0.00 15.80 0.00 44,789.291.000000

Base 56.675300 0.00 15.80 0.00 44,789.29

COMMON STOCK035623107 27 Dec 2010 30 Dec 2010 USD/DTC 0.03BOE SECURITIES INC/BROADCORT CAP COANN INC

14,173.000 NHEX Local 27.244900 0.00 425.19 0.00 386,567.161.000000

Base 27.244900 0.00 425.19 0.00 386,567.16

28 Dec 2010 31 Dec 2010 USD/DTC 0.03CABRERA CAPITAL MARKETS

13,699.000 NHEX Local 27.564900 0.00 410.97 0.00 378,022.541.000000

Base 27.564900 0.00 410.97 0.00 378,022.54

29 Dec 2010 OPEN USD/DTC 0.04NORTH SOUTH CAPITAL LLC

2,895.000 NHEX Local 27.372200 0.00 115.80 0.00 79,358.321.000000

Base 27.372200 0.00 115.80 0.00 79,358.32

035623107 Total

951.96 0.000.0030,767.000 Local 843,948.02

Base 0.00 951.96 0.00 843,948.02

REIT USD.01035710409 18 Oct 2010 21 Oct 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSANNALY CAPITAL MANAGEMENT IN

1,440.000 NHHY Local 18.030600 0.00 28.80 0.00 25,992.861.000000

Base 18.030600 0.00 28.80 0.00 25,992.86

COMMON STOCK USD1.037389103 07 Oct 2010 13 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.AON CORP

3,530.000 NHDM Local 39.342300 0.00 70.60 0.00 138,948.921.000000

Base 39.342300 0.00 70.60 0.00 138,948.92

08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.

3,500.000 NHEU Local 39.355400 0.00 70.00 0.00 137,813.901.000000

Base 39.355400 0.00 70.00 0.00 137,813.90
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19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

220.000 NHHY Local 40.970200 0.00 3.30 0.00 9,016.741.000000

Base 40.970200 0.00 3.30 0.00 9,016.74

037389103 Total

143.90 0.000.007,250.000 Local 285,779.56

Base 0.00 143.90 0.00 285,779.56

COMMON STOCK037411105 07 Oct 2010 13 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.APACHE CORP

930.000 NHDM Local 98.784400 0.00 18.60 0.00 91,888.091.000000

Base 98.784400 0.00 18.60 0.00 91,888.09

18 Nov 2010 23 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,227.000 NHDM Local 108.439600 0.00 18.41 0.00 133,073.801.000000

Base 108.439600 0.00 18.41 0.00 133,073.80

19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

1,642.000 NHHY Local 108.555200 0.00 24.63 0.00 178,272.271.000000

Base 108.555200 0.00 24.63 0.00 178,272.27

037411105 Total

61.64 0.000.003,799.000 Local 403,234.16

Base 0.00 61.64 0.00 403,234.16

COMMON STOCK03761U106 01 Oct 2010 07 Oct 2010 USD/DTCAUTREPAT-STK/$ DIVAPOLLO INVESTMENT CORP

1,259.444 NHHZ Local 10.340118 0.00 0.00 0.00 13,022.801.000000

Base 10.340118 0.00 0.00 0.00 13,022.80

REIT USD.0103762U105 06 Oct 2010 12 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.APOLLO COMMERCIAL REAL ESTAT

1,600.000 NHHZ Local 16.270000 0.00 32.00 0.00 26,064.001.000000

Base 16.270000 0.00 32.00 0.00 26,064.00
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COMMON STOCK NPV037833100 07 Oct 2010 13 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.APPLE INC

683.000 NHDM Local 288.998200 0.00 13.66 0.00 197,399.431.000000

Base 288.998200 0.00 13.66 0.00 197,399.43

08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.

552.000 NHDM Local 293.961400 0.00 11.04 0.00 162,277.731.000000

Base 293.961400 0.00 11.04 0.00 162,277.73

08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.

137.000 NHEU Local 294.090000 0.00 2.74 0.00 40,293.071.000000

Base 294.090000 0.00 2.74 0.00 40,293.07

19 Oct 2010 22 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.

67.000 NHEU Local 309.410000 0.00 1.34 0.00 20,731.811.000000

Base 309.410000 0.00 1.34 0.00 20,731.81

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

112.000 NHEU Local 325.160100 0.00 1.68 0.00 36,419.611.000000

Base 325.160100 0.00 1.68 0.00 36,419.61

037833100 Total

30.46 0.000.001,551.000 Local 457,121.65

Base 0.00 30.46 0.00 457,121.65

COMMON STOCK NPV03820C105 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)APPLIED INDUSTRIAL TECH INC

1,477.000 NHDU Local 31.302000 0.00 29.54 0.00 46,262.591.000000

Base 31.302000 0.00 29.54 0.00 46,262.59

COMMON STOCK USD.01038222105 19 Oct 2010 22 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.APPLIED MATERIALS INC

770.000 NHEU Local 11.810000 0.00 15.40 0.00 9,109.101.000000

Base 11.810000 0.00 15.40 0.00 9,109.10
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COMMON STOCK USD.01038336103 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)APTARGROUP INC

986.000 NHDU Local 46.430000 0.00 19.72 0.00 45,799.701.000000

Base 46.430000 0.00 19.72 0.00 45,799.70

COMMON STOCK USD.0103834A103 22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.APPROACH RESOURCES INC

620.000 NHHZ Local 23.513200 0.00 9.30 0.00 14,587.481.000000

Base 23.513200 0.00 9.30 0.00 14,587.48

COMMON STOCK USD1.03937R102 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)ARCH CHEMICALS INC

1,201.000 NHDU Local 35.288300 0.00 24.02 0.00 42,405.271.000000

Base 35.288300 0.00 24.02 0.00 42,405.27

COMMON STOCK04010L103 30 Sep 2010 08 Oct 2010 USD/DTCAUTREPAT-STK/$ DIVARES CAPITAL CORP

380.726 NHHY Local 15.150002 0.00 0.00 0.00 5,768.001.000000

Base 15.150002 0.00 0.00 0.00 5,768.00

COMMON STOCK04033V203 02 Dec 2010 07 Dec 2010 USD/DTC 0.03MR BEAL &COMPANYARIBA INC

11,470.000 NHHO Local 21.530200 0.00 344.10 0.00 247,295.491.000000

Base 21.530200 0.00 344.10 0.00 247,295.49

03 Dec 2010 08 Dec 2010 USD/DTC 0.03MR BEAL &COMPANY

5,100.000 NHHO Local 21.653400 0.00 153.00 0.00 110,585.341.000000

Base 21.653400 0.00 153.00 0.00 110,585.34

06 Dec 2010 09 Dec 2010 USD/DTC 0.03MR BEAL &COMPANY

6,770.000 NHHO Local 21.501900 0.00 203.10 0.00 145,770.961.000000

Base 21.501900 0.00 203.10 0.00 145,770.96

07 Dec 2010 10 Dec 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

5,180.000 NHHO Local 21.865400 0.00 207.20 0.00 113,469.971.000000

Base 21.865400 0.00 207.20 0.00 113,469.97
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08 Dec 2010 13 Dec 2010 USD/DTC 0.03HEEVERS &CO. INC.

4,640.000 NHHO Local 22.800800 0.00 139.20 0.00 105,934.911.000000

Base 22.800800 0.00 139.20 0.00 105,934.91

04033V203 Total

1,046.60 0.000.0033,160.000 Local 723,056.67

Base 0.00 1,046.60 0.00 723,056.67

COMMON STOCK USD.01040790107 10 Dec 2010 15 Dec 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)ARKANSAS BEST CORP

140.000 NHHZ Local 28.500000 0.00 2.10 0.00 3,992.101.000000

Base 28.500000 0.00 2.10 0.00 3,992.10

COMMON STOCK USD.0104269Q100 10 Dec 2010 15 Dec 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)ARRIS GROUP INC

350.000 NHHZ Local 10.700000 0.00 5.25 0.00 3,750.251.000000

Base 10.700000 0.00 5.25 0.00 3,750.25

REIT USD.1045604105 10 Nov 2010 16 Nov 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSASSOCIATED ESTATES REALTY CP

600.000 NHHZ Local 14.478300 0.00 9.00 0.00 8,695.981.000000

Base 14.478300 0.00 9.00 0.00 8,695.98

COMMON STOCK USD.2046224101 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)ASTEC INDUSTRIES INC

1,475.000 NHDU Local 28.712900 0.00 29.50 0.00 42,381.031.000000

Base 28.712900 0.00 29.50 0.00 42,381.03

COMMON STOCK04743P108 05 Oct 2010 08 Oct 2010 USD/DTC 0.02LIQUIDNETINCATHEROS COMMUNICATIONS

73,833.000 NHDZ Local 26.179100 0.00 1,476.66 0.00 1,934,358.151.000000

Base 26.179100 0.00 1,476.66 0.00 1,934,358.15

06 Oct 2010 12 Oct 2010 USD/DTC 0.04CARIS + COMPANY INC

30,533.000 NHDZ Local 25.815200 0.00 1,221.32 0.00 789,436.821.000000

Base 25.815200 0.00 1,221.32 0.00 789,436.82
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06 Oct 2010 12 Oct 2010 USD/DTC 0.02LIQUIDNETINC

46,676.000 NHDZ Local 26.059400 0.00 933.52 0.00 1,217,282.071.000000

Base 26.059400 0.00 933.52 0.00 1,217,282.07

06 Oct 2010 12 Oct 2010 USD/DTC 0.02AQUA SECURITIES LP

8,758.000 NHDZ Local 26.181500 0.00 175.16 0.00 229,472.741.000000

Base 26.181500 0.00 175.16 0.00 229,472.74

07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

1,689.000 NHDU Local 25.471200 0.00 33.78 0.00 43,054.641.000000

Base 25.471200 0.00 33.78 0.00 43,054.64

07 Oct 2010 13 Oct 2010 USD/DTC 0.03STIFEL NICOLAUS + CO INC

5,580.000 NHDU Local 25.836800 0.00 167.40 0.00 144,336.741.000000

Base 25.836800 0.00 167.40 0.00 144,336.74

27 Oct 2010 01 Nov 2010 USD/DTC 0.04CABRERA CAPITAL MARKETS

35,300.000 NHDZ Local 31.097800 0.00 1,412.00 0.00 1,099,164.341.000000

Base 31.097800 0.00 1,412.00 0.00 1,099,164.34

30 Nov 2010 03 Dec 2010 USD/DTC 0.04MR BEAL &COMPANY

35,600.000 NHDZ Local 32.818100 0.00 1,424.00 0.00 1,169,748.361.000000

Base 32.818100 0.00 1,424.00 0.00 1,169,748.36

04743P108 Total

6,843.84 0.000.00237,969.000 Local 6,626,853.86

Base 0.00 6,843.84 0.00 6,626,853.86

COMMON STOCK USD1.050095108 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)ATWOOD OCEANICS INC

1,119.000 NHDU Local 29.865700 0.00 22.38 0.00 33,442.101.000000

Base 29.865700 0.00 22.38 0.00 33,442.10
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22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

560.000 NHEU Local 37.564300 0.00 8.40 0.00 21,044.411.000000

Base 37.564300 0.00 8.40 0.00 21,044.41

050095108 Total

30.78 0.000.001,679.000 Local 54,486.51

Base 0.00 30.78 0.00 54,486.51

COMMON STOCK USD.1053015103 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.AUTOMATIC DATA PROCESSING

300.000 NHEU Local 42.166700 0.00 6.00 0.00 12,656.011.000000

Base 42.166700 0.00 6.00 0.00 12,656.01

27 Oct 2010 01 Nov 2010 USD/DTC 0.04FRIEDMAN BILLINGS + RAMSEY

40,290.000 NHDG Local 44.349700 0.00 1,410.15 0.00 1,788,259.561.000000

Base 44.349700 0.00 1,410.15 0.00 1,788,259.56

053015103 Total

1,416.15 0.000.0040,590.000 Local 1,800,915.57

Base 0.00 1,416.15 0.00 1,800,915.57

COMMON STOCK NPV05379B107 10 Dec 2010 15 Dec 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)AVISTA CORP

170.000 NHHZ Local 22.010000 0.00 2.55 0.00 3,744.251.000000

Base 22.010000 0.00 2.55 0.00 3,744.25

05399Z951 08 Oct 2010 08 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTADVENT INTERNATIONAL GPE VI A

450,000.000 NHEL Local 1.000000 0.00 0.00 0.00 450,000.001.000000

Base 1.000000 0.00 0.00 0.00 450,000.00

22 Oct 2010 22 Oct 2010 USD/BOSCAPITAL CALL

525,000.000 NHEL Local 1.000000 0.00 0.00 0.00 525,000.001.000000

Base 1.000000 0.00 0.00 0.00 525,000.00
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05 Nov 2010 05 Nov 2010 USD/BOSATLANTIS RESEARCH

525,000.000 NHEL Local 1.000000 0.00 0.00 0.00 525,000.001.000000

Base 1.000000 0.00 0.00 0.00 525,000.00

22 Nov 2010 22 Nov 2010 USD/BOSCAPITAL CALL

1,650,000.000 NHEL Local 1.000000 0.00 0.00 0.00 1,650,000.001.000000

Base 1.000000 0.00 0.00 0.00 1,650,000.00

05399Z951 Total

0.00 0.000.003,150,000.000 Local 3,150,000.00

Base 0.00 0.00 0.00 3,150,000.00

COMMON STOCK USD.25054303102 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.AVON PRODUCTS INC

300.000 NHEU Local 32.973300 0.00 6.00 0.00 9,897.991.000000

Base 32.973300 0.00 6.00 0.00 9,897.99

12 Nov 2010 17 Nov 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

6,200.000 NHEY Local 29.303400 0.00 124.00 0.00 181,805.081.000000

Base 29.303400 0.00 124.00 0.00 181,805.08

054303102 Total

130.00 0.000.006,500.000 Local 191,703.07

Base 0.00 130.00 0.00 191,703.07

COMMON STOCK USD.0105548J106 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)BJ S WHOLESALE CLUB INC

1,092.000 NHDU Local 41.307100 0.00 21.84 0.00 45,129.191.000000

Base 41.307100 0.00 21.84 0.00 45,129.19

ADR056752108 01 Nov 2010 04 Nov 2010 USD/DTC 0.04PERSHING LLCBAIDU INC   SPON ADR

23,371.000 NHHP Local 107.842100 0.00 934.84 0.00 2,521,312.561.000000

Base 107.842100 0.00 934.84 0.00 2,521,312.56
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06 Dec 2010 09 Dec 2010 USD/DTC 0.05INSTINET LLC

11,700.000 NHHP Local 110.397600 0.00 585.00 0.00 1,292,236.921.000000

Base 110.397600 0.00 585.00 0.00 1,292,236.92

056752108 Total

1,519.84 0.000.0035,071.000 Local 3,813,549.48

Base 0.00 1,519.84 0.00 3,813,549.48

COMMON STOCK USD1.057224107 07 Oct 2010 13 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.BAKER HUGHES INC

1,220.000 NHDM Local 43.477700 0.00 24.40 0.00 53,067.191.000000

Base 43.477700 0.00 24.40 0.00 53,067.19

18 Oct 2010 21 Oct 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

570.000 NHHY Local 44.826700 0.00 11.40 0.00 25,562.621.000000

Base 44.826700 0.00 11.40 0.00 25,562.62

057224107 Total

35.80 0.000.001,790.000 Local 78,629.81

Base 0.00 35.80 0.00 78,629.81

COMMON STOCK USD.105874B107 07 Dec 2010 10 Dec 2010 USD/DTC 0.03JONESTRADING INSTITUTIONAL SERVICESBALLY TECHNOLOGIES INC

2,940.000 NHHO Local 42.561000 0.00 88.20 0.00 125,217.541.000000

Base 42.561000 0.00 88.20 0.00 125,217.54

08 Dec 2010 13 Dec 2010 USD/DTC 0.03JONESTRADING INSTITUTIONAL SERVICES

9,050.000 NHHO Local 42.862700 0.00 271.50 0.00 388,178.941.000000

Base 42.862700 0.00 271.50 0.00 388,178.94

09 Dec 2010 14 Dec 2010 USD/DTC 0.03JONESTRADING INSTITUTIONAL SERVICES

5,760.000 NHHO Local 43.207900 0.00 172.80 0.00 249,050.301.000000

Base 43.207900 0.00 172.80 0.00 249,050.30
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29 Dec 2010 OPEN USD/DTC 0.03MR BEAL &COMPANY

930.000 NHHO Local 42.246000 0.00 27.90 0.00 39,316.681.000000

Base 42.246000 0.00 27.90 0.00 39,316.68

05874B107 Total

560.40 0.000.0018,680.000 Local 801,763.46

Base 0.00 560.40 0.00 801,763.46

COMMON STOCK USD.01060505104 18 Oct 2010 21 Oct 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSBANK OF AMERICA CORP

2,390.000 NHHY Local 12.040100 0.00 47.80 0.00 28,823.641.000000

Base 12.040100 0.00 47.80 0.00 28,823.64

19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

1,520.000 NHHY Local 11.635700 0.00 22.80 0.00 17,709.061.000000

Base 11.635700 0.00 22.80 0.00 17,709.06

060505104 Total

70.60 0.000.003,910.000 Local 46,532.70

Base 0.00 70.60 0.00 46,532.70

COMMON STOCK USD.01063904106 09 Nov 2010 15 Nov 2010 USD/DTC 0.04KEEFE BRUYETTE + WOODS INCBANK OF THE OZARKS

720.000 NHHO Local 38.976000 0.00 28.80 0.00 28,091.521.000000

Base 38.976000 0.00 28.80 0.00 28,091.52

COMMON STOCK USD.01064058100 19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)BANK OF NEW YORK MELLON CORP

470.000 NHHY Local 27.652100 0.00 7.05 0.00 13,003.541.000000

Base 27.652100 0.00 7.05 0.00 13,003.54

COMMON STOCK06846N104 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)BILL BARRETT CORP

1,123.000 NHDU Local 37.070000 0.00 22.46 0.00 41,652.071.000000

Base 37.070000 0.00 22.46 0.00 41,652.07
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10 Dec 2010 15 Dec 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

80.000 NHHZ Local 38.900000 0.00 1.20 0.00 3,113.201.000000

Base 38.900000 0.00 1.20 0.00 3,113.20

06846N104 Total

23.66 0.000.001,203.000 Local 44,765.27

Base 0.00 23.66 0.00 44,765.27

COMMON STOCK USD1.071813109 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.BAXTER INTERNATIONAL INC

400.000 NHEU Local 49.171200 0.00 8.00 0.00 19,676.481.000000

Base 49.171200 0.00 8.00 0.00 19,676.48

V LP071991913 15 Nov 2010 15 Nov 2010 USD/BOSCAPITAL CALLBLACKSTONE CAPITAL PARTNERS

255,167.000 NHEL Local 1.000000 0.00 0.00 0.00 255,167.001.000000

Base 1.000000 0.00 0.00 0.00 255,167.00

COMMON STOCK USD1.075887109 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.BECTON DICKINSON AND CO

200.000 NHEU Local 74.835000 0.00 4.00 0.00 14,971.001.000000

Base 74.835000 0.00 4.00 0.00 14,971.00

COMMON STOCK USD.01077454106 10 Nov 2010 16 Nov 2010 USD/DTC 0.03BAIRD  ROBERT W. & COMPANY INCORPORBELDEN INC

4,500.000 NHHO Local 30.523400 0.00 135.00 0.00 137,490.301.000000

Base 30.523400 0.00 135.00 0.00 137,490.30

11 Nov 2010 16 Nov 2010 USD/DTC 0.03BAIRD  ROBERT W. & COMPANY INCORPOR

4,490.000 NHHO Local 30.939600 0.00 134.70 0.00 139,053.501.000000

Base 30.939600 0.00 134.70 0.00 139,053.50

12 Nov 2010 17 Nov 2010 USD/DTC 0.03MR BEAL &COMPANY

6,600.000 NHHO Local 30.823100 0.00 198.00 0.00 203,630.461.000000

Base 30.823100 0.00 198.00 0.00 203,630.46
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18 Nov 2010 23 Nov 2010 USD/DTC 0.03STIFEL NICOLAUS + CO INC

3,130.000 NHHO Local 32.977000 0.00 93.90 0.00 103,311.911.000000

Base 32.977000 0.00 93.90 0.00 103,311.91

19 Nov 2010 24 Nov 2010 USD/DTC 0.03STIFEL NICOLAUS + CO INC

3,010.000 NHHO Local 33.003900 0.00 90.30 0.00 99,432.041.000000

Base 33.003900 0.00 90.30 0.00 99,432.04

077454106 Total

651.90 0.000.0021,730.000 Local 682,918.21

Base 0.00 651.90 0.00 682,918.21

COMMON STOCK084670702 07 Oct 2010 13 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.BERKSHIRE HATHAWAY INC CL B

4,760.000 NHDM Local 82.832300 0.00 95.20 0.00 394,376.951.000000

Base 82.832300 0.00 95.20 0.00 394,376.95

18 Oct 2010 21 Oct 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

410.000 NHHY Local 83.308300 0.00 8.20 0.00 34,164.601.000000

Base 83.308300 0.00 8.20 0.00 34,164.60

19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

270.000 NHHY Local 80.885600 0.00 4.05 0.00 21,843.161.000000

Base 80.885600 0.00 4.05 0.00 21,843.16

084670702 Total

107.45 0.000.005,440.000 Local 450,384.71

Base 0.00 107.45 0.00 450,384.71

COMMON STOCK USD.01085789105 10 Dec 2010 15 Dec 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)BERRY PETROLEUM CO CLASS A

90.000 NHHZ Local 40.900000 0.00 1.35 0.00 3,682.351.000000

Base 40.900000 0.00 1.35 0.00 3,682.35
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COMMON STOCK USD.1086516101 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.BEST BUY CO INC

200.000 NHEU Local 41.270000 0.00 4.00 0.00 8,258.001.000000

Base 41.270000 0.00 4.00 0.00 8,258.00

COMMON STOCK USD.01089302103 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)BIG LOTS INC

1,328.000 NHDU Local 32.752700 0.00 26.56 0.00 43,522.151.000000

Base 32.752700 0.00 26.56 0.00 43,522.15

COMMON STOCK09061G101 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.BIOMARIN PHARMACEUTICAL INC

800.000 NHEU Local 21.902500 0.00 16.00 0.00 17,538.001.000000

Base 21.902500 0.00 16.00 0.00 17,538.00

COMMON STOCK09062X103 19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)BIOGEN IDEC INC

190.000 NHHY Local 64.833200 0.00 2.85 0.00 12,321.161.000000

Base 64.833200 0.00 2.85 0.00 12,321.16

30 Nov 2010 03 Dec 2010 USD/DTC 0.03GARDNER RICH & CO

17,800.000 NHDF Local 64.329500 0.00 534.00 0.00 1,145,599.101.000000

Base 64.329500 0.00 534.00 0.00 1,145,599.10

09062X103 Total

536.85 0.000.0017,990.000 Local 1,157,920.26

Base 0.00 536.85 0.00 1,157,920.26

REIT USD.0109063H107 10 Nov 2010 16 Nov 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSBIOMED REALTY TRUST INC

2,600.000 NHHZ Local 17.941900 0.00 39.00 0.00 46,687.941.000000

Base 17.941900 0.00 39.00 0.00 46,687.94

COMMON STOCK USD1.092113109 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)BLACK HILLS CORP

1,164.000 NHDU Local 32.661300 0.00 23.28 0.00 38,041.031.000000

Base 32.661300 0.00 23.28 0.00 38,041.03
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COMMON STOCK USD.0109247X101 22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.BLACKROCK INC

1,124.000 NHEU Local 190.682400 0.00 16.86 0.00 214,343.881.000000

Base 190.682400 0.00 16.86 0.00 214,343.88

22 Dec 2010 28 Dec 2010 USD/DTC 0.01HEEVERS &CO. INC.

3,377.000 NHHY Local 190.678100 0.00 50.65 0.00 643,970.591.000000

Base 190.678100 0.00 50.65 0.00 643,970.59

09247X101 Total

67.51 0.000.004,501.000 Local 858,314.47

Base 0.00 67.51 0.00 858,314.47

COMMON STOCK092533108 01 Oct 2010 05 Oct 2010 USD/DTCAUTREPAT-STK/$ DIVBLACKROCK KELSO CAPITAL CORP

20.972 NHHZ Local 11.001335 0.00 0.00 0.00 230.721.000000

Base 11.001335 0.00 0.00 0.00 230.72

06 Oct 2010 12 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,200.000 NHHZ Local 11.920500 0.00 24.00 0.00 14,328.601.000000

Base 11.920500 0.00 24.00 0.00 14,328.60

10 Nov 2010 16 Nov 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

800.000 NHHZ Local 11.870000 0.00 12.00 0.00 9,508.001.000000

Base 11.870000 0.00 12.00 0.00 9,508.00

092533108 Total

36.00 0.000.002,020.972 Local 24,067.32

Base 0.00 36.00 0.00 24,067.32

COMMON STOCK USD.01096761101 10 Dec 2010 15 Dec 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)BOB EVANS FARMS

110.000 NHHZ Local 34.000000 0.00 1.65 0.00 3,741.651.000000

Base 34.000000 0.00 1.65 0.00 3,741.65
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COMMON STOCK USD5.097023105 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.BOEING CO/THE

4,810.000 NHDM Local 69.437900 0.00 96.20 0.00 334,092.501.000000

Base 69.437900 0.00 96.20 0.00 334,092.50

08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHEU Local 69.465000 0.00 4.00 0.00 13,897.001.000000

Base 69.465000 0.00 4.00 0.00 13,897.00

097023105 Total

100.20 0.000.005,010.000 Local 347,989.50

Base 0.00 100.20 0.00 347,989.50

COMMON STOCK USD.01099502106 16 Nov 2010 22 Nov 2010 USD/DTCBARCLAYS CAPITAL LEBOOZ ALLEN HAMILTON HOLDING

747.000 NHEX Local 17.000000 0.00 0.00 0.00 12,699.001.000000

Base 17.000000 0.00 0.00 0.00 12,699.00

13 Dec 2010 16 Dec 2010 USD/DTC 0.03BLAYLOCK + CO INC

8,286.000 NHEX Local 18.552400 0.00 248.58 0.00 153,973.771.000000

Base 18.552400 0.00 248.58 0.00 153,973.77

14 Dec 2010 17 Dec 2010 USD/DTC 0.03BLAYLOCK + CO INC

17,699.000 NHEX Local 18.569100 0.00 530.97 0.00 329,185.471.000000

Base 18.569100 0.00 530.97 0.00 329,185.47

15 Dec 2010 20 Dec 2010 USD/DTC 0.03BLAYLOCK + CO INC

13,298.000 NHEX Local 18.554900 0.00 398.94 0.00 247,142.001.000000

Base 18.554900 0.00 398.94 0.00 247,142.00

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,000.000 NHEU Local 19.453300 0.00 15.00 0.00 19,468.301.000000

Base 19.453300 0.00 15.00 0.00 19,468.30



Prepared by State StreetPage 361

Purchase Report by Report Date
Composite

to April 18, 2011View Date:December 31, 2010October 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

099502106 Total

1,193.49 0.000.0041,030.000 Local 762,468.54

Base 0.00 1,193.49 0.00 762,468.54

COMMON STOCK USD.1109641100 30 Nov 2010 03 Dec 2010 USD/DTC 0.03GARDNER RICH & COBRINKER INTERNATIONAL INC

15,100.000 NHDF Local 20.499800 0.00 453.00 0.00 309,999.981.000000

Base 20.499800 0.00 453.00 0.00 309,999.98

COMMON STOCK USD.1110122108 18 Oct 2010 21 Oct 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSBRISTOL MYERS SQUIBB CO

950.000 NHHY Local 27.036300 0.00 19.00 0.00 25,703.491.000000

Base 27.036300 0.00 19.00 0.00 25,703.49

COMMON STOCK USD.01110394103 10 Dec 2010 15 Dec 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)BRISTOW GROUP INC

80.000 NHHZ Local 46.670000 0.00 1.20 0.00 3,734.801.000000

Base 46.670000 0.00 1.20 0.00 3,734.80

COMMON STOCK111320107 07 Oct 2010 13 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.BROADCOM CORP CL A

1,060.000 NHDM Local 35.390800 0.00 21.20 0.00 37,535.451.000000

Base 35.390800 0.00 21.20 0.00 37,535.45

COMMON STOCK11133B409 10 Dec 2010 15 Dec 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)BROADSOFT INC

250.000 NHHZ Local 24.861200 0.00 3.75 0.00 6,219.051.000000

Base 24.861200 0.00 3.75 0.00 6,219.05

COMMON STOCK USD.01116794108 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)BRUKER CORP

2,499.000 NHDU Local 14.412400 0.00 49.98 0.00 36,066.571.000000

Base 14.412400 0.00 49.98 0.00 36,066.57

COMMON STOCK USD.01118440106 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)BUCKLE INC/THE

1,526.000 NHDU Local 29.123700 0.00 30.52 0.00 44,473.291.000000

Base 29.123700 0.00 30.52 0.00 44,473.29
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COMMON STOCK USD.01118759109 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.BUCYRUS INTERNATIONAL INC

1,400.000 NHEU Local 74.400000 0.00 28.00 0.00 104,188.001.000000

Base 74.400000 0.00 28.00 0.00 104,188.00

COMMON STOCK USD.01121208201 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.BURGER KING HOLDINGS INC

700.000 NHEU Local 23.942100 0.00 14.00 0.00 16,773.471.000000

Base 23.942100 0.00 14.00 0.00 16,773.47

RETAIL INVESTMENT123991994 29 Dec 2010 29 Dec 2010 USD/BOSCAPITAL CALLBURNHAM

233,674.000 NHER Local 1.000000 0.00 0.00 0.00 233,674.001.000000

Base 1.000000 0.00 0.00 0.00 233,674.00

123998999 05 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTCF JPMCB STRATEGIC PROPER FUND

166.103 NHEJ Local 1,376.099408 0.00 0.00 0.00 228,574.241.000000

Base 1,376.099408 0.00 0.00 0.00 228,574.24

05 Oct 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-166.103 NHEJ Local 1,376.099408 0.00 0.00 0.00 -228,574.241.000000

Base 1,376.099408 0.00 0.00 0.00 -228,574.24

123998999 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

COMMON STOCK124857202 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.CBS CORP CLASS B NON VOTING

2,280.000 NHDM Local 17.355000 0.00 45.60 0.00 39,615.001.000000

Base 17.355000 0.00 45.60 0.00 39,615.00

19 Oct 2010 22 Oct 2010 USD/DTC 0.03CABRERA CAPITAL MARKETS

9,457.000 NHIB Local 17.008300 0.00 283.71 0.00 161,131.201.000000

Base 17.008300 0.00 283.71 0.00 161,131.20
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20 Oct 2010 25 Oct 2010 USD/DTC 0.05STIFEL NICOLAUS + CO INC

3,619.000 NHIB Local 17.480000 0.00 180.95 0.00 63,441.071.000000

Base 17.480000 0.00 180.95 0.00 63,441.07

21 Oct 2010 26 Oct 2010 USD/DTC 0.05STIFEL NICOLAUS + CO INC

5,224.000 NHIB Local 17.517200 0.00 261.20 0.00 91,771.051.000000

Base 17.517200 0.00 261.20 0.00 91,771.05

26 Oct 2010 29 Oct 2010 USD/DTC 0.03CABRERA CAPITAL MARKETS

15,771.000 NHIB Local 17.055400 0.00 473.13 0.00 269,453.841.000000

Base 17.055400 0.00 473.13 0.00 269,453.84

01 Dec 2010 06 Dec 2010 USD/DTC 0.03CABRERA CAPITAL MARKETS

2,280.000 NHIB Local 17.148400 0.00 68.40 0.00 39,166.751.000000

Base 17.148400 0.00 68.40 0.00 39,166.75

124857202 Total

1,312.99 0.000.0038,631.000 Local 664,578.91

Base 0.00 1,312.99 0.00 664,578.91

COMMON STOCK USD.0112497T101 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.CB RICHARD ELLIS GROUP INC A

3,200.000 NHDM Local 18.823400 0.00 64.00 0.00 60,298.881.000000

Base 18.823400 0.00 64.00 0.00 60,298.88

COMMON STOCK12503M108 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.CBOE HOLDINGS INC

900.000 NHEU Local 20.945600 0.00 18.00 0.00 18,869.041.000000

Base 20.945600 0.00 18.00 0.00 18,869.04

18 Oct 2010 21 Oct 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,150.000 NHHY Local 23.187000 0.00 23.00 0.00 26,688.051.000000

Base 23.187000 0.00 23.00 0.00 26,688.05
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12503M108 Total

41.00 0.000.002,050.000 Local 45,557.09

Base 0.00 41.00 0.00 45,557.09

COMMON STOCK USD.0112621E103 10 Dec 2010 15 Dec 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)CNO FINANCIAL GROUP INC

570.000 NHHZ Local 6.671800 0.00 8.55 0.00 3,811.481.000000

Base 6.671800 0.00 8.55 0.00 3,811.48

COMMON STOCK USD1.126408103 18 Oct 2010 21 Oct 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCSX CORP

250.000 NHHY Local 59.740000 0.00 5.00 0.00 14,940.001.000000

Base 59.740000 0.00 5.00 0.00 14,940.00

COMMON STOCK USD.01126650100 19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)CVS CAREMARK CORP

470.000 NHHY Local 30.968300 0.00 7.05 0.00 14,562.151.000000

Base 30.968300 0.00 7.05 0.00 14,562.15

COMMON STOCK USD.0112686C109 20 Dec 2010 23 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.CABLEVISION SYSTEMS NY GRP A

13,040.000 NHDM Local 34.374700 0.00 195.60 0.00 448,441.691.000000

Base 34.374700 0.00 195.60 0.00 448,441.69

COMMON STOCK USD.01127387108 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.CADENCE DESIGN SYS INC

2,300.000 NHEU Local 7.634100 0.00 46.00 0.00 17,604.431.000000

Base 7.634100 0.00 46.00 0.00 17,604.43

COMMON STOCK USD.01131193104 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)CALLAWAY GOLF COMPANY

4,798.000 NHDU Local 7.246200 0.00 95.96 0.00 34,863.231.000000

Base 7.246200 0.00 95.96 0.00 34,863.23

COMMON STOCK USD.0113342B105 07 Oct 2010 13 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.CAMERON INTERNATIONAL CORP

770.000 NHDM Local 42.418700 0.00 15.40 0.00 32,677.801.000000

Base 42.418700 0.00 15.40 0.00 32,677.80
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19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

620.000 NHEU Local 47.566500 0.00 9.30 0.00 29,500.531.000000

Base 47.566500 0.00 9.30 0.00 29,500.53

13342B105 Total

24.70 0.000.001,390.000 Local 62,178.33

Base 0.00 24.70 0.00 62,178.33

REIT13466Y105 22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.CAMPUS CREST COMMUNITIES INC

3,970.000 NHHZ Local 13.323500 0.00 59.55 0.00 52,953.851.000000

Base 13.323500 0.00 59.55 0.00 52,953.85

COMMON STOCK USD.0114040H105 19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)CAPITAL ONE FINANCIAL CORP

360.000 NHHY Local 38.000500 0.00 5.40 0.00 13,685.581.000000

Base 38.000500 0.00 5.40 0.00 13,685.58

29 Nov 2010 02 Dec 2010 USD/DTC 0.03LOOP CAPITAL MARKETS

26,500.000 NHDF Local 37.626600 0.00 795.00 0.00 997,899.901.000000

Base 37.626600 0.00 795.00 0.00 997,899.90

14040H105 Total

800.40 0.000.0026,860.000 Local 1,011,585.48

Base 0.00 800.40 0.00 1,011,585.48

COMMON STOCK USD.0114057J101 22 Dec 2010 22 Dec 2010 USD/DTCMANDATORYEXCHANGE NON CASHCAPITOL FEDERAL FINANCIAL IN

181.096 NHEU Local 16.656856 0.00 0.00 0.00 3,016.491.000000

Base 16.656856 0.00 0.00 0.00 3,016.49

22 Dec 2010 22 Dec 2010 USD/DTCMANDATORYEXCHANGE NON CASH

3,621.920 NHHY Local 15.241065 0.00 0.00 0.00 55,201.921.000000

Base 15.241065 0.00 0.00 0.00 55,201.92
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14057J101 Total

0.00 0.000.003,803.016 Local 58,218.41

Base 0.00 0.00 0.00 58,218.41

COMMON STOCK USD.0114170T101 07 Oct 2010 13 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.CAREFUSION CORP

2,660.000 NHDM Local 24.431000 0.00 53.20 0.00 65,039.661.000000

Base 24.431000 0.00 53.20 0.00 65,039.66

UNIT USD.01143658300 18 Oct 2010 21 Oct 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCARNIVAL CORP

660.000 NHHY Local 39.459400 0.00 13.20 0.00 26,056.401.000000

Base 39.459400 0.00 13.20 0.00 26,056.40

COMMON STOCK USD5.144285103 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)CARPENTER TECHNOLOGY

1,224.000 NHDU Local 34.426900 0.00 24.48 0.00 42,163.011.000000

Base 34.426900 0.00 24.48 0.00 42,163.01

COMMON STOCK USD.01144577103 20 Dec 2010 23 Dec 2010 USD/DTC 0.03GUZMAN + COCARRIZO OIL + GAS INC

10,728.000 NHIB Local 31.095700 0.00 321.84 0.00 333,916.511.000000

Base 31.095700 0.00 321.84 0.00 333,916.51

21 Dec 2010 27 Dec 2010 USD/DTC 0.03GUZMAN + CO

2,044.000 NHIB Local 31.169900 0.00 61.32 0.00 63,772.601.000000

Base 31.169900 0.00 61.32 0.00 63,772.60

22 Dec 2010 28 Dec 2010 USD/DTC 0.03GUZMAN + CO

1,966.000 NHIB Local 32.795400 0.00 58.98 0.00 64,534.741.000000

Base 32.795400 0.00 58.98 0.00 64,534.74

28 Dec 2010 31 Dec 2010 USD/DTC 0.05BNY CONVERGEX LJR

1,307.000 NHIB Local 32.892700 0.00 65.35 0.00 43,056.111.000000

Base 32.892700 0.00 65.35 0.00 43,056.11
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29 Dec 2010 OPEN USD/DTC 0.05BNY CONVERGEX LJR

1,473.000 NHIB Local 33.953100 0.00 73.65 0.00 50,086.571.000000

Base 33.953100 0.00 73.65 0.00 50,086.57

30 Dec 2010 OPEN USD/DTC 0.05BNY CONVERGEX LJR

2,314.000 NHIB Local 34.409300 0.00 115.70 0.00 79,738.821.000000

Base 34.409300 0.00 115.70 0.00 79,738.82

144577103 Total

696.84 0.000.0019,832.000 Local 635,105.35

Base 0.00 696.84 0.00 635,105.35

COMMON STOCK NPV147528103 10 Dec 2010 15 Dec 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)CASEY S GENERAL STORES INC

80.000 NHHZ Local 41.590000 0.00 1.20 0.00 3,328.401.000000

Base 41.590000 0.00 1.20 0.00 3,328.40

COMMON STOCK USD.0114888B103 05 Oct 2010 08 Oct 2010 USD/DTC 0.02ABEL NOSER CORPORATIONCATALYST HEALTH SOLUTIONS IN

4,170.000 NHIB Local 35.475700 0.00 83.40 0.00 148,017.071.000000

Base 35.475700 0.00 83.40 0.00 148,017.07

06 Oct 2010 12 Oct 2010 USD/DTC 0.02ABEL NOSER CORPORATION

4,780.000 NHIB Local 36.339300 0.00 95.60 0.00 173,797.451.000000

Base 36.339300 0.00 95.60 0.00 173,797.45

14888B103 Total

179.00 0.000.008,950.000 Local 321,814.52

Base 0.00 179.00 0.00 321,814.52

COMMON STOCK USD1.149123101 07 Oct 2010 13 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.CATERPILLAR INC

690.000 NHDM Local 78.198600 0.00 13.80 0.00 53,970.831.000000

Base 78.198600 0.00 13.80 0.00 53,970.83
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COMMON STOCK USD.01149150104 10 Dec 2010 15 Dec 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)CATHAY GENERAL BANCORP

230.000 NHHZ Local 15.870000 0.00 3.45 0.00 3,653.551.000000

Base 15.870000 0.00 3.45 0.00 3,653.55

COMMON STOCK14965A101 11 Oct 2010 15 Oct 2010 USD/DTC 0.041 BNY CONVERGEX LJRCAVIUM NETWORKS INC

2,090.000 NHHO Local 29.211700 0.00 83.60 0.00 61,136.051.000000

Base 29.211700 0.00 83.60 0.00 61,136.05

16 Nov 2010 19 Nov 2010 USD/DTC 0.04LOOP CAPITAL MKTS LLC

66,800.000 NHDZ Local 33.316900 0.00 2,672.00 0.00 2,228,240.921.000000

Base 33.316900 0.00 2,672.00 0.00 2,228,240.92

01 Dec 2010 06 Dec 2010 USD/DTC 0.04HEEVERS &CO. INC.

54,500.000 NHDZ Local 38.223300 0.00 2,180.00 0.00 2,085,349.851.000000

Base 38.223300 0.00 2,180.00 0.00 2,085,349.85

14965A101 Total

4,935.60 0.000.00123,390.000 Local 4,374,726.82

Base 0.00 4,935.60 0.00 4,374,726.82

COMMON STOCK USD.0115100E106 29 Oct 2010 03 Nov 2010 USD/DTC 0.03PULSE TRADING LLCCELERA CORP

24,517.000 NHDY Local 5.702600 0.00 735.51 0.00 140,546.151.000000

Base 5.702600 0.00 735.51 0.00 140,546.15

01 Nov 2010 04 Nov 2010 USD/DTC 0.03PULSE TRADING LLC

82,263.000 NHDY Local 5.640500 0.00 2,467.89 0.00 466,472.341.000000

Base 5.640500 0.00 2,467.89 0.00 466,472.34

02 Nov 2010 05 Nov 2010 USD/DTC 0.03PULSE TRADING LLC

7,350.000 NHDY Local 5.646700 0.00 220.50 0.00 41,723.751.000000

Base 5.646700 0.00 220.50 0.00 41,723.75
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04 Nov 2010 09 Nov 2010 USD/DTC 0.03PULSE TRADING LLC

136,390.000 NHDY Local 5.490300 0.00 4,091.70 0.00 752,913.721.000000

Base 5.490300 0.00 4,091.70 0.00 752,913.72

15100E106 Total

7,515.60 0.000.00250,520.000 Local 1,401,655.96

Base 0.00 7,515.60 0.00 1,401,655.96

COMMON STOCK USD.01151020104 18 Oct 2010 18 Oct 2010 USD/DTCMERGERCELGENE CORP

70.659 NHEU Local 57.935011 0.00 0.00 0.00 4,093.631.000000

Base 57.935011 0.00 0.00 0.00 4,093.63

18 Oct 2010 18 Oct 2010 USD/DTCMERGER

99.446 NHHY Local 57.934959 0.00 0.00 0.00 5,761.401.000000

Base 57.934959 0.00 0.00 0.00 5,761.40

19 Oct 2010 22 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.

170.000 NHEU Local 58.620000 0.00 3.40 0.00 9,968.801.000000

Base 58.620000 0.00 3.40 0.00 9,968.80

17 Nov 2010 22 Nov 2010 USD/DTC 0.05RIDGE CLEARING & OUTSOURCING SOLUTI

15,000.000 NHDJ Local 59.627000 0.00 750.00 0.00 895,155.001.000000

Base 59.627000 0.00 750.00 0.00 895,155.00

18 Nov 2010 23 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.

540.000 NHDM Local 60.928200 0.00 8.10 0.00 32,909.331.000000

Base 60.928200 0.00 8.10 0.00 32,909.33

151020104 Total

761.50 0.000.0015,880.105 Local 947,888.16

Base 0.00 761.50 0.00 947,888.16
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EXP 31DEC30151020112 18 Oct 2010 18 Oct 2010 USD/DTCMERGERCELGENE CORP RTS W/I

270.000 NHEU Local 5.300000 0.00 0.00 0.00 1,431.001.000000

Base 5.300000 0.00 0.00 0.00 1,431.00

18 Oct 2010 18 Oct 2010 USD/DTCMERGER

380.000 NHHY Local 5.300000 0.00 0.00 0.00 2,014.001.000000

Base 5.300000 0.00 0.00 0.00 2,014.00

151020112 Total

0.00 0.000.00650.000 Local 3,445.00

Base 0.00 0.00 0.00 3,445.00

COMMON STOCK USD.01156431108 11 Oct 2010 14 Oct 2010 USD/DTC 0.02INSTINETCENTURY ALUMINUM COMPANY

3,380.000 NHHO Local 14.308300 0.00 67.60 0.00 48,429.651.000000

Base 14.308300 0.00 67.60 0.00 48,429.65

COMMON STOCK157210105 10 Dec 2010 15 Dec 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)CEVA INC

200.000 NHHZ Local 23.010000 0.00 3.00 0.00 4,605.001.000000

Base 23.010000 0.00 3.00 0.00 4,605.00

COMMON STOCK USD.01165167107 19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)CHESAPEAKE ENERGY CORP

520.000 NHHY Local 22.420000 0.00 7.80 0.00 11,666.201.000000

Base 22.420000 0.00 7.80 0.00 11,666.20

COMMON STOCK165240102 10 Nov 2010 16 Nov 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCHESAPEAKE LODGING TRUST

1,100.000 NHHZ Local 19.426400 0.00 16.50 0.00 21,385.541.000000

Base 19.426400 0.00 16.50 0.00 21,385.54

COMMON STOCK USD.75166764100 07 Oct 2010 13 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.CHEVRON CORP

760.000 NHDM Local 83.187400 0.00 15.20 0.00 63,237.621.000000

Base 83.187400 0.00 15.20 0.00 63,237.62
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18 Oct 2010 21 Oct 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

440.000 NHHY Local 83.965500 0.00 8.80 0.00 36,953.621.000000

Base 83.965500 0.00 8.80 0.00 36,953.62

18 Nov 2010 23 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.

410.000 NHDM Local 83.518000 0.00 6.15 0.00 34,248.531.000000

Base 83.518000 0.00 6.15 0.00 34,248.53

19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

290.000 NHHY Local 83.401200 0.00 4.35 0.00 24,190.701.000000

Base 83.401200 0.00 4.35 0.00 24,190.70

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

220.000 NHEU Local 89.930900 0.00 3.30 0.00 19,788.101.000000

Base 89.930900 0.00 3.30 0.00 19,788.10

166764100 Total

37.80 0.000.002,120.000 Local 178,418.57

Base 0.00 37.80 0.00 178,418.57

COMMON STOCK USD.1168905107 19 Oct 2010 22 Oct 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCCHILDREN S PLACE

3,029.000 NHIB Local 51.283600 0.00 30.29 0.00 155,368.311.000000

Base 51.283600 0.00 30.29 0.00 155,368.31

21 Oct 2010 26 Oct 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

3,924.000 NHIB Local 45.412100 0.00 39.24 0.00 178,236.321.000000

Base 45.412100 0.00 39.24 0.00 178,236.32

01 Nov 2010 04 Nov 2010 USD/DTC 0.05BNY CONVERGEX LJR

6,538.000 NHIB Local 43.575700 0.00 326.90 0.00 285,224.831.000000

Base 43.575700 0.00 326.90 0.00 285,224.83
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168905107 Total

396.43 0.000.0013,491.000 Local 618,829.46

Base 0.00 396.43 0.00 618,829.46

COMMON STOCK USD1.171232101 18 Oct 2010 21 Oct 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCHUBB CORP

450.000 NHHY Local 57.742200 0.00 9.00 0.00 25,992.991.000000

Base 57.742200 0.00 9.00 0.00 25,992.99

COMMON STOCK17243V102 09 Nov 2010 15 Nov 2010 USD/DTCBARCLAYS CAPITAL LECINEMARK HOLDINGS INC

3,590.000 NHHO Local 17.950000 0.00 0.00 0.00 64,440.501.000000

Base 17.950000 0.00 0.00 0.00 64,440.50

COMMON STOCK172755100 22 Nov 2010 26 Nov 2010 USD/DTC 0.03MR BEAL &COMPANYCIRRUS LOGIC INC

7,640.000 NHHO Local 15.560000 0.00 229.20 0.00 119,107.601.000000

Base 15.560000 0.00 229.20 0.00 119,107.60

23 Nov 2010 29 Nov 2010 USD/DTC 0.03MR BEAL &COMPANY

7,400.000 NHHO Local 15.725900 0.00 222.00 0.00 116,593.661.000000

Base 15.725900 0.00 222.00 0.00 116,593.66

30 Nov 2010 03 Dec 2010 USD/DTC 0.03NEEDHAM +COMPANY

8,850.000 NHHO Local 15.271000 0.00 265.50 0.00 135,413.851.000000

Base 15.271000 0.00 265.50 0.00 135,413.85

03 Dec 2010 08 Dec 2010 USD/DTC 0.03HEEVERS &CO. INC.

7,060.000 NHHO Local 16.178500 0.00 211.80 0.00 114,432.011.000000

Base 16.178500 0.00 211.80 0.00 114,432.01

27 Dec 2010 30 Dec 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INC

1,930.000 NHHO Local 16.085300 0.00 57.90 0.00 31,102.531.000000

Base 16.085300 0.00 57.90 0.00 31,102.53
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172755100 Total

986.40 0.000.0032,880.000 Local 516,649.65

Base 0.00 986.40 0.00 516,649.65

COMMON STOCK17275R102 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.CISCO SYSTEMS INC

800.000 NHEU Local 22.468800 0.00 16.00 0.00 17,991.041.000000

Base 22.468800 0.00 16.00 0.00 17,991.04

19 Oct 2010 22 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.

440.000 NHEU Local 22.880000 0.00 8.80 0.00 10,076.001.000000

Base 22.880000 0.00 8.80 0.00 10,076.00

12 Nov 2010 17 Nov 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

7,300.000 NHEY Local 20.182800 0.00 146.00 0.00 147,480.441.000000

Base 20.182800 0.00 146.00 0.00 147,480.44

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

700.000 NHEU Local 19.536400 0.00 10.50 0.00 13,685.981.000000

Base 19.536400 0.00 10.50 0.00 13,685.98

17275R102 Total

181.30 0.000.009,240.000 Local 189,233.46

Base 0.00 181.30 0.00 189,233.46

COMMON STOCK USD.01172967101 07 Oct 2010 13 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.CITIGROUP INC

75,290.000 NHDM Local 4.157800 0.00 1,505.80 0.00 314,546.561.000000

Base 4.157800 0.00 1,505.80 0.00 314,546.56

18 Oct 2010 21 Oct 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

5,040.000 NHHY Local 4.094300 0.00 100.80 0.00 20,736.071.000000

Base 4.094300 0.00 100.80 0.00 20,736.07



Prepared by State StreetPage 374

Purchase Report by Report Date
Composite

to April 18, 2011View Date:December 31, 2010October 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

18 Nov 2010 23 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.

96,850.000 NHDM Local 4.316700 0.00 1,452.75 0.00 419,525.151.000000

Base 4.316700 0.00 1,452.75 0.00 419,525.15

19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

3,210.000 NHHY Local 4.267600 0.00 48.15 0.00 13,747.151.000000

Base 4.267600 0.00 48.15 0.00 13,747.15

20 Dec 2010 23 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

197,130.000 NHDM Local 4.720200 0.00 2,956.95 0.00 933,449.981.000000

Base 4.720200 0.00 2,956.95 0.00 933,449.98

172967101 Total

6,064.45 0.000.00377,520.000 Local 1,702,004.91

Base 0.00 6,064.45 0.00 1,702,004.91

COMMON STOCK177376100 26 Oct 2010 29 Oct 2010 USD/DTC 0.04MORGAN STANLEY CO INCORPORATEDCITRIX SYSTEMS INC

44,671.000 NHDZ Local 62.590500 0.00 1,786.84 0.00 2,797,767.071.000000

Base 62.590500 0.00 1,786.84 0.00 2,797,767.07

26 Oct 2010 29 Oct 2010 USD/DTC 0.02LIQUIDNETINC

6,910.000 NHDZ Local 61.771700 0.00 138.20 0.00 426,980.651.000000

Base 61.771700 0.00 138.20 0.00 426,980.65

27 Oct 2010 01 Nov 2010 USD/DTC 0.04MORGAN STANLEY CO INCORPORATED

44,732.000 NHDZ Local 64.575300 0.00 1,789.28 0.00 2,890,371.601.000000

Base 64.575300 0.00 1,789.28 0.00 2,890,371.60

27 Oct 2010 01 Nov 2010 USD/DTC 0.02LIQUIDNETINC

10,187.000 NHDZ Local 64.124200 0.00 203.74 0.00 653,436.971.000000

Base 64.124200 0.00 203.74 0.00 653,436.97
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177376100 Total

3,918.06 0.000.00106,500.000 Local 6,768,556.29

Base 0.00 3,918.06 0.00 6,768,556.29

COMMON STOCK USD.0118911Q102 15 Dec 2010 21 Dec 2010 USD/DTCMORGAN STANLEY CO INCORPORATEDCLOUD PEAK ENERGY INC

15,810.000 NHHO Local 19.500000 0.00 0.00 0.00 308,295.001.000000

Base 19.500000 0.00 0.00 0.00 308,295.00

COMMON STOCK USD.01189754104 19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)COACH INC

180.000 NHEU Local 54.479400 0.00 2.70 0.00 9,808.991.000000

Base 54.479400 0.00 2.70 0.00 9,808.99

COMMON STOCK USD.25191216100 07 Oct 2010 13 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.COCA COLA CO/THE

650.000 NHDM Local 59.285100 0.00 13.00 0.00 38,548.321.000000

Base 59.285100 0.00 13.00 0.00 38,548.32

08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHEU Local 59.450000 0.00 6.00 0.00 17,841.001.000000

Base 59.450000 0.00 6.00 0.00 17,841.00

19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

210.000 NHHY Local 63.946000 0.00 3.15 0.00 13,431.811.000000

Base 63.946000 0.00 3.15 0.00 13,431.81

20 Dec 2010 23 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

940.000 NHDM Local 65.648900 0.00 14.10 0.00 61,724.071.000000

Base 65.648900 0.00 14.10 0.00 61,724.07

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

280.000 NHEU Local 65.486400 0.00 4.20 0.00 18,340.391.000000

Base 65.486400 0.00 4.20 0.00 18,340.39
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191216100 Total

40.45 0.000.002,380.000 Local 149,885.59

Base 0.00 40.45 0.00 149,885.59

COMMON STOCK USD1.19122T109 04 Oct 2010 04 Oct 2010 USD/DTCMERGERCOCA COLA ENTERPRISES

19,116.000 NHDM Local 15.619013 0.00 0.00 0.00 298,573.061.000000

Base 15.619013 0.00 0.00 0.00 298,573.06

04 Oct 2010 04 Oct 2010 USD/DTCMERGER

11,380.000 NHEU Local 20.628315 0.00 0.00 0.00 234,750.231.000000

Base 20.628315 0.00 0.00 0.00 234,750.23

04 Oct 2010 04 Oct 2010 USD/DTCMERGER

10,611.000 NHHY Local 21.712032 0.00 0.00 0.00 230,386.381.000000

Base 21.712032 0.00 0.00 0.00 230,386.38

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

850.000 NHEU Local 25.018200 0.00 12.75 0.00 21,278.221.000000

Base 25.018200 0.00 12.75 0.00 21,278.22

19122T109 Total

12.75 0.000.0041,957.000 Local 784,987.89

Base 0.00 12.75 0.00 784,987.89

COMMON STOCK192005106 15 Dec 2010 20 Dec 2010 USD/DTC5 AUTREPAT-DISTRIBUTIONCODEXIS INC

759.378 NHHZ Local 9.865007 0.00 0.00 0.00 7,491.271.000000

Base 9.865007 0.00 0.00 0.00 7,491.27

COMMON STOCK USD.01192108504 10 Dec 2010 15 Dec 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)COEUR D ALENE MINES CORP

170.000 NHHZ Local 26.050000 0.00 2.55 0.00 4,431.051.000000

Base 26.050000 0.00 2.55 0.00 4,431.05
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COMMON STOCK192422103 04 Nov 2010 09 Nov 2010 USD/DTC 0.04PIPER JAFFRAYCOGNEX CORP

9,700.000 NHHO Local 29.119000 0.00 388.00 0.00 282,842.301.000000

Base 29.119000 0.00 388.00 0.00 282,842.30

05 Nov 2010 10 Nov 2010 USD/DTC 0.03PIPER JAFFRAY

3,330.000 NHHO Local 29.382300 0.00 99.90 0.00 97,942.961.000000

Base 29.382300 0.00 99.90 0.00 97,942.96

08 Nov 2010 12 Nov 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

4,690.000 NHHO Local 29.226700 0.00 187.60 0.00 137,260.821.000000

Base 29.226700 0.00 187.60 0.00 137,260.82

09 Nov 2010 15 Nov 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

2,240.000 NHHO Local 29.086100 0.00 89.60 0.00 65,242.461.000000

Base 29.086100 0.00 89.60 0.00 65,242.46

10 Nov 2010 16 Nov 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

4,960.000 NHHO Local 29.461200 0.00 198.40 0.00 146,325.951.000000

Base 29.461200 0.00 198.40 0.00 146,325.95

192422103 Total

963.50 0.000.0024,920.000 Local 729,614.49

Base 0.00 963.50 0.00 729,614.49

COMMON STOCK USD.01192446102 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.COGNIZANT TECH SOLUTIONS A

200.000 NHEU Local 64.265000 0.00 4.00 0.00 12,857.001.000000

Base 64.265000 0.00 4.00 0.00 12,857.00

12 Nov 2010 17 Nov 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,800.000 NHEY Local 62.913400 0.00 56.00 0.00 176,213.521.000000

Base 62.913400 0.00 56.00 0.00 176,213.52
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192446102 Total

60.00 0.000.003,000.000 Local 189,070.52

Base 0.00 60.00 0.00 189,070.52

COMMON STOCK19259P300 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)COINSTAR INC

919.000 NHDU Local 43.222600 0.00 18.38 0.00 39,739.951.000000

Base 43.222600 0.00 18.38 0.00 39,739.95

20 Oct 2010 25 Oct 2010 USD/DTC 0.02LIQUIDNETINC

725.000 NHDU Local 46.971400 0.00 12.69 0.00 34,066.961.000000

Base 46.971400 0.00 12.69 0.00 34,066.96

20 Oct 2010 25 Oct 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,830.000 NHDU Local 47.552900 0.00 9.15 0.00 87,030.961.000000

Base 47.552900 0.00 9.15 0.00 87,030.96

20 Oct 2010 25 Oct 2010 USD/DTC 0.01MORGAN STANLEY CO INCORPORATED

2,528.000 NHDU Local 48.180700 0.00 12.64 0.00 121,813.451.000000

Base 48.180700 0.00 12.64 0.00 121,813.45

20 Dec 2010 23 Dec 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,566.000 NHIB Local 60.554600 0.00 15.66 0.00 94,844.161.000000

Base 60.554600 0.00 15.66 0.00 94,844.16

19259P300 Total

68.52 0.000.007,568.000 Local 377,495.48

Base 0.00 68.52 0.00 377,495.48

COMMON STOCK USD1.194162103 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.COLGATE PALMOLIVE CO

200.000 NHEU Local 74.925000 0.00 4.00 0.00 14,989.001.000000

Base 74.925000 0.00 4.00 0.00 14,989.00
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REIT USD.01195872106 10 Nov 2010 16 Nov 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCOLONIAL PROPERTIES TRUST

1,000.000 NHHZ Local 18.295000 0.00 15.00 0.00 18,310.001.000000

Base 18.295000 0.00 15.00 0.00 18,310.00

COMMON STOCK NPV197236102 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)COLUMBIA BANKING SYSTEM INC

1,983.000 NHDU Local 19.210800 0.00 39.66 0.00 38,134.681.000000

Base 19.210800 0.00 39.66 0.00 38,134.68

29 Dec 2010 OPEN USD/DTC 0.04KEEFE BRUYETTE + WOODS INC

2,424.000 NHEX Local 21.393100 0.00 96.96 0.00 51,953.831.000000

Base 21.393100 0.00 96.96 0.00 51,953.83

30 Dec 2010 OPEN USD/DTC 0.04LOOP CAPITAL MARKETS

5,560.000 NHEX Local 21.387900 0.00 222.40 0.00 119,139.121.000000

Base 21.387900 0.00 222.40 0.00 119,139.12

31 Dec 2010 OPEN USD/DTC 0.04LOOP CAPITAL MARKETS

3,628.000 NHEX Local 21.530700 0.00 145.12 0.00 78,258.501.000000

Base 21.530700 0.00 145.12 0.00 78,258.50

197236102 Total

504.14 0.000.0013,595.000 Local 287,486.13

Base 0.00 504.14 0.00 287,486.13

COMMON STOCK USD1.20030N101 18 Oct 2010 21 Oct 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCOMCAST CORP CLASS A

1,370.000 NHHY Local 18.935200 0.00 27.40 0.00 25,968.621.000000

Base 18.935200 0.00 27.40 0.00 25,968.62

REIT USD.01203233101 19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)COMMONWEALTH REIT

700.000 NHHY Local 25.088600 0.00 10.50 0.00 17,572.521.000000

Base 25.088600 0.00 10.50 0.00 17,572.52
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COMMON STOCK USD.01204166102 24 Nov 2010 24 Nov 2010 USD/BOSSTOCK DISTRIBUTIONCOMMVAULT SYSTEMS INC

11,386.000 NHEL Local 30.520000 0.00 0.00 0.00 347,500.721.000000

Base 30.520000 0.00 0.00 0.00 347,500.72

COMMON STOCK USD.0120453E109 03 Nov 2010 08 Nov 2010 USD/DTC 0.02INSTINETCOMPLETE PRODUCTION SERVICES

1,340.000 NHHO Local 24.818000 0.00 26.80 0.00 33,282.921.000000

Base 24.818000 0.00 26.80 0.00 33,282.92

COMMON STOCK USD5.205887102 27 Oct 2010 01 Nov 2010 USD/DTC 0.03GARDNER RICH & COCONAGRA FOODS INC

38,800.000 NHDF Local 22.232300 0.00 1,164.00 0.00 863,777.241.000000

Base 22.232300 0.00 1,164.00 0.00 863,777.24

COMMON STOCK20605P101 22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.CONCHO RESOURCES INC

720.000 NHEU Local 87.853100 0.00 10.80 0.00 63,265.031.000000

Base 87.853100 0.00 10.80 0.00 63,265.03

COMMON STOCK206708109 11 Nov 2010 16 Nov 2010 USD/DTC 0.02LIQUIDNETINCCONCUR TECHNOLOGIES INC

4,993.000 NHDZ Local 49.791300 0.00 99.86 0.00 248,707.821.000000

Base 49.791300 0.00 99.86 0.00 248,707.82

11 Nov 2010 16 Nov 2010 USD/DTC 0.03UBS SECURITIES LLC

7,909.000 NHDZ Local 49.517800 0.00 237.27 0.00 391,873.551.000000

Base 49.517800 0.00 237.27 0.00 391,873.55

12 Nov 2010 17 Nov 2010 USD/DTC 0.02LIQUIDNETINC

16,620.000 NHDZ Local 49.463300 0.00 332.40 0.00 822,412.451.000000

Base 49.463300 0.00 332.40 0.00 822,412.45

15 Nov 2010 18 Nov 2010 USD/DTC 0.02LIQUIDNETINC

9,405.000 NHDZ Local 49.669400 0.00 188.10 0.00 467,328.811.000000

Base 49.669400 0.00 188.10 0.00 467,328.81
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16 Nov 2010 19 Nov 2010 USD/DTC 0.02LIQUIDNETINC

7,173.000 NHDZ Local 49.490800 0.00 143.46 0.00 355,140.971.000000

Base 49.490800 0.00 143.46 0.00 355,140.97

206708109 Total

1,001.09 0.000.0046,100.000 Local 2,285,463.60

Base 0.00 1,001.09 0.00 2,285,463.60

208242115 09 Nov 2010 USD/DTCRIGHTS OFFERCONNS INC RTS

1,385.000 NHHZ Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

09 Nov 2010 CANCEL USD/DTCRIGHTS OFFER

-1,385.000 NHHZ Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

09 Nov 2010 09 Nov 2010 USD/DTCRIGHTS OFFER

1,385.000 NHHZ Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

208242115 Total

0.00 0.000.001,385.000 Local 0.00

Base 0.00 0.00 0.00 0.00

COMMON STOCK USD.0120825C104 18 Oct 2010 21 Oct 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCONOCOPHILLIPS

430.000 NHHY Local 61.172100 0.00 8.60 0.00 26,312.601.000000

Base 61.172100 0.00 8.60 0.00 26,312.60

19 Oct 2010 22 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHEU Local 59.730000 0.00 6.00 0.00 17,925.001.000000

Base 59.730000 0.00 6.00 0.00 17,925.00
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20825C104 Total

14.60 0.000.00730.000 Local 44,237.60

Base 0.00 14.60 0.00 44,237.60

COMMON STOCK USD.0120854P109 07 Oct 2010 13 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.CONSOL ENERGY INC

1,200.000 NHDM Local 38.775000 0.00 24.00 0.00 46,554.001.000000

Base 38.775000 0.00 24.00 0.00 46,554.00

12 Nov 2010 17 Nov 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

4,200.000 NHEY Local 42.633100 0.00 84.00 0.00 179,143.021.000000

Base 42.633100 0.00 84.00 0.00 179,143.02

20854P109 Total

108.00 0.000.005,400.000 Local 225,697.02

Base 0.00 108.00 0.00 225,697.02

COMMON STOCK USD.1209115104 18 Oct 2010 21 Oct 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCONSOLIDATED EDISON INC

530.000 NHHY Local 48.921300 0.00 10.60 0.00 25,938.891.000000

Base 48.921300 0.00 10.60 0.00 25,938.89

COMMON STOCK21077F100 15 Oct 2010 USD/DTCAUTREPAT-DISTRIBUTIONCONTANGO ORE INC

59.000 NHHZ Local 4.020000 0.00 0.00 0.00 237.181.000000

Base 4.020000 0.00 0.00 0.00 237.18

15 Oct 2010 CANCEL USD/DTCAUTREPAT-DISTRIBUTION

-59.000 NHHZ Local 4.020000 0.00 0.00 0.00 -237.181.000000

Base 4.020000 0.00 0.00 0.00 -237.18

15 Oct 2010 15 Dec 2010 USD/DTC16 AUTREPAT-DISTRIBUTION

98.000 NHHZ Local 4.020000 0.00 0.00 0.00 393.961.000000

Base 4.020000 0.00 0.00 0.00 393.96
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21077F100 Total

0.00 0.000.0098.000 Local 393.96

Base 0.00 0.00 0.00 393.96

REIT USD.0121870Q105 22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.CORESITE REALTY CORP

2,550.000 NHHZ Local 13.663900 0.00 38.25 0.00 34,881.201.000000

Base 13.663900 0.00 38.25 0.00 34,881.20

COMMON STOCK USD.5219350105 18 Oct 2010 21 Oct 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCORNING INC

890.000 NHHY Local 18.623700 0.00 17.80 0.00 16,592.891.000000

Base 18.623700 0.00 17.80 0.00 16,592.89

15 Nov 2010 18 Nov 2010 USD/DTC 0.04GARDNER RICH & CO

38,220.000 NHEZ Local 18.286900 0.00 1,528.80 0.00 700,454.121.000000

Base 18.286900 0.00 1,528.80 0.00 700,454.12

219350105 Total

1,546.60 0.000.0039,110.000 Local 717,047.01

Base 0.00 1,546.60 0.00 717,047.01

REAL ESTATE21999H929 13 Dec 2010 13 Dec 2010 USD/BOSCAPITAL CALLCORPORATE CAMPUS EAST

467,000.000 NHEP Local 1.000000 0.00 0.00 0.00 467,000.001.000000

Base 1.000000 0.00 0.00 0.00 467,000.00

REIT USD.0122002T108 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)CORPORATE OFFICE PROPERTIES

1,129.000 NHDU Local 37.776800 0.00 22.58 0.00 42,672.591.000000

Base 37.776800 0.00 22.58 0.00 42,672.59

15 Nov 2010 18 Nov 2010 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

3,449.000 NHEX Local 35.469000 0.00 137.96 0.00 122,470.541.000000

Base 35.469000 0.00 137.96 0.00 122,470.54
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28 Dec 2010 31 Dec 2010 USD/DTC 0.03LOOP CAPITAL MARKETS

2,436.000 NHEX Local 36.129700 0.00 73.08 0.00 88,085.031.000000

Base 36.129700 0.00 73.08 0.00 88,085.03

22002T108 Total

233.62 0.000.007,014.000 Local 253,228.16

Base 0.00 233.62 0.00 253,228.16

COMMON STOCK22160K105 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.COSTCO WHOLESALE CORP

300.000 NHEU Local 64.303300 0.00 6.00 0.00 19,296.991.000000

Base 64.303300 0.00 6.00 0.00 19,296.99

REIT USD1.222795106 17 Dec 2010 17 Dec 2010 USD/DTCAUTREPAT-STK/$ DIVCOUSINS PROPERTIES INC

150.297 NHHZ Local 7.789975 0.00 0.00 0.00 1,170.811.000000

Base 7.789975 0.00 0.00 0.00 1,170.81

COMMON STOCK225447101 11 Oct 2010 14 Oct 2010 USD/DTC 0.05SIGNAL HILL CAPITAL GROUP LLCCREE INC

3,050.000 NHIB Local 53.494400 0.00 152.50 0.00 163,310.421.000000

Base 53.494400 0.00 152.50 0.00 163,310.42

COMMON STOCK227046109 01 Oct 2010 06 Oct 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INCCROCS INC

11,420.000 NHHO Local 13.099600 0.00 342.60 0.00 149,940.031.000000

Base 13.099600 0.00 342.60 0.00 149,940.03

04 Oct 2010 07 Oct 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INC

11,420.000 NHHO Local 12.985500 0.00 342.60 0.00 148,637.011.000000

Base 12.985500 0.00 342.60 0.00 148,637.01

05 Oct 2010 08 Oct 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INC

9,880.000 NHHO Local 13.547300 0.00 296.40 0.00 134,143.721.000000

Base 13.547300 0.00 296.40 0.00 134,143.72
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06 Oct 2010 12 Oct 2010 USD/DTC 0.02INSTINET

1,000.000 NHHO Local 13.537100 0.00 20.00 0.00 13,557.101.000000

Base 13.537100 0.00 20.00 0.00 13,557.10

21 Oct 2010 26 Oct 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

6,820.000 NHHO Local 13.817700 0.00 272.80 0.00 94,509.511.000000

Base 13.817700 0.00 272.80 0.00 94,509.51

09 Nov 2010 15 Nov 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INC

2,590.000 NHHO Local 15.541900 0.00 77.70 0.00 40,331.221.000000

Base 15.541900 0.00 77.70 0.00 40,331.22

227046109 Total

1,352.10 0.000.0043,130.000 Local 581,118.59

Base 0.00 1,352.10 0.00 581,118.59

COMMON STOCK USD.01228227104 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.CROWN CASTLE INTL CORP

400.000 NHEU Local 42.590000 0.00 8.00 0.00 17,044.001.000000

Base 42.590000 0.00 8.00 0.00 17,044.00

COMMON STOCK USD.01229899109 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)CULLEN/FROST BANKERS INC

861.000 NHDU Local 53.977900 0.00 17.22 0.00 46,492.191.000000

Base 53.977900 0.00 17.22 0.00 46,492.19

COMMON STOCK USD2.5231021106 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.CUMMINS INC

1,940.000 NHDM Local 93.123800 0.00 38.80 0.00 180,698.971.000000

Base 93.123800 0.00 38.80 0.00 180,698.97

08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,100.000 NHEU Local 93.120400 0.00 22.00 0.00 102,454.441.000000

Base 93.120400 0.00 22.00 0.00 102,454.44



Prepared by State StreetPage 386

Purchase Report by Report Date
Composite

to April 18, 2011View Date:December 31, 2010October 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

120.000 NHEU Local 94.045000 0.00 1.80 0.00 11,287.201.000000

Base 94.045000 0.00 1.80 0.00 11,287.20

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

70.000 NHDM Local 98.050000 0.00 1.05 0.00 6,864.551.000000

Base 98.050000 0.00 1.05 0.00 6,864.55

20 Dec 2010 23 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,486.000 NHDM Local 108.903900 0.00 22.29 0.00 161,853.491.000000

Base 108.903900 0.00 22.29 0.00 161,853.49

231021106 Total

85.94 0.000.004,716.000 Local 463,158.65

Base 0.00 85.94 0.00 463,158.65

COMMON STOCK USD.01232806109 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)CYPRESS SEMICONDUCTOR CORP

3,700.000 NHDU Local 12.615900 0.00 74.00 0.00 46,752.831.000000

Base 12.615900 0.00 74.00 0.00 46,752.83

REIT USD.0123281A307 06 Oct 2010 12 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.CYPRESS SHARPRIDGE INVESTMEN

2,600.000 NHHZ Local 13.331200 0.00 52.00 0.00 34,713.121.000000

Base 13.331200 0.00 52.00 0.00 34,713.12

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,990.000 NHHZ Local 13.000000 0.00 29.85 0.00 25,899.851.000000

Base 13.000000 0.00 29.85 0.00 25,899.85

23281A307 Total

81.85 0.000.004,590.000 Local 60,612.97

Base 0.00 81.85 0.00 60,612.97
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COMMON STOCK USD.01232820100 03 Nov 2010 08 Nov 2010 USD/DTC 0.02INSTINETCYTEC INDUSTRIES INC

620.000 NHHO Local 50.126400 0.00 12.40 0.00 31,090.771.000000

Base 50.126400 0.00 12.40 0.00 31,090.77

28 Dec 2010 31 Dec 2010 USD/DTC 0.03LOOP CAPITAL MARKETS

1,128.000 NHEX Local 53.060800 0.00 33.84 0.00 59,886.421.000000

Base 53.060800 0.00 33.84 0.00 59,886.42

29 Dec 2010 OPEN USD/DTC 0.04LOOP CAPITAL MARKETS

292.000 NHEX Local 53.813500 0.00 11.68 0.00 15,725.221.000000

Base 53.813500 0.00 11.68 0.00 15,725.22

232820100 Total

57.92 0.000.002,040.000 Local 106,702.41

Base 0.00 57.92 0.00 106,702.41

COMMON STOCK USD.01235825205 29 Oct 2010 03 Nov 2010 USD/DTC 0.04J.P. MORGAN SECURITIES INC.DANA HOLDING CORP

4,630.000 NHHO Local 14.274300 0.00 185.20 0.00 66,275.211.000000

Base 14.274300 0.00 185.20 0.00 66,275.21

01 Nov 2010 04 Nov 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INC

9,280.000 NHHO Local 14.176900 0.00 278.40 0.00 131,840.031.000000

Base 14.176900 0.00 278.40 0.00 131,840.03

235825205 Total

463.60 0.000.0013,910.000 Local 198,115.24

Base 0.00 463.60 0.00 198,115.24

COMMON STOCK USD.01235851102 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.DANAHER CORP

2,600.000 NHEU Local 41.390400 0.00 52.00 0.00 107,667.041.000000

Base 41.390400 0.00 52.00 0.00 107,667.04
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COMMON STOCK USD.01237266101 01 Oct 2010 06 Oct 2010 USD/DTC 0.03PULSE TRADING LLCDARLING INTERNATIONAL INC

3,460.000 NHDY Local 8.450000 0.00 103.80 0.00 29,340.801.000000

Base 8.450000 0.00 103.80 0.00 29,340.80

12 Oct 2010 15 Oct 2010 USD/DTC 0.03PULSE TRADING LLC

8,222.000 NHDY Local 9.715100 0.00 246.66 0.00 80,124.211.000000

Base 9.715100 0.00 246.66 0.00 80,124.21

19 Oct 2010 22 Oct 2010 USD/DTC 0.03PULSE TRADING LLC

10,018.000 NHDY Local 9.788800 0.00 300.54 0.00 98,364.741.000000

Base 9.788800 0.00 300.54 0.00 98,364.74

28 Oct 2010 02 Nov 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INC

3,500.000 NHDY Local 9.829900 0.00 105.00 0.00 34,509.651.000000

Base 9.829900 0.00 105.00 0.00 34,509.65

237266101 Total

756.00 0.000.0025,200.000 Local 242,339.40

Base 0.00 756.00 0.00 242,339.40

COMMON STOCK USD.01243537107 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)DECKERS OUTDOOR CORP

759.000 NHDU Local 51.159900 0.00 15.18 0.00 38,845.541.000000

Base 51.159900 0.00 15.18 0.00 38,845.54

COMMON STOCK USD1.244199105 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.DEERE + CO

3,390.000 NHDM Local 75.972600 0.00 67.80 0.00 257,614.911.000000

Base 75.972600 0.00 67.80 0.00 257,614.91

08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,400.000 NHEU Local 76.017100 0.00 28.00 0.00 106,451.941.000000

Base 76.017100 0.00 28.00 0.00 106,451.94
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22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

160.000 NHEU Local 83.920000 0.00 2.40 0.00 13,429.601.000000

Base 83.920000 0.00 2.40 0.00 13,429.60

244199105 Total

98.20 0.000.004,950.000 Local 377,496.45

Base 0.00 98.20 0.00 377,496.45

COMMON STOCK USD.0124702R101 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.DELL INC

800.000 NHEU Local 13.693800 0.00 16.00 0.00 10,971.041.000000

Base 13.693800 0.00 16.00 0.00 10,971.04

COMMON STOCK USD.01247131105 08 Oct 2010 14 Oct 2010 USD/DTC 0.04KEEFE BRUYETTE + WOODS INCDELPHI FINANCIAL GROUP CL A

6,348.000 NHEX Local 26.532600 0.00 253.92 0.00 168,682.861.000000

Base 26.532600 0.00 253.92 0.00 168,682.86

13 Oct 2010 18 Oct 2010 USD/DTC 0.04WILLIAM BLAIR & COMPANY L.L.C

4,102.000 NHEX Local 27.538000 0.00 164.08 0.00 113,124.961.000000

Base 27.538000 0.00 164.08 0.00 113,124.96

14 Oct 2010 19 Oct 2010 USD/DTC 0.04WILLIAM BLAIR & COMPANY L.L.C

8,161.000 NHEX Local 27.307300 0.00 326.44 0.00 223,181.321.000000

Base 27.307300 0.00 326.44 0.00 223,181.32

22 Nov 2010 26 Nov 2010 USD/DTC 0.04CITIGROUPGLOBAL MARKETS INC

1,820.000 NHHO Local 25.990100 0.00 72.80 0.00 47,374.781.000000

Base 25.990100 0.00 72.80 0.00 47,374.78

10 Dec 2010 15 Dec 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

120.000 NHHZ Local 28.299600 0.00 1.80 0.00 3,397.751.000000

Base 28.299600 0.00 1.80 0.00 3,397.75
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247131105 Total

819.04 0.000.0020,551.000 Local 555,761.67

Base 0.00 819.04 0.00 555,761.67

COMMON STOCK247361702 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.DELTA AIR LINES INC

1,500.000 NHEU Local 11.411000 0.00 30.00 0.00 17,146.501.000000

Base 11.411000 0.00 30.00 0.00 17,146.50

COMMON STOCK USD.0125271C102 19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)DIAMOND OFFSHORE DRILLING

670.000 NHEU Local 68.387200 0.00 10.05 0.00 45,829.471.000000

Base 68.387200 0.00 10.05 0.00 45,829.47

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

770.000 NHEU Local 64.864400 0.00 11.55 0.00 49,957.141.000000

Base 64.864400 0.00 11.55 0.00 49,957.14

25271C102 Total

21.60 0.000.001,440.000 Local 95,786.61

Base 0.00 21.60 0.00 95,786.61

REIT USD.01252784301 10 Dec 2010 15 Dec 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)DIAMONDROCK HOSPITALITY CO

330.000 NHHZ Local 11.010000 0.00 4.95 0.00 3,638.251.000000

Base 11.010000 0.00 4.95 0.00 3,638.25

REIT USD.01253868103 21 Dec 2010 27 Dec 2010 USD/DTC 0.02ABEL NOSER CORPORATIONDIGITAL REALTY TRUST INC

1,071.000 NHIB Local 48.700900 0.00 21.42 0.00 52,180.081.000000

Base 48.700900 0.00 21.42 0.00 52,180.08

COMMON STOCK254546104 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)DIONEX CORP

407.000 NHDU Local 87.008800 0.00 8.14 0.00 35,420.721.000000

Base 87.008800 0.00 8.14 0.00 35,420.72
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COMMON STOCK USD.01254687106 18 Oct 2010 21 Oct 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSWALT DISNEY CO/THE

460.000 NHHY Local 34.626100 0.00 9.20 0.00 15,937.211.000000

Base 34.626100 0.00 9.20 0.00 15,937.21

19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

300.000 NHHY Local 36.930000 0.00 4.50 0.00 11,083.501.000000

Base 36.930000 0.00 4.50 0.00 11,083.50

254687106 Total

13.70 0.000.00760.000 Local 27,020.71

Base 0.00 13.70 0.00 27,020.71

COMMON STOCK USD.0125490A101 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.DIRECTV CLASS A

400.000 NHEU Local 42.130000 0.00 8.00 0.00 16,860.001.000000

Base 42.130000 0.00 8.00 0.00 16,860.00

COMMON STOCK25659T107 19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)DOLBY LABORATORIES INC CL A

150.000 NHEU Local 64.963300 0.00 2.25 0.00 9,746.751.000000

Base 64.963300 0.00 2.25 0.00 9,746.75

COMMON STOCK USD5.257651109 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.DONALDSON CO INC

2,200.000 NHEU Local 47.443800 0.00 44.00 0.00 104,420.361.000000

Base 47.443800 0.00 44.00 0.00 104,420.36

COMMON STOCK USD1.260003108 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.DOVER CORP

1,800.000 NHEU Local 54.588300 0.00 36.00 0.00 98,294.941.000000

Base 54.588300 0.00 36.00 0.00 98,294.94

19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

150.000 NHEU Local 54.776000 0.00 2.25 0.00 8,218.651.000000

Base 54.776000 0.00 2.25 0.00 8,218.65
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260003108 Total

38.25 0.000.001,950.000 Local 106,513.59

Base 0.00 38.25 0.00 106,513.59

COMMON STOCK USD2.5260543103 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.DOW CHEMICAL CO/THE

1,620.000 NHDM Local 30.093300 0.00 32.40 0.00 48,783.551.000000

Base 30.093300 0.00 32.40 0.00 48,783.55

18 Oct 2010 21 Oct 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

880.000 NHHY Local 29.901600 0.00 17.60 0.00 26,331.011.000000

Base 29.901600 0.00 17.60 0.00 26,331.01

260543103 Total

50.00 0.000.002,500.000 Local 75,114.56

Base 0.00 50.00 0.00 75,114.56

COMMON STOCK USD.0126138E109 28 Dec 2010 31 Dec 2010 USD/DTC 0.03BLAYLOCK + CO INCDR PEPPER SNAPPLE GROUP INC

7,771.000 NHIB Local 35.998900 0.00 233.13 0.00 279,980.581.000000

Base 35.998900 0.00 233.13 0.00 279,980.58

29 Dec 2010 OPEN USD/DTC 0.03BLAYLOCK + CO INC

391.000 NHIB Local 35.968400 0.00 11.73 0.00 14,075.371.000000

Base 35.968400 0.00 11.73 0.00 14,075.37

26138E109 Total

244.86 0.000.008,162.000 Local 294,055.95

Base 0.00 244.86 0.00 294,055.95

COMMON STOCK USD.01261608103 05 Oct 2010 08 Oct 2010 USD/DTC 0.04BARCLAYS CAPITAL LEDRESSER RAND GROUP INC

960.000 NHHO Local 37.316700 0.00 38.40 0.00 35,862.431.000000

Base 37.316700 0.00 38.40 0.00 35,862.43
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08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.

600.000 NHEU Local 37.995000 0.00 12.00 0.00 22,809.001.000000

Base 37.995000 0.00 12.00 0.00 22,809.00

03 Nov 2010 08 Nov 2010 USD/DTC 0.03BAIRD  ROBERT W. & COMPANY INCORPOR

1,290.000 NHHO Local 35.631800 0.00 38.70 0.00 46,003.721.000000

Base 35.631800 0.00 38.70 0.00 46,003.72

19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

1,140.000 NHEU Local 39.248500 0.00 17.10 0.00 44,760.391.000000

Base 39.248500 0.00 17.10 0.00 44,760.39

261608103 Total

106.20 0.000.003,990.000 Local 149,435.54

Base 0.00 106.20 0.00 149,435.54

DREYFUS INS CASH ADV26200V104 18 Oct 2010 18 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTDREYFUS CASH ADVANTAGE FUND

375.180 NHFL Local 1.000000 0.00 0.00 0.00 375.181.000000

Base 1.000000 0.00 0.00 0.00 375.18

01 Oct 2010 01 Oct 2010 USD/BOSSTATE STREET BANK AND TRUST

0.300 NHFL Local 1.000000 0.00 0.00 0.00 0.301.000000

Base 1.000000 0.00 0.00 0.00 0.30

01 Nov 2010 01 Nov 2010 USD/BOSSTATE STREET BANK AND TRUST

0.310 NHFL Local 1.000000 0.00 0.00 0.00 0.311.000000

Base 1.000000 0.00 0.00 0.00 0.31

01 Dec 2010 01 Dec 2010 USD/BOSSTATE STREET BANK AND TRUST

0.300 NHFL Local 1.000000 0.00 0.00 0.00 0.301.000000

Base 1.000000 0.00 0.00 0.00 0.30
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08 Dec 2010 08 Dec 2010 USD/BOSSTATE STREET BANK AND TRUST

92.250 NHFL Local 1.000000 0.00 0.00 0.00 92.251.000000

Base 1.000000 0.00 0.00 0.00 92.25

26200V104 Total

0.00 0.000.00468.340 Local 468.34

Base 0.00 0.00 0.00 468.34

COMMON STOCK USD.3263534109 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.DU PONT (E.I.) DE NEMOURS

400.000 NHEU Local 46.737500 0.00 8.00 0.00 18,703.001.000000

Base 46.737500 0.00 8.00 0.00 18,703.00

20 Dec 2010 23 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,820.000 NHDM Local 49.712000 0.00 27.30 0.00 90,503.141.000000

Base 49.712000 0.00 27.30 0.00 90,503.14

263534109 Total

35.30 0.000.002,220.000 Local 109,206.14

Base 0.00 35.30 0.00 109,206.14

COMMON STOCK USD.0126433B107 13 Oct 2010 18 Oct 2010 USD/DTC 0.04KEEFE BRUYETTE + WOODS INCDUFF + PHELPS CORP CLASS A

7,839.000 NHEX Local 13.905900 0.00 313.56 0.00 109,321.911.000000

Base 13.905900 0.00 313.56 0.00 109,321.91

14 Oct 2010 19 Oct 2010 USD/DTC 0.04KEEFE BRUYETTE + WOODS INC

7,584.000 NHEX Local 14.160100 0.00 303.36 0.00 107,693.561.000000

Base 14.160100 0.00 303.36 0.00 107,693.56

15 Nov 2010 18 Nov 2010 USD/DTC 0.04WILLIAM BLAIR & COMPANY L.L.C

6,075.000 NHEX Local 13.856800 0.00 243.00 0.00 84,423.061.000000

Base 13.856800 0.00 243.00 0.00 84,423.06
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26433B107 Total

859.92 0.000.0021,498.000 Local 301,438.53

Base 0.00 859.92 0.00 301,438.53

REIT USD.0126817Q506 10 Nov 2010 16 Nov 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSDYNEX CAPITAL INC

600.000 NHHZ Local 10.803300 0.00 9.00 0.00 6,490.981.000000

Base 10.803300 0.00 9.00 0.00 6,490.98

COMMON STOCK USD.01268648102 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.EMC CORP/MASS

600.000 NHEU Local 19.902500 0.00 12.00 0.00 11,953.501.000000

Base 19.902500 0.00 12.00 0.00 11,953.50

COMMON STOCK USD.0126875P101 07 Oct 2010 13 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.EOG RESOURCES INC

640.000 NHDM Local 98.621900 0.00 12.80 0.00 63,130.821.000000

Base 98.621900 0.00 12.80 0.00 63,130.82

COMMON STOCK NPV26884L109 07 Oct 2010 13 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.EQT CORP

2,210.000 NHDM Local 37.002400 0.00 44.20 0.00 81,819.501.000000

Base 37.002400 0.00 44.20 0.00 81,819.50

COMMON STOCK27579R104 03 Nov 2010 08 Nov 2010 USD/DTC 0.04KEEFE BRUYETTE + WOODS INCEAST WEST BANCORP INC

820.000 NHHO Local 18.027400 0.00 32.80 0.00 14,815.271.000000

Base 18.027400 0.00 32.80 0.00 14,815.27

COMMON STOCK USD.5278058102 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.EATON CORP

1,200.000 NHEU Local 83.450300 0.00 24.00 0.00 100,164.361.000000

Base 83.450300 0.00 24.00 0.00 100,164.36

19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

100.000 NHHY Local 96.050000 0.00 1.50 0.00 9,606.501.000000

Base 96.050000 0.00 1.50 0.00 9,606.50
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278058102 Total

25.50 0.000.001,300.000 Local 109,770.86

Base 0.00 25.50 0.00 109,770.86

COMMON STOCK278265103 29 Nov 2010 02 Dec 2010 USD/DTC 0.04MR BEAL &COMPANYEATON VANCE CORP

11,707.000 NHEZ Local 29.898600 0.00 468.28 0.00 350,491.191.000000

Base 29.898600 0.00 468.28 0.00 350,491.19

COMMON STOCK278642103 07 Oct 2010 13 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.EBAY INC

1,290.000 NHDM Local 24.654300 0.00 25.80 0.00 31,829.851.000000

Base 24.654300 0.00 25.80 0.00 31,829.85

08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.

700.000 NHEU Local 24.597100 0.00 14.00 0.00 17,231.971.000000

Base 24.597100 0.00 14.00 0.00 17,231.97

18 Oct 2010 21 Oct 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,010.000 NHHY Local 25.598900 0.00 20.20 0.00 25,875.091.000000

Base 25.598900 0.00 20.20 0.00 25,875.09

278642103 Total

60.00 0.000.003,000.000 Local 74,936.91

Base 0.00 60.00 0.00 74,936.91

COMMON STOCK USD1.278865100 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.ECOLAB INC

300.000 NHEU Local 51.683500 0.00 6.00 0.00 15,511.051.000000

Base 51.683500 0.00 6.00 0.00 15,511.05

COMMON STOCK NPV281020107 19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)EDISON INTERNATIONAL

260.000 NHHY Local 37.666500 0.00 3.90 0.00 9,797.191.000000

Base 37.666500 0.00 3.90 0.00 9,797.19
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COMMON STOCK USD1.28176E108 12 Nov 2010 17 Nov 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSEDWARDS LIFESCIENCES CORP

2,700.000 NHEY Local 65.098100 0.00 54.00 0.00 175,818.871.000000

Base 65.098100 0.00 54.00 0.00 175,818.87

COMMON STOCK29084T104 18 Oct 2010 21 Oct 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSEMDEON INC CLASS A

2,020.000 NHHY Local 12.810700 0.00 40.40 0.00 25,918.011.000000

Base 12.810700 0.00 40.40 0.00 25,918.01

COMMON STOCK29089Q105 10 Dec 2010 15 Dec 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)EMERGENT BIOSOLUTIONS INC

220.000 NHHZ Local 19.280000 0.00 3.30 0.00 4,244.901.000000

Base 19.280000 0.00 3.30 0.00 4,244.90

COMMON STOCK USD.5291011104 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.EMERSON ELECTRIC CO

3,800.000 NHDM Local 53.506800 0.00 76.00 0.00 203,401.841.000000

Base 53.506800 0.00 76.00 0.00 203,401.84

19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

150.000 NHEU Local 55.482700 0.00 2.25 0.00 8,324.661.000000

Base 55.482700 0.00 2.25 0.00 8,324.66

291011104 Total

78.25 0.000.003,950.000 Local 211,726.50

Base 0.00 78.25 0.00 211,726.50

COMMON STOCK USD.1292475209 10 Dec 2010 15 Dec 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)EMULEX CORP

300.000 NHHZ Local 12.100000 0.00 4.50 0.00 3,634.501.000000

Base 12.100000 0.00 4.50 0.00 3,634.50

COMMON STOCK USD.0129266R108 15 Nov 2010 18 Nov 2010 USD/DTC 0.04BOE SECURITIES INC/BROADCORT CAP COENERGIZER HOLDINGS INC

5,014.000 NHEZ Local 70.676300 0.00 200.56 0.00 354,571.531.000000

Base 70.676300 0.00 200.56 0.00 354,571.53
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16 Nov 2010 19 Nov 2010 USD/DTC 0.04BOE SECURITIES INC/BROADCORT CAP CO

5,015.000 NHEZ Local 69.399700 0.00 200.60 0.00 348,240.101.000000

Base 69.399700 0.00 200.60 0.00 348,240.10

29266R108 Total

401.16 0.000.0010,029.000 Local 702,811.63

Base 0.00 401.16 0.00 702,811.63

COMMON STOCK USD.0129364G103 18 Oct 2010 21 Oct 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSENTERGY CORP

340.000 NHHY Local 77.450600 0.00 6.80 0.00 26,340.001.000000

Base 77.450600 0.00 6.80 0.00 26,340.00

REIT USD.0129380T105 29 Dec 2010 OPEN USD/DTC 0.03M RAMSEY KING SECURITIES INCENTERTAINMENT PROPERTIES TR

1,440.000 NHHO Local 46.563700 0.00 43.20 0.00 67,094.931.000000

Base 46.563700 0.00 43.20 0.00 67,094.93

COMMON STOCK29384R105 06 Oct 2010 12 Oct 2010 USD/DTC 0.03GARDNER RICH & COENTROPIC COMMUNICATIONS INC

5,300.000 NHHO Local 8.853700 0.00 159.00 0.00 47,083.611.000000

Base 8.853700 0.00 159.00 0.00 47,083.61

28 Oct 2010 02 Nov 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INC

90,000.000 NHDY Local 7.951300 0.00 2,700.00 0.00 718,317.001.000000

Base 7.951300 0.00 2,700.00 0.00 718,317.00

29 Oct 2010 03 Nov 2010 USD/DTC 0.03CANTOR FITZGERALD + CO.

3,740.000 NHHO Local 8.491200 0.00 112.20 0.00 31,869.291.000000

Base 8.491200 0.00 112.20 0.00 31,869.29

29 Oct 2010 03 Nov 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INC

20,000.000 NHDY Local 8.450000 0.00 600.00 0.00 169,600.001.000000

Base 8.450000 0.00 600.00 0.00 169,600.00
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09 Nov 2010 15 Nov 2010 USD/DTC 0.03PULSE TRADING LLC

14,880.000 NHDY Local 8.997200 0.00 446.40 0.00 134,324.741.000000

Base 8.997200 0.00 446.40 0.00 134,324.74

10 Nov 2010 16 Nov 2010 USD/DTC 0.03PULSE TRADING LLC

59,060.000 NHDY Local 8.685700 0.00 1,771.80 0.00 514,749.241.000000

Base 8.685700 0.00 1,771.80 0.00 514,749.24

07 Dec 2010 10 Dec 2010 USD/DTC 0.03PULSE TRADING LLC

7,589.000 NHDY Local 10.175100 0.00 227.67 0.00 77,446.501.000000

Base 10.175100 0.00 227.67 0.00 77,446.50

13 Dec 2010 16 Dec 2010 USD/DTC 0.03PULSE TRADING LLC

7,231.000 NHDY Local 11.211700 0.00 216.93 0.00 81,288.731.000000

Base 11.211700 0.00 216.93 0.00 81,288.73

14 Dec 2010 17 Dec 2010 USD/DTC 0.03PULSE TRADING LLC

7,470.000 NHDY Local 11.136700 0.00 224.10 0.00 83,415.251.000000

Base 11.136700 0.00 224.10 0.00 83,415.25

29384R105 Total

6,458.10 0.000.00215,270.000 Local 1,858,094.36

Base 0.00 6,458.10 0.00 1,858,094.36

COMMON STOCK29404K106 10 Dec 2010 15 Dec 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)ENVESTNET INC

260.000 NHHZ Local 15.500000 0.00 3.90 0.00 4,033.901.000000

Base 15.500000 0.00 3.90 0.00 4,033.90

COMMON STOCK29444U502 06 Oct 2010 12 Oct 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCEQUINIX INC

1,090.000 NHIB Local 71.122700 0.00 10.90 0.00 77,534.641.000000

Base 71.122700 0.00 10.90 0.00 77,534.64
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13 Oct 2010 18 Oct 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

570.000 NHIB Local 74.628300 0.00 5.70 0.00 42,543.831.000000

Base 74.628300 0.00 5.70 0.00 42,543.83

29444U502 Total

16.60 0.000.001,660.000 Local 120,078.47

Base 0.00 16.60 0.00 120,078.47

COMMON STOCK USD.2297425100 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)ESTERLINE TECHNOLOGIES CORP

804.000 NHDU Local 57.469300 0.00 16.08 0.00 46,221.401.000000

Base 57.469300 0.00 16.08 0.00 46,221.40

01 Dec 2010 06 Dec 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

2,706.000 NHDU Local 61.371000 0.00 54.12 0.00 166,124.051.000000

Base 61.371000 0.00 54.12 0.00 166,124.05

02 Dec 2010 07 Dec 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

1,090.000 NHDU Local 61.966700 0.00 21.80 0.00 67,565.501.000000

Base 61.966700 0.00 21.80 0.00 67,565.50

03 Dec 2010 08 Dec 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

1,330.000 NHDU Local 63.577600 0.00 26.60 0.00 84,584.811.000000

Base 63.577600 0.00 26.60 0.00 84,584.81

06 Dec 2010 09 Dec 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

1,602.000 NHDU Local 64.327800 0.00 32.04 0.00 103,085.181.000000

Base 64.327800 0.00 32.04 0.00 103,085.18

10 Dec 2010 15 Dec 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

50.000 NHHZ Local 68.580000 0.00 0.75 0.00 3,429.751.000000

Base 68.580000 0.00 0.75 0.00 3,429.75
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297425100 Total

151.39 0.000.007,582.000 Local 471,010.69

Base 0.00 151.39 0.00 471,010.69

COMMON STOCK USD.0129977A105 03 Nov 2010 08 Nov 2010 USD/DTC 0.04KEEFE BRUYETTE + WOODS INCEVERCORE PARTNERS INC CL A

1,290.000 NHHO Local 31.468500 0.00 51.60 0.00 40,645.971.000000

Base 31.468500 0.00 51.60 0.00 40,645.97

10 Dec 2010 15 Dec 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

120.000 NHHZ Local 33.003300 0.00 1.80 0.00 3,962.201.000000

Base 33.003300 0.00 1.80 0.00 3,962.20

29977A105 Total

53.40 0.000.001,410.000 Local 44,608.17

Base 0.00 53.40 0.00 44,608.17

COMMON STOCK USD.01302130109 12 Oct 2010 15 Oct 2010 USD/DTC 0.04HEEVERS &CO. INC.EXPEDITORS INTL WASH INC

45,500.000 NHDZ Local 47.410200 0.00 1,820.00 0.00 2,158,984.101.000000

Base 47.410200 0.00 1,820.00 0.00 2,158,984.10

13 Oct 2010 18 Oct 2010 USD/DTC 0.04MR BEAL &COMPANY

26,700.000 NHDZ Local 48.883400 0.00 1,068.00 0.00 1,306,254.781.000000

Base 48.883400 0.00 1,068.00 0.00 1,306,254.78

302130109 Total

2,888.00 0.000.0072,200.000 Local 3,465,238.88

Base 0.00 2,888.00 0.00 3,465,238.88

COMMON STOCK30214U102 10 Dec 2010 15 Dec 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)EXPONENT INC

120.000 NHHZ Local 38.350000 0.00 1.80 0.00 4,603.801.000000

Base 38.350000 0.00 1.80 0.00 4,603.80
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COMMON STOCK USD.01302182100 22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.EXPRESS SCRIPTS INC

180.000 NHEU Local 54.880000 0.00 2.70 0.00 9,881.101.000000

Base 54.880000 0.00 2.70 0.00 9,881.10

COMMON STOCK USD.0130225X103 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.EXTERRAN HOLDINGS INC

1,400.000 NHEU Local 24.285100 0.00 28.00 0.00 34,027.141.000000

Base 24.285100 0.00 28.00 0.00 34,027.14

19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

2,430.000 NHEU Local 23.644500 0.00 36.45 0.00 57,492.591.000000

Base 23.644500 0.00 36.45 0.00 57,492.59

30225X103 Total

64.45 0.000.003,830.000 Local 91,519.73

Base 0.00 64.45 0.00 91,519.73

COMMON STOCK NPV30231G102 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.EXXON MOBIL CORP

1,630.000 NHDM Local 64.446400 0.00 32.60 0.00 105,080.231.000000

Base 64.446400 0.00 32.60 0.00 105,080.23

08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.

700.000 NHEU Local 64.438900 0.00 14.00 0.00 45,121.231.000000

Base 64.438900 0.00 14.00 0.00 45,121.23

19 Oct 2010 22 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.

350.000 NHEU Local 64.880000 0.00 7.00 0.00 22,715.001.000000

Base 64.880000 0.00 7.00 0.00 22,715.00

18 Nov 2010 23 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.

2,470.000 NHDM Local 70.094700 0.00 37.05 0.00 173,170.961.000000

Base 70.094700 0.00 37.05 0.00 173,170.96
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22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

570.000 NHEU Local 72.818200 0.00 8.55 0.00 41,514.921.000000

Base 72.818200 0.00 8.55 0.00 41,514.92

30231G102 Total

99.20 0.000.005,720.000 Local 387,602.34

Base 0.00 99.20 0.00 387,602.34

COMMON STOCK USD.01302445101 08 Dec 2010 13 Dec 2010 USD/DTC 0.03CANTOR FITZGERALD + CO.FLIR SYSTEMS INC

125,460.000 NHDZ Local 27.897500 0.00 3,763.80 0.00 3,503,784.151.000000

Base 27.897500 0.00 3,763.80 0.00 3,503,784.15

09 Dec 2010 14 Dec 2010 USD/DTC 0.03CANTOR FITZGERALD + CO.

21,840.000 NHDZ Local 27.824700 0.00 655.20 0.00 608,346.651.000000

Base 27.824700 0.00 655.20 0.00 608,346.65

22 Dec 2010 28 Dec 2010 USD/DTC 0.03MERRILL LYNCH PIERCE FENNER + SMITH

47,531.000 NHDZ Local 29.462000 0.00 1,425.93 0.00 1,401,784.251.000000

Base 29.462000 0.00 1,425.93 0.00 1,401,784.25

23 Dec 2010 29 Dec 2010 USD/DTC 0.03MERRILL LYNCH PIERCE FENNER + SMITH

11,800.000 NHDZ Local 29.576400 0.00 354.00 0.00 349,355.521.000000

Base 29.576400 0.00 354.00 0.00 349,355.52

23 Dec 2010 29 Dec 2010 USD/DTC 0.02LIQUIDNETINC

3,600.000 NHDZ Local 29.602800 0.00 72.00 0.00 106,642.081.000000

Base 29.602800 0.00 72.00 0.00 106,642.08

27 Dec 2010 30 Dec 2010 USD/DTC 0.03MERRILL LYNCH PIERCE FENNER + SMITH

9,269.000 NHDZ Local 29.600400 0.00 278.07 0.00 274,644.181.000000

Base 29.600400 0.00 278.07 0.00 274,644.18
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302445101 Total

6,549.00 0.000.00219,500.000 Local 6,244,556.83

Base 0.00 6,549.00 0.00 6,244,556.83

COMMON STOCK USD.1302491303 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)FMC CORP

614.000 NHDU Local 68.345900 0.00 12.28 0.00 41,976.661.000000

Base 68.345900 0.00 12.28 0.00 41,976.66

COMMON STOCK USD.0130249U101 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.FMC TECHNOLOGIES INC

730.000 NHDM Local 70.719400 0.00 14.60 0.00 51,639.761.000000

Base 70.719400 0.00 14.60 0.00 51,639.76

19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

290.000 NHEU Local 81.281900 0.00 4.35 0.00 23,576.101.000000

Base 81.281900 0.00 4.35 0.00 23,576.10

30249U101 Total

18.95 0.000.001,020.000 Local 75,215.86

Base 0.00 18.95 0.00 75,215.86

COMMON STOCK USD.01302520101 10 Dec 2010 15 Dec 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)FNB CORP

380.000 NHHZ Local 9.560000 0.00 5.70 0.00 3,638.501.000000

Base 9.560000 0.00 5.70 0.00 3,638.50

COMMON STOCK USD.01303726103 14 Oct 2010 19 Oct 2010 USD/DTC 0.03MR BEAL &COMPANYFAIRCHILD SEMICONDUCTOR INTE

5,640.000 NHHO Local 9.875700 0.00 169.20 0.00 55,868.151.000000

Base 9.875700 0.00 169.20 0.00 55,868.15

COMMON STOCK USD.01311900104 07 Oct 2010 13 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.FASTENAL CO

980.000 NHDM Local 53.339800 0.00 19.60 0.00 52,292.601.000000

Base 53.339800 0.00 19.60 0.00 52,292.60
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08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,100.000 NHDM Local 54.531600 0.00 22.00 0.00 60,006.761.000000

Base 54.531600 0.00 22.00 0.00 60,006.76

311900104 Total

41.60 0.000.002,080.000 Local 112,299.36

Base 0.00 41.60 0.00 112,299.36

COMMON STOCK NPV314211103 29 Nov 2010 02 Dec 2010 USD/DTC 0.04MR BEAL &COMPANYFEDERATED INVESTORS INC CL B

8,797.000 NHEZ Local 23.818000 0.00 351.88 0.00 209,878.831.000000

Base 23.818000 0.00 351.88 0.00 209,878.83

COMMON STOCK USD.131428X106 06 Oct 2010 USD/DTC 0.05LOOP CAPITAL MKTS LLCFEDEX CORP

10,000.000 NHDJ Local 89.919200 0.00 500.00 0.00 899,692.001.000000

Base 89.919200 0.00 500.00 0.00 899,692.00

06 Oct 2010 CANCEL USD/DTC 0.05LOOP CAPITAL MKTS LLC

-10,000.000 NHDJ Local 89.919200 0.00 -500.00 0.00 -899,692.001.000000

Base 89.919200 0.00 -500.00 0.00 -899,692.00

06 Oct 2010 USD/DTC 0.05LOOP CAPITAL MKTS LLC

10,000.000 NHDJ Local 89.919200 0.00 500.00 0.00 899,692.001.000000

Base 89.919200 0.00 500.00 0.00 899,692.00

06 Oct 2010 CANCEL USD/DTC 0.05LOOP CAPITAL MKTS LLC

-10,000.000 NHDJ Local 89.919200 0.00 -500.00 0.00 -899,692.001.000000

Base 89.919200 0.00 -500.00 0.00 -899,692.00

08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHEU Local 88.705000 0.00 4.00 0.00 17,745.001.000000

Base 88.705000 0.00 4.00 0.00 17,745.00
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06 Oct 2010 12 Oct 2010 USD/DTC 0.05RIDGE CLEARING & OUTSOURCING SOLUTI

10,000.000 NHDJ Local 87.919200 0.00 500.00 0.00 879,692.001.000000

Base 87.919200 0.00 500.00 0.00 879,692.00

05 Nov 2010 10 Nov 2010 USD/DTC 0.04CABRERA CAPITAL MARKETS

18,130.000 NHDG Local 89.838000 0.00 634.55 0.00 1,629,397.491.000000

Base 89.838000 0.00 634.55 0.00 1,629,397.49

12 Nov 2010 17 Nov 2010 USD/DTC 0.04BNY CONVERGEX LJR

10,820.000 NHDG Local 87.084100 0.00 378.70 0.00 942,628.661.000000

Base 87.084100 0.00 378.70 0.00 942,628.66

31428X106 Total

1,517.25 0.000.0039,150.000 Local 3,469,463.15

Base 0.00 1,517.25 0.00 3,469,463.15

COMMON STOCK NPV315616102 20 Dec 2010 23 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.F5 NETWORKS INC

4,850.000 NHDM Local 135.961000 0.00 72.75 0.00 659,483.601.000000

Base 135.961000 0.00 72.75 0.00 659,483.60

COMMON STOCK USD.0131678A103 29 Sep 2010 05 Oct 2010 USD/DTCAUTREPAT-STK/$ DIVFIFTH STREET FINANCE CORP

114.387 NHHZ Local 11.169975 0.00 0.00 0.00 1,277.701.000000

Base 11.169975 0.00 0.00 0.00 1,277.70

07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

3,651.000 NHDU Local 11.217600 0.00 73.02 0.00 41,028.481.000000

Base 11.217600 0.00 73.02 0.00 41,028.48

27 Oct 2010 01 Nov 2010 USD/DTC 0.03STIFEL NICOLAUS + CO INC

500.000 NHDX Local 11.581800 0.00 15.00 0.00 5,805.901.000000

Base 11.581800 0.00 15.00 0.00 5,805.90
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28 Oct 2010 02 Nov 2010 USD/DTC 0.03STIFEL NICOLAUS + CO INC

2,550.000 NHDX Local 11.682300 0.00 76.50 0.00 29,866.371.000000

Base 11.682300 0.00 76.50 0.00 29,866.37

29 Oct 2010 03 Nov 2010 USD/DTC 0.01KNIGHT DIRECT LLC

2,400.000 NHDX Local 11.765900 0.00 16.80 0.00 28,254.961.000000

Base 11.765900 0.00 16.80 0.00 28,254.96

27 Oct 2010 01 Nov 2010 USD/DTCAUTREPAT-STK/$ DIV

110.368 NHHZ Local 11.680015 0.00 0.00 0.00 1,289.101.000000

Base 11.680015 0.00 0.00 0.00 1,289.10

01 Nov 2010 04 Nov 2010 USD/DTC 0.03MERRILL LYNCH PIERCE FENNER + SMITH

4,650.000 NHDX Local 11.766000 0.00 139.50 0.00 54,851.401.000000

Base 11.766000 0.00 139.50 0.00 54,851.40

02 Nov 2010 05 Nov 2010 USD/DTC 0.03MERRILL LYNCH PIERCE FENNER + SMITH

3,000.000 NHDX Local 11.797000 0.00 90.00 0.00 35,481.001.000000

Base 11.797000 0.00 90.00 0.00 35,481.00

24 Nov 2010 01 Dec 2010 USD/DTCAUTREPAT-STK/$ DIV

75.202 NHHZ Local 11.820297 0.00 0.00 0.00 888.911.000000

Base 11.820297 0.00 0.00 0.00 888.91

31678A103 Total

410.82 0.000.0017,050.957 Local 198,743.82

Base 0.00 410.82 0.00 198,743.82

COMMON STOCK USD1.318672102 06 Oct 2010 12 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.FIRST BANCORP PUERTO RICO

54,410.000 NHHZ Local 0.281800 0.00 1,088.20 0.00 16,420.941.000000

Base 0.281800 0.00 1,088.20 0.00 16,420.94
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COMMON STOCK NPV320209109 10 Dec 2010 15 Dec 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)FIRST FINANCIAL BANCORP

200.000 NHHZ Local 18.660000 0.00 3.00 0.00 3,735.001.000000

Base 18.660000 0.00 3.00 0.00 3,735.00

COMMON STOCK USD.01320867104 05 Oct 2010 08 Oct 2010 USD/DTC 0.04KEEFE BRUYETTE + WOODS INCFIRST MIDWEST BANCORP INC/IL

720.000 NHHO Local 11.983000 0.00 28.80 0.00 8,656.561.000000

Base 11.983000 0.00 28.80 0.00 8,656.56

07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

2,958.000 NHDU Local 12.245100 0.00 59.16 0.00 36,280.171.000000

Base 12.245100 0.00 59.16 0.00 36,280.17

07 Oct 2010 13 Oct 2010 USD/DTC 0.04KEEFE BRUYETTE + WOODS INC

2,400.000 NHHO Local 12.191500 0.00 96.00 0.00 29,355.601.000000

Base 12.191500 0.00 96.00 0.00 29,355.60

03 Dec 2010 08 Dec 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INC

5,990.000 NHHO Local 9.954000 0.00 179.70 0.00 59,804.161.000000

Base 9.954000 0.00 179.70 0.00 59,804.16

20 Dec 2010 23 Dec 2010 USD/DTC 0.01INSTINET

930.000 NHHO Local 10.848300 0.00 9.30 0.00 10,098.221.000000

Base 10.848300 0.00 9.30 0.00 10,098.22

29 Dec 2010 OPEN USD/DTC 0.03LOOP CAPITAL MARKETS

2,410.000 NHHO Local 11.507600 0.00 72.30 0.00 27,805.621.000000

Base 11.507600 0.00 72.30 0.00 27,805.62

30 Dec 2010 OPEN USD/DTC 0.03LOOP CAPITAL MARKETS

1,690.000 NHHO Local 11.659500 0.00 50.70 0.00 19,755.261.000000

Base 11.659500 0.00 50.70 0.00 19,755.26

320867104 Total

495.96 0.000.0017,098.000 Local 191,755.59

Base 0.00 495.96 0.00 191,755.59
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REIT USD.00133610F109 22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.FIRST POTOMAC REALTY TRUST

1,810.000 NHHZ Local 16.770000 0.00 27.15 0.00 30,380.851.000000

Base 16.770000 0.00 27.15 0.00 30,380.85

COMMON STOCK336433107 07 Oct 2010 13 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.FIRST SOLAR INC

317.000 NHDM Local 140.743700 0.00 6.34 0.00 44,622.091.000000

Base 140.743700 0.00 6.34 0.00 44,622.09

COMMON STOCK USD.01337738108 16 Dec 2010 21 Dec 2010 USD/DTC 0.02PERSHING LLCFISERV INC

3,300.000 NHEY Local 60.381400 0.00 66.00 0.00 199,324.621.000000

Base 60.381400 0.00 66.00 0.00 199,324.62

COMMON STOCK USD.01343412102 18 Oct 2010 21 Oct 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSFLUOR CORP

500.000 NHHY Local 49.572000 0.00 10.00 0.00 24,796.001.000000

Base 49.572000 0.00 10.00 0.00 24,796.00

COMMON STOCK USD.01343498101 12 Oct 2010 15 Oct 2010 USD/DTC 0.04WILLIAMS CAPITAL GROUP LP (THE)FLOWERS FOODS INC

127,400.000 NHDZ Local 25.110400 0.00 5,096.00 0.00 3,204,160.961.000000

Base 25.110400 0.00 5,096.00 0.00 3,204,160.96

28 Dec 2010 31 Dec 2010 USD/DTC 0.04WILLIAMS CAPITAL GROUP LP (THE)

18,702.000 NHDZ Local 26.969100 0.00 748.08 0.00 505,124.191.000000

Base 26.969100 0.00 748.08 0.00 505,124.19

29 Dec 2010 OPEN USD/DTC 0.04WILLIAMS CAPITAL GROUP LP (THE)

26,698.000 NHDZ Local 27.038300 0.00 1,067.92 0.00 722,936.451.000000

Base 27.038300 0.00 1,067.92 0.00 722,936.45

343498101 Total

6,912.00 0.000.00172,800.000 Local 4,432,221.60

Base 0.00 6,912.00 0.00 4,432,221.60
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COMMON STOCK34354P105 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.FLOWSERVE CORP

893.000 NHEU Local 113.819300 0.00 17.86 0.00 101,658.491.000000

Base 113.819300 0.00 17.86 0.00 101,658.49

19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

100.000 NHEU Local 106.800000 0.00 1.50 0.00 10,681.501.000000

Base 106.800000 0.00 1.50 0.00 10,681.50

34354P105 Total

19.36 0.000.00993.000 Local 112,339.99

Base 0.00 19.36 0.00 112,339.99

COMMON STOCK USD.01345370860 07 Oct 2010 13 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.FORD MOTOR CO

2,690.000 NHDM Local 13.334400 0.00 53.80 0.00 35,923.341.000000

Base 13.334400 0.00 53.80 0.00 35,923.34

08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,000.000 NHEU Local 13.694000 0.00 20.00 0.00 13,714.001.000000

Base 13.694000 0.00 20.00 0.00 13,714.00

20 Dec 2010 23 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

17,680.000 NHDM Local 16.857200 0.00 265.20 0.00 298,300.501.000000

Base 16.857200 0.00 265.20 0.00 298,300.50

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

660.000 NHEU Local 16.968700 0.00 9.90 0.00 11,209.241.000000

Base 16.968700 0.00 9.90 0.00 11,209.24

345370860 Total

348.90 0.000.0022,030.000 Local 359,147.08

Base 0.00 348.90 0.00 359,147.08
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COMMON STOCK USD.1354613101 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.FRANKLIN RESOURCES INC

156.000 NHEU Local 113.580000 0.00 3.12 0.00 17,721.601.000000

Base 113.580000 0.00 3.12 0.00 17,721.60

COMMON STOCK NPV356108100 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)FRED S INC CLASS A

4,043.000 NHDU Local 11.674500 0.00 80.86 0.00 47,280.861.000000

Base 11.674500 0.00 80.86 0.00 47,280.86

COMMON STOCK USD.135671D857 07 Oct 2010 13 Oct 2010 USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITHFREEPORT MCMORAN COPPER

1,800.000 NHEY Local 91.392100 0.00 36.00 0.00 164,541.781.000000

Base 91.392100 0.00 36.00 0.00 164,541.78

08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.

100.000 NHEU Local 95.580000 0.00 2.00 0.00 9,560.001.000000

Base 95.580000 0.00 2.00 0.00 9,560.00

22 Dec 2010 28 Dec 2010 USD/DTC 0.01HEEVERS &CO. INC.

135.000 NHEU Local 115.859600 0.00 2.02 0.00 15,643.071.000000

Base 115.859600 0.00 2.02 0.00 15,643.07

35671D857 Total

40.02 0.000.002,035.000 Local 189,744.85

Base 0.00 40.02 0.00 189,744.85

COMMON STOCK USD.0135804H106 22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.FRESH MARKET INC/THE

1,440.000 NHHZ Local 43.915400 0.00 21.60 0.00 63,259.781.000000

Base 43.915400 0.00 21.60 0.00 63,259.78

COMMON STOCK NPV361086101 10 Dec 2010 15 Dec 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)FURMANITE CORP

570.000 NHHZ Local 7.106900 0.00 8.55 0.00 4,059.481.000000

Base 7.106900 0.00 8.55 0.00 4,059.48
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COMMON STOCK361448103 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)GATX CORP

1,151.000 NHDU Local 29.824400 0.00 23.02 0.00 34,350.901.000000

Base 29.824400 0.00 23.02 0.00 34,350.90

COMMON STOCK USD.05364760108 29 Nov 2010 02 Dec 2010 USD/DTC 0.03LOOP CAPITAL MARKETSGAP INC/THE

25,200.000 NHDF Local 20.711600 0.00 756.00 0.00 522,688.321.000000

Base 20.711600 0.00 756.00 0.00 522,688.32

COMMON STOCK USD.01365558105 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.GARDNER DENVER INC

1,800.000 NHEU Local 54.651200 0.00 36.00 0.00 98,408.161.000000

Base 54.651200 0.00 36.00 0.00 98,408.16

COMMON STOCK USD.01367905106 10 Dec 2010 15 Dec 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)GAYLORD ENTERTAINMENT CO

90.000 NHHZ Local 34.850000 0.00 1.35 0.00 3,137.851.000000

Base 34.850000 0.00 1.35 0.00 3,137.85

COMMON STOCK36866T103 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)GEN PROBE INC

941.000 NHDU Local 47.578100 0.00 18.82 0.00 44,789.811.000000

Base 47.578100 0.00 18.82 0.00 44,789.81

COMMON STOCK USD.06369604103 07 Oct 2010 13 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.GENERAL ELECTRIC CO

3,220.000 NHDM Local 17.015000 0.00 64.40 0.00 54,852.701.000000

Base 17.015000 0.00 64.40 0.00 54,852.70

08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.

16,630.000 NHDM Local 17.187700 0.00 332.60 0.00 286,164.051.000000

Base 17.187700 0.00 332.60 0.00 286,164.05

18 Oct 2010 21 Oct 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,960.000 NHHY Local 16.160900 0.00 39.20 0.00 31,714.561.000000

Base 16.160900 0.00 39.20 0.00 31,714.56
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19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

550.000 NHEU Local 16.166400 0.00 8.25 0.00 8,899.771.000000

Base 16.166400 0.00 8.25 0.00 8,899.77

19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

1,230.000 NHHY Local 16.166500 0.00 18.45 0.00 19,903.251.000000

Base 16.166500 0.00 18.45 0.00 19,903.25

369604103 Total

462.90 0.000.0023,590.000 Local 401,534.33

Base 0.00 462.90 0.00 401,534.33

REIT USD.01370023103 10 Nov 2010 10 Nov 2010 USD/DTCMANDATORYEXCHANGE NON CASHGENERAL GROWTH PROPERTIES

11,770.000 NHEU Local 11.472521 0.00 0.00 0.00 135,031.581.000000

Base 11.472521 0.00 0.00 0.00 135,031.58

10 Nov 2010 10 Nov 2010 USD/DTCMANDATORYEXCHANGE NON CASH

3,860.000 NHHY Local 11.472523 0.00 0.00 0.00 44,283.941.000000

Base 11.472523 0.00 0.00 0.00 44,283.94

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

7,610.000 NHEU Local 15.672500 0.00 114.15 0.00 119,381.881.000000

Base 15.672500 0.00 114.15 0.00 119,381.88

370023103 Total

114.15 0.000.0023,240.000 Local 298,697.40

Base 0.00 114.15 0.00 298,697.40

COMMON STOCK USD.1370334104 22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.GENERAL MILLS INC

280.000 NHEU Local 35.580000 0.00 4.20 0.00 9,966.601.000000

Base 35.580000 0.00 4.20 0.00 9,966.60
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COMMON STOCK USD.0137045V100 18 Nov 2010 23 Nov 2010 USD/DTCLOOP CAPITAL MKTS LLCGENERAL MOTORS CO

42,300.000 NHDG Local 33.000000 0.00 0.00 0.00 1,395,900.001.000000

Base 33.000000 0.00 0.00 0.00 1,395,900.00

COMMON STOCK USD.06371901109 19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)GENTEX CORP

400.000 NHEU Local 21.415000 0.00 6.00 0.00 8,572.001.000000

Base 21.415000 0.00 6.00 0.00 8,572.00

COMMON STOCK37244E107 06 Dec 2010 06 Dec 2010 USD/DTCMERGER NON CASHGENON ENERGY INC

199,300.500 NHDF Local 6.486787 0.00 0.00 0.00 1,292,819.991.000000

Base 6.486787 0.00 0.00 0.00 1,292,819.99

06 Dec 2010 06 Dec 2010 USD/DTCMERGER NON CASH

35,465.850 NHHY Local 5.359213 0.00 0.00 0.00 190,069.061.000000

Base 5.359213 0.00 0.00 0.00 190,069.06

37244E107 Total

0.00 0.000.00234,766.350 Local 1,482,889.05

Base 0.00 0.00 0.00 1,482,889.05

COMMON STOCK USD.01372917104 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.GENZYME CORP

200.000 NHEU Local 72.752500 0.00 4.00 0.00 14,554.501.000000

Base 72.752500 0.00 4.00 0.00 14,554.50

COMMON STOCK375558103 27 Oct 2010 01 Nov 2010 USD/DTC 0.03GARDNER RICH & COGILEAD SCIENCES INC

38,700.000 NHDF Local 39.193500 0.00 1,161.00 0.00 1,517,949.451.000000

Base 39.193500 0.00 1,161.00 0.00 1,517,949.45

08 Nov 2010 12 Nov 2010 USD/DTC 0.03LOOP CAPITAL MKTS LLC

42,300.000 NHDF Local 38.330600 0.00 1,269.00 0.00 1,622,653.381.000000

Base 38.330600 0.00 1,269.00 0.00 1,622,653.38
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12 Nov 2010 17 Nov 2010 USD/DTC 0.04LOOP CAPITAL MKTS LLC

50,000.000 NHDF Local 37.820700 0.00 2,000.00 0.00 1,893,035.001.000000

Base 37.820700 0.00 2,000.00 0.00 1,893,035.00

19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

220.000 NHEU Local 38.090500 0.00 3.30 0.00 8,383.211.000000

Base 38.090500 0.00 3.30 0.00 8,383.21

375558103 Total

4,433.30 0.000.00131,220.000 Local 5,042,021.04

Base 0.00 4,433.30 0.00 5,042,021.04

COMMON STOCK USD.0137637Q105 10 Dec 2010 15 Dec 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)GLACIER BANCORP INC

260.000 NHHZ Local 14.230000 0.00 3.90 0.00 3,703.701.000000

Base 14.230000 0.00 3.90 0.00 3,703.70

COMMON STOCK USD.0138141G104 18 Oct 2010 21 Oct 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSGOLDMAN SACHS GROUP INC

123.000 NHHY Local 152.846300 0.00 2.46 0.00 18,802.551.000000

Base 152.846300 0.00 2.46 0.00 18,802.55

19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

78.000 NHHY Local 166.305400 0.00 1.17 0.00 12,972.991.000000

Base 166.305400 0.00 1.17 0.00 12,972.99

10 Dec 2010 15 Dec 2010 USD/DTC 0.04BNY CONVERGEX LJR

13,270.000 NHDG Local 167.931300 0.00 464.45 0.00 2,228,912.801.000000

Base 167.931300 0.00 464.45 0.00 2,228,912.80

38141G104 Total

468.08 0.000.0013,471.000 Local 2,260,688.34

Base 0.00 468.08 0.00 2,260,688.34
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COMMON STOCK38173M102 30 Sep 2010 12 Oct 2010 USD/DTCAUTREPAT-STK/$ DIVGOLUB CAPITAL BDC INC

1.800 NHHZ Local 15.327777 0.00 0.00 0.00 27.591.000000

Base 15.327777 0.00 0.00 0.00 27.59

COMMON STOCK USD.2382410405 14 Dec 2010 17 Dec 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INCGOODRICH PETROLEUM CORP

700.000 NHDY Local 17.290000 0.00 21.00 0.00 12,124.001.000000

Base 17.290000 0.00 21.00 0.00 12,124.00

15 Dec 2010 20 Dec 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INC

30,000.000 NHDY Local 17.163100 0.00 900.00 0.00 515,793.001.000000

Base 17.163100 0.00 900.00 0.00 515,793.00

15 Dec 2010 20 Dec 2010 USD/DTC 0.03PULSE TRADING LLC

34,080.000 NHDY Local 16.806600 0.00 1,022.40 0.00 573,791.331.000000

Base 16.806600 0.00 1,022.40 0.00 573,791.33

382410405 Total

1,943.40 0.000.0064,780.000 Local 1,101,708.33

Base 0.00 1,943.40 0.00 1,101,708.33

COMMON STOCK38259P508 07 Oct 2010 13 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.GOOGLE INC CL A

491.000 NHDM Local 531.788000 0.00 9.82 0.00 261,117.731.000000

Base 531.788000 0.00 9.82 0.00 261,117.73

08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.

37.000 NHEU Local 536.420000 0.00 0.74 0.00 19,848.281.000000

Base 536.420000 0.00 0.74 0.00 19,848.28

19 Oct 2010 22 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.

18.000 NHEU Local 608.320000 0.00 0.36 0.00 10,950.121.000000

Base 608.320000 0.00 0.36 0.00 10,950.12



Prepared by State StreetPage 417

Purchase Report by Report Date
Composite

to April 18, 2011View Date:December 31, 2010October 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

30.000 NHEU Local 604.380000 0.00 0.45 0.00 18,131.851.000000

Base 604.380000 0.00 0.45 0.00 18,131.85

38259P508 Total

11.37 0.000.00576.000 Local 310,047.98

Base 0.00 11.37 0.00 310,047.98

COMMON STOCK38269P100 28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)GORDMANS STORES INC

370.000 NHHZ Local 10.519500 0.00 7.40 0.00 3,899.621.000000

Base 10.519500 0.00 7.40 0.00 3,899.62

COMMON STOCK USD1.384109104 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.GRACO INC

3,000.000 NHEU Local 32.879000 0.00 60.00 0.00 98,697.001.000000

Base 32.879000 0.00 60.00 0.00 98,697.00

COMMON STOCK USD.01384313102 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)GRAFTECH INTERNATIONAL LTD

2,716.000 NHDU Local 16.039800 0.00 54.32 0.00 43,618.421.000000

Base 16.039800 0.00 54.32 0.00 43,618.42

COMMON STOCK USD.5384802104 01 Nov 2010 04 Nov 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCWW GRAINGER INC

873.000 NHIB Local 124.577400 0.00 8.73 0.00 108,764.801.000000

Base 124.577400 0.00 8.73 0.00 108,764.80

COMMON STOCK NPV391164100 06 Dec 2010 09 Dec 2010 USD/DTC 0.03STIFEL NICOLAUS + CO INCGREAT PLAINS ENERGY INC

2,460.000 NHHO Local 19.319100 0.00 73.80 0.00 47,598.791.000000

Base 19.319100 0.00 73.80 0.00 47,598.79

COMMON STOCK39304D102 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.GREEN DOT CORP CLASS A

400.000 NHEU Local 48.367500 0.00 8.00 0.00 19,355.001.000000

Base 48.367500 0.00 8.00 0.00 19,355.00
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18 Oct 2010 21 Oct 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

530.000 NHHY Local 49.969100 0.00 10.60 0.00 26,494.221.000000

Base 49.969100 0.00 10.60 0.00 26,494.22

39304D102 Total

18.60 0.000.00930.000 Local 45,849.22

Base 0.00 18.60 0.00 45,849.22

COMMON STOCK USD.1393122106 10 Dec 2010 15 Dec 2010 USD/DTC 0.03CANACCORDGENUITY INCGREEN MOUNTAIN COFFEE ROASTE

118,152.000 NHDZ Local 33.451100 0.00 3,544.56 0.00 3,955,858.931.000000

Base 33.451100 0.00 3,544.56 0.00 3,955,858.93

10 Dec 2010 15 Dec 2010 USD/DTC 0.02LIQUIDNETINC

8,348.000 NHDZ Local 33.019600 0.00 166.96 0.00 275,814.581.000000

Base 33.019600 0.00 166.96 0.00 275,814.58

21 Dec 2010 27 Dec 2010 USD/DTC 0.03PACIFIC AMERICAN SECURITIES, LLC

2,675.000 NHIB Local 33.290900 0.00 80.25 0.00 89,133.411.000000

Base 33.290900 0.00 80.25 0.00 89,133.41

29 Dec 2010 OPEN USD/DTC 0.03CABRERA CAPITAL MARKETS

2,966.000 NHIB Local 32.121200 0.00 88.98 0.00 95,360.461.000000

Base 32.121200 0.00 88.98 0.00 95,360.46

393122106 Total

3,880.75 0.000.00132,141.000 Local 4,416,167.38

Base 0.00 3,880.75 0.00 4,416,167.38

COMMON STOCK USD.01395259104 27 Dec 2010 30 Dec 2010 USD/DTC 0.05SIGNAL HILL CAPITAL GROUP LLCGREENHILL + CO INC

504.000 NHIB Local 82.719400 0.00 25.20 0.00 41,715.781.000000

Base 82.719400 0.00 25.20 0.00 41,715.78
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28 Dec 2010 31 Dec 2010 USD/DTC 0.05SIGNAL HILL CAPITAL GROUP LLC

1,004.000 NHIB Local 83.234300 0.00 50.20 0.00 83,617.441.000000

Base 83.234300 0.00 50.20 0.00 83,617.44

29 Dec 2010 OPEN USD/DTC 0.05SIGNAL HILL CAPITAL GROUP LLC

109.000 NHIB Local 83.439900 0.00 5.45 0.00 9,100.401.000000

Base 83.439900 0.00 5.45 0.00 9,100.40

395259104 Total

80.85 0.000.001,617.000 Local 134,433.62

Base 0.00 80.85 0.00 134,433.62

SR PFD EXCH SER A400516209 04 Oct 2010 04 Oct 2010 USD/NYCASSET TRANSFER AT MARKET NON CASHGTECH CORP

701.000 NHEF Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

COMMON STOCK USD.01402635304 15 Dec 2010 20 Dec 2010 USD/DTC 0.04JOHNSON RICE + COGULFPORT ENERGY CORP

18,017.000 NHEX Local 20.687900 0.00 720.68 0.00 373,454.571.000000

Base 20.687900 0.00 720.68 0.00 373,454.57

27 Dec 2010 30 Dec 2010 USD/DTC 0.04JOHNSON RICE + CO

4,526.000 NHEX Local 21.489700 0.00 181.04 0.00 97,443.421.000000

Base 21.489700 0.00 181.04 0.00 97,443.42

28 Dec 2010 31 Dec 2010 USD/DTC 0.04JOHNSON RICE + CO

4,162.000 NHEX Local 21.784400 0.00 166.48 0.00 90,833.151.000000

Base 21.784400 0.00 166.48 0.00 90,833.15

29 Dec 2010 OPEN USD/DTC 0.04M RAMSEY KING SECURITIES INC

3,079.000 NHEX Local 22.055600 0.00 123.16 0.00 68,032.351.000000

Base 22.055600 0.00 123.16 0.00 68,032.35
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402635304 Total

1,191.36 0.000.0029,784.000 Local 629,763.49

Base 0.00 1,191.36 0.00 629,763.49

COMMON STOCK USD.0140425J101 04 Oct 2010 07 Oct 2010 USD/DTC 0.02ABEL NOSER CORPORATIONHMS HOLDINGS CORP

610.000 NHIB Local 59.597000 0.00 12.20 0.00 36,366.371.000000

Base 59.597000 0.00 12.20 0.00 36,366.37

13 Oct 2010 18 Oct 2010 USD/DTC 0.04CSI US INSTITUTIONAL DESK

4,596.000 NHDZ Local 61.575600 0.00 183.84 0.00 283,185.301.000000

Base 61.575600 0.00 183.84 0.00 283,185.30

14 Oct 2010 19 Oct 2010 USD/DTC 0.04CSI US INSTITUTIONAL DESK

6,717.000 NHDZ Local 62.105900 0.00 268.68 0.00 417,434.011.000000

Base 62.105900 0.00 268.68 0.00 417,434.01

15 Oct 2010 20 Oct 2010 USD/DTC 0.04CSI US INSTITUTIONAL DESK

10,087.000 NHDZ Local 61.982200 0.00 403.48 0.00 625,617.931.000000

Base 61.982200 0.00 403.48 0.00 625,617.93

40425J101 Total

868.20 0.000.0022,010.000 Local 1,362,603.61

Base 0.00 868.20 0.00 1,362,603.61

COMMON STOCK USD.01405024100 18 Oct 2010 21 Oct 2010 USD/DTC 0.04CITIGROUPGLOBAL MARKETS INCHAEMONETICS CORP/MASS

1,050.000 NHHO Local 55.194500 0.00 42.00 0.00 57,996.231.000000

Base 55.194500 0.00 42.00 0.00 57,996.23

COMMON STOCK USD.01405217100 10 Dec 2010 16 Dec 2010 USD/DTC 0.021 WILLIAMS CAPITAL GROUP LP (THE)HAIN CELESTIAL GROUP INC

130.000 NHHZ Local 28.011500 0.00 1.95 0.00 3,643.451.000000

Base 28.011500 0.00 1.95 0.00 3,643.45
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COMMON STOCK USD2.5406216101 07 Oct 2010 13 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.HALLIBURTON CO

2,650.000 NHDM Local 33.471100 0.00 53.00 0.00 88,751.421.000000

Base 33.471100 0.00 53.00 0.00 88,751.42

08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,500.000 NHDM Local 34.719300 0.00 30.00 0.00 52,108.951.000000

Base 34.719300 0.00 30.00 0.00 52,108.95

19 Oct 2010 22 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.

330.000 NHEU Local 33.150000 0.00 6.60 0.00 10,946.101.000000

Base 33.150000 0.00 6.60 0.00 10,946.10

12 Nov 2010 17 Nov 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

5,100.000 NHEY Local 35.736500 0.00 102.00 0.00 182,358.151.000000

Base 35.736500 0.00 102.00 0.00 182,358.15

19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

570.000 NHEU Local 37.901800 0.00 8.55 0.00 21,612.581.000000

Base 37.901800 0.00 8.55 0.00 21,612.58

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

240.000 NHEU Local 40.420000 0.00 3.60 0.00 9,704.401.000000

Base 40.420000 0.00 3.60 0.00 9,704.40

406216101 Total

203.75 0.000.0010,390.000 Local 365,481.60

Base 0.00 203.75 0.00 365,481.60

COMMON STOCK410120109 24 Nov 2010 30 Nov 2010 USD/DTC 0.03STIFEL NICOLAUS + CO INCHANCOCK HOLDING CO

1,900.000 NHDX Local 31.816400 0.00 57.00 0.00 60,508.161.000000

Base 31.816400 0.00 57.00 0.00 60,508.16
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29 Nov 2010 02 Dec 2010 USD/DTC 0.03MERRILL LYNCH PIERCE FENNER + SMITH

850.000 NHDX Local 31.358900 0.00 25.50 0.00 26,680.571.000000

Base 31.358900 0.00 25.50 0.00 26,680.57

30 Nov 2010 03 Dec 2010 USD/DTC 0.02INVESTMENT TECHNOLOGY GROUP INC.

700.000 NHDX Local 31.380000 0.00 14.00 0.00 21,980.001.000000

Base 31.380000 0.00 14.00 0.00 21,980.00

30 Nov 2010 03 Dec 2010 USD/DTC 0.03MERRILL LYNCH PIERCE FENNER + SMITH

1,900.000 NHDX Local 31.430700 0.00 57.00 0.00 59,775.331.000000

Base 31.430700 0.00 57.00 0.00 59,775.33

410120109 Total

153.50 0.000.005,350.000 Local 168,944.06

Base 0.00 153.50 0.00 168,944.06

COMMON STOCK USD.0141043F208 19 Oct 2010 22 Oct 2010 USD/DTC 0.04SUNTRUST CAPITAL MARKETS, INC.HANGER ORTHOPEDIC GROUP INC

7,170.000 NHHO Local 18.192900 0.00 286.80 0.00 130,729.891.000000

Base 18.192900 0.00 286.80 0.00 130,729.89

20 Oct 2010 25 Oct 2010 USD/DTC 0.04SUNTRUST CAPITAL MARKETS, INC.

4,470.000 NHHO Local 18.506800 0.00 178.80 0.00 82,904.201.000000

Base 18.506800 0.00 178.80 0.00 82,904.20

21 Oct 2010 26 Oct 2010 USD/DTC 0.04SUNTRUST CAPITAL MARKETS, INC.

8,220.000 NHHO Local 19.439200 0.00 328.80 0.00 160,119.021.000000

Base 19.439200 0.00 328.80 0.00 160,119.02

22 Oct 2010 27 Oct 2010 USD/DTC 0.04SUNTRUST CAPITAL MARKETS, INC.

3,970.000 NHHO Local 19.678600 0.00 158.80 0.00 78,282.841.000000

Base 19.678600 0.00 158.80 0.00 78,282.84



Prepared by State StreetPage 423

Purchase Report by Report Date
Composite

to April 18, 2011View Date:December 31, 2010October 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

28 Oct 2010 02 Nov 2010 USD/DTC 0.04SUNTRUST CAPITAL MARKETS, INC.

710.000 NHHO Local 18.110000 0.00 28.40 0.00 12,886.501.000000

Base 18.110000 0.00 28.40 0.00 12,886.50

29 Oct 2010 03 Nov 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

680.000 NHHO Local 18.749600 0.00 27.20 0.00 12,776.931.000000

Base 18.749600 0.00 27.20 0.00 12,776.93

28 Oct 2010 02 Nov 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

2,380.000 NHHO Local 18.320800 0.00 95.20 0.00 43,698.701.000000

Base 18.320800 0.00 95.20 0.00 43,698.70

10 Nov 2010 16 Nov 2010 USD/DTC 0.03SUNTRUST CAPITAL MARKETS, INC.

2,300.000 NHHO Local 18.901300 0.00 69.00 0.00 43,541.991.000000

Base 18.901300 0.00 69.00 0.00 43,541.99

41043F208 Total

1,173.00 0.000.0029,900.000 Local 564,940.07

Base 0.00 1,173.00 0.00 564,940.07

COMMON STOCK USD.01410867105 09 Nov 2010 15 Nov 2010 USD/DTC 0.03CREDIT SUISSE SECURITIES (USA) LLCHANOVER INSURANCE GROUP INC/

450.000 NHHO Local 47.101900 0.00 13.50 0.00 21,209.361.000000

Base 47.101900 0.00 13.50 0.00 21,209.36

11 Nov 2010 16 Nov 2010 USD/DTC 0.03STIFEL NICOLAUS + CO INC

3,380.000 NHHO Local 47.213400 0.00 101.40 0.00 159,682.691.000000

Base 47.213400 0.00 101.40 0.00 159,682.69

12 Nov 2010 17 Nov 2010 USD/DTC 0.03STIFEL NICOLAUS + CO INC

1,760.000 NHHO Local 47.076400 0.00 52.80 0.00 82,907.261.000000

Base 47.076400 0.00 52.80 0.00 82,907.26
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15 Nov 2010 18 Nov 2010 USD/DTC 0.04SANDLER ONEILL + PART LP

1,806.000 NHEX Local 46.799400 0.00 72.24 0.00 84,591.961.000000

Base 46.799400 0.00 72.24 0.00 84,591.96

28 Dec 2010 31 Dec 2010 USD/DTC 0.03LOOP CAPITAL MARKETS

2,778.000 NHEX Local 47.073100 0.00 83.34 0.00 130,852.411.000000

Base 47.073100 0.00 83.34 0.00 130,852.41

410867105 Total

323.28 0.000.0010,174.000 Local 479,243.68

Base 0.00 323.28 0.00 479,243.68

COMMON STOCK USD.01413086109 01 Dec 2010 06 Dec 2010 USD/DTC 0.02ABEL NOSER CORPORATIONHARMAN INTERNATIONAL

2,119.000 NHIB Local 46.582700 0.00 42.38 0.00 98,751.121.000000

Base 46.582700 0.00 42.38 0.00 98,751.12

COMMON STOCK413160102 22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.HARMONIC INC

1,630.000 NHHZ Local 8.592900 0.00 24.45 0.00 14,030.881.000000

Base 8.592900 0.00 24.45 0.00 14,030.88

COMMON STOCK415864107 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.HARSCO CORP

4,000.000 NHEU Local 24.607000 0.00 80.00 0.00 98,508.001.000000

Base 24.607000 0.00 80.00 0.00 98,508.00

REIT USD.00141902R103 06 Oct 2010 12 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.HATTERAS FINANCIAL CORP

2,300.000 NHHZ Local 28.958600 0.00 46.00 0.00 66,650.781.000000

Base 28.958600 0.00 46.00 0.00 66,650.78

REIT USD.01421946104 10 Dec 2010 15 Dec 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)HEALTHCARE REALTY TRUST INC

170.000 NHHZ Local 20.392400 0.00 2.55 0.00 3,469.261.000000

Base 20.392400 0.00 2.55 0.00 3,469.26
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REIT USD1.42217K106 18 Oct 2010 21 Oct 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSHEALTH CARE REIT INC

910.000 NHHY Local 49.620100 0.00 18.20 0.00 45,172.491.000000

Base 49.620100 0.00 18.20 0.00 45,172.49

COMMON STOCK USD.25422704106 10 Dec 2010 15 Dec 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)HECLA MINING CO

430.000 NHHZ Local 10.485300 0.00 6.45 0.00 4,515.131.000000

Base 10.485300 0.00 6.45 0.00 4,515.13

LP42299W994 13 Dec 2010 13 Dec 2010 USD/BOSCAPITAL CALLHEIGHTS AT LENOX

213,000.000 NHEP Local 1.000000 0.00 0.00 0.00 213,000.001.000000

Base 1.000000 0.00 0.00 0.00 213,000.00

COMMON STOCK427096508 17 Dec 2010 21 Dec 2010 USD/DTCAUTREPAT-STK/$ DIVHERCULES TECHNOLOGY GROWTH

103.242 NHHZ Local 10.119912 0.00 0.00 0.00 1,044.801.000000

Base 10.119912 0.00 0.00 0.00 1,044.80

REIT USD.01427825104 10 Nov 2010 16 Nov 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSHERSHA HOSPITALITY TRUST

3,400.000 NHHZ Local 6.017100 0.00 51.00 0.00 20,509.141.000000

Base 6.017100 0.00 51.00 0.00 20,509.14

COMMON STOCK USD1.42809H107 18 Oct 2010 21 Oct 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSHESS CORP

410.000 NHHY Local 64.223200 0.00 8.20 0.00 26,339.711.000000

Base 64.223200 0.00 8.20 0.00 26,339.71

COMMON STOCK USD.01428236103 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.HEWLETT PACKARD CO

400.000 NHEU Local 41.147500 0.00 8.00 0.00 16,467.001.000000

Base 41.147500 0.00 8.00 0.00 16,467.00

19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

200.000 NHEU Local 42.140000 0.00 3.00 0.00 8,431.001.000000

Base 42.140000 0.00 3.00 0.00 8,431.00
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22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

260.000 NHEU Local 41.565200 0.00 3.90 0.00 10,810.851.000000

Base 41.565200 0.00 3.90 0.00 10,810.85

428236103 Total

14.90 0.000.00860.000 Local 35,708.85

Base 0.00 14.90 0.00 35,708.85

COMMON STOCK42983D104 06 Oct 2010 12 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.HIGHER ONE HOLDINGS INC

780.000 NHHZ Local 16.758700 0.00 15.60 0.00 13,087.391.000000

Base 16.758700 0.00 15.60 0.00 13,087.39

REIT USD.01431284108 29 Dec 2010 OPEN USD/DTC 0.03MR BEAL &COMPANYHIGHWOODS PROPERTIES INC

1,660.000 NHHO Local 32.308200 0.00 49.80 0.00 53,681.411.000000

Base 32.308200 0.00 49.80 0.00 53,681.41

COMMON STOCK USD.0143365Y104 09 Dec 2010 14 Dec 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCHITTITE MICROWAVE CORP

2,500.000 NHDU Local 61.626400 0.00 12.50 0.00 154,078.501.000000

Base 61.626400 0.00 12.50 0.00 154,078.50

13 Dec 2010 16 Dec 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

3,418.000 NHDU Local 62.089100 0.00 68.36 0.00 212,288.901.000000

Base 62.089100 0.00 68.36 0.00 212,288.90

43365Y104 Total

80.86 0.000.005,918.000 Local 366,367.40

Base 0.00 80.86 0.00 366,367.40

REIT USD.01437306103 10 Dec 2010 15 Dec 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)HOME PROPERTIES INC

90.000 NHHZ Local 54.600000 0.00 1.35 0.00 4,915.351.000000

Base 54.600000 0.00 1.35 0.00 4,915.35
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COMMON STOCK USD1.438516106 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.HONEYWELL INTERNATIONAL INC

3,590.000 NHDM Local 45.752200 0.00 71.80 0.00 164,322.201.000000

Base 45.752200 0.00 71.80 0.00 164,322.20

18 Nov 2010 23 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.

920.000 NHDM Local 49.724800 0.00 13.80 0.00 45,760.621.000000

Base 49.724800 0.00 13.80 0.00 45,760.62

438516106 Total

85.60 0.000.004,510.000 Local 210,082.82

Base 0.00 85.60 0.00 210,082.82

REIT USD.0144107P104 18 Oct 2010 21 Oct 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSHOST HOTELS + RESORTS INC

1,610.000 NHHY Local 16.262600 0.00 32.20 0.00 26,214.991.000000

Base 16.262600 0.00 32.20 0.00 26,214.99

COMMON STOCK44267D107 22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.HOWARD HUGHES CORP/THE

260.000 NHEU Local 53.157700 0.00 3.90 0.00 13,824.901.000000

Base 53.157700 0.00 3.90 0.00 13,824.90

COMMON STOCK USD.01443683107 07 Oct 2010 13 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.HUDSON CITY BANCORP INC

3,210.000 NHDM Local 12.092000 0.00 64.20 0.00 38,879.521.000000

Base 12.092000 0.00 64.20 0.00 38,879.52

REIT USD.01444097109 06 Oct 2010 12 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.HUDSON PACIFIC PROPERTIES IN

3,200.000 NHHZ Local 16.383800 0.00 64.00 0.00 52,492.161.000000

Base 16.383800 0.00 64.00 0.00 52,492.16

COMMON STOCK USD1.450828108 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)IBERIABANK CORP

719.000 NHDU Local 51.577300 0.00 14.38 0.00 37,098.461.000000

Base 51.577300 0.00 14.38 0.00 37,098.46
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27 Oct 2010 01 Nov 2010 USD/DTC 0.03STIFEL NICOLAUS + CO INC

2,900.000 NHDX Local 51.851300 0.00 87.00 0.00 150,455.771.000000

Base 51.851300 0.00 87.00 0.00 150,455.77

21 Dec 2010 27 Dec 2010 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

3,117.000 NHEX Local 59.929900 0.00 124.68 0.00 186,926.181.000000

Base 59.929900 0.00 124.68 0.00 186,926.18

29 Dec 2010 OPEN USD/DTC 0.04LOOP CAPITAL MARKETS

594.000 NHEX Local 60.419900 0.00 23.76 0.00 35,913.181.000000

Base 60.419900 0.00 23.76 0.00 35,913.18

30 Dec 2010 OPEN USD/DTC 0.04LOOP CAPITAL MARKETS

589.000 NHEX Local 60.254400 0.00 23.56 0.00 35,513.401.000000

Base 60.254400 0.00 23.56 0.00 35,513.40

450828108 Total

273.38 0.000.007,919.000 Local 445,906.99

Base 0.00 273.38 0.00 445,906.99

COMMON STOCK USD.0145167R104 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)IDEX CORP

1,078.000 NHDU Local 36.107800 0.00 21.56 0.00 38,945.771.000000

Base 36.107800 0.00 21.56 0.00 38,945.77

08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.

2,700.000 NHEU Local 36.431500 0.00 54.00 0.00 98,419.051.000000

Base 36.431500 0.00 54.00 0.00 98,419.05

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

240.000 NHEU Local 40.020000 0.00 3.60 0.00 9,608.401.000000

Base 40.020000 0.00 3.60 0.00 9,608.40
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45167R104 Total

79.16 0.000.004,018.000 Local 146,973.22

Base 0.00 79.16 0.00 146,973.22

COMMON STOCK USD.145168D104 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)IDEXX LABORATORIES INC

608.000 NHDU Local 62.357900 0.00 12.16 0.00 37,925.761.000000

Base 62.357900 0.00 12.16 0.00 37,925.76

COMMON STOCK USD.01452308109 07 Oct 2010 13 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.ILLINOIS TOOL WORKS

6,960.000 NHDM Local 48.188200 0.00 139.20 0.00 335,529.071.000000

Base 48.188200 0.00 139.20 0.00 335,529.07

08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,800.000 NHEU Local 48.506900 0.00 36.00 0.00 87,348.421.000000

Base 48.506900 0.00 36.00 0.00 87,348.42

19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

230.000 NHEU Local 47.227800 0.00 3.45 0.00 10,865.841.000000

Base 47.227800 0.00 3.45 0.00 10,865.84

452308109 Total

178.65 0.000.008,990.000 Local 433,743.33

Base 0.00 178.65 0.00 433,743.33

COMMON STOCK USD.01452327109 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)ILLUMINA INC

694.000 NHDU Local 49.865100 0.00 13.88 0.00 34,620.261.000000

Base 49.865100 0.00 13.88 0.00 34,620.26

COMMON STOCK USD.0145256B101 16 Dec 2010 21 Dec 2010 USD/DTC 0.03JONESTRADING INSTITUTIONAL SERVICESIMPAX LABORATORIES INC

5,630.000 NHHO Local 20.848500 0.00 168.90 0.00 117,545.961.000000

Base 20.848500 0.00 168.90 0.00 117,545.96
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16 Dec 2010 21 Dec 2010 USD/DTC 0.03JONESTRADING INSTITUTIONAL SERVICES

6,780.000 NHHO Local 20.850000 0.00 203.40 0.00 141,566.401.000000

Base 20.850000 0.00 203.40 0.00 141,566.40

17 Dec 2010 22 Dec 2010 USD/DTC 0.03JONESTRADING INSTITUTIONAL SERVICES

7,540.000 NHHO Local 20.575500 0.00 226.20 0.00 155,365.471.000000

Base 20.575500 0.00 226.20 0.00 155,365.47

20 Dec 2010 23 Dec 2010 USD/DTC 0.03JONESTRADING INSTITUTIONAL SERVICES

4,470.000 NHHO Local 20.815200 0.00 134.10 0.00 93,178.041.000000

Base 20.815200 0.00 134.10 0.00 93,178.04

21 Dec 2010 27 Dec 2010 USD/DTC 0.03JONESTRADING INSTITUTIONAL SERVICES

610.000 NHHO Local 20.961200 0.00 18.30 0.00 12,804.631.000000

Base 20.961200 0.00 18.30 0.00 12,804.63

29 Dec 2010 OPEN USD/DTC 0.03M RAMSEY KING SECURITIES INC

1,920.000 NHHO Local 20.635800 0.00 57.60 0.00 39,678.341.000000

Base 20.635800 0.00 57.60 0.00 39,678.34

45256B101 Total

808.50 0.000.0026,950.000 Local 560,138.84

Base 0.00 808.50 0.00 560,138.84

COMMON STOCK USD.01453836108 28 Dec 2010 31 Dec 2010 USD/DTC 0.03LOOP CAPITAL MARKETSINDEPENDENT BANK CORP/MA

1,112.000 NHEX Local 28.079200 0.00 33.36 0.00 31,257.431.000000

Base 28.079200 0.00 33.36 0.00 31,257.43

29 Dec 2010 OPEN USD/DTC 0.04LOOP CAPITAL MARKETS

2,239.000 NHEX Local 28.044900 0.00 89.56 0.00 62,882.091.000000

Base 28.044900 0.00 89.56 0.00 62,882.09
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453836108 Total

122.92 0.000.003,351.000 Local 94,139.52

Base 0.00 122.92 0.00 94,139.52

COMMON STOCK45666Q102 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)INFORMATICA CORP

1,262.000 NHDU Local 35.221300 0.00 25.24 0.00 44,474.521.000000

Base 35.221300 0.00 25.24 0.00 44,474.52

26 Oct 2010 29 Oct 2010 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITH

7,633.000 NHDZ Local 40.159900 0.00 305.32 0.00 306,845.841.000000

Base 40.159900 0.00 305.32 0.00 306,845.84

27 Oct 2010 01 Nov 2010 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITH

8,193.000 NHDZ Local 40.160700 0.00 327.72 0.00 329,364.341.000000

Base 40.160700 0.00 327.72 0.00 329,364.34

28 Oct 2010 02 Nov 2010 USD/DTC 0.02AQUA SECURITIES LP

9,414.000 NHDZ Local 40.397800 0.00 188.28 0.00 380,493.171.000000

Base 40.397800 0.00 188.28 0.00 380,493.17

28 Oct 2010 02 Nov 2010 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITH

20,322.000 NHDZ Local 40.439600 0.00 812.88 0.00 822,626.431.000000

Base 40.439600 0.00 812.88 0.00 822,626.43

29 Oct 2010 03 Nov 2010 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITH

8,838.000 NHDZ Local 40.861800 0.00 353.52 0.00 361,490.111.000000

Base 40.861800 0.00 353.52 0.00 361,490.11

01 Dec 2010 06 Dec 2010 USD/DTC 0.04LOOP CAPITAL MARKETS

18,677.000 NHDZ Local 42.201000 0.00 747.08 0.00 788,935.161.000000

Base 42.201000 0.00 747.08 0.00 788,935.16
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02 Dec 2010 07 Dec 2010 USD/DTC 0.04LOOP CAPITAL MARKETS

28,923.000 NHDZ Local 43.016600 0.00 1,156.92 0.00 1,245,326.041.000000

Base 43.016600 0.00 1,156.92 0.00 1,245,326.04

45666Q102 Total

3,916.96 0.000.00103,262.000 Local 4,279,555.61

Base 0.00 3,916.96 0.00 4,279,555.61

COMMON STOCK USD.01457667103 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)INSITUFORM TECHNOLOGIES CL A

1,841.000 NHDU Local 24.481300 0.00 36.82 0.00 45,106.891.000000

Base 24.481300 0.00 36.82 0.00 45,106.89

11 Oct 2010 14 Oct 2010 USD/DTC 0.03CANTOR FITZGERALD + CO.

890.000 NHHO Local 25.220000 0.00 26.70 0.00 22,472.501.000000

Base 25.220000 0.00 26.70 0.00 22,472.50

11 Oct 2010 14 Oct 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

2,230.000 NHHO Local 25.368700 0.00 89.20 0.00 56,661.401.000000

Base 25.368700 0.00 89.20 0.00 56,661.40

12 Oct 2010 15 Oct 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

2,680.000 NHHO Local 25.377300 0.00 107.20 0.00 68,118.361.000000

Base 25.377300 0.00 107.20 0.00 68,118.36

13 Oct 2010 18 Oct 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

8,920.000 NHHO Local 25.966200 0.00 356.80 0.00 231,975.301.000000

Base 25.966200 0.00 356.80 0.00 231,975.30

14 Oct 2010 19 Oct 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

3,230.000 NHHO Local 25.952200 0.00 129.20 0.00 83,954.811.000000

Base 25.952200 0.00 129.20 0.00 83,954.81
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457667103 Total

745.92 0.000.0019,791.000 Local 508,289.26

Base 0.00 745.92 0.00 508,289.26

COMMON STOCK458140100 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.INTEL CORP

500.000 NHEU Local 19.504000 0.00 10.00 0.00 9,762.001.000000

Base 19.504000 0.00 10.00 0.00 9,762.00

19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

710.000 NHHY Local 21.171200 0.00 10.65 0.00 15,042.201.000000

Base 21.171200 0.00 10.65 0.00 15,042.20

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

790.000 NHEU Local 20.890000 0.00 11.85 0.00 16,514.951.000000

Base 20.890000 0.00 11.85 0.00 16,514.95

458140100 Total

32.50 0.000.002,000.000 Local 41,319.15

Base 0.00 32.50 0.00 41,319.15

COMMON STOCK USD.0145841N107 19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)INTERACTIVE BROKERS GRO CL A

610.000 NHEU Local 17.908400 0.00 9.15 0.00 10,933.271.000000

Base 17.908400 0.00 9.15 0.00 10,933.27

COMMON STOCK USD.0145867G101 02 Nov 2010 05 Nov 2010 USD/DTC 0.03WILLIAMS CAPITAL GROUP LP (THE)INTERDIGITAL INC

3,350.000 NHDX Local 34.213100 0.00 100.50 0.00 114,714.391.000000

Base 34.213100 0.00 100.50 0.00 114,714.39

COMMON STOCK USD.2459200101 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.INTL BUSINESS MACHINES CORP

193.000 NHEU Local 138.950000 0.00 3.86 0.00 26,821.211.000000

Base 138.950000 0.00 3.86 0.00 26,821.21
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19 Oct 2010 22 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.

95.000 NHEU Local 137.340000 0.00 1.90 0.00 13,049.201.000000

Base 137.340000 0.00 1.90 0.00 13,049.20

22 Dec 2010 28 Dec 2010 USD/DTC 0.01HEEVERS &CO. INC.

157.000 NHEU Local 146.030000 0.00 2.35 0.00 22,929.061.000000

Base 146.030000 0.00 2.35 0.00 22,929.06

459200101 Total

8.11 0.000.00445.000 Local 62,799.47

Base 0.00 8.11 0.00 62,799.47

COMMON STOCK USD1.460254105 01 Dec 2010 06 Dec 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)INTL RECTIFIER CORP

25,800.000 NHDU Local 29.023800 0.00 516.00 0.00 749,330.041.000000

Base 29.023800 0.00 516.00 0.00 749,330.04

COMMON STOCK USD.01460335201 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.INTL SPEEDWAY CORP CL A

700.000 NHEU Local 23.432900 0.00 14.00 0.00 16,417.031.000000

Base 23.432900 0.00 14.00 0.00 16,417.03

COMMON STOCK46118H104 12 Oct 2010 15 Oct 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLCINTRALINKS HOLDINGS INC

4,190.000 NHHO Local 16.393300 0.00 167.60 0.00 68,855.531.000000

Base 16.393300 0.00 167.60 0.00 68,855.53

14 Oct 2010 19 Oct 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

4,460.000 NHHO Local 18.133500 0.00 178.40 0.00 81,053.811.000000

Base 18.133500 0.00 178.40 0.00 81,053.81

13 Oct 2010 18 Oct 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

13,830.000 NHHO Local 17.294200 0.00 553.20 0.00 239,731.991.000000

Base 17.294200 0.00 553.20 0.00 239,731.99
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18 Oct 2010 21 Oct 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

2,160.000 NHHO Local 18.799900 0.00 86.40 0.00 40,694.181.000000

Base 18.799900 0.00 86.40 0.00 40,694.18

28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

370.000 NHHZ Local 22.156500 0.00 7.40 0.00 8,205.311.000000

Base 22.156500 0.00 7.40 0.00 8,205.31

04 Nov 2010 09 Nov 2010 USD/DTC 0.04BNY CONVERGEX

2,160.000 NHHO Local 20.085800 0.00 86.40 0.00 43,471.731.000000

Base 20.085800 0.00 86.40 0.00 43,471.73

06 Dec 2010 10 Dec 2010 USD/DTCMORGAN STANLEY CO INCORPORATED

4,480.000 NHHO Local 20.000000 0.00 0.00 0.00 89,600.001.000000

Base 20.000000 0.00 0.00 0.00 89,600.00

46118H104 Total

1,079.40 0.000.0031,650.000 Local 571,612.55

Base 0.00 1,079.40 0.00 571,612.55

COMMON STOCK USD.01461202103 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.INTUIT INC

400.000 NHEU Local 45.657500 0.00 8.00 0.00 18,271.001.000000

Base 45.657500 0.00 8.00 0.00 18,271.00

REIT USD.0146131B100 10 Nov 2010 16 Nov 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSINVESCO MORTGAGE CAPITAL

2,000.000 NHHZ Local 22.659500 0.00 30.00 0.00 45,349.001.000000

Base 22.659500 0.00 30.00 0.00 45,349.00

06 Dec 2010 09 Dec 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INC

2,560.000 NHHO Local 23.187000 0.00 76.80 0.00 59,435.521.000000

Base 23.187000 0.00 76.80 0.00 59,435.52
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03 Dec 2010 08 Dec 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

6,770.000 NHHO Local 22.935500 0.00 270.80 0.00 155,544.141.000000

Base 22.935500 0.00 270.80 0.00 155,544.14

07 Dec 2010 10 Dec 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INC

8,880.000 NHHO Local 23.413400 0.00 266.40 0.00 208,177.391.000000

Base 23.413400 0.00 266.40 0.00 208,177.39

08 Dec 2010 13 Dec 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INC

3,380.000 NHHO Local 23.144500 0.00 101.40 0.00 78,329.811.000000

Base 23.144500 0.00 101.40 0.00 78,329.81

15 Dec 2010 20 Dec 2010 USD/DTC 0.03MERRILL LYNCH PIERCE FENNER + SMITH

3,670.000 NHHO Local 22.497500 0.00 110.10 0.00 82,675.931.000000

Base 22.497500 0.00 110.10 0.00 82,675.93

15 Dec 2010 20 Dec 2010 USD/DTCMERRILL LYNCH PIERCE FENNER + SMITH

3,390.000 NHHO Local 22.300000 0.00 0.00 0.00 75,597.001.000000

Base 22.300000 0.00 0.00 0.00 75,597.00

46131B100 Total

855.50 0.000.0030,650.000 Local 705,108.79

Base 0.00 855.50 0.00 705,108.79

COMMON STOCK USD.01462846106 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.IRON MOUNTAIN INC

290.000 NHDM Local 22.593100 0.00 4.35 0.00 6,556.351.000000

Base 22.593100 0.00 4.35 0.00 6,556.35

ISHARES RUSSELL 2000464287655 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)ISHARES RUSSELL 2000 INDEX FUN

518.000 NHDU Local 68.513500 0.00 10.36 0.00 35,500.351.000000

Base 68.513500 0.00 10.36 0.00 35,500.35



Prepared by State StreetPage 437

Purchase Report by Report Date
Composite

to April 18, 2011View Date:December 31, 2010October 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

11 Oct 2010 14 Oct 2010 USD/DTC 0.01MORGAN STANLEY CO INCORPORATED

2,000.000 NHDU Local 69.403900 0.00 10.00 0.00 138,817.801.000000

Base 69.403900 0.00 10.00 0.00 138,817.80

464287655 Total

20.36 0.000.002,518.000 Local 174,318.15

Base 0.00 20.36 0.00 174,318.15

COMMON STOCK NPV465685105 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)ITC HOLDINGS CORP

691.000 NHDU Local 61.398300 0.00 13.82 0.00 42,440.051.000000

Base 61.398300 0.00 13.82 0.00 42,440.05

COMMON STOCK NPV465741106 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)ITRON INC

706.000 NHDU Local 61.662800 0.00 14.12 0.00 43,548.061.000000

Base 61.662800 0.00 14.12 0.00 43,548.06

19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

140.000 NHEU Local 57.894300 0.00 2.10 0.00 8,107.301.000000

Base 57.894300 0.00 2.10 0.00 8,107.30

465741106 Total

16.22 0.000.00846.000 Local 51,655.36

Base 0.00 16.22 0.00 51,655.36

COMMON STOCK NPV466032109 05 Oct 2010 08 Oct 2010 USD/DTC 0.04JEFFERIES+ COMPANY INCJ + J SNACK FOODS CORP

160.000 NHHO Local 42.657300 0.00 6.40 0.00 6,831.571.000000

Base 42.657300 0.00 6.40 0.00 6,831.57

06 Oct 2010 12 Oct 2010 USD/DTC 0.04JEFFERIES+ COMPANY INC

510.000 NHHO Local 43.131800 0.00 20.40 0.00 22,017.621.000000

Base 43.131800 0.00 20.40 0.00 22,017.62
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466032109 Total

26.80 0.000.00670.000 Local 28,849.19

Base 0.00 26.80 0.00 28,849.19

COMMON STOCK46612J507 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.JDS UNIPHASE CORP

170.000 NHDM Local 12.110000 0.00 2.55 0.00 2,061.251.000000

Base 12.110000 0.00 2.55 0.00 2,061.25

COMMON STOCK USD1.46625H100 18 Oct 2010 21 Oct 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSJPMORGAN CHASE + CO

950.000 NHHY Local 37.875800 0.00 19.00 0.00 36,001.011.000000

Base 37.875800 0.00 19.00 0.00 36,001.01

19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

610.000 NHHY Local 39.447900 0.00 9.15 0.00 24,072.371.000000

Base 39.447900 0.00 9.15 0.00 24,072.37

46625H100 Total

28.15 0.000.001,560.000 Local 60,073.38

Base 0.00 28.15 0.00 60,073.38

ADR46626D108 03 Dec 2010 08 Dec 2010 USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITHMMC NORILSK NICKEL JSC ADR

3,872.000 NHHJ Local 22.100000 0.00 58.08 0.00 85,629.281.000000

Base 22.100000 0.00 58.08 0.00 85,629.28

467998910 10 Dec 2010 10 Dec 2010 USD/BOSCAPITAL CALLJK + B CAPITAL IV LP

43,553.000 NHEL Local 1.000000 0.00 0.00 0.00 43,553.001.000000

Base 1.000000 0.00 0.00 0.00 43,553.00

COMMON STOCK USD1.469814107 23 Dec 2010 29 Dec 2010 USD/DTC 0.03FRIEDMAN BILLINGS + RAMSEYJACOBS ENGINEERING GROUP INC

18,400.000 NHDZ Local 45.658600 0.00 552.00 0.00 840,670.241.000000

Base 45.658600 0.00 552.00 0.00 840,670.24
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27 Dec 2010 30 Dec 2010 USD/DTC 0.04FRIEDMAN BILLINGS + RAMSEY

10,500.000 NHDZ Local 45.601500 0.00 420.00 0.00 479,235.751.000000

Base 45.601500 0.00 420.00 0.00 479,235.75

28 Dec 2010 31 Dec 2010 USD/DTC 0.03FRIEDMAN BILLINGS + RAMSEY

9,400.000 NHDZ Local 45.840100 0.00 282.00 0.00 431,178.941.000000

Base 45.840100 0.00 282.00 0.00 431,178.94

29 Dec 2010 OPEN USD/DTC 0.02LIQUIDNETINC

1,650.000 NHDZ Local 46.145000 0.00 33.00 0.00 76,172.251.000000

Base 46.145000 0.00 33.00 0.00 76,172.25

29 Dec 2010 OPEN USD/DTC 0.02DEUTSCHE BANK SECURITIES INC

9,317.000 NHDZ Local 46.161400 0.00 186.34 0.00 430,272.101.000000

Base 46.161400 0.00 186.34 0.00 430,272.10

30 Dec 2010 OPEN USD/DTC 0.02DEUTSCHE BANK SECURITIES INC

5,866.000 NHDZ Local 46.029600 0.00 117.32 0.00 270,126.951.000000

Base 46.029600 0.00 117.32 0.00 270,126.95

31 Dec 2010 OPEN USD/DTC 0.02DEUTSCHE BANK SECURITIES INC

8,797.000 NHDZ Local 45.941100 0.00 175.94 0.00 404,319.801.000000

Base 45.941100 0.00 175.94 0.00 404,319.80

469814107 Total

1,766.60 0.000.0063,930.000 Local 2,931,976.03

Base 0.00 1,766.60 0.00 2,931,976.03

COMMON STOCK472319102 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)JEFFERIES GROUP INC

1,557.000 NHDU Local 23.334700 0.00 31.14 0.00 36,363.271.000000

Base 23.334700 0.00 31.14 0.00 36,363.27
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COMMON STOCK USD1.478160104 18 Oct 2010 21 Oct 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSJOHNSON + JOHNSON

530.000 NHHY Local 63.699200 0.00 10.60 0.00 33,771.181.000000

Base 63.699200 0.00 10.60 0.00 33,771.18

19 Oct 2010 22 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.

140.000 NHEU Local 63.200000 0.00 2.80 0.00 8,850.801.000000

Base 63.200000 0.00 2.80 0.00 8,850.80

19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

360.000 NHHY Local 63.775800 0.00 5.40 0.00 22,964.691.000000

Base 63.775800 0.00 5.40 0.00 22,964.69

478160104 Total

18.80 0.000.001,030.000 Local 65,586.67

Base 0.00 18.80 0.00 65,586.67

COMMON STOCK478366107 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.JOHNSON CONTROLS INC

300.000 NHEU Local 31.943300 0.00 6.00 0.00 9,588.991.000000

Base 31.943300 0.00 6.00 0.00 9,588.99

COMMON STOCK USD.0148020T101 10 Dec 2010 15 Dec 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)JONES GROUP INC/THE

210.000 NHHZ Local 15.340000 0.00 3.15 0.00 3,224.551.000000

Base 15.340000 0.00 3.15 0.00 3,224.55

COMMON STOCK USD1.481165108 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.JOY GLOBAL INC

1,400.000 NHEU Local 73.154600 0.00 28.00 0.00 102,444.441.000000

Base 73.154600 0.00 28.00 0.00 102,444.44

COMMON STOCK48203R104 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.JUNIPER NETWORKS INC

600.000 NHEU Local 31.383300 0.00 12.00 0.00 18,841.981.000000

Base 31.383300 0.00 12.00 0.00 18,841.98
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COMMON STOCK48273U102 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)K12 INC

1,616.000 NHDU Local 28.818900 0.00 32.32 0.00 46,603.661.000000

Base 28.818900 0.00 32.32 0.00 46,603.66

COMMON STOCK USD.01483056107 19 Nov 2010 19 Nov 2010 USD/DTCMANDATORYEXCHANGE NON CASHKAISER FEDERAL FINANCIAL GRO

309.342 NHHZ Local 13.471659 0.00 0.00 0.00 4,167.351.000000

Base 13.471659 0.00 0.00 0.00 4,167.35

COMMON STOCK USD.1486587108 18 Oct 2010 21 Oct 2010 USD/DTC 0.03GARDNER RICH & COKAYDON CORP

6,560.000 NHIB Local 33.819800 0.00 196.80 0.00 222,054.691.000000

Base 33.819800 0.00 196.80 0.00 222,054.69

19 Oct 2010 22 Oct 2010 USD/DTC 0.02LIQUIDNETINC

2,337.000 NHIB Local 33.365000 0.00 46.74 0.00 78,020.751.000000

Base 33.365000 0.00 46.74 0.00 78,020.75

19 Oct 2010 22 Oct 2010 USD/DTC 0.05BNY CONVERGEX LJR

8,203.000 NHIB Local 33.495700 0.00 410.15 0.00 275,175.381.000000

Base 33.495700 0.00 410.15 0.00 275,175.38

486587108 Total

653.69 0.000.0017,100.000 Local 575,250.82

Base 0.00 653.69 0.00 575,250.82

COM48660Q102 28 Oct 2010 03 Nov 2010 USD/DTCAUTREPAT-STK/$ DIVKAYNE ANDERSON ENERGY DEV CO

34.762 NHHZ Local 15.749956 0.00 0.00 0.00 547.501.000000

Base 15.749956 0.00 0.00 0.00 547.50

COMMON STOCK USD1.48666K109 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)KB HOME

3,526.000 NHDU Local 11.254300 0.00 70.52 0.00 39,753.181.000000

Base 11.254300 0.00 70.52 0.00 39,753.18
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COMMON STOCK USD.01488360207 15 Dec 2010 20 Dec 2010 USD/DTC 0.03MERRILL LYNCH PIERCE FENNER + SMITHKEMET CORP

3,380.000 NHHO Local 11.917100 0.00 101.40 0.00 40,381.201.000000

Base 11.917100 0.00 101.40 0.00 40,381.20

15 Dec 2010 20 Dec 2010 USD/DTCMERRILL LYNCH PIERCE FENNER + SMITH

38,330.000 NHHO Local 11.000000 0.00 0.00 0.00 421,630.001.000000

Base 11.000000 0.00 0.00 0.00 421,630.00

488360207 Total

101.40 0.000.0041,710.000 Local 462,011.20

Base 0.00 101.40 0.00 462,011.20

COMMON STOCK489170100 07 Oct 2010 13 Oct 2010 USD/DTC 0.02LIQUIDNETINCKENNAMETAL INC

1,073.000 NHDU Local 32.386800 0.00 18.78 0.00 34,769.821.000000

Base 32.386800 0.00 18.78 0.00 34,769.82

05 Oct 2010 08 Oct 2010 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

11,700.000 NHDU Local 31.398000 0.00 58.50 0.00 367,415.101.000000

Base 31.398000 0.00 58.50 0.00 367,415.10

08 Oct 2010 14 Oct 2010 USD/DTC 0.03WILLIAM BLAIR & COMPANY L.L.C

525.000 NHDU Local 32.249100 0.00 15.75 0.00 16,946.531.000000

Base 32.249100 0.00 15.75 0.00 16,946.53

08 Oct 2010 14 Oct 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

842.000 NHDU Local 32.608600 0.00 4.21 0.00 27,460.651.000000

Base 32.608600 0.00 4.21 0.00 27,460.65

08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.

3,000.000 NHEU Local 32.787600 0.00 60.00 0.00 98,422.801.000000

Base 32.787600 0.00 60.00 0.00 98,422.80
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07 Oct 2010 13 Oct 2010 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

3,560.000 NHDU Local 32.290601 0.00 17.80 0.00 114,972.341.000000

Base 32.290601 0.00 17.80 0.00 114,972.34

06 Oct 2010 12 Oct 2010 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

2,870.000 NHDU Local 32.150400 0.00 14.35 0.00 92,286.001.000000

Base 32.150400 0.00 14.35 0.00 92,286.00

489170100 Total

189.39 0.000.0023,570.000 Local 752,273.24

Base 0.00 189.39 0.00 752,273.24

COMMON STOCK494368103 12 Nov 2010 17 Nov 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSKIMBERLY CLARK CORP

2,800.000 NHEY Local 61.920000 0.00 56.00 0.00 173,432.001.000000

Base 61.920000 0.00 56.00 0.00 173,432.00

COMMON STOCK USD.25494580103 13 Dec 2010 16 Dec 2010 USD/DTC 0.02LIQUIDNETINCKINDRED HEALTHCARE INC

18,000.000 NHDF Local 17.045000 0.00 270.00 0.00 307,080.001.000000

Base 17.045000 0.00 270.00 0.00 307,080.00

COMMON STOCK NPV497498105 15 Oct 2010 20 Oct 2010 USD/DTC 0.03CANTOR FITZGERALD + CO.KIRKLAND S INC

3,550.000 NHDX Local 13.180000 0.00 106.50 0.00 46,895.501.000000

Base 13.180000 0.00 106.50 0.00 46,895.50

19 Oct 2010 22 Oct 2010 USD/DTC 0.01KNIGHT DIRECT LLC

2,900.000 NHDX Local 12.951000 0.00 20.30 0.00 37,578.201.000000

Base 12.951000 0.00 20.30 0.00 37,578.20

21 Oct 2010 26 Oct 2010 USD/DTC 0.01KNIGHT DIRECT LLC

2,100.000 NHDX Local 12.974500 0.00 14.70 0.00 27,261.151.000000

Base 12.974500 0.00 14.70 0.00 27,261.15
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22 Oct 2010 27 Oct 2010 USD/DTC 0.02INVESTMENT TECHNOLOGY GROUP INC.

700.000 NHDX Local 13.000000 0.00 14.00 0.00 9,114.001.000000

Base 13.000000 0.00 14.00 0.00 9,114.00

22 Oct 2010 27 Oct 2010 USD/DTC 0.01KNIGHT DIRECT LLC

3,550.000 NHDX Local 12.999600 0.00 24.85 0.00 46,173.431.000000

Base 12.999600 0.00 24.85 0.00 46,173.43

22 Oct 2010 27 Oct 2010 USD/DTC 0.03CANTOR FITZGERALD + CO.

3,550.000 NHDX Local 13.020000 0.00 106.50 0.00 46,327.501.000000

Base 13.020000 0.00 106.50 0.00 46,327.50

08 Nov 2010 12 Nov 2010 USD/DTC 0.03CANTOR FITZGERALD + CO.

23,550.000 NHDX Local 13.150000 0.00 706.50 0.00 310,389.001.000000

Base 13.150000 0.00 706.50 0.00 310,389.00

23 Nov 2010 29 Nov 2010 USD/DTC 0.02INSTINET

1,300.000 NHDX Local 11.483900 0.00 26.00 0.00 14,955.071.000000

Base 11.483900 0.00 26.00 0.00 14,955.07

24 Nov 2010 30 Nov 2010 USD/DTC 0.03CANTOR FITZGERALD + CO.

2,500.000 NHDX Local 11.830000 0.00 75.00 0.00 29,650.001.000000

Base 11.830000 0.00 75.00 0.00 29,650.00

29 Nov 2010 02 Dec 2010 USD/DTC 0.03CANTOR FITZGERALD + CO.

2,350.000 NHDX Local 12.005000 0.00 70.50 0.00 28,282.251.000000

Base 12.005000 0.00 70.50 0.00 28,282.25

02 Dec 2010 07 Dec 2010 USD/DTC 0.02INSTINET

1,450.000 NHDX Local 11.980400 0.00 29.00 0.00 17,400.581.000000

Base 11.980400 0.00 29.00 0.00 17,400.58

497498105 Total

1,193.85 0.000.0047,500.000 Local 614,026.68

Base 0.00 1,193.85 0.00 614,026.68
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COMMON STOCK USD.01499005106 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)KNIGHT CAPITAL GROUP INC A

2,696.000 NHDU Local 12.759000 0.00 53.92 0.00 34,452.181.000000

Base 12.759000 0.00 53.92 0.00 34,452.18

02 Nov 2010 05 Nov 2010 USD/DTC 0.03WILLIAMS CAPITAL GROUP LP (THE)

5,750.000 NHDX Local 13.201800 0.00 172.50 0.00 76,082.851.000000

Base 13.201800 0.00 172.50 0.00 76,082.85

499005106 Total

226.42 0.000.008,446.000 Local 110,535.03

Base 0.00 226.42 0.00 110,535.03

COMMON STOCK NPV50015Q100 10 Dec 2010 15 Dec 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)KODIAK OIL + GAS CORP

550.000 NHHZ Local 6.150000 0.00 8.25 0.00 3,390.751.000000

Base 6.150000 0.00 8.25 0.00 3,390.75

COMMON STOCK USD.01500255104 07 Dec 2010 10 Dec 2010 USD/DTC 0.05PERSHING LLCKOHLS CORP

20,000.000 NHDJ Local 54.963700 0.00 1,000.00 0.00 1,100,274.001.000000

Base 54.963700 0.00 1,000.00 0.00 1,100,274.00

COMMON STOCK NPV50075N104 18 Oct 2010 21 Oct 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSKRAFT FOODS INC CLASS A

820.000 NHHY Local 31.744600 0.00 16.40 0.00 26,046.971.000000

Base 31.744600 0.00 16.40 0.00 26,046.97

COMMON STOCK50077B207 10 Dec 2010 16 Dec 2010 USD/DTC 0.021 WILLIAMS CAPITAL GROUP LP (THE)KRATOS DEFENSE + SECURITY

340.000 NHHZ Local 10.854600 0.00 5.10 0.00 3,695.661.000000

Base 10.854600 0.00 5.10 0.00 3,695.66

COMMON STOCK50213H100 22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.LPL INVESTMENT HOLDINGS INC

570.000 NHEU Local 34.297200 0.00 8.55 0.00 19,557.951.000000

Base 34.297200 0.00 8.55 0.00 19,557.95
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COMMON STOCK517834107 19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)LAS VEGAS SANDS CORP

190.000 NHEU Local 48.850000 0.00 2.85 0.00 9,284.351.000000

Base 48.850000 0.00 2.85 0.00 9,284.35

REIT USD.01517942108 09 Nov 2010 15 Nov 2010 USD/DTC 0.04SEI FINANCIAL SER COLASALLE HOTEL PROPERTIES

2,290.000 NHHO Local 23.526300 0.00 91.60 0.00 53,966.831.000000

Base 23.526300 0.00 91.60 0.00 53,966.83

10 Dec 2010 15 Dec 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

170.000 NHHZ Local 25.100000 0.00 2.55 0.00 4,269.551.000000

Base 25.100000 0.00 2.55 0.00 4,269.55

517942108 Total

94.15 0.000.002,460.000 Local 58,236.38

Base 0.00 94.15 0.00 58,236.38

COMMON STOCK52186N106 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)LEAPFROG ENTERPRISES INC

6,961.000 NHDU Local 5.925600 0.00 139.22 0.00 41,387.321.000000

Base 5.925600 0.00 139.22 0.00 41,387.32

COMMON STOCK USD.1524901105 23 Dec 2010 29 Dec 2010 USD/DTC 0.04ISLAND TRADER SECURITIES INCLEGG MASON INC

3,825.000 NHIB Local 36.751000 0.00 153.00 0.00 140,725.581.000000

Base 36.751000 0.00 153.00 0.00 140,725.58

27 Dec 2010 30 Dec 2010 USD/DTC 0.05DEUTSCHE BANK SECURITIES INC

3,716.000 NHIB Local 36.746100 0.00 185.80 0.00 136,734.311.000000

Base 36.746100 0.00 185.80 0.00 136,734.31

28 Dec 2010 31 Dec 2010 USD/DTC 0.05DEUTSCHE BANK SECURITIES INC

2,541.000 NHIB Local 36.980700 0.00 127.05 0.00 94,095.011.000000

Base 36.980700 0.00 127.05 0.00 94,095.01



Prepared by State StreetPage 447

Purchase Report by Report Date
Composite

to April 18, 2011View Date:December 31, 2010October 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

29 Dec 2010 OPEN USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

4,922.000 NHIB Local 36.886000 0.00 49.22 0.00 181,602.111.000000

Base 36.886000 0.00 49.22 0.00 181,602.11

524901105 Total

515.07 0.000.0015,004.000 Local 553,157.01

Base 0.00 515.07 0.00 553,157.01

COMMON STOCK USD.0153219L109 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)LIFEPOINT HOSPITALS INC

1,013.000 NHDU Local 35.145700 0.00 20.26 0.00 35,622.851.000000

Base 35.145700 0.00 20.26 0.00 35,622.85

COMMON STOCK NPV533900106 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)LINCOLN ELECTRIC HOLDINGS

717.000 NHDU Local 58.536400 0.00 14.34 0.00 41,984.941.000000

Base 58.536400 0.00 14.34 0.00 41,984.94

08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,700.000 NHEU Local 58.734700 0.00 34.00 0.00 99,882.991.000000

Base 58.734700 0.00 34.00 0.00 99,882.99

533900106 Total

48.34 0.000.002,417.000 Local 141,867.93

Base 0.00 48.34 0.00 141,867.93

COMMON STOCK USD.01537008104 01 Oct 2010 06 Oct 2010 USD/DTC 0.02LIQUIDNETINCLITTELFUSE INC

3,737.000 NHDU Local 43.880000 0.00 65.40 0.00 164,044.961.000000

Base 43.880000 0.00 65.40 0.00 164,044.96

01 Oct 2010 06 Oct 2010 USD/DTC 0.03STIFEL NICOLAUS + CO INC

1,742.000 NHDU Local 43.878002 0.00 52.26 0.00 76,487.741.000000

Base 43.878002 0.00 52.26 0.00 76,487.74
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07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

863.000 NHDU Local 44.004100 0.00 17.26 0.00 37,992.801.000000

Base 44.004100 0.00 17.26 0.00 37,992.80

04 Oct 2010 08 Oct 2010 USD/DTC 0.011 CITIGROUPGLOBAL MARKETS INC

1,125.000 NHDU Local 42.925902 0.00 5.63 0.00 48,297.271.000000

Base 42.925902 0.00 5.63 0.00 48,297.27

537008104 Total

140.55 0.000.007,467.000 Local 326,822.77

Base 0.00 140.55 0.00 326,822.77

COMMON STOCK USD1.539830109 19 Oct 2010 22 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.LOCKHEED MARTIN CORP

140.000 NHEU Local 69.470000 0.00 2.80 0.00 9,728.601.000000

Base 69.470000 0.00 2.80 0.00 9,728.60

COMMON STOCK USD.01540424108 19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)LOEWS CORP

250.000 NHHY Local 38.370000 0.00 3.75 0.00 9,596.251.000000

Base 38.370000 0.00 3.75 0.00 9,596.25

COMMON STOCK USD.01544147101 19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)LORILLARD INC

130.000 NHHY Local 86.058500 0.00 1.95 0.00 11,189.561.000000

Base 86.058500 0.00 1.95 0.00 11,189.56

COMMON STOCK USD1.546347105 10 Dec 2010 15 Dec 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)LOUISIANA PACIFIC CORP

410.000 NHHZ Local 9.260000 0.00 6.15 0.00 3,802.751.000000

Base 9.260000 0.00 6.15 0.00 3,802.75

COMMON STOCK NPV549271104 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)LUBRIZOL CORP

356.000 NHDU Local 109.957400 0.00 7.12 0.00 39,151.951.000000

Base 109.957400 0.00 7.12 0.00 39,151.95
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COMMON STOCK USD1.549764108 07 Dec 2010 10 Dec 2010 USD/DTC 0.03CREDIT SUISSE SECURITIES (USA) LLCLUFKIN INDUSTRIES INC

2,260.000 NHHO Local 55.691600 0.00 67.80 0.00 125,930.821.000000

Base 55.691600 0.00 67.80 0.00 125,930.82

08 Dec 2010 13 Dec 2010 USD/DTC 0.03CREDIT SUISSE SECURITIES (USA) LLC

4,520.000 NHHO Local 56.059900 0.00 135.60 0.00 253,526.351.000000

Base 56.059900 0.00 135.60 0.00 253,526.35

09 Dec 2010 14 Dec 2010 USD/DTC 0.03CREDIT SUISSE SECURITIES (USA) LLC

2,290.000 NHHO Local 56.374200 0.00 68.70 0.00 129,165.621.000000

Base 56.374200 0.00 68.70 0.00 129,165.62

549764108 Total

272.10 0.000.009,070.000 Local 508,622.79

Base 0.00 272.10 0.00 508,622.79

COMMON STOCK55027E102 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)LUMINEX CORP

2,819.000 NHDU Local 16.020700 0.00 56.38 0.00 45,218.731.000000

Base 16.020700 0.00 56.38 0.00 45,218.73

COMMON STOCK USD.555261F104 18 Nov 2010 23 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.M + T BANK CORP

2,110.000 NHDM Local 78.816600 0.00 31.65 0.00 166,334.681.000000

Base 78.816600 0.00 31.65 0.00 166,334.68

COMMON STOCK USD.01552715104 08 Nov 2010 12 Nov 2010 USD/DTC 0.03GUZMAN + COMEMC ELECTRONIC MATERIALS

13,793.000 NHIB Local 12.942900 0.00 413.79 0.00 178,935.211.000000

Base 12.942900 0.00 413.79 0.00 178,935.21

COMMON STOCK USD1.55277J108 08 Nov 2010 12 Nov 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCMF GLOBAL HOLDINGS LTD

7,764.000 NHIB Local 8.207300 0.00 77.64 0.00 63,799.121.000000

Base 8.207300 0.00 77.64 0.00 63,799.12



Prepared by State StreetPage 450

Purchase Report by Report Date
Composite

to April 18, 2011View Date:December 31, 2010October 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

08 Nov 2010 12 Nov 2010 USD/DTC 0.02LIQUIDNETINC

14,518.000 NHIB Local 8.223600 0.00 290.36 0.00 119,680.581.000000

Base 8.223600 0.00 290.36 0.00 119,680.58

09 Nov 2010 15 Nov 2010 USD/DTC 0.03BLAYLOCK + CO INC

19,510.000 NHIB Local 8.175200 0.00 585.30 0.00 160,083.451.000000

Base 8.175200 0.00 585.30 0.00 160,083.45

10 Nov 2010 16 Nov 2010 USD/DTC 0.02LIQUIDNETINC

7,404.000 NHIB Local 8.075000 0.00 148.08 0.00 59,935.381.000000

Base 8.075000 0.00 148.08 0.00 59,935.38

10 Nov 2010 16 Nov 2010 USD/DTC 0.04PULSE TRADING LLC

13,684.000 NHIB Local 8.071700 0.00 547.36 0.00 111,000.501.000000

Base 8.071700 0.00 547.36 0.00 111,000.50

19 Nov 2010 24 Nov 2010 USD/DTC 0.04PULSE TRADING LLC

8,461.000 NHIB Local 8.073600 0.00 338.44 0.00 68,649.171.000000

Base 8.073600 0.00 338.44 0.00 68,649.17

23 Nov 2010 29 Nov 2010 USD/DTC 0.03WILLIAMS CAPITAL GROUP LP (THE)

7,354.000 NHIB Local 7.762200 0.00 220.62 0.00 57,303.841.000000

Base 7.762200 0.00 220.62 0.00 57,303.84

13 Dec 2010 16 Dec 2010 USD/DTC 0.03HEEVERS &CO. INC.

4,660.000 NHHO Local 8.044700 0.00 139.80 0.00 37,628.101.000000

Base 8.044700 0.00 139.80 0.00 37,628.10

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,460.000 NHHZ Local 8.444900 0.00 21.90 0.00 12,351.451.000000

Base 8.444900 0.00 21.90 0.00 12,351.45

55277J108 Total

2,369.50 0.000.0084,815.000 Local 690,431.59

Base 0.00 2,369.50 0.00 690,431.59
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COMMON STOCK USD.01552953101 19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)MGM RESORTS INTERNATIONAL

2,040.000 NHHY Local 12.240300 0.00 30.60 0.00 25,000.811.000000

Base 12.240300 0.00 30.60 0.00 25,000.81

COMMON STOCK USD.0155402X105 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)MWI VETERINARY SUPPLY INC

748.000 NHDU Local 59.317500 0.00 14.96 0.00 44,384.451.000000

Base 59.317500 0.00 14.96 0.00 44,384.45

FUND II LP555992924 01 Oct 2010 01 Oct 2010 USD/BOSCAPITAL CALLMACFARLANE URBAN REAL ESTATE

3,865,841.580 NHEJ Local 1.000000 0.00 0.00 0.00 3,865,841.581.000000

Base 1.000000 0.00 0.00 0.00 3,865,841.58

10 Nov 2010 10 Nov 2010 USD/BOSCAPITAL CALL

594,059.410 NHEJ Local 1.000000 0.00 0.00 0.00 594,059.411.000000

Base 1.000000 0.00 0.00 0.00 594,059.41

555992924 Total

0.00 0.000.004,459,900.990 Local 4,459,900.99

Base 0.00 0.00 0.00 4,459,900.99

COMMON STOCK USD.0155616P104 18 Oct 2010 21 Oct 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSMACY S INC

1,070.000 NHHY Local 24.211600 0.00 21.40 0.00 25,927.811.000000

Base 24.211600 0.00 21.40 0.00 25,927.81

COMMON STOCK556269108 07 Dec 2010 10 Dec 2010 USD/DTC 0.03CANTOR FITZGERALD + CO.STEVEN MADDEN LTD

2,630.000 NHHO Local 47.249300 0.00 78.90 0.00 124,344.561.000000

Base 47.249300 0.00 78.90 0.00 124,344.56

08 Dec 2010 13 Dec 2010 USD/DTC 0.03CANTOR FITZGERALD + CO.

8,090.000 NHHO Local 47.235800 0.00 242.70 0.00 382,380.321.000000

Base 47.235800 0.00 242.70 0.00 382,380.32
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14 Dec 2010 17 Dec 2010 USD/DTC 0.04SEI FINANCIAL SER CO

1,680.000 NHHO Local 45.635400 0.00 67.20 0.00 76,734.671.000000

Base 45.635400 0.00 67.20 0.00 76,734.67

556269108 Total

388.80 0.000.0012,400.000 Local 583,459.55

Base 0.00 388.80 0.00 583,459.55

PARNTERS A LP55699B923 07 Dec 2010 07 Dec 2010 USD/BOSCAPITAL CALLMACQUARIE INFRASTRUCTURE PARTN

10,294,722.130 NHHA Local 1.000000 0.00 0.00 0.00 10,294,722.131.000000

Base 1.000000 0.00 0.00 0.00 10,294,722.13

55799E918 12 Oct 2010 12 Oct 2010 USD/BOSCAPITAL CALLMADISON DEARBORN CAP PTNRS VI

1,805,389.000 NHEL Local 1.000000 0.00 0.00 0.00 1,805,389.001.000000

Base 1.000000 0.00 0.00 0.00 1,805,389.00

COMMON STOCK USD.01560305104 07 Oct 2010 13 Oct 2010 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITHMAIDENFORM BRANDS INC

2,090.000 NHHO Local 26.084700 0.00 83.60 0.00 54,600.621.000000

Base 26.084700 0.00 83.60 0.00 54,600.62

10 Nov 2010 16 Nov 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INC

1,890.000 NHHO Local 25.221300 0.00 56.70 0.00 47,724.961.000000

Base 25.221300 0.00 56.70 0.00 47,724.96

14 Dec 2010 17 Dec 2010 USD/DTC 0.04BNY CONVERGEX LJR

2,470.000 NHHO Local 26.035000 0.00 98.80 0.00 64,405.251.000000

Base 26.035000 0.00 98.80 0.00 64,405.25

560305104 Total

239.10 0.000.006,450.000 Local 166,730.83

Base 0.00 239.10 0.00 166,730.83
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COMMON STOCK USD.0156035L104 15 Oct 2010 19 Oct 2010 USD/DTCAUTREPAT-STK/$ DIVMAIN STREET CAPITAL CORP

1.138 NHHZ Local 16.476274 0.00 0.00 0.00 18.751.000000

Base 16.476274 0.00 0.00 0.00 18.75

15 Nov 2010 18 Nov 2010 USD/DTCAUTREPAT-STK/$ DIV

12.088 NHHZ Local 17.579417 0.00 0.00 0.00 212.501.000000

Base 17.579417 0.00 0.00 0.00 212.50

56035L104 Total

0.00 0.000.0013.226 Local 231.25

Base 0.00 0.00 0.00 231.25

COMMON STOCK USD.01563571108 01 Oct 2010 06 Oct 2010 USD/DTC 0.05BNY CONVERGEX LJRMANITOWOC COMPANY INC

1,320.000 NHIB Local 11.796100 0.00 66.00 0.00 15,636.851.000000

Base 11.796100 0.00 66.00 0.00 15,636.85

08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.

8,000.000 NHEU Local 12.543800 0.00 160.00 0.00 100,510.401.000000

Base 12.543800 0.00 160.00 0.00 100,510.40

19 Oct 2010 22 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.

850.000 NHEU Local 11.010000 0.00 17.00 0.00 9,375.501.000000

Base 11.010000 0.00 17.00 0.00 9,375.50

01 Nov 2010 04 Nov 2010 USD/DTC 0.05BNY CONVERGEX LJR

7,489.000 NHIB Local 11.345300 0.00 374.45 0.00 85,339.401.000000

Base 11.345300 0.00 374.45 0.00 85,339.40

563571108 Total

617.45 0.000.0017,659.000 Local 210,862.15

Base 0.00 617.45 0.00 210,862.15
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COMMON STOCK USD.0156418H100 01 Nov 2010 04 Nov 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCMANPOWERGROUP

1,371.000 NHIB Local 55.523000 0.00 13.71 0.00 76,135.741.000000

Base 55.523000 0.00 13.71 0.00 76,135.74

09 Dec 2010 14 Dec 2010 USD/DTC 0.04WILLIAM BLAIR & COMPANY L.L.C

23,890.000 NHDG Local 62.379900 0.00 836.15 0.00 1,491,091.961.000000

Base 62.379900 0.00 836.15 0.00 1,491,091.96

56418H100 Total

849.86 0.000.0025,261.000 Local 1,567,227.70

Base 0.00 849.86 0.00 1,567,227.70

COMMON STOCK USD1.565849106 18 Oct 2010 21 Oct 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSMARATHON OIL CORP

720.000 NHHY Local 35.831900 0.00 14.40 0.00 25,813.371.000000

Base 35.831900 0.00 14.40 0.00 25,813.37

26 Oct 2010 29 Oct 2010 USD/DTC 0.05LOOP CAPITAL MKTS LLC

30,000.000 NHDJ Local 35.843700 0.00 1,500.00 0.00 1,076,811.001.000000

Base 35.843700 0.00 1,500.00 0.00 1,076,811.00

29 Nov 2010 02 Dec 2010 USD/DTC 0.03LOOP CAPITAL MARKETS

69,000.000 NHDF Local 33.698300 0.00 2,070.00 0.00 2,327,252.701.000000

Base 33.698300 0.00 2,070.00 0.00 2,327,252.70

565849106 Total

3,584.40 0.000.0099,720.000 Local 3,429,877.07

Base 0.00 3,584.40 0.00 3,429,877.07

COMMON STOCK USD.01571903202 07 Oct 2010 13 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.MARRIOTT INTERNATIONAL CL A

1,930.000 NHDM Local 35.359300 0.00 38.60 0.00 68,282.051.000000

Base 35.359300 0.00 38.60 0.00 68,282.05
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COMMON STOCK USD1.574599106 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.MASCO CORP

4,640.000 NHDM Local 12.022500 0.00 92.80 0.00 55,877.201.000000

Base 12.022500 0.00 92.80 0.00 55,877.20

COMMON STOCK576206106 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.MASSEY ENERGY CO

1,470.000 NHDM Local 34.813300 0.00 29.40 0.00 51,204.951.000000

Base 34.813300 0.00 29.40 0.00 51,204.95

COMMON STOCK USD.1576323109 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)MASTEC INC

4,319.000 NHDU Local 11.073100 0.00 86.38 0.00 47,911.101.000000

Base 11.073100 0.00 86.38 0.00 47,911.10

COMMON STOCK57636Q104 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.MASTERCARD INC CLASS A

49.000 NHEU Local 222.820000 0.00 0.98 0.00 10,919.161.000000

Base 222.820000 0.00 0.98 0.00 10,919.16

COMMON STOCK USD.01580135101 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.MCDONALD S CORP

100.000 NHEU Local 76.230000 0.00 2.00 0.00 7,625.001.000000

Base 76.230000 0.00 2.00 0.00 7,625.00

20 Oct 2010 25 Oct 2010 USD/DTC 0.04PACIFIC AMERICAN SECURITIES, LLC

27,090.000 NHDG Local 77.884300 0.00 948.15 0.00 2,110,833.841.000000

Base 77.884300 0.00 948.15 0.00 2,110,833.84

19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

120.000 NHEU Local 79.315000 0.00 1.80 0.00 9,519.601.000000

Base 79.315000 0.00 1.80 0.00 9,519.60

580135101 Total

951.95 0.000.0027,310.000 Local 2,127,978.44

Base 0.00 951.95 0.00 2,127,978.44
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COMMON STOCK USD.0158319P108 29 Dec 2010 OPEN USD/DTC 0.04BEAR STEARNS SECURITIES CORPMEADOWBROOK INSURANCE GROUP

5,055.000 NHEX Local 10.342500 0.00 202.20 0.00 52,483.541.000000

Base 10.342500 0.00 202.20 0.00 52,483.54

30 Dec 2010 OPEN USD/DTC 0.03LOOP CAPITAL MARKETS

7,434.000 NHEX Local 10.393700 0.00 223.02 0.00 77,489.791.000000

Base 10.393700 0.00 223.02 0.00 77,489.79

31 Dec 2010 OPEN USD/DTC 0.03LOOP CAPITAL MARKETS

11,641.000 NHEX Local 10.325000 0.00 349.23 0.00 120,542.561.000000

Base 10.325000 0.00 349.23 0.00 120,542.56

58319P108 Total

774.45 0.000.0024,130.000 Local 250,515.89

Base 0.00 774.45 0.00 250,515.89

ADR583840103 03 Dec 2010 08 Dec 2010 USD/DTC 0.01J.P. MORGAN SECURITIES INC.MECHEL SPONSORED ADR

6,776.000 NHHJ Local 26.350700 0.00 91.48 0.00 178,643.821.000000

Base 26.350700 0.00 91.48 0.00 178,643.82

COMMON STOCK USD.0158405U102 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.MEDCO HEALTH SOLUTIONS INC

300.000 NHEU Local 52.678700 0.00 6.00 0.00 15,809.611.000000

Base 52.678700 0.00 6.00 0.00 15,809.61

COMMON STOCK USD.0158471A105 01 Nov 2010 04 Nov 2010 USD/DTC 0.03BAIRD  ROBERT W. & COMPANY INCORPORMEDIDATA SOLUTIONS INC

1,940.000 NHHO Local 18.649700 0.00 58.20 0.00 36,238.621.000000

Base 18.649700 0.00 58.20 0.00 36,238.62

15 Nov 2010 18 Nov 2010 USD/DTC 0.03JEFFERIES+ COMPANY INC

2,020.000 NHHO Local 18.705000 0.00 60.60 0.00 37,844.701.000000

Base 18.705000 0.00 60.60 0.00 37,844.70
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58471A105 Total

118.80 0.000.003,960.000 Local 74,083.32

Base 0.00 118.80 0.00 74,083.32

COMMON STOCK USD.1585055106 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.MEDTRONIC INC

500.000 NHEU Local 33.482000 0.00 10.00 0.00 16,751.001.000000

Base 33.482000 0.00 10.00 0.00 16,751.00

27 Oct 2010 01 Nov 2010 USD/DTC 0.03GARDNER RICH & CO

45,000.000 NHDF Local 35.776000 0.00 1,350.00 0.00 1,611,270.001.000000

Base 35.776000 0.00 1,350.00 0.00 1,611,270.00

08 Nov 2010 12 Nov 2010 USD/DTC 0.03LOOP CAPITAL MKTS LLC

30,000.000 NHDF Local 35.374500 0.00 900.00 0.00 1,062,135.001.000000

Base 35.374500 0.00 900.00 0.00 1,062,135.00

585055106 Total

2,260.00 0.000.0075,500.000 Local 2,690,156.00

Base 0.00 2,260.00 0.00 2,690,156.00

COMMON STOCK USD.558933Y105 18 Oct 2010 21 Oct 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSMERCK + CO. INC.

730.000 NHHY Local 37.067100 0.00 14.60 0.00 27,073.581.000000

Base 37.067100 0.00 14.60 0.00 27,073.58

19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

470.000 NHHY Local 35.225300 0.00 7.05 0.00 16,562.941.000000

Base 35.225300 0.00 7.05 0.00 16,562.94

58933Y105 Total

21.65 0.000.001,200.000 Local 43,636.52

Base 0.00 21.65 0.00 43,636.52
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COMMON STOCK USD1.59001K100 11 Oct 2010 14 Oct 2010 USD/DTC 0.05STIFEL NICOLAUS + CO INCMERITOR INC

4,980.000 NHIB Local 16.543400 0.00 249.00 0.00 82,635.131.000000

Base 16.543400 0.00 249.00 0.00 82,635.13

12 Oct 2010 15 Oct 2010 USD/DTC 0.05STIFEL NICOLAUS + CO INC

5,810.000 NHIB Local 16.529200 0.00 290.50 0.00 96,325.151.000000

Base 16.529200 0.00 290.50 0.00 96,325.15

13 Oct 2010 18 Oct 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

8,140.000 NHIB Local 17.047900 0.00 81.40 0.00 138,851.311.000000

Base 17.047900 0.00 81.40 0.00 138,851.31

18 Nov 2010 23 Nov 2010 USD/DTC 0.04PULSE TRADING LLC

10,238.000 NHIB Local 17.858400 0.00 409.52 0.00 183,243.821.000000

Base 17.858400 0.00 409.52 0.00 183,243.82

01 Dec 2010 06 Dec 2010 USD/DTC 0.05BNY CONVERGEX LJR

4,444.000 NHIB Local 18.835300 0.00 222.20 0.00 83,926.271.000000

Base 18.835300 0.00 222.20 0.00 83,926.27

59001K100 Total

1,252.62 0.000.0033,612.000 Local 584,981.68

Base 0.00 1,252.62 0.00 584,981.68

COMMON STOCK USD.01591018809 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)METABOLIX INC

3,322.000 NHDU Local 12.693400 0.00 66.44 0.00 42,233.911.000000

Base 12.693400 0.00 66.44 0.00 42,233.91

COMMON STOCK USD.0159156R108 07 Oct 2010 13 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.METLIFE INC

830.000 NHDM Local 39.244500 0.00 16.60 0.00 32,589.541.000000

Base 39.244500 0.00 16.60 0.00 32,589.54
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COMMON STOCK594901100 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.MICROS SYSTEMS INC

200.000 NHEU Local 42.810000 0.00 4.00 0.00 8,566.001.000000

Base 42.810000 0.00 4.00 0.00 8,566.00

COMMON STOCK594918104 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.MICROSOFT CORP

700.000 NHEU Local 24.583600 0.00 14.00 0.00 17,222.521.000000

Base 24.583600 0.00 14.00 0.00 17,222.52

18 Oct 2010 21 Oct 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

650.000 NHHY Local 25.839200 0.00 13.00 0.00 16,808.481.000000

Base 25.839200 0.00 13.00 0.00 16,808.48

19 Oct 2010 22 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.

420.000 NHEU Local 25.120000 0.00 8.40 0.00 10,558.801.000000

Base 25.120000 0.00 8.40 0.00 10,558.80

19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

380.000 NHHY Local 25.721100 0.00 5.70 0.00 9,779.721.000000

Base 25.721100 0.00 5.70 0.00 9,779.72

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

630.000 NHEU Local 28.226800 0.00 9.45 0.00 17,792.331.000000

Base 28.226800 0.00 9.45 0.00 17,792.33

594918104 Total

50.55 0.000.002,780.000 Local 72,161.85

Base 0.00 50.55 0.00 72,161.85

COMMON STOCK USD.2595137100 10 Dec 2010 15 Dec 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)MICROSEMI CORP

170.000 NHHZ Local 24.300000 0.00 2.55 0.00 4,133.551.000000

Base 24.300000 0.00 2.55 0.00 4,133.55
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REIT USD.0159522J103 06 Oct 2010 12 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.MID AMERICA APARTMENT COMM

300.000 NHHZ Local 60.560000 0.00 6.00 0.00 18,174.001.000000

Base 60.560000 0.00 6.00 0.00 18,174.00

07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

584.000 NHDU Local 60.516900 0.00 11.68 0.00 35,353.551.000000

Base 60.516900 0.00 11.68 0.00 35,353.55

59522J103 Total

17.68 0.000.00884.000 Local 53,527.55

Base 0.00 17.68 0.00 53,527.55

COMMON STOCK USD.1603158106 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)MINERALS TECHNOLOGIES INC

600.000 NHDU Local 59.420000 0.00 12.00 0.00 35,664.001.000000

Base 59.420000 0.00 12.00 0.00 35,664.00

10 Dec 2010 15 Dec 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

60.000 NHHZ Local 63.860000 0.00 0.90 0.00 3,832.501.000000

Base 63.860000 0.00 0.90 0.00 3,832.50

603158106 Total

12.90 0.000.00660.000 Local 39,496.50

Base 0.00 12.90 0.00 39,496.50

COMMON STOCK604567107 10 Dec 2010 15 Dec 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)MIPS TECHNOLOGIES INC

48,000.000 NHDU Local 15.082900 0.00 960.00 0.00 724,939.201.000000

Base 15.082900 0.00 960.00 0.00 724,939.20

COMMON STOCK607828100 03 Dec 2010 08 Dec 2010 USD/DTC 0.02LIQUIDNETINCMODINE MANUFACTURING CO

519.000 NHDU Local 14.999000 0.00 9.29 0.00 7,793.771.000000

Base 14.999000 0.00 9.29 0.00 7,793.77
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03 Dec 2010 08 Dec 2010 USD/DTC 0.01MORGAN STANLEY CO INCORPORATED

1,558.000 NHDU Local 15.004900 0.00 7.79 0.00 23,385.421.000000

Base 15.004900 0.00 7.79 0.00 23,385.42

06 Dec 2010 09 Dec 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

9,000.000 NHDU Local 15.571600 0.00 45.00 0.00 140,189.401.000000

Base 15.571600 0.00 45.00 0.00 140,189.40

07 Dec 2010 10 Dec 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

6,354.000 NHDU Local 15.630600 0.00 47.66 0.00 99,364.491.000000

Base 15.630600 0.00 47.66 0.00 99,364.49

09 Dec 2010 14 Dec 2010 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

5,900.000 NHDU Local 15.808400 0.00 29.50 0.00 93,299.061.000000

Base 15.808400 0.00 29.50 0.00 93,299.06

10 Dec 2010 15 Dec 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

130.000 NHDU Local 15.775100 0.00 0.65 0.00 2,051.411.000000

Base 15.775100 0.00 0.65 0.00 2,051.41

13 Dec 2010 16 Dec 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

2,417.000 NHDU Local 15.787900 0.00 12.09 0.00 38,171.441.000000

Base 15.787900 0.00 12.09 0.00 38,171.44

13 Dec 2010 16 Dec 2010 USD/DTC 0.02LIQUIDNETINC

10,745.000 NHDU Local 15.902500 0.00 192.34 0.00 171,064.701.000000

Base 15.902500 0.00 192.34 0.00 171,064.70

14 Dec 2010 17 Dec 2010 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

1,483.000 NHDU Local 15.519800 0.00 7.42 0.00 23,023.281.000000

Base 15.519800 0.00 7.42 0.00 23,023.28

14 Dec 2010 17 Dec 2010 USD/DTC 0.02LIQUIDNETINC

2,149.000 NHDU Local 15.535000 0.00 38.47 0.00 33,423.191.000000

Base 15.535000 0.00 38.47 0.00 33,423.19
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15 Dec 2010 20 Dec 2010 USD/DTC 0.02LIQUIDNETINC

3,223.000 NHDU Local 15.765000 0.00 57.69 0.00 50,868.291.000000

Base 15.765000 0.00 57.69 0.00 50,868.29

15 Dec 2010 20 Dec 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

3,889.000 NHDU Local 15.737000 0.00 19.45 0.00 61,220.641.000000

Base 15.737000 0.00 19.45 0.00 61,220.64

607828100 Total

467.35 0.000.0047,367.000 Local 743,855.09

Base 0.00 467.35 0.00 743,855.09

COMMON STOCK USD.01608190104 01 Oct 2010 06 Oct 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCMOHAWK INDUSTRIES INC

1,130.000 NHIB Local 53.491100 0.00 11.30 0.00 60,456.241.000000

Base 53.491100 0.00 11.30 0.00 60,456.24

01 Dec 2010 06 Dec 2010 USD/DTC 0.03LOOP CAPITAL MARKETS

2,688.000 NHIB Local 53.676200 0.00 80.64 0.00 144,362.271.000000

Base 53.676200 0.00 80.64 0.00 144,362.27

608190104 Total

91.94 0.000.003,818.000 Local 204,818.51

Base 0.00 91.94 0.00 204,818.51

COMMON STOCK608753109 06 Oct 2010 12 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.MOLYCORP INC

3,400.000 NHHZ Local 27.501400 0.00 68.00 0.00 93,572.761.000000

Base 27.501400 0.00 68.00 0.00 93,572.76

COMMON STOCK USD.0161166W101 22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.MONSANTO CO

180.000 NHEU Local 66.544400 0.00 2.70 0.00 11,980.691.000000

Base 66.544400 0.00 2.70 0.00 11,980.69
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COMMON STOCK USD1.615394202 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)MOOG INC CLASS A

994.000 NHDU Local 36.450900 0.00 19.88 0.00 36,252.071.000000

Base 36.450900 0.00 19.88 0.00 36,252.07

28 Dec 2010 31 Dec 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

273.000 NHIB Local 39.527100 0.00 2.73 0.00 10,793.631.000000

Base 39.527100 0.00 2.73 0.00 10,793.63

615394202 Total

22.61 0.000.001,267.000 Local 47,045.70

Base 0.00 22.61 0.00 47,045.70

COMMON STOCK USD.01617446448 18 Oct 2010 21 Oct 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSMORGAN STANLEY

630.000 NHHY Local 25.401600 0.00 12.60 0.00 16,015.611.000000

Base 25.401600 0.00 12.60 0.00 16,015.61

18 Nov 2010 23 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.

6,750.000 NHDM Local 25.708100 0.00 101.25 0.00 173,630.931.000000

Base 25.708100 0.00 101.25 0.00 173,630.93

19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

2,410.000 NHEU Local 25.792400 0.00 36.15 0.00 62,195.831.000000

Base 25.792400 0.00 36.15 0.00 62,195.83

19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

6,960.000 NHHY Local 25.792900 0.00 104.40 0.00 179,622.981.000000

Base 25.792900 0.00 104.40 0.00 179,622.98

617446448 Total

254.40 0.000.0016,750.000 Local 431,465.35

Base 0.00 254.40 0.00 431,465.35



Prepared by State StreetPage 464

Purchase Report by Report Date
Composite

to April 18, 2011View Date:December 31, 2010October 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

COMMON STOCK620107102 28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)MOTRICITY INC

180.000 NHHZ Local 21.619400 0.00 3.60 0.00 3,895.091.000000

Base 21.619400 0.00 3.60 0.00 3,895.09

COMMON STOCK USD.01624756102 10 Dec 2010 15 Dec 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)MUELLER INDUSTRIES INC

110.000 NHHZ Local 32.530000 0.00 1.65 0.00 3,579.951.000000

Base 32.530000 0.00 1.65 0.00 3,579.95

COMMON STOCK USD1.626717102 19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)MURPHY OIL CORP

130.000 NHHY Local 66.413400 0.00 1.95 0.00 8,635.691.000000

Base 66.413400 0.00 1.95 0.00 8,635.69

COMMON STOCK USD.5628530107 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.MYLAN INC

5,430.000 NHDM Local 20.292700 0.00 81.45 0.00 110,270.811.000000

Base 20.292700 0.00 81.45 0.00 110,270.81

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

6,450.000 NHEU Local 21.386800 0.00 96.75 0.00 138,041.611.000000

Base 21.386800 0.00 96.75 0.00 138,041.61

628530107 Total

178.20 0.000.0011,880.000 Local 248,312.42

Base 0.00 178.20 0.00 248,312.42

COMMON STOCK62912R107 08 Oct 2010 14 Oct 2010 USD/DTCAUTREPAT-STK/$ DIVNGP CAPITAL RESOURCES CO

87.943 NHHZ Local 9.734941 0.00 0.00 0.00 856.121.000000

Base 9.734941 0.00 0.00 0.00 856.12

COMMON STOCK USD.01636518102 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)NATIONAL INSTRUMENTS CORP

1,267.000 NHDU Local 32.655000 0.00 25.34 0.00 41,399.231.000000

Base 32.655000 0.00 25.34 0.00 41,399.23
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COMMON STOCK USD.01637071101 07 Oct 2010 13 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.NATIONAL OILWELL VARCO INC

750.000 NHDM Local 45.397300 0.00 15.00 0.00 34,062.981.000000

Base 45.397300 0.00 15.00 0.00 34,062.98

18 Nov 2010 23 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.

610.000 NHDM Local 62.035100 0.00 9.15 0.00 37,850.561.000000

Base 62.035100 0.00 9.15 0.00 37,850.56

637071101 Total

24.15 0.000.001,360.000 Local 71,913.54

Base 0.00 24.15 0.00 71,913.54

COMMON STOCK NPV637138108 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)NATL PENN BCSHS INC

6,149.000 NHDU Local 6.489900 0.00 122.98 0.00 40,029.381.000000

Base 6.489900 0.00 122.98 0.00 40,029.38

10 Dec 2010 15 Dec 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

470.000 NHHZ Local 8.020000 0.00 7.05 0.00 3,776.451.000000

Base 8.020000 0.00 7.05 0.00 3,776.45

637138108 Total

130.03 0.000.006,619.000 Local 43,805.83

Base 0.00 130.03 0.00 43,805.83

COMMON STOCK USD.5637640103 30 Nov 2010 03 Dec 2010 USD/DTC 0.03GARDNER RICH & CONATIONAL SEMICONDUCTOR CORP

70,700.000 NHDF Local 13.340700 0.00 2,121.00 0.00 945,308.491.000000

Base 13.340700 0.00 2,121.00 0.00 945,308.49

13 Dec 2010 16 Dec 2010 USD/DTC 0.02LIQUIDNETINC

100,000.000 NHDF Local 13.915000 0.00 1,500.00 0.00 1,393,000.001.000000

Base 13.915000 0.00 1,500.00 0.00 1,393,000.00
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637640103 Total

3,621.00 0.000.00170,700.000 Local 2,338,308.49

Base 0.00 3,621.00 0.00 2,338,308.49

COMMON STOCK USD.163934E108 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.NAVISTAR INTERNATIONAL CORP

2,100.000 NHEU Local 49.643800 0.00 42.00 0.00 104,293.981.000000

Base 49.643800 0.00 42.00 0.00 104,293.98

02 Nov 2010 05 Nov 2010 USD/DTC 0.05SIGNAL HILL CAPITAL GROUP LLC

5,997.000 NHIB Local 50.692500 0.00 299.85 0.00 304,302.771.000000

Base 50.692500 0.00 299.85 0.00 304,302.77

03 Nov 2010 08 Nov 2010 USD/DTC 0.03BLAYLOCK + CO INC

1,002.000 NHIB Local 50.775400 0.00 30.06 0.00 50,907.011.000000

Base 50.775400 0.00 30.06 0.00 50,907.01

04 Nov 2010 09 Nov 2010 USD/DTC 0.03BLAYLOCK + CO INC

4,495.000 NHIB Local 53.936600 0.00 134.85 0.00 242,579.871.000000

Base 53.936600 0.00 134.85 0.00 242,579.87

63934E108 Total

506.76 0.000.0013,594.000 Local 702,083.63

Base 0.00 506.76 0.00 702,083.63

COMMON STOCK640268108 19 Oct 2010 22 Oct 2010 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INCNEKTAR THERAPEUTICS

2,185.000 NHDU Local 15.535500 0.00 10.93 0.00 33,956.001.000000

Base 15.535500 0.00 10.93 0.00 33,956.00

20 Oct 2010 25 Oct 2010 USD/DTC 0.02LIQUIDNETINC

3,780.000 NHDU Local 15.895000 0.00 66.15 0.00 60,149.251.000000

Base 15.895000 0.00 66.15 0.00 60,149.25
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20 Oct 2010 25 Oct 2010 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

9,427.000 NHDU Local 15.931600 0.00 47.14 0.00 150,234.331.000000

Base 15.931600 0.00 47.14 0.00 150,234.33

21 Oct 2010 26 Oct 2010 USD/DTC 0.02LIQUIDNETINC

3,240.000 NHDU Local 15.716600 0.00 56.70 0.00 50,978.481.000000

Base 15.716600 0.00 56.70 0.00 50,978.48

21 Oct 2010 26 Oct 2010 USD/DTC 0.01MORGAN STANLEY CO INCORPORATED

3,408.000 NHDU Local 15.520300 0.00 17.04 0.00 52,910.221.000000

Base 15.520300 0.00 17.04 0.00 52,910.22

10 Dec 2010 15 Dec 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

31,910.000 NHDU Local 13.984600 0.00 638.20 0.00 446,886.791.000000

Base 13.984600 0.00 638.20 0.00 446,886.79

640268108 Total

836.16 0.000.0053,950.000 Local 795,115.07

Base 0.00 836.16 0.00 795,115.07

COMMON STOCK64110D104 07 Oct 2010 13 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.NETAPP INC

800.000 NHDM Local 48.430000 0.00 16.00 0.00 38,760.001.000000

Base 48.430000 0.00 16.00 0.00 38,760.00

19 Oct 2010 22 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHEU Local 51.345000 0.00 4.00 0.00 10,273.001.000000

Base 51.345000 0.00 4.00 0.00 10,273.00

64110D104 Total

20.00 0.000.001,000.000 Local 49,033.00

Base 0.00 20.00 0.00 49,033.00
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COMMON STOCK64110L106 20 Dec 2010 23 Dec 2010 USD/DTC 0.01HEEVERS &CO. INC.NETFLIX INC

2,397.000 NHDM Local 178.268300 0.00 35.95 0.00 427,345.071.000000

Base 178.268300 0.00 35.95 0.00 427,345.07

COMMON STOCK64118V106 22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.NETSPEND HOLDINGS INC

2,150.000 NHHZ Local 12.623300 0.00 32.25 0.00 27,172.351.000000

Base 12.623300 0.00 32.25 0.00 27,172.35

COMMON STOCK USD.01649445103 18 Oct 2010 21 Oct 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSNEW YORK COMMUNITY BANCORP

1,570.000 NHHY Local 16.611700 0.00 31.40 0.00 26,111.771.000000

Base 16.611700 0.00 31.40 0.00 26,111.77

COMMON STOCK USD.01650203102 10 Dec 2010 15 Dec 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)NEWALLIANCE BANCSHARES INC

250.000 NHHZ Local 14.280000 0.00 3.75 0.00 3,573.751.000000

Base 14.280000 0.00 3.75 0.00 3,573.75

COMMON STOCK USD1.651229106 07 Oct 2010 13 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.NEWELL RUBBERMAID INC

2,300.000 NHDM Local 18.091100 0.00 46.00 0.00 41,655.531.000000

Base 18.091100 0.00 46.00 0.00 41,655.53

19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

3,510.000 NHHY Local 17.104600 0.00 52.65 0.00 60,089.801.000000

Base 17.104600 0.00 52.65 0.00 60,089.80

651229106 Total

98.65 0.000.005,810.000 Local 101,745.33

Base 0.00 98.65 0.00 101,745.33

COMMON STOCK USD.01651290108 20 Dec 2010 23 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.NEWFIELD EXPLORATION CO

9,400.000 NHDM Local 71.167400 0.00 141.00 0.00 669,114.561.000000

Base 71.167400 0.00 141.00 0.00 669,114.56



Prepared by State StreetPage 469

Purchase Report by Report Date
Composite

to April 18, 2011View Date:December 31, 2010October 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

COMMON STOCK NPV651587107 30 Sep 2010 07 Oct 2010 USD/DTC 0.012 CITIGROUPGLOBAL MARKETS INCNEWMARKET CORP

1,990.000 NHDU Local 114.093101 0.00 9.95 0.00 227,055.221.000000

Base 114.093101 0.00 9.95 0.00 227,055.22

01 Oct 2010 06 Oct 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

972.000 NHDU Local 114.619100 0.00 4.86 0.00 111,414.631.000000

Base 114.619100 0.00 4.86 0.00 111,414.63

07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

387.000 NHDU Local 117.873200 0.00 7.74 0.00 45,624.671.000000

Base 117.873200 0.00 7.74 0.00 45,624.67

04 Oct 2010 08 Oct 2010 USD/DTC 0.011 CITIGROUPGLOBAL MARKETS INC

1,013.000 NHDU Local 114.679002 0.00 5.07 0.00 116,174.901.000000

Base 114.679002 0.00 5.07 0.00 116,174.90

21 Dec 2010 27 Dec 2010 USD/DTC 0.02CANTOR FITZGERALD + CO.

264.000 NHDU Local 125.398500 0.00 5.28 0.00 33,110.481.000000

Base 125.398500 0.00 5.28 0.00 33,110.48

651587107 Total

32.90 0.000.004,626.000 Local 533,379.90

Base 0.00 32.90 0.00 533,379.90

COMMON STOCK NPV65440K106 08 Oct 2010 14 Oct 2010 USD/DTC 0.01KNIGHT DIRECT LLC99 CENTS ONLY STORES

17,150.000 NHDX Local 15.864500 0.00 120.05 0.00 272,196.231.000000

Base 15.864500 0.00 120.05 0.00 272,196.23

08 Oct 2010 14 Oct 2010 USD/DTC 0.02KNIGHT SECURITIES

27,100.000 NHDX Local 15.769600 0.00 542.00 0.00 427,898.161.000000

Base 15.769600 0.00 542.00 0.00 427,898.16
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04 Nov 2010 09 Nov 2010 USD/DTC 0.03SIDOTI + COMPANY LLC

12,600.000 NHDX Local 15.054000 0.00 378.00 0.00 190,058.401.000000

Base 15.054000 0.00 378.00 0.00 190,058.40

04 Nov 2010 09 Nov 2010 USD/DTC 0.03FRIEDMAN BILLINGS + RAMSEY

22,300.000 NHDX Local 15.018600 0.00 669.00 0.00 335,583.781.000000

Base 15.018600 0.00 669.00 0.00 335,583.78

65440K106 Total

1,709.05 0.000.0079,150.000 Local 1,225,736.57

Base 0.00 1,709.05 0.00 1,225,736.57

COMMON STOCK655044105 19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)NOBLE ENERGY INC

140.000 NHHY Local 82.697100 0.00 2.10 0.00 11,579.691.000000

Base 82.697100 0.00 2.10 0.00 11,579.69

LP655999928 13 Dec 2010 13 Dec 2010 USD/BOSCAPITAL CALLNIKE DISTRIBUTION CENTER

285,000.000 NHEP Local 1.000000 0.00 0.00 0.00 285,000.001.000000

Base 1.000000 0.00 0.00 0.00 285,000.00

COMMON STOCK USD1.666807102 18 Oct 2010 21 Oct 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSNORTHROP GRUMMAN CORP

420.000 NHHY Local 61.608600 0.00 8.40 0.00 25,884.011.000000

Base 61.608600 0.00 8.40 0.00 25,884.01

DEPOSITORY RECEIPT67011E204 03 Dec 2010 09 Dec 2010 USD/EUR 0.021 CABRERA CAPITAL MARKETS LLCNOVOLIPET STEEL GDR REG S

456.000 NHHJ Local 41.226100 0.00 9.40 0.00 18,808.501.000000

Base 41.226100 0.00 9.40 0.00 18,808.50

COMMON STOCK67072V103 08 Nov 2010 22 Nov 2010 USD/BOSSTOCK DISTRIBUTIONNXSTAGE MEDICAL INC

7,111.000 NHEL Local 21.300000 0.00 0.00 0.00 151,464.301.000000

Base 21.300000 0.00 0.00 0.00 151,464.30
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COMMON STOCK USD.01674215108 06 Oct 2010 12 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.OASIS PETROLEUM INC

5,900.000 NHHZ Local 20.806700 0.00 118.00 0.00 122,877.531.000000

Base 20.806700 0.00 118.00 0.00 122,877.53

COMMON STOCK USD.2674599105 07 Oct 2010 13 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.OCCIDENTAL PETROLEUM CORP

1,170.000 NHDM Local 81.600000 0.00 23.40 0.00 95,495.401.000000

Base 81.600000 0.00 23.40 0.00 95,495.40

08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHEU Local 83.218100 0.00 4.00 0.00 16,647.621.000000

Base 83.218100 0.00 4.00 0.00 16,647.62

18 Nov 2010 23 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.

700.000 NHDM Local 87.504300 0.00 10.50 0.00 61,263.511.000000

Base 87.504300 0.00 10.50 0.00 61,263.51

19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

220.000 NHHY Local 87.161400 0.00 3.30 0.00 19,178.811.000000

Base 87.161400 0.00 3.30 0.00 19,178.81

674599105 Total

41.20 0.000.002,290.000 Local 192,585.34

Base 0.00 41.20 0.00 192,585.34

COMMON STOCK USD.01678026105 25 Oct 2010 28 Oct 2010 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITHOIL STATES INTERNATIONAL INC

1,380.000 NHHO Local 51.383800 0.00 55.20 0.00 70,964.841.000000

Base 51.383800 0.00 55.20 0.00 70,964.84

COMMON STOCK USD.1679580100 19 Nov 2010 24 Nov 2010 USD/DTC 0.05BNY CONVERGEX LJROLD DOMINION FREIGHT LINE

6,848.000 NHIB Local 28.521400 0.00 342.40 0.00 195,656.951.000000

Base 28.521400 0.00 342.40 0.00 195,656.95
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23 Nov 2010 29 Nov 2010 USD/DTC 0.05BNY CONVERGEX LJR

6,771.000 NHIB Local 28.712000 0.00 338.55 0.00 194,747.501.000000

Base 28.712000 0.00 338.55 0.00 194,747.50

24 Nov 2010 30 Nov 2010 USD/DTC 0.03GUZMAN + CO

7,186.000 NHIB Local 29.622100 0.00 215.58 0.00 213,079.991.000000

Base 29.622100 0.00 215.58 0.00 213,079.99

679580100 Total

896.53 0.000.0020,805.000 Local 603,484.44

Base 0.00 896.53 0.00 603,484.44

COMMON STOCK NPV680033107 10 Dec 2010 15 Dec 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)OLD NATIONAL BANCORP

350.000 NHHZ Local 11.150000 0.00 5.25 0.00 3,907.751.000000

Base 11.150000 0.00 5.25 0.00 3,907.75

COMMON STOCK USD1.680223104 04 Oct 2010 04 Oct 2010 USD/DTCMERGER NON CASHOLD REPUBLIC INTL CORP

4,252.600 NHHZ Local 10.539860 0.00 0.00 0.00 44,821.811.000000

Base 10.539860 0.00 0.00 0.00 44,821.81

18 Oct 2010 21 Oct 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,700.000 NHHY Local 14.126500 0.00 34.00 0.00 24,049.051.000000

Base 14.126500 0.00 34.00 0.00 24,049.05

680223104 Total

34.00 0.000.005,952.600 Local 68,870.86

Base 0.00 34.00 0.00 68,870.86

COMMON STOCK USD1.680665205 12 Oct 2010 15 Oct 2010 USD/DTC 0.03GUZMAN + COOLIN CORP

2,300.000 NHIB Local 20.876300 0.00 69.00 0.00 48,084.491.000000

Base 20.876300 0.00 69.00 0.00 48,084.49
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13 Oct 2010 18 Oct 2010 USD/DTC 0.03HEEVERS &CO. INC.

2,620.000 NHIB Local 21.246200 0.00 78.60 0.00 55,743.641.000000

Base 21.246200 0.00 78.60 0.00 55,743.64

680665205 Total

147.60 0.000.004,920.000 Local 103,828.13

Base 0.00 147.60 0.00 103,828.13

COMMON STOCK USD.15681919106 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.OMNICOM GROUP

400.000 NHEU Local 40.310000 0.00 8.00 0.00 16,132.001.000000

Base 40.310000 0.00 8.00 0.00 16,132.00

REIT USD.1681936100 22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.OMEGA HEALTHCARE INVESTORS

720.000 NHHZ Local 22.150000 0.00 10.80 0.00 15,958.801.000000

Base 22.150000 0.00 10.80 0.00 15,958.80

COMMON STOCK682128103 09 Dec 2010 14 Dec 2010 USD/DTC 0.02LIQUIDNETINCOMNIVISION TECHNOLOGIES INC

2,370.000 NHDU Local 30.980000 0.00 42.42 0.00 73,465.021.000000

Base 30.980000 0.00 42.42 0.00 73,465.02

09 Dec 2010 14 Dec 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

3,900.000 NHDU Local 30.918100 0.00 19.50 0.00 120,600.091.000000

Base 30.918100 0.00 19.50 0.00 120,600.09

10 Dec 2010 15 Dec 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

6,402.000 NHDU Local 32.467900 0.00 32.01 0.00 207,891.511.000000

Base 32.467900 0.00 32.01 0.00 207,891.51

13 Dec 2010 16 Dec 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

9,858.000 NHDU Local 31.715800 0.00 49.29 0.00 312,703.651.000000

Base 31.715800 0.00 49.29 0.00 312,703.65
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682128103 Total

143.22 0.000.0022,530.000 Local 714,660.27

Base 0.00 143.22 0.00 714,660.27

COMMON STOCK68213N109 20 Oct 2010 25 Oct 2010 USD/DTC 0.03PULSE TRADING LLCOMNICELL INC

14,096.000 NHDY Local 12.989600 0.00 422.88 0.00 183,524.281.000000

Base 12.989600 0.00 422.88 0.00 183,524.28

COMMON STOCK USD.01682189105 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.ON SEMICONDUCTOR CORPORATION

1,300.000 NHEU Local 7.070800 0.00 26.00 0.00 9,218.041.000000

Base 7.070800 0.00 26.00 0.00 9,218.04

COMMON STOCK USD.0168389X105 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.ORACLE CORP

500.000 NHEU Local 27.997000 0.00 10.00 0.00 14,008.501.000000

Base 27.997000 0.00 10.00 0.00 14,008.50

19 Oct 2010 22 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.

330.000 NHEU Local 28.950000 0.00 6.60 0.00 9,560.101.000000

Base 28.950000 0.00 6.60 0.00 9,560.10

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

460.000 NHEU Local 31.690000 0.00 6.90 0.00 14,584.301.000000

Base 31.690000 0.00 6.90 0.00 14,584.30

68389X105 Total

23.50 0.000.001,290.000 Local 38,152.90

Base 0.00 23.50 0.00 38,152.90

COMMON STOCK USD.01685564106 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)ORBITAL SCIENCES CORP

2,774.000 NHDU Local 15.153000 0.00 55.48 0.00 42,089.901.000000

Base 15.153000 0.00 55.48 0.00 42,089.90
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22 Oct 2010 27 Oct 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INC

1,710.000 NHHO Local 16.142200 0.00 51.30 0.00 27,654.461.000000

Base 16.142200 0.00 51.30 0.00 27,654.46

25 Oct 2010 28 Oct 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INC

1,570.000 NHHO Local 16.300800 0.00 47.10 0.00 25,639.361.000000

Base 16.300800 0.00 47.10 0.00 25,639.36

685564106 Total

153.88 0.000.006,054.000 Local 95,383.72

Base 0.00 153.88 0.00 95,383.72

COMMON STOCK USD.01688239201 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.OSHKOSH CORP

3,400.000 NHEU Local 30.010400 0.00 68.00 0.00 102,103.361.000000

Base 30.010400 0.00 68.00 0.00 102,103.36

COMMON STOCK NPV69331C108 07 Oct 2010 13 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.P G + E CORP

1,160.000 NHDM Local 46.360500 0.00 23.20 0.00 53,801.381.000000

Base 46.360500 0.00 23.20 0.00 53,801.38

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,370.000 NHHY Local 48.140000 0.00 20.55 0.00 65,972.351.000000

Base 48.140000 0.00 20.55 0.00 65,972.35

69331C108 Total

43.75 0.000.002,530.000 Local 119,773.73

Base 0.00 43.75 0.00 119,773.73

COMMON STOCK693366205 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)PICO HOLDINGS INC

1,321.000 NHDU Local 31.715200 0.00 26.42 0.00 41,922.201.000000

Base 31.715200 0.00 26.42 0.00 41,922.20
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COMMON STOCK USD.0169351T106 19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)PPL CORPORATION

380.000 NHHY Local 25.524700 0.00 5.70 0.00 9,705.091.000000

Base 25.524700 0.00 5.70 0.00 9,705.09

COMMON STOCK USD.0169366A100 28 Oct 2010 02 Nov 2010 USD/DTC 0.03HEEVERS &CO. INC.PSS WORLD MEDICAL INC

14,500.000 NHHO Local 23.461300 0.00 435.00 0.00 340,623.851.000000

Base 23.461300 0.00 435.00 0.00 340,623.85

29 Oct 2010 03 Nov 2010 USD/DTC 0.03HEEVERS &CO. INC.

9,820.000 NHHO Local 23.656300 0.00 294.60 0.00 232,599.471.000000

Base 23.656300 0.00 294.60 0.00 232,599.47

01 Nov 2010 04 Nov 2010 USD/DTC 0.04BARCLAYS CAPITAL LE

5,270.000 NHHO Local 23.307300 0.00 210.80 0.00 123,040.271.000000

Base 23.307300 0.00 210.80 0.00 123,040.27

10 Nov 2010 16 Nov 2010 USD/DTC 0.03HEEVERS &CO. INC.

1,320.000 NHHO Local 23.235900 0.00 39.60 0.00 30,710.991.000000

Base 23.235900 0.00 39.60 0.00 30,710.99

02 Dec 2010 07 Dec 2010 USD/DTC 0.02INSTINET

4,570.000 NHHO Local 21.281400 0.00 91.40 0.00 97,347.401.000000

Base 21.281400 0.00 91.40 0.00 97,347.40

69366A100 Total

1,071.40 0.000.0035,480.000 Local 824,321.98

Base 0.00 1,071.40 0.00 824,321.98

COMMON STOCK USD1.693718108 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.PACCAR INC

2,500.000 NHDM Local 50.325200 0.00 50.00 0.00 125,863.001.000000

Base 50.325200 0.00 50.00 0.00 125,863.00
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08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.

2,100.000 NHEU Local 50.327800 0.00 42.00 0.00 105,730.381.000000

Base 50.327800 0.00 42.00 0.00 105,730.38

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

190.000 NHEU Local 57.100000 0.00 2.85 0.00 10,851.851.000000

Base 57.100000 0.00 2.85 0.00 10,851.85

693718108 Total

94.85 0.000.004,790.000 Local 242,445.23

Base 0.00 94.85 0.00 242,445.23

COMMON STOCK NPV695263103 17 Dec 2010 22 Dec 2010 USD/DTC 0.03KEEFE BRUYETTE + WOODS INCPACWEST BANCORP

12,470.000 NHHO Local 19.606200 0.00 374.10 0.00 244,863.411.000000

Base 19.606200 0.00 374.10 0.00 244,863.41

20 Dec 2010 23 Dec 2010 USD/DTC 0.03KEEFE BRUYETTE + WOODS INC

1,240.000 NHHO Local 19.830700 0.00 37.20 0.00 24,627.271.000000

Base 19.830700 0.00 37.20 0.00 24,627.27

21 Dec 2010 27 Dec 2010 USD/DTC 0.03KEEFE BRUYETTE + WOODS INC

1,130.000 NHHO Local 20.414300 0.00 33.90 0.00 23,102.061.000000

Base 20.414300 0.00 33.90 0.00 23,102.06

22 Dec 2010 28 Dec 2010 USD/DTC 0.03CANTOR FITZGERALD + CO.

4,220.000 NHHO Local 21.858500 0.00 126.60 0.00 92,369.471.000000

Base 21.858500 0.00 126.60 0.00 92,369.47

23 Dec 2010 29 Dec 2010 USD/DTC 0.03CANTOR FITZGERALD + CO.

3,040.000 NHHO Local 21.688600 0.00 91.20 0.00 66,024.541.000000

Base 21.688600 0.00 91.20 0.00 66,024.54
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27 Dec 2010 30 Dec 2010 USD/DTC 0.03CANTOR FITZGERALD + CO.

2,160.000 NHHO Local 21.551000 0.00 64.80 0.00 46,614.961.000000

Base 21.551000 0.00 64.80 0.00 46,614.96

695263103 Total

727.80 0.000.0024,260.000 Local 497,601.71

Base 0.00 727.80 0.00 497,601.71

COMMON STOCK USD.1696429307 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.PALL CORP

2,300.000 NHEU Local 43.382200 0.00 46.00 0.00 99,825.061.000000

Base 43.382200 0.00 46.00 0.00 99,825.06

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

20.000 NHDM Local 45.890000 0.00 0.30 0.00 918.101.000000

Base 45.890000 0.00 0.30 0.00 918.10

696429307 Total

46.30 0.000.002,320.000 Local 100,743.16

Base 0.00 46.30 0.00 100,743.16

COMMON STOCK USD.01698657103 15 Dec 2010 20 Dec 2010 USD/DTC 0.03SUNTRUST CAPITAL MARKETS, INC.PANTRY INC

3,680.000 NHHO Local 18.227200 0.00 110.40 0.00 67,186.501.000000

Base 18.227200 0.00 110.40 0.00 67,186.50

COMMON STOCK USD.01699173209 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)PARAMETRIC TECHNOLOGY CORP

2,130.000 NHDU Local 19.686200 0.00 42.60 0.00 41,974.211.000000

Base 19.686200 0.00 42.60 0.00 41,974.21

22 Oct 2010 27 Oct 2010 USD/DTC 0.03HEEVERS &CO. INC.

2,830.000 NHHO Local 20.559600 0.00 84.90 0.00 58,268.571.000000

Base 20.559600 0.00 84.90 0.00 58,268.57
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25 Oct 2010 28 Oct 2010 USD/DTC 0.03HEEVERS &CO. INC.

5,810.000 NHHO Local 20.759000 0.00 174.30 0.00 120,784.091.000000

Base 20.759000 0.00 174.30 0.00 120,784.09

26 Oct 2010 29 Oct 2010 USD/DTC 0.03GARDNER RICH & CO

15,310.000 NHHO Local 20.773100 0.00 459.30 0.00 318,495.461.000000

Base 20.773100 0.00 459.30 0.00 318,495.46

27 Oct 2010 01 Nov 2010 USD/DTC 0.03HEEVERS &CO. INC.

9,000.000 NHHO Local 21.019600 0.00 270.00 0.00 189,446.401.000000

Base 21.019600 0.00 270.00 0.00 189,446.40

03 Nov 2010 08 Nov 2010 USD/DTC 0.03PACIFIC AMERICAN SECURITIES, LLC

5,151.000 NHIB Local 21.724200 0.00 154.53 0.00 112,055.881.000000

Base 21.724200 0.00 154.53 0.00 112,055.88

23 Nov 2010 29 Nov 2010 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

1,867.000 NHDU Local 21.449400 0.00 9.34 0.00 40,055.371.000000

Base 21.449400 0.00 9.34 0.00 40,055.37

24 Nov 2010 30 Nov 2010 USD/DTC 0.03BLAYLOCK + CO INC

4,126.000 NHIB Local 21.821300 0.00 123.78 0.00 90,158.461.000000

Base 21.821300 0.00 123.78 0.00 90,158.46

699173209 Total

1,318.75 0.000.0046,224.000 Local 971,238.44

Base 0.00 1,318.75 0.00 971,238.44

COMMON STOCK NPV700658107 10 Dec 2010 15 Dec 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)PARK NATIONAL CORP

50.000 NHHZ Local 70.990000 0.00 0.75 0.00 3,550.251.000000

Base 70.990000 0.00 0.75 0.00 3,550.25



Prepared by State StreetPage 480

Purchase Report by Report Date
Composite

to April 18, 2011View Date:December 31, 2010October 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

COMMON STOCK USD.5701094104 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.PARKER HANNIFIN CORP

1,400.000 NHEU Local 71.302100 0.00 28.00 0.00 99,850.941.000000

Base 71.302100 0.00 28.00 0.00 99,850.94

COMMON STOCK USD.0170336T104 10 Dec 2010 15 Dec 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)PATRIOT COAL CORP

270.000 NHHZ Local 17.014800 0.00 4.05 0.00 4,598.051.000000

Base 17.014800 0.00 4.05 0.00 4,598.05

COMMON STOCK USD.01703395103 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.PATTERSON COS INC

600.000 NHEU Local 28.643300 0.00 12.00 0.00 17,197.981.000000

Base 28.643300 0.00 12.00 0.00 17,197.98

COMMON STOCK USD.01704326107 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.PAYCHEX INC

300.000 NHEU Local 27.510000 0.00 6.00 0.00 8,259.001.000000

Base 27.510000 0.00 6.00 0.00 8,259.00

COMMON STOCK USD.01704549104 07 Oct 2010 13 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.PEABODY ENERGY CORP

950.000 NHDM Local 50.513700 0.00 19.00 0.00 48,007.021.000000

Base 50.513700 0.00 19.00 0.00 48,007.02

19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

220.000 NHHY Local 58.782700 0.00 3.30 0.00 12,935.491.000000

Base 58.782700 0.00 3.30 0.00 12,935.49

20 Dec 2010 23 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,090.000 NHDM Local 61.920500 0.00 16.35 0.00 67,509.701.000000

Base 61.920500 0.00 16.35 0.00 67,509.70

704549104 Total

38.65 0.000.002,260.000 Local 128,452.21

Base 0.00 38.65 0.00 128,452.21
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REIT USD.0170509V100 06 Oct 2010 12 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.PEBBLEBROOK HOTEL TRUST

700.000 NHHZ Local 18.141400 0.00 14.00 0.00 12,712.981.000000

Base 18.141400 0.00 14.00 0.00 12,712.98

COMMON STOCK USD.01705573103 24 Nov 2010 30 Nov 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCPEGASYSTEMS INC

1,655.000 NHIB Local 31.614100 0.00 16.55 0.00 52,337.891.000000

Base 31.614100 0.00 16.55 0.00 52,337.89

COMMON STOCK708062104 01 Oct 2010 12 Oct 2010 USD/DTCAUTREPAT-STK/$ DIVPENNANTPARK INVESTMENT CORP

9.055 NHHZ Local 10.882385 0.00 0.00 0.00 98.541.000000

Base 10.882385 0.00 0.00 0.00 98.54

COMMON STOCK709631105 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.PENTAIR INC

2,800.000 NHEU Local 34.667900 0.00 56.00 0.00 97,126.121.000000

Base 34.667900 0.00 56.00 0.00 97,126.12

19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

370.000 NHEU Local 32.601800 0.00 5.55 0.00 12,068.221.000000

Base 32.601800 0.00 5.55 0.00 12,068.22

709631105 Total

61.55 0.000.003,170.000 Local 109,194.34

Base 0.00 61.55 0.00 109,194.34

COMMON STOCK713448108 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.PEPSICO INC

200.000 NHEU Local 65.735000 0.00 4.00 0.00 13,151.001.000000

Base 65.735000 0.00 4.00 0.00 13,151.00

18 Oct 2010 21 Oct 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

390.000 NHHY Local 66.609500 0.00 7.80 0.00 25,985.511.000000

Base 66.609500 0.00 7.80 0.00 25,985.51
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22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

160.000 NHEU Local 65.615000 0.00 2.40 0.00 10,500.801.000000

Base 65.615000 0.00 2.40 0.00 10,500.80

713448108 Total

14.20 0.000.00750.000 Local 49,637.31

Base 0.00 14.20 0.00 49,637.31

COMMON STOCK USD.01716578109 22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.PETROLEUM DEVELOPMENT CORP

570.000 NHHZ Local 41.587700 0.00 8.55 0.00 23,713.541.000000

Base 41.587700 0.00 8.55 0.00 23,713.54

COMMON STOCK USD.05717081103 18 Oct 2010 21 Oct 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSPFIZER INC

1,960.000 NHHY Local 17.666200 0.00 39.20 0.00 34,664.951.000000

Base 17.666200 0.00 39.20 0.00 34,664.95

19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

1,220.000 NHHY Local 16.784900 0.00 18.30 0.00 20,495.881.000000

Base 16.784900 0.00 18.30 0.00 20,495.88

717081103 Total

57.50 0.000.003,180.000 Local 55,160.83

Base 0.00 57.50 0.00 55,160.83

COMMON STOCK NPV718172109 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.PHILIP MORRIS INTERNATIONAL

300.000 NHEU Local 56.706700 0.00 6.00 0.00 17,018.011.000000

Base 56.706700 0.00 6.00 0.00 17,018.01

19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

230.000 NHHY Local 59.690000 0.00 3.45 0.00 13,732.151.000000

Base 59.690000 0.00 3.45 0.00 13,732.15
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22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

280.000 NHEU Local 58.890000 0.00 4.20 0.00 16,493.401.000000

Base 58.890000 0.00 4.20 0.00 16,493.40

718172109 Total

13.65 0.000.00810.000 Local 47,243.56

Base 0.00 13.65 0.00 47,243.56

COMMON STOCK USD.0172147K108 30 Dec 2010 OPEN USD/DTC 0.03M RAMSEY KING SECURITIES INCPILGRIM S PRIDE CORP

10,800.000 NHDY Local 7.066300 0.00 324.00 0.00 76,640.041.000000

Base 7.066300 0.00 324.00 0.00 76,640.04

30 Dec 2010 OPEN USD/DTC 0.03CANTOR FITZGERALD + CO.

85,799.000 NHDY Local 7.020000 0.00 2,573.97 0.00 604,882.951.000000

Base 7.020000 0.00 2,573.97 0.00 604,882.95

72147K108 Total

2,897.97 0.000.0096,599.000 Local 681,522.99

Base 0.00 2,897.97 0.00 681,522.99

COMMON STOCK USD.01723787107 07 Oct 2010 13 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.PIONEER NATURAL RESOURCES CO

510.000 NHDM Local 68.522500 0.00 10.20 0.00 34,956.681.000000

Base 68.522500 0.00 10.20 0.00 34,956.68

08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.

620.000 NHDM Local 71.619400 0.00 12.40 0.00 44,416.431.000000

Base 71.619400 0.00 12.40 0.00 44,416.43

20 Dec 2010 23 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,030.000 NHDM Local 85.735900 0.00 15.45 0.00 88,323.431.000000

Base 85.735900 0.00 15.45 0.00 88,323.43
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723787107 Total

38.05 0.000.002,160.000 Local 167,696.54

Base 0.00 38.05 0.00 167,696.54

COMMON STOCK USD.01729132100 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)PLEXUS CORP

1,439.000 NHDU Local 30.630000 0.00 28.78 0.00 44,105.351.000000

Base 30.630000 0.00 28.78 0.00 44,105.35

20 Dec 2010 23 Dec 2010 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

3,999.000 NHEX Local 28.630000 0.00 159.96 0.00 114,651.331.000000

Base 28.630000 0.00 159.96 0.00 114,651.33

729132100 Total

188.74 0.000.005,438.000 Local 158,756.68

Base 0.00 188.74 0.00 158,756.68

COMMON STOCK73172K104 06 Oct 2010 12 Oct 2010 USD/DTC 0.02CANTOR FITZGERALD + CO.POLYCOM INC

6,200.000 NHDU Local 27.304600 0.00 124.00 0.00 169,412.521.000000

Base 27.304600 0.00 124.00 0.00 169,412.52

07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

1,284.000 NHDU Local 26.987800 0.00 25.68 0.00 34,678.021.000000

Base 26.987800 0.00 25.68 0.00 34,678.02

11 Oct 2010 14 Oct 2010 USD/DTC 0.05DEUTSCHE BANK SECURITIES INC

4,080.000 NHIB Local 27.427300 0.00 204.00 0.00 112,107.381.000000

Base 27.427300 0.00 204.00 0.00 112,107.38

73172K104 Total

353.68 0.000.0011,564.000 Local 316,197.92

Base 0.00 353.68 0.00 316,197.92
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COMMON STOCK USD.0173179V103 04 Oct 2010 04 Oct 2010 USD/DTCASSET TRANSFER AT MARKET NON CASHPOLYPORE INTERNATIONAL INC

12,000.000 NHEF Local 29.480000 0.00 0.00 0.00 353,760.001.000000

Base 29.480000 0.00 0.00 0.00 353,760.00

COMMON STOCK NPV736508847 10 Dec 2010 15 Dec 2010 USD/DTC 0.04J.P. MORGAN SECURITIES INC.PORTLAND GENERAL ELECTRIC CO

10,180.000 NHHO Local 21.849500 0.00 407.20 0.00 222,835.111.000000

Base 21.849500 0.00 407.20 0.00 222,835.11

13 Dec 2010 16 Dec 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INC

13,410.000 NHHO Local 21.994800 0.00 402.30 0.00 295,352.571.000000

Base 21.994800 0.00 402.30 0.00 295,352.57

736508847 Total

809.50 0.000.0023,590.000 Local 518,187.68

Base 0.00 809.50 0.00 518,187.68

REIT USD1.737630103 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)POTLATCH CORP

1,349.000 NHDU Local 34.838100 0.00 26.98 0.00 47,023.581.000000

Base 34.838100 0.00 26.98 0.00 47,023.58

COMMON STOCK USD.0174005P104 06 Oct 2010 USD/DTC 0.05LOOP CAPITAL MKTS LLCPRAXAIR INC

11,000.000 NHDJ Local 91.128200 0.00 550.00 0.00 1,002,960.201.000000

Base 91.128200 0.00 550.00 0.00 1,002,960.20

06 Oct 2010 CANCEL USD/DTC 0.05LOOP CAPITAL MKTS LLC

-11,000.000 NHDJ Local 91.128200 0.00 -550.00 0.00 -1,002,960.201.000000

Base 91.128200 0.00 -550.00 0.00 -1,002,960.20

06 Oct 2010 12 Oct 2010 USD/DTC 0.05RIDGE CLEARING & OUTSOURCING SOLUTI

11,000.000 NHDJ Local 91.128200 0.00 550.00 0.00 1,002,960.201.000000

Base 91.128200 0.00 550.00 0.00 1,002,960.20
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08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHEU Local 90.765000 0.00 4.00 0.00 18,157.001.000000

Base 90.765000 0.00 4.00 0.00 18,157.00

74005P104 Total

554.00 0.000.0011,200.000 Local 1,021,117.20

Base 0.00 554.00 0.00 1,021,117.20

COMMON STOCK NPV740189105 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.PRECISION CASTPARTS CORP

666.000 NHDM Local 131.930600 0.00 13.32 0.00 87,879.101.000000

Base 131.930600 0.00 13.32 0.00 87,879.10

22 Dec 2010 28 Dec 2010 USD/DTC 0.01HEEVERS &CO. INC.

71.000 NHEU Local 142.020000 0.00 1.06 0.00 10,084.481.000000

Base 142.020000 0.00 1.06 0.00 10,084.48

740189105 Total

14.38 0.000.00737.000 Local 97,963.58

Base 0.00 14.38 0.00 97,963.58

COMMON STOCK741503403 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.PRICELINE.COM INC

30.000 NHEU Local 340.500000 0.00 0.60 0.00 10,215.601.000000

Base 340.500000 0.00 0.60 0.00 10,215.60

COMMON STOCK USD.0174153Q102 19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)PRIDE INTERNATIONAL INC

1,090.000 NHEU Local 32.443400 0.00 16.35 0.00 35,379.661.000000

Base 32.443400 0.00 16.35 0.00 35,379.66

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,280.000 NHEU Local 31.430000 0.00 19.20 0.00 40,249.601.000000

Base 31.430000 0.00 19.20 0.00 40,249.60
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74153Q102 Total

35.55 0.000.002,370.000 Local 75,629.26

Base 0.00 35.55 0.00 75,629.26

COMMON STOCK USD1.742718109 18 Oct 2010 21 Oct 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSPROCTER + GAMBLE CO/THE

640.000 NHHY Local 63.188400 0.00 12.80 0.00 40,453.381.000000

Base 63.188400 0.00 12.80 0.00 40,453.38

19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

420.000 NHHY Local 63.714000 0.00 6.30 0.00 26,766.181.000000

Base 63.714000 0.00 6.30 0.00 26,766.18

742718109 Total

19.10 0.000.001,060.000 Local 67,219.56

Base 0.00 19.10 0.00 67,219.56

COMMON STOCK NPV743263105 19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)PROGRESS ENERGY INC

230.000 NHHY Local 43.735400 0.00 3.45 0.00 10,062.591.000000

Base 43.735400 0.00 3.45 0.00 10,062.59

COMMON STOCK USD.01743312100 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)PROGRESS SOFTWARE CORP

1,060.000 NHDU Local 34.347400 0.00 21.20 0.00 36,429.441.000000

Base 34.347400 0.00 21.20 0.00 36,429.44

08 Oct 2010 14 Oct 2010 USD/DTC 0.04SOLEIL SECURITIES

4,956.000 NHEX Local 34.593700 0.00 198.24 0.00 171,644.621.000000

Base 34.593700 0.00 198.24 0.00 171,644.62

13 Oct 2010 18 Oct 2010 USD/DTC 0.04SOLEIL SECURITIES

3,096.000 NHEX Local 36.496100 0.00 123.84 0.00 113,115.771.000000

Base 36.496100 0.00 123.84 0.00 113,115.77
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14 Oct 2010 19 Oct 2010 USD/DTC 0.04SOLEIL SECURITIES

4,073.000 NHEX Local 36.502000 0.00 162.92 0.00 148,835.571.000000

Base 36.502000 0.00 162.92 0.00 148,835.57

15 Oct 2010 20 Oct 2010 USD/DTC 0.04SOLEIL SECURITIES

1,940.000 NHEX Local 36.142300 0.00 77.60 0.00 70,193.661.000000

Base 36.142300 0.00 77.60 0.00 70,193.66

22 Oct 2010 27 Oct 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

1,620.000 NHHO Local 36.212900 0.00 64.80 0.00 58,729.701.000000

Base 36.212900 0.00 64.80 0.00 58,729.70

26 Oct 2010 29 Oct 2010 USD/DTC 0.04SIDOTI + COMPANY LLC

4,836.000 NHEX Local 36.454600 0.00 193.44 0.00 176,487.891.000000

Base 36.454600 0.00 193.44 0.00 176,487.89

28 Oct 2010 02 Nov 2010 USD/DTC 0.02INSTINET

1,650.000 NHHO Local 36.493400 0.00 33.00 0.00 60,247.111.000000

Base 36.493400 0.00 33.00 0.00 60,247.11

29 Dec 2010 OPEN USD/DTC 0.04LOOP CAPITAL MARKETS

662.000 NHEX Local 43.414100 0.00 26.48 0.00 28,766.611.000000

Base 43.414100 0.00 26.48 0.00 28,766.61

30 Dec 2010 OPEN USD/DTC 0.04LOOP CAPITAL MARKETS

2,022.000 NHEX Local 43.320400 0.00 80.88 0.00 87,674.731.000000

Base 43.320400 0.00 80.88 0.00 87,674.73

743312100 Total

982.40 0.000.0025,915.000 Local 952,125.10

Base 0.00 982.40 0.00 952,125.10
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COMMON STOCK USD1.743315103 19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)PROGRESSIVE CORP

540.000 NHHY Local 20.781100 0.00 8.10 0.00 11,229.891.000000

Base 20.781100 0.00 8.10 0.00 11,229.89

REIT USD.01743410102 18 Nov 2010 23 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.PROLOGIS

4,710.000 NHDM Local 13.306700 0.00 70.65 0.00 62,745.211.000000

Base 13.306700 0.00 70.65 0.00 62,745.21

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

7,830.000 NHHY Local 14.271800 0.00 117.45 0.00 111,865.641.000000

Base 14.271800 0.00 117.45 0.00 111,865.64

743410102 Total

188.10 0.000.0012,540.000 Local 174,610.85

Base 0.00 188.10 0.00 174,610.85

COMMON STOCK74348T102 30 Sep 2010 01 Oct 2010 USD/DTCAUTREPAT-STK/$ DIVPROSPECT CAPITAL CORP

178.599 NHHZ Local 9.729897 0.00 0.00 0.00 1,737.751.000000

Base 9.729897 0.00 0.00 0.00 1,737.75

29 Oct 2010 29 Oct 2010 USD/DTCAUTREPAT-STK/$ DIV

10.000 NHHZ Local 8.704000 0.00 0.00 0.00 87.041.000000

Base 8.704000 0.00 0.00 0.00 87.04

30 Nov 2010 01 Dec 2010 USD/DTCAUTREPAT-STK/$ DIV

70.423 NHHZ Local 9.839967 0.00 0.00 0.00 692.961.000000

Base 9.839967 0.00 0.00 0.00 692.96

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,180.000 NHHZ Local 10.710000 0.00 17.70 0.00 12,655.501.000000

Base 10.710000 0.00 17.70 0.00 12,655.50
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74348T102 Total

17.70 0.000.001,439.022 Local 15,173.25

Base 0.00 17.70 0.00 15,173.25

COMMON STOCK USD1.743606105 22 Oct 2010 27 Oct 2010 USD/DTC 0.04KEEFE BRUYETTE + WOODS INCPROSPERITY BANCSHARES INC

2,490.000 NHHO Local 32.425200 0.00 99.60 0.00 80,838.351.000000

Base 32.425200 0.00 99.60 0.00 80,838.35

10 Dec 2010 15 Dec 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

100.000 NHHZ Local 36.720000 0.00 1.50 0.00 3,673.501.000000

Base 36.720000 0.00 1.50 0.00 3,673.50

743606105 Total

101.10 0.000.002,590.000 Local 84,511.85

Base 0.00 101.10 0.00 84,511.85

COMMON STOCK USD.0174386T105 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)PROVIDENT FINANCIAL SERVICES

3,096.000 NHDU Local 12.570700 0.00 61.92 0.00 38,980.811.000000

Base 12.570700 0.00 61.92 0.00 38,980.81

REIT USD.174460D109 12 Nov 2010 17 Nov 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSPUBLIC STORAGE

1,700.000 NHEY Local 101.484600 0.00 34.00 0.00 172,557.821.000000

Base 101.484600 0.00 34.00 0.00 172,557.82

COMMON STOCK74733T105 06 Oct 2010 12 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.QLIK TECHNOLOGIES INC

800.000 NHHZ Local 22.693800 0.00 16.00 0.00 18,171.041.000000

Base 22.693800 0.00 16.00 0.00 18,171.04

COMMON STOCK USD.0174733V100 07 Oct 2010 13 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.QEP RESOURCES INC

1,260.000 NHDM Local 30.326300 0.00 25.20 0.00 38,236.341.000000

Base 30.326300 0.00 25.20 0.00 38,236.34
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COMMON STOCK747525103 11 Oct 2010 14 Oct 2010 USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITHQUALCOMM INC

3,700.000 NHEY Local 44.245000 0.00 74.00 0.00 163,780.501.000000

Base 44.245000 0.00 74.00 0.00 163,780.50

08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHEU Local 44.713300 0.00 6.00 0.00 13,419.991.000000

Base 44.713300 0.00 6.00 0.00 13,419.99

17 Nov 2010 22 Nov 2010 USD/DTC 0.05RIDGE CLEARING & OUTSOURCING SOLUTI

18,000.000 NHDJ Local 48.119400 0.00 900.00 0.00 867,049.201.000000

Base 48.119400 0.00 900.00 0.00 867,049.20

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

310.000 NHEU Local 49.876500 0.00 4.65 0.00 15,466.371.000000

Base 49.876500 0.00 4.65 0.00 15,466.37

747525103 Total

984.65 0.000.0022,310.000 Local 1,059,716.06

Base 0.00 984.65 0.00 1,059,716.06

COMMON STOCK NPV74835Y101 05 Oct 2010 08 Oct 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INCQUESTCOR PHARMACEUTICALS

1,430.000 NHHO Local 9.762300 0.00 42.90 0.00 14,002.991.000000

Base 9.762300 0.00 42.90 0.00 14,002.99

12 Oct 2010 15 Oct 2010 USD/DTC 0.04BNY CONVERGEX

80.000 NHHO Local 9.750000 0.00 3.20 0.00 783.201.000000

Base 9.750000 0.00 3.20 0.00 783.20

74835Y101 Total

46.10 0.000.001,510.000 Local 14,786.19

Base 0.00 46.10 0.00 14,786.19
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COMMON STOCK74838J101 28 Oct 2010 02 Nov 2010 USD/DTC 0.04STEPHENS,INC.QUIDEL CORP

4,600.000 NHHO Local 11.365500 0.00 184.00 0.00 52,465.301.000000

Base 11.365500 0.00 184.00 0.00 52,465.30

29 Oct 2010 03 Nov 2010 USD/DTC 0.04STEPHENS,INC.

3,010.000 NHHO Local 11.522800 0.00 120.40 0.00 34,804.031.000000

Base 11.522800 0.00 120.40 0.00 34,804.03

01 Nov 2010 04 Nov 2010 USD/DTC 0.03STEPHENS,INC.

4,590.000 NHHO Local 11.620300 0.00 137.70 0.00 53,474.881.000000

Base 11.620300 0.00 137.70 0.00 53,474.88

02 Nov 2010 05 Nov 2010 USD/DTC 0.03STEPHENS,INC.

1,320.000 NHHO Local 11.916800 0.00 39.60 0.00 15,769.781.000000

Base 11.916800 0.00 39.60 0.00 15,769.78

74838J101 Total

481.70 0.000.0013,520.000 Local 156,513.99

Base 0.00 481.70 0.00 156,513.99

COMMON STOCK USD.01749121109 07 Oct 2010 13 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.QWEST COMMUNICATIONS INTL

14,840.000 NHDM Local 6.378300 0.00 296.80 0.00 94,950.771.000000

Base 6.378300 0.00 296.80 0.00 94,950.77

19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

1,390.000 NHHY Local 6.905000 0.00 20.85 0.00 9,618.801.000000

Base 6.905000 0.00 20.85 0.00 9,618.80

749121109 Total

317.65 0.000.0016,230.000 Local 104,569.57

Base 0.00 317.65 0.00 104,569.57
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COMMON STOCK USD.01755111507 18 Oct 2010 21 Oct 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSRAYTHEON COMPANY

570.000 NHHY Local 46.419100 0.00 11.40 0.00 26,470.291.000000

Base 46.419100 0.00 11.40 0.00 26,470.29

COMMON STOCK75604L105 06 Oct 2010 13 Oct 2010 USD/DTC 0.021 HEEVERS &CO. INC.REALD INC

1,900.000 NHHZ Local 18.219500 0.00 38.00 0.00 34,655.051.000000

Base 18.219500 0.00 38.00 0.00 34,655.05

COMMON STOCK75606N109 06 Oct 2010 12 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.REALPAGE INC

800.000 NHHZ Local 19.408800 0.00 16.00 0.00 15,543.041.000000

Base 19.408800 0.00 16.00 0.00 15,543.04

REIT USD1.756109104 18 Oct 2010 21 Oct 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSREALTY INCOME CORP

600.000 NHHY Local 34.778300 0.00 12.00 0.00 20,878.981.000000

Base 34.778300 0.00 12.00 0.00 20,878.98

REIT USD.01758075402 07 Oct 2010 13 Oct 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCREDWOOD TRUST INC

2,426.000 NHDU Local 14.765100 0.00 12.13 0.00 35,832.261.000000

Base 14.765100 0.00 12.13 0.00 35,832.26

COMMON STOCK USD.01758750103 17 Dec 2010 22 Dec 2010 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPORREGAL BELOIT CORP

2,250.000 NHEX Local 67.641800 0.00 90.00 0.00 152,284.051.000000

Base 67.641800 0.00 90.00 0.00 152,284.05

COMMON STOCK75886F107 19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)REGENERON PHARMACEUTICALS

340.000 NHEU Local 24.721800 0.00 5.10 0.00 8,410.511.000000

Base 24.721800 0.00 5.10 0.00 8,410.51

COMMON STOCK USD5.75970E107 06 Oct 2010 12 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.RENASANT CORP

950.000 NHHZ Local 16.039500 0.00 19.00 0.00 15,256.531.000000

Base 16.039500 0.00 19.00 0.00 15,256.53
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COMMON STOCK760276105 22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.REPUBLIC AIRWAYS HOLDINGS IN

1,960.000 NHHZ Local 7.445400 0.00 29.40 0.00 14,622.381.000000

Base 7.445400 0.00 29.40 0.00 14,622.38

COMMON STOCK NPV760975102 07 Oct 2010 13 Oct 2010 USD/DTC 0.02GARDNER RICH & CORESEARCH IN MOTION

3,300.000 NHEY Local 47.686100 0.00 66.00 0.00 157,430.131.000000

Base 47.686100 0.00 66.00 0.00 157,430.13

FUND LP 104076115L998 26 Nov 2010 26 Nov 2010 USD/BOSCAPITAL CALLRESOLUTE LTD

171,906.000 NHEL Local 1.000000 0.00 0.00 0.00 171,906.001.000000

Base 1.000000 0.00 0.00 0.00 171,906.00

COMMON STOCK761713106 19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)REYNOLDS AMERICAN INC

270.000 NHHY Local 32.359500 0.00 4.05 0.00 8,741.121.000000

Base 32.359500 0.00 4.05 0.00 8,741.12

LIMITED PARTNERSHIP761996933 08 Oct 2010 08 Oct 2010 USD/BOSCAPITAL CALLRESOLUTE FUND II

257,111.000 NHEL Local 1.000000 0.00 0.00 0.00 257,111.001.000000

Base 1.000000 0.00 0.00 0.00 257,111.00

17 Dec 2010 17 Dec 2010 USD/BOSCAPITAL CALL

171,548.000 NHEL Local 1.000000 0.00 0.00 0.00 171,548.001.000000

Base 1.000000 0.00 0.00 0.00 171,548.00

761996933 Total

0.00 0.000.00428,659.000 Local 428,659.00

Base 0.00 0.00 0.00 428,659.00

COMMON STOCK768573107 04 Oct 2010 04 Oct 2010 USD/DTCASSET TRANSFER AT MARKET NON CASHRIVERBED TECHNOLOGY INC

37,602.000 NHDU Local 48.030000 0.00 0.00 0.00 1,806,024.061.000000

Base 48.030000 0.00 0.00 0.00 1,806,024.06
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COMMON STOCK NPV770196103 22 Oct 2010 27 Oct 2010 USD/DTC 0.03JONESTRADING INSTITUTIONAL SERVICESROBBINS + MYERS INC

1,940.000 NHHO Local 28.035300 0.00 58.20 0.00 54,446.681.000000

Base 28.035300 0.00 58.20 0.00 54,446.68

25 Oct 2010 28 Oct 2010 USD/DTC 0.03JONESTRADING INSTITUTIONAL SERVICES

2,040.000 NHHO Local 28.862900 0.00 61.20 0.00 58,941.521.000000

Base 28.862900 0.00 61.20 0.00 58,941.52

01 Nov 2010 04 Nov 2010 USD/DTC 0.03BAIRD  ROBERT W. & COMPANY INCORPOR

2,590.000 NHHO Local 29.044900 0.00 77.70 0.00 75,303.991.000000

Base 29.044900 0.00 77.70 0.00 75,303.99

770196103 Total

197.10 0.000.006,570.000 Local 188,692.19

Base 0.00 197.10 0.00 188,692.19

COMMON STOCK USD1.773903109 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.ROCKWELL AUTOMATION INC

1,760.000 NHDM Local 62.701400 0.00 35.20 0.00 110,389.661.000000

Base 62.701400 0.00 35.20 0.00 110,389.66

18 Nov 2010 23 Nov 2010 USD/DTC 0.04MELVIN SECURITIES

18,700.000 NHDZ Local 65.820000 0.00 748.00 0.00 1,231,582.001.000000

Base 65.820000 0.00 748.00 0.00 1,231,582.00

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

270.000 NHEU Local 72.402600 0.00 4.05 0.00 19,552.751.000000

Base 72.402600 0.00 4.05 0.00 19,552.75

773903109 Total

787.25 0.000.0020,730.000 Local 1,361,524.41

Base 0.00 787.25 0.00 1,361,524.41
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COMMON STOCK USD.01774341101 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.ROCKWELL COLLINS INC

810.000 NHDM Local 59.610500 0.00 16.20 0.00 48,300.711.000000

Base 59.610500 0.00 16.20 0.00 48,300.71

COMMON STOCK USD.01775043102 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)ROFIN SINAR TECHNOLOGIES INC

1,390.000 NHDU Local 26.249300 0.00 27.80 0.00 36,514.331.000000

Base 26.249300 0.00 27.80 0.00 36,514.33

COMMON STOCK779382100 19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)ROWAN COMPANIES INC

1,810.000 NHEU Local 31.639000 0.00 27.15 0.00 57,293.741.000000

Base 31.639000 0.00 27.15 0.00 57,293.74

COMMON STOCK USD.01783332109 04 Oct 2010 04 Oct 2010 USD/DTCASSET TRANSFER AT MARKET NON CASHRUTH S HOSPITALITY GROUP INC

37,774.000 NHEF Local 4.120000 0.00 0.00 0.00 155,628.881.000000

Base 4.120000 0.00 0.00 0.00 155,628.88

COMMON STOCK USD.0178388J106 08 Oct 2010 14 Oct 2010 USD/DTC 0.04RAYMOND JAMES AND ASSOCIATES INCSBA COMMUNICATIONS CORP CL A

341.000 NHDZ Local 40.140000 0.00 13.64 0.00 13,701.381.000000

Base 40.140000 0.00 13.64 0.00 13,701.38

08 Oct 2010 14 Oct 2010 USD/DTC 0.02LIQUIDNETINC

14,787.000 NHDZ Local 40.694200 0.00 295.74 0.00 602,040.881.000000

Base 40.694200 0.00 295.74 0.00 602,040.88

11 Oct 2010 14 Oct 2010 USD/DTC 0.02LIQUIDNETINC

26,045.000 NHDZ Local 40.869100 0.00 520.90 0.00 1,064,956.611.000000

Base 40.869100 0.00 520.90 0.00 1,064,956.61

11 Oct 2010 14 Oct 2010 USD/DTC 0.02AQUA SECURITIES LP

1,483.000 NHDZ Local 40.892700 0.00 29.66 0.00 60,673.531.000000

Base 40.892700 0.00 29.66 0.00 60,673.53
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12 Oct 2010 15 Oct 2010 USD/DTC 0.02LIQUIDNETINC

15,394.000 NHDZ Local 40.578200 0.00 307.88 0.00 624,968.691.000000

Base 40.578200 0.00 307.88 0.00 624,968.69

13 Oct 2010 18 Oct 2010 USD/DTC 0.04PIPER JAFFRAY

14,950.000 NHDZ Local 40.976600 0.00 598.00 0.00 613,198.171.000000

Base 40.976600 0.00 598.00 0.00 613,198.17

13 Oct 2010 18 Oct 2010 USD/DTC 0.04PIPER JAFFRAY

31,500.000 NHDZ Local 40.978900 0.00 1,260.00 0.00 1,292,095.351.000000

Base 40.978900 0.00 1,260.00 0.00 1,292,095.35

78388J106 Total

3,025.82 0.000.00104,500.000 Local 4,271,634.61

Base 0.00 3,025.82 0.00 4,271,634.61

COMMON STOCK USD.278442P106 29 Nov 2010 02 Dec 2010 USD/DTC 0.04GARDNER RICH & COSLM CORP

43,504.000 NHEZ Local 11.452600 0.00 1,740.16 0.00 499,974.071.000000

Base 11.452600 0.00 1,740.16 0.00 499,974.07

01 Dec 2010 06 Dec 2010 USD/DTC 0.04GARDNER RICH & CO

57,425.000 NHEZ Local 11.989000 0.00 2,297.00 0.00 690,765.331.000000

Base 11.989000 0.00 2,297.00 0.00 690,765.33

02 Dec 2010 07 Dec 2010 USD/DTC 0.04GARDNER RICH & CO

29,583.000 NHEZ Local 12.103500 0.00 1,183.32 0.00 359,241.161.000000

Base 12.103500 0.00 1,183.32 0.00 359,241.16

78442P106 Total

5,220.48 0.000.00130,512.000 Local 1,549,980.56

Base 0.00 5,220.48 0.00 1,549,980.56
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COMMON STOCK USD10.784635104 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.SPX CORP

1,500.000 NHEU Local 65.550300 0.00 30.00 0.00 98,355.451.000000

Base 65.550300 0.00 30.00 0.00 98,355.45

07 Dec 2010 10 Dec 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

350.000 NHIB Local 71.589400 0.00 3.50 0.00 25,059.791.000000

Base 71.589400 0.00 3.50 0.00 25,059.79

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

160.000 NHEU Local 71.560000 0.00 2.40 0.00 11,452.001.000000

Base 71.560000 0.00 2.40 0.00 11,452.00

784635104 Total

35.90 0.000.002,010.000 Local 134,867.24

Base 0.00 35.90 0.00 134,867.24

COMMON STOCK78486Q101 10 Dec 2010 15 Dec 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)SVB FINANCIAL GROUP

70.000 NHHZ Local 51.000000 0.00 1.05 0.00 3,571.051.000000

Base 51.000000 0.00 1.05 0.00 3,571.05

COMMON STOCK USD.178503N107 20 Oct 2010 25 Oct 2010 USD/DTC 0.03CANTOR FITZGERALD + CO.SWS GROUP INC

3,380.000 NHDY Local 6.430000 0.00 101.40 0.00 21,834.801.000000

Base 6.430000 0.00 101.40 0.00 21,834.80

REIT USD.0178573L106 16 Nov 2010 USD/DTCMERGER NON CASHSABRA HEALTH CARE REIT INC

3,589.996 NHHZ Local 24.865782 0.00 0.00 0.00 89,268.061.000000

Base 24.865782 0.00 0.00 0.00 89,268.06

16 Nov 2010 CANCEL USD/DTCMERGER NON CASH

-3,589.996 NHHZ Local 24.865782 0.00 0.00 0.00 -89,268.061.000000

Base 24.865782 0.00 0.00 0.00 -89,268.06
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16 Nov 2010 19 Nov 2010 USD/DTCMERGER NON CASH

3,589.996 NHHZ Local 24.865782 0.00 0.00 0.00 89,268.061.000000

Base 24.865782 0.00 0.00 0.00 89,268.06

78573L106 Total

0.00 0.000.003,589.996 Local 89,268.06

Base 0.00 0.00 0.00 89,268.06

COMMON STOCK USD.1790849103 19 Nov 2010 27 Dec 2010 USD/DTC38 EXCHANGE OFFERST JUDE MEDICAL INC

3,229.200 NHEF Local 38.925000 0.00 0.00 0.00 125,696.611.000000

Base 38.925000 0.00 0.00 0.00 125,696.61

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

380.000 NHEU Local 42.490000 0.00 5.70 0.00 16,151.901.000000

Base 42.490000 0.00 5.70 0.00 16,151.90

790849103 Total

5.70 0.000.003,609.200 Local 141,848.51

Base 0.00 5.70 0.00 141,848.51

COMMON STOCK79466L302 07 Oct 2010 13 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.SALESFORCE.COM INC

387.000 NHDM Local 104.010300 0.00 7.74 0.00 40,259.731.000000

Base 104.010300 0.00 7.74 0.00 40,259.73

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

78.000 NHEU Local 135.810000 0.00 1.17 0.00 10,594.351.000000

Base 135.810000 0.00 1.17 0.00 10,594.35

79466L302 Total

8.91 0.000.00465.000 Local 50,854.08

Base 0.00 8.91 0.00 50,854.08
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COMMON STOCK795435106 04 Oct 2010 07 Oct 2010 USD/DTC 0.02INSTINETSALIX PHARMACEUTICALS LTD

1,180.000 NHHO Local 37.894700 0.00 23.60 0.00 44,739.351.000000

Base 37.894700 0.00 23.60 0.00 44,739.35

09 Nov 2010 15 Nov 2010 USD/DTC 0.02INSTINET

1,750.000 NHHO Local 38.895800 0.00 35.00 0.00 68,102.651.000000

Base 38.895800 0.00 35.00 0.00 68,102.65

10 Nov 2010 16 Nov 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INC

4,850.000 NHHO Local 39.202400 0.00 145.50 0.00 190,277.141.000000

Base 39.202400 0.00 145.50 0.00 190,277.14

28 Dec 2010 31 Dec 2010 USD/DTC 0.04ISLAND TRADER SECURITIES INC

3,169.000 NHIB Local 47.993600 0.00 126.76 0.00 152,218.481.000000

Base 47.993600 0.00 126.76 0.00 152,218.48

795435106 Total

330.86 0.000.0010,949.000 Local 455,337.62

Base 0.00 330.86 0.00 455,337.62

GDR80585Y100 06 Dec 2010 USD/EURCUSIP CHANGE NON CASHSBERBANK UNSPON GDR REG S

5,156.000 NHHJ Local 303.311993 0.00 0.00 0.00 1,563,876.641.000000

Base 303.311993 0.00 0.00 0.00 1,563,876.64

06 Dec 2010 CANCEL USD/EURCUSIP CHANGE NON CASH

-5,156.000 NHHJ Local 303.311993 0.00 0.00 0.00 -1,563,876.641.000000

Base 303.311993 0.00 0.00 0.00 -1,563,876.64

09 Dec 2010 17 Dec 2010 USD/EUR8 CUSIP CHANGE NON CASH

5,156.000 NHHJ Local 303.311993 0.00 0.00 0.00 1,563,876.641.000000

Base 303.311993 0.00 0.00 0.00 1,563,876.64
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80585Y100 Total

0.00 0.000.005,156.000 Local 1,563,876.64

Base 0.00 0.00 0.00 1,563,876.64

COMMON STOCK NPV806037107 07 Oct 2010 13 Oct 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCSCANSOURCE INC

1,292.000 NHDU Local 28.301000 0.00 6.46 0.00 36,571.351.000000

Base 28.301000 0.00 6.46 0.00 36,571.35

COMMON STOCK USD1.806882106 09 Nov 2010 15 Nov 2010 USD/DTC 0.03CREDIT SUISSE SECURITIES (USA) LLCSCHNITZER STEEL INDS INC A

750.000 NHHO Local 52.874500 0.00 22.50 0.00 39,678.381.000000

Base 52.874500 0.00 22.50 0.00 39,678.38

COMMON STOCK USD.01808513105 19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)SCHWAB (CHARLES) CORP

570.000 NHEU Local 15.103500 0.00 8.55 0.00 8,617.551.000000

Base 15.103500 0.00 8.55 0.00 8,617.55

COMMON STOCK USD.01811065101 13 Oct 2010 18 Oct 2010 USD/DTC 0.04JMP SECURITIESSCRIPPS NETWORKS INTER CL A

4,993.000 NHDZ Local 48.473400 0.00 199.72 0.00 242,227.411.000000

Base 48.473400 0.00 199.72 0.00 242,227.41

13 Oct 2010 18 Oct 2010 USD/DTC 0.02LIQUIDNETINC

4,284.000 NHDZ Local 48.126800 0.00 85.68 0.00 206,260.891.000000

Base 48.126800 0.00 85.68 0.00 206,260.89

14 Oct 2010 19 Oct 2010 USD/DTC 0.04JMP SECURITIES

9,708.000 NHDZ Local 48.174700 0.00 388.32 0.00 468,068.311.000000

Base 48.174700 0.00 388.32 0.00 468,068.31

15 Oct 2010 20 Oct 2010 USD/DTC 0.04JMP SECURITIES

10,139.000 NHDZ Local 48.142200 0.00 405.56 0.00 488,519.331.000000

Base 48.142200 0.00 405.56 0.00 488,519.33
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18 Oct 2010 21 Oct 2010 USD/DTC 0.04JMP SECURITIES

6,338.000 NHDZ Local 48.161100 0.00 253.52 0.00 305,498.571.000000

Base 48.161100 0.00 253.52 0.00 305,498.57

18 Oct 2010 21 Oct 2010 USD/DTC 0.02LIQUIDNETINC

1,065.000 NHDZ Local 47.985000 0.00 21.30 0.00 51,125.331.000000

Base 47.985000 0.00 21.30 0.00 51,125.33

19 Oct 2010 22 Oct 2010 USD/DTC 0.04JMP SECURITIES

12,674.000 NHDZ Local 47.457000 0.00 506.96 0.00 601,976.981.000000

Base 47.457000 0.00 506.96 0.00 601,976.98

20 Oct 2010 25 Oct 2010 USD/DTC 0.04JMP SECURITIES

6,187.000 NHDZ Local 48.441900 0.00 247.48 0.00 299,957.521.000000

Base 48.441900 0.00 247.48 0.00 299,957.52

21 Oct 2010 26 Oct 2010 USD/DTC 0.04JMP SECURITIES

6,400.000 NHDZ Local 48.333300 0.00 256.00 0.00 309,589.121.000000

Base 48.333300 0.00 256.00 0.00 309,589.12

21 Oct 2010 26 Oct 2010 USD/DTC 0.02LIQUIDNETINC

7,620.000 NHDZ Local 48.473300 0.00 152.40 0.00 369,518.951.000000

Base 48.473300 0.00 152.40 0.00 369,518.95

22 Oct 2010 27 Oct 2010 USD/DTC 0.04JMP SECURITIES

5,145.000 NHDZ Local 48.223800 0.00 205.80 0.00 248,317.251.000000

Base 48.223800 0.00 205.80 0.00 248,317.25

25 Oct 2010 28 Oct 2010 USD/DTC 0.04JMP SECURITIES

6,289.000 NHDZ Local 48.469500 0.00 251.56 0.00 305,076.251.000000

Base 48.469500 0.00 251.56 0.00 305,076.25

26 Oct 2010 29 Oct 2010 USD/DTC 0.04JMP SECURITIES

9,058.000 NHDZ Local 49.299400 0.00 362.32 0.00 446,916.291.000000

Base 49.299400 0.00 362.32 0.00 446,916.29
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811065101 Total

3,336.62 0.000.0089,900.000 Local 4,343,052.20

Base 0.00 3,336.62 0.00 4,343,052.20

COMMON STOCK81619Q105 05 Nov 2010 10 Nov 2010 USD/DTC 0.03PULSE TRADING LLCSELECT MEDICAL HOLDINGS CORP

56,940.000 NHDY Local 6.270300 0.00 1,708.20 0.00 358,739.081.000000

Base 6.270300 0.00 1,708.20 0.00 358,739.08

08 Nov 2010 12 Nov 2010 USD/DTC 0.03PULSE TRADING LLC

12,430.000 NHDY Local 6.290000 0.00 372.90 0.00 78,557.601.000000

Base 6.290000 0.00 372.90 0.00 78,557.60

09 Nov 2010 15 Nov 2010 USD/DTC 0.03PULSE TRADING LLC

28,500.000 NHDY Local 6.287600 0.00 855.00 0.00 180,051.601.000000

Base 6.287600 0.00 855.00 0.00 180,051.60

81619Q105 Total

2,936.10 0.000.0097,870.000 Local 617,348.28

Base 0.00 2,936.10 0.00 617,348.28

COMMON STOCK USD.01816850101 07 Oct 2010 13 Oct 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCSEMTECH CORP

1,691.000 NHDU Local 20.496500 0.00 8.46 0.00 34,668.041.000000

Base 20.496500 0.00 8.46 0.00 34,668.04

15 Oct 2010 20 Oct 2010 USD/DTC 0.03BLAYLOCK + CO INC

3,423.000 NHIB Local 20.725300 0.00 102.69 0.00 71,045.391.000000

Base 20.725300 0.00 102.69 0.00 71,045.39

18 Oct 2010 21 Oct 2010 USD/DTC 0.05BNY CONVERGEX LJR

3,753.000 NHIB Local 20.768500 0.00 187.65 0.00 78,131.831.000000

Base 20.768500 0.00 187.65 0.00 78,131.83
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19 Oct 2010 22 Oct 2010 USD/DTC 0.05BNY CONVERGEX LJR

4,450.000 NHIB Local 20.421800 0.00 222.50 0.00 91,099.511.000000

Base 20.421800 0.00 222.50 0.00 91,099.51

26 Oct 2010 29 Oct 2010 USD/DTC 0.02ABEL NOSER CORPORATION

5,569.000 NHIB Local 20.781700 0.00 111.38 0.00 115,844.671.000000

Base 20.781700 0.00 111.38 0.00 115,844.67

08 Nov 2010 12 Nov 2010 USD/DTC 0.05BNY CONVERGEX LJR

4,953.000 NHIB Local 22.958400 0.00 247.65 0.00 113,960.611.000000

Base 22.958400 0.00 247.65 0.00 113,960.61

09 Nov 2010 15 Nov 2010 USD/DTC 0.05BNY CONVERGEX LJR

4,876.000 NHIB Local 23.131500 0.00 243.80 0.00 113,032.991.000000

Base 23.131500 0.00 243.80 0.00 113,032.99

816850101 Total

1,124.13 0.000.0028,715.000 Local 617,783.04

Base 0.00 1,124.13 0.00 617,783.04

COMMON STOCK NPV816851109 19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)SEMPRA ENERGY

200.000 NHHY Local 50.435600 0.00 3.00 0.00 10,090.121.000000

Base 50.435600 0.00 3.00 0.00 10,090.12

COMMON STOCK USD.01824543102 28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)SHILOH INDUSTRIES INC

300.000 NHHZ Local 10.530000 0.00 6.00 0.00 3,165.001.000000

Base 10.530000 0.00 6.00 0.00 3,165.00

ADR826197501 07 Oct 2010 13 Oct 2010 USD/DTC 0.02GARDNER RICH & COSIEMENS AG SPONS ADR

1,500.000 NHEY Local 106.632300 0.00 30.00 0.00 159,978.451.000000

Base 106.632300 0.00 30.00 0.00 159,978.45
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COMMON STOCK USD.0182669G104 11 Oct 2010 14 Oct 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCSIGNATURE BANK

447.000 NHIB Local 38.539400 0.00 4.47 0.00 17,231.581.000000

Base 38.539400 0.00 4.47 0.00 17,231.58

11 Oct 2010 14 Oct 2010 USD/DTC 0.02LIQUIDNETINC

1,970.000 NHIB Local 38.515000 0.00 39.40 0.00 75,913.951.000000

Base 38.515000 0.00 39.40 0.00 75,913.95

12 Oct 2010 15 Oct 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,560.000 NHIB Local 38.725300 0.00 15.60 0.00 60,427.071.000000

Base 38.725300 0.00 15.60 0.00 60,427.07

01 Nov 2010 04 Nov 2010 USD/DTC 0.03WILLIAMS CAPITAL GROUP LP (THE)

2,656.000 NHIB Local 41.784300 0.00 79.68 0.00 111,058.781.000000

Base 41.784300 0.00 79.68 0.00 111,058.78

82669G104 Total

139.15 0.000.006,633.000 Local 264,631.38

Base 0.00 139.15 0.00 264,631.38

COMMON STOCK826919102 26 Oct 2010 29 Oct 2010 USD/DTC 0.04OPPENHEIMER + CO. INC.SILICON LABORATORIES INC

9,244.000 NHDZ Local 39.153700 0.00 369.76 0.00 362,306.561.000000

Base 39.153700 0.00 369.76 0.00 362,306.56

26 Oct 2010 29 Oct 2010 USD/DTC 0.02LIQUIDNETINC

5,916.000 NHDZ Local 38.709400 0.00 118.32 0.00 229,123.131.000000

Base 38.709400 0.00 118.32 0.00 229,123.13

27 Oct 2010 01 Nov 2010 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

31,500.000 NHDZ Local 39.619900 0.00 1,260.00 0.00 1,249,286.851.000000

Base 39.619900 0.00 1,260.00 0.00 1,249,286.85
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27 Oct 2010 01 Nov 2010 USD/DTC 0.02LIQUIDNETINC

10,400.000 NHDZ Local 40.147400 0.00 208.00 0.00 417,740.961.000000

Base 40.147400 0.00 208.00 0.00 417,740.96

28 Oct 2010 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

9,856.000 NHDZ Local 39.386600 0.00 394.24 0.00 388,588.571.000000

Base 39.386600 0.00 394.24 0.00 388,588.57

28 Oct 2010 CANCEL USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

-9,856.000 NHDZ Local 39.386600 0.00 -394.24 0.00 -388,588.571.000000

Base 39.386600 0.00 -394.24 0.00 -388,588.57

28 Oct 2010 USD/DTC 0.02LIQUIDNETINC

1,412.000 NHDZ Local 39.355000 0.00 28.24 0.00 55,597.501.000000

Base 39.355000 0.00 28.24 0.00 55,597.50

28 Oct 2010 CANCEL USD/DTC 0.02LIQUIDNETINC

-1,412.000 NHDZ Local 39.355000 0.00 -28.24 0.00 -55,597.501.000000

Base 39.355000 0.00 -28.24 0.00 -55,597.50

28 Oct 2010 02 Nov 2010 USD/DTC 0.02LIQUIDNETINC

700.000 NHDZ Local 39.355000 0.00 14.00 0.00 27,562.501.000000

Base 39.355000 0.00 14.00 0.00 27,562.50

28 Oct 2010 02 Nov 2010 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

9,300.000 NHDZ Local 39.386600 0.00 372.00 0.00 366,667.381.000000

Base 39.386600 0.00 372.00 0.00 366,667.38

29 Oct 2010 03 Nov 2010 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

17,640.000 NHDZ Local 39.931400 0.00 705.60 0.00 705,095.501.000000

Base 39.931400 0.00 705.60 0.00 705,095.50

01 Nov 2010 04 Nov 2010 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

7,767.000 NHDZ Local 39.929800 0.00 310.68 0.00 310,445.441.000000

Base 39.929800 0.00 310.68 0.00 310,445.44
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02 Nov 2010 05 Nov 2010 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

5,633.000 NHDZ Local 40.552700 0.00 225.32 0.00 228,658.681.000000

Base 40.552700 0.00 225.32 0.00 228,658.68

19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

200.000 NHEU Local 42.285000 0.00 3.00 0.00 8,460.001.000000

Base 42.285000 0.00 3.00 0.00 8,460.00

22 Dec 2010 28 Dec 2010 USD/DTC 0.04CITIGROUPGLOBAL MARKETS INC

8,524.000 NHDZ Local 46.764600 0.00 340.96 0.00 398,962.411.000000

Base 46.764600 0.00 340.96 0.00 398,962.41

23 Dec 2010 29 Dec 2010 USD/DTC 0.04CITIGROUPGLOBAL MARKETS INC

11,070.000 NHDZ Local 46.468300 0.00 442.80 0.00 514,846.881.000000

Base 46.468300 0.00 442.80 0.00 514,846.88

27 Dec 2010 30 Dec 2010 USD/DTC 0.04CITIGROUPGLOBAL MARKETS INC

8,516.000 NHDZ Local 46.406200 0.00 340.64 0.00 395,535.841.000000

Base 46.406200 0.00 340.64 0.00 395,535.84

28 Dec 2010 31 Dec 2010 USD/DTC 0.02LIQUIDNETINC

6,292.000 NHDZ Local 46.326900 0.00 125.84 0.00 291,614.691.000000

Base 46.326900 0.00 125.84 0.00 291,614.69

28 Dec 2010 31 Dec 2010 USD/DTC 0.04CITIGROUPGLOBAL MARKETS INC

10,698.000 NHDZ Local 46.206900 0.00 427.92 0.00 494,749.341.000000

Base 46.206900 0.00 427.92 0.00 494,749.34

826919102 Total

5,264.84 0.000.00143,400.000 Local 6,001,056.16

Base 0.00 5,264.84 0.00 6,001,056.16
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COMMON STOCK USD.01827048109 10 Dec 2010 15 Dec 2010 USD/DTC 0.03CREDIT SUISSE SECURITIES (USA) LLCSILGAN HOLDINGS INC

1,130.000 NHHO Local 34.684100 0.00 33.90 0.00 39,226.931.000000

Base 34.684100 0.00 33.90 0.00 39,226.93

COMMON STOCK USD.0182966C103 07 Oct 2010 13 Oct 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCSIRONA DENTAL SYSTEMS INC

978.000 NHDU Local 36.018300 0.00 4.89 0.00 35,230.791.000000

Base 36.018300 0.00 4.89 0.00 35,230.79

COMMON STOCK830566105 28 Oct 2010 02 Nov 2010 USD/DTC 0.03GARDNER RICH & COSKECHERS USA INC CL A

13,250.000 NHDX Local 19.544100 0.00 397.50 0.00 259,356.831.000000

Base 19.544100 0.00 397.50 0.00 259,356.83

COMMON STOCK USD.2583088M102 07 Oct 2010 13 Oct 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCSKYWORKS SOLUTIONS INC

2,135.000 NHDU Local 20.209600 0.00 10.68 0.00 43,158.181.000000

Base 20.209600 0.00 10.68 0.00 43,158.18

COMMON STOCK USD1.831865209 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)SMITH (A.O.) CORP

678.000 NHDU Local 59.201100 0.00 13.56 0.00 40,151.911.000000

Base 59.201100 0.00 13.56 0.00 40,151.91

19 Oct 2010 22 Oct 2010 USD/DTC 0.02LIQUIDNETINC

698.000 NHDU Local 56.247400 0.00 12.22 0.00 39,272.911.000000

Base 56.247400 0.00 12.22 0.00 39,272.91

19 Oct 2010 22 Oct 2010 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

5,312.000 NHDU Local 56.328800 0.00 26.56 0.00 299,245.151.000000

Base 56.328800 0.00 26.56 0.00 299,245.15

831865209 Total

52.34 0.000.006,688.000 Local 378,669.97

Base 0.00 52.34 0.00 378,669.97
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COMMON STOCK USD1.833034101 07 Oct 2010 13 Oct 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCSNAP ON INC

844.000 NHDU Local 47.192900 0.00 4.22 0.00 39,835.031.000000

Base 47.192900 0.00 4.22 0.00 39,835.03

01 Nov 2010 04 Nov 2010 USD/DTC 0.02ABEL NOSER CORPORATION

2,916.000 NHIB Local 51.332600 0.00 58.32 0.00 149,744.181.000000

Base 51.332600 0.00 58.32 0.00 149,744.18

833034101 Total

62.54 0.000.003,760.000 Local 189,579.21

Base 0.00 62.54 0.00 189,579.21

COMMON STOCK833551104 05 Oct 2010 08 Oct 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLCSNYDERS LANCE INC

6,470.000 NHHO Local 22.655900 0.00 258.80 0.00 146,842.471.000000

Base 22.655900 0.00 258.80 0.00 146,842.47

06 Oct 2010 12 Oct 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

3,350.000 NHHO Local 23.386800 0.00 134.00 0.00 78,479.781.000000

Base 23.386800 0.00 134.00 0.00 78,479.78

21 Oct 2010 26 Oct 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

3,340.000 NHHO Local 22.251300 0.00 133.60 0.00 74,452.941.000000

Base 22.251300 0.00 133.60 0.00 74,452.94

22 Oct 2010 27 Oct 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

1,340.000 NHHO Local 22.418300 0.00 53.60 0.00 30,094.121.000000

Base 22.418300 0.00 53.60 0.00 30,094.12

27 Oct 2010 01 Nov 2010 USD/DTC 0.03CANTOR FITZGERALD + CO.

2,470.000 NHHO Local 21.937100 0.00 74.10 0.00 54,258.741.000000

Base 21.937100 0.00 74.10 0.00 54,258.74
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03 Nov 2010 08 Nov 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

3,390.000 NHHO Local 23.040900 0.00 135.60 0.00 78,244.251.000000

Base 23.040900 0.00 135.60 0.00 78,244.25

30 Nov 2010 03 Dec 2010 USD/DTC 0.03JEFFERIES+ COMPANY INC

4,450.000 NHHO Local 23.500000 0.00 133.50 0.00 104,708.501.000000

Base 23.500000 0.00 133.50 0.00 104,708.50

08 Dec 2010 13 Dec 2010 USD/DTC 0.03MERRILL LYNCH PIERCE FENNER + SMITH

1,700.000 NHHO Local 21.005900 0.00 51.00 0.00 35,761.031.000000

Base 21.005900 0.00 51.00 0.00 35,761.03

10 Dec 2010 16 Dec 2010 USD/DTC 0.031 MERRILL LYNCH PIERCE FENNER + SMITH

110.000 NHHO Local 21.099600 0.00 3.30 0.00 2,324.261.000000

Base 21.099600 0.00 3.30 0.00 2,324.26

833551104 Total

977.50 0.000.0026,620.000 Local 605,166.09

Base 0.00 977.50 0.00 605,166.09

COMMON STOCK USD.0183413U100 04 Oct 2010 12 Oct 2010 USD/DTCAUTREPAT-STK/$ DIVSOLAR CAPITAL LTD

38.532 NHHZ Local 21.519775 0.00 0.00 0.00 829.201.000000

Base 21.519775 0.00 0.00 0.00 829.20

COMMON STOCK USD.0183421A104 22 Dec 2010 28 Dec 2010 USD/DTC 0.03JEFFERIES+ COMPANY INCSOLERA HOLDINGS INC

7,137.000 NHDZ Local 52.278500 0.00 214.11 0.00 373,325.761.000000

Base 52.278500 0.00 214.11 0.00 373,325.76

22 Dec 2010 28 Dec 2010 USD/DTC 0.02LIQUIDNETINC

2,238.000 NHDZ Local 52.330000 0.00 44.76 0.00 117,159.301.000000

Base 52.330000 0.00 44.76 0.00 117,159.30
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23 Dec 2010 29 Dec 2010 USD/DTC 0.03JEFFERIES+ COMPANY INC

15,025.000 NHDZ Local 52.480400 0.00 450.75 0.00 788,968.761.000000

Base 52.480400 0.00 450.75 0.00 788,968.76

83421A104 Total

709.62 0.000.0024,400.000 Local 1,279,453.82

Base 0.00 709.62 0.00 1,279,453.82

COMMON STOCK NPV835460106 11 Oct 2010 12 Oct 2010 USD/DTCMERGERSONIC SOLUTIONS

2,318.140 NHHZ Local 11.260001 0.00 0.00 0.00 26,102.261.000000

Base 11.260001 0.00 0.00 0.00 26,102.26

COMMON STOCK USD5.842587107 19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)SOUTHERN CO

320.000 NHHY Local 37.896900 0.00 4.80 0.00 12,131.811.000000

Base 37.896900 0.00 4.80 0.00 12,131.81

COMMON STOCK USD1.844030106 07 Oct 2010 13 Oct 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCSOUTHERN UNION CO

1,447.000 NHDU Local 24.550000 0.00 7.24 0.00 35,531.091.000000

Base 24.550000 0.00 7.24 0.00 35,531.09

COMMON STOCK USD.01845467109 07 Oct 2010 13 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.SOUTHWESTERN ENERGY CO

990.000 NHDM Local 33.424000 0.00 19.80 0.00 33,109.561.000000

Base 33.424000 0.00 19.80 0.00 33,109.56

COMMON STOCK847560109 18 Oct 2010 21 Oct 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSSPECTRA ENERGY CORP

1,100.000 NHHY Local 23.700900 0.00 22.00 0.00 26,092.991.000000

Base 23.700900 0.00 22.00 0.00 26,092.99

COMMON STOCK USD2.852061100 19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)SPRINT NEXTEL CORP

2,370.000 NHHY Local 3.970100 0.00 35.55 0.00 9,444.691.000000

Base 3.970100 0.00 35.55 0.00 9,444.69
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COMMON STOCK NPV852891100 02 Nov 2010 05 Nov 2010 USD/DTC 0.03WILLIAMS CAPITAL GROUP LP (THE)STANCORP FINANCIAL GROUP

1,750.000 NHDX Local 42.775100 0.00 52.50 0.00 74,908.931.000000

Base 42.775100 0.00 52.50 0.00 74,908.93

19 Nov 2010 24 Nov 2010 USD/DTC 0.03JEFFERIES+ COMPANY INC

2,350.000 NHHO Local 42.780400 0.00 70.50 0.00 100,604.441.000000

Base 42.780400 0.00 70.50 0.00 100,604.44

22 Nov 2010 26 Nov 2010 USD/DTC 0.03CANTOR FITZGERALD + CO.

1,130.000 NHHO Local 42.500000 0.00 33.90 0.00 48,058.901.000000

Base 42.500000 0.00 33.90 0.00 48,058.90

22 Nov 2010 26 Nov 2010 USD/DTC 0.03JEFFERIES+ COMPANY INC

5,840.000 NHHO Local 42.518100 0.00 175.20 0.00 248,480.901.000000

Base 42.518100 0.00 175.20 0.00 248,480.90

23 Nov 2010 29 Nov 2010 USD/DTC 0.03JEFFERIES+ COMPANY INC

2,020.000 NHHO Local 42.121100 0.00 60.60 0.00 85,145.221.000000

Base 42.121100 0.00 60.60 0.00 85,145.22

13 Dec 2010 16 Dec 2010 USD/DTC 0.03KEEFE BRUYETTE + WOODS INC

2,590.000 NHHO Local 45.586500 0.00 77.70 0.00 118,146.741.000000

Base 45.586500 0.00 77.70 0.00 118,146.74

852891100 Total

470.40 0.000.0015,680.000 Local 675,345.13

Base 0.00 470.40 0.00 675,345.13

COMMON STOCK USD.1853626109 07 Oct 2010 13 Oct 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCSTANDARD MICROSYSTEMS CORP

1,875.000 NHDU Local 23.140000 0.00 9.38 0.00 43,396.881.000000

Base 23.140000 0.00 9.38 0.00 43,396.88
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COMMON STOCK855030102 19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)STAPLES INC

410.000 NHEU Local 21.246600 0.00 6.15 0.00 8,717.261.000000

Base 21.246600 0.00 6.15 0.00 8,717.26

COMMON STOCK USD.0185590A401 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.STARWOOD HOTELS + RESORTS

1,030.000 NHDM Local 55.012800 0.00 20.60 0.00 56,683.781.000000

Base 55.012800 0.00 20.60 0.00 56,683.78

COMMON STOCK USD1.857477103 18 Oct 2010 21 Oct 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSSTATE STREET CORP

330.000 NHHY Local 40.888200 0.00 6.60 0.00 13,499.711.000000

Base 40.888200 0.00 6.60 0.00 13,499.71

COMMON STOCK USD1.860372101 07 Oct 2010 13 Oct 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCSTEWART INFORMATION SERVICES

3,628.000 NHDU Local 11.472000 0.00 18.14 0.00 41,638.561.000000

Base 11.472000 0.00 18.14 0.00 41,638.56

COMMON STOCK USD.15860630102 07 Oct 2010 13 Oct 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCSTIFEL FINANCIAL CORP

961.000 NHDU Local 47.032300 0.00 4.81 0.00 45,202.851.000000

Base 47.032300 0.00 4.81 0.00 45,202.85

15 Nov 2010 18 Nov 2010 USD/DTC 0.04SANDLER ONEILL + PART LP

2,231.000 NHEX Local 53.372400 0.00 89.24 0.00 119,163.061.000000

Base 53.372400 0.00 89.24 0.00 119,163.06

07 Dec 2010 10 Dec 2010 USD/DTC 0.05BNY CONVERGEX LJR

4,924.000 NHIB Local 58.343100 0.00 246.20 0.00 287,527.621.000000

Base 58.343100 0.00 246.20 0.00 287,527.62

860630102 Total

340.25 0.000.008,116.000 Local 451,893.53

Base 0.00 340.25 0.00 451,893.53
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COMMON STOCK USD.01863236105 07 Oct 2010 13 Oct 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCSTRAYER EDUCATION INC

240.000 NHDU Local 167.079200 0.00 1.20 0.00 40,100.211.000000

Base 167.079200 0.00 1.20 0.00 40,100.21

COMMON STOCK USD.1863667101 07 Oct 2010 13 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.STRYKER CORP

3,580.000 NHDM Local 49.511500 0.00 71.60 0.00 177,322.771.000000

Base 49.511500 0.00 71.60 0.00 177,322.77

12 Nov 2010 17 Nov 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

3,400.000 NHEY Local 51.566900 0.00 68.00 0.00 175,395.461.000000

Base 51.566900 0.00 68.00 0.00 175,395.46

863667101 Total

139.60 0.000.006,980.000 Local 352,718.23

Base 0.00 139.60 0.00 352,718.23

COMMON STOCK86677E100 16 Nov 2010 OPEN USD/DTC84 AUTREPAT-DISTRIBUTIONSUN HEALTHCARE GROUP INC

3,589.999 NHHZ Local 12.000000 0.00 0.00 0.00 43,079.991.000000

Base 12.000000 0.00 0.00 0.00 43,079.99

EQUITY FUND VII A86699F960 15 Oct 2010 15 Oct 2010 USD/BOSCAPITAL CALLSUMMIT PARTNERS PRIVAT

607,500.000 NHEL Local 1.000000 0.00 0.00 0.00 607,500.001.000000

Base 1.000000 0.00 0.00 0.00 607,500.00

14 Dec 2010 14 Dec 2010 USD/BOSCAPITAL CALL

1,215,000.000 NHEL Local 1.000000 0.00 0.00 0.00 1,215,000.001.000000

Base 1.000000 0.00 0.00 0.00 1,215,000.00

86699F960 Total

0.00 0.000.001,822,500.000 Local 1,822,500.00

Base 0.00 0.00 0.00 1,822,500.00
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COMMON STOCK USD1.86764P109 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.SUNOCO INC

360.000 NHDM Local 40.164400 0.00 5.40 0.00 14,464.581.000000

Base 40.164400 0.00 5.40 0.00 14,464.58

16 Dec 2010 21 Dec 2010 USD/DTC 0.02MR BEAL &COMPANY

5,000.000 NHEY Local 38.812600 0.00 100.00 0.00 194,163.001.000000

Base 38.812600 0.00 100.00 0.00 194,163.00

86764P109 Total

105.40 0.000.005,360.000 Local 208,627.58

Base 0.00 105.40 0.00 208,627.58

REIT USD.01867892101 22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.SUNSTONE HOTEL INVESTORS INC

2,690.000 NHHZ Local 10.239600 0.00 40.35 0.00 27,584.871.000000

Base 10.239600 0.00 40.35 0.00 27,584.87

COMMON STOCK USD1.867914103 18 Oct 2010 21 Oct 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSSUNTRUST BANKS INC

1,060.000 NHHY Local 24.745100 0.00 21.20 0.00 26,251.011.000000

Base 24.745100 0.00 21.20 0.00 26,251.01

COMMON STOCK868157108 07 Oct 2010 13 Oct 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCSUPERIOR ENERGY SERVICES INC

1,772.000 NHDU Local 26.046300 0.00 8.86 0.00 46,162.901.000000

Base 26.046300 0.00 8.86 0.00 46,162.90

22 Oct 2010 27 Oct 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

6,690.000 NHHO Local 27.119800 0.00 267.60 0.00 181,699.061.000000

Base 27.119800 0.00 267.60 0.00 181,699.06

25 Oct 2010 28 Oct 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

5,270.000 NHHO Local 27.391300 0.00 210.80 0.00 144,562.951.000000

Base 27.391300 0.00 210.80 0.00 144,562.95
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28 Oct 2010 02 Nov 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

4,860.000 NHHO Local 27.854200 0.00 194.40 0.00 135,565.811.000000

Base 27.854200 0.00 194.40 0.00 135,565.81

02 Nov 2010 05 Nov 2010 USD/DTC 0.02ABEL NOSER CORPORATION

11,913.000 NHIB Local 27.650400 0.00 238.26 0.00 329,637.481.000000

Base 27.650400 0.00 238.26 0.00 329,637.48

03 Nov 2010 08 Nov 2010 USD/DTC 0.05BNY CONVERGEX LJR

857.000 NHIB Local 27.518000 0.00 42.85 0.00 23,625.781.000000

Base 27.518000 0.00 42.85 0.00 23,625.78

04 Nov 2010 09 Nov 2010 USD/DTC 0.05BNY CONVERGEX LJR

9,041.000 NHIB Local 28.005600 0.00 452.05 0.00 253,650.681.000000

Base 28.005600 0.00 452.05 0.00 253,650.68

10 Nov 2010 16 Nov 2010 USD/DTC 0.03HEEVERS &CO. INC.

1,720.000 NHHO Local 29.172100 0.00 51.60 0.00 50,227.611.000000

Base 29.172100 0.00 51.60 0.00 50,227.61

19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

800.000 NHEU Local 30.781300 0.00 12.00 0.00 24,637.041.000000

Base 30.781300 0.00 12.00 0.00 24,637.04

20 Dec 2010 23 Dec 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

4,430.000 NHHO Local 34.005800 0.00 177.20 0.00 150,822.891.000000

Base 34.005800 0.00 177.20 0.00 150,822.89

868157108 Total

1,655.62 0.000.0047,353.000 Local 1,340,592.20

Base 0.00 1,655.62 0.00 1,340,592.20
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COMMON STOCK USD.05868873100 11 Nov 2010 16 Nov 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INCSURMODICS INC

4,049.000 NHDY Local 9.289100 0.00 121.47 0.00 37,733.041.000000

Base 9.289100 0.00 121.47 0.00 37,733.04

COMMON STOCK USD2.869099101 10 Dec 2010 15 Dec 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)SUSQUEHANNA BANCSHARES INC

400.000 NHHZ Local 8.640000 0.00 6.00 0.00 3,462.001.000000

Base 8.640000 0.00 6.00 0.00 3,462.00

COMMON STOCK USD.01870738101 07 Oct 2010 13 Oct 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCSWIFT ENERGY CO

1,176.000 NHDU Local 30.557400 0.00 5.88 0.00 35,941.381.000000

Base 30.557400 0.00 5.88 0.00 35,941.38

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

550.000 NHHZ Local 40.459000 0.00 8.25 0.00 22,260.701.000000

Base 40.459000 0.00 8.25 0.00 22,260.70

870738101 Total

14.13 0.000.001,726.000 Local 58,202.08

Base 0.00 14.13 0.00 58,202.08

COMMON STOCK USD.01871237103 16 Nov 2010 19 Nov 2010 USD/DTC 0.03PULSE TRADING LLCSYKES ENTERPRISES INC

700.000 NHDY Local 17.723700 0.00 21.00 0.00 12,427.591.000000

Base 17.723700 0.00 21.00 0.00 12,427.59

16 Nov 2010 19 Nov 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INC

12,010.000 NHDY Local 17.334100 0.00 360.30 0.00 208,542.841.000000

Base 17.334100 0.00 360.30 0.00 208,542.84

871237103 Total

381.30 0.000.0012,710.000 Local 220,970.43

Base 0.00 381.30 0.00 220,970.43
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COMMON STOCK USD.01871503108 18 Oct 2010 21 Oct 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSSYMANTEC CORP

1,640.000 NHHY Local 15.616200 0.00 32.80 0.00 25,643.371.000000

Base 15.616200 0.00 32.80 0.00 25,643.37

COMMON STOCK87157D109 29 Nov 2010 02 Dec 2010 USD/DTC 0.03NATIONAL FINANCIAL SERVICES CORP.SYNAPTICS INC

2,850.000 NHDX Local 28.044400 0.00 85.50 0.00 80,012.041.000000

Base 28.044400 0.00 85.50 0.00 80,012.04

30 Nov 2010 03 Dec 2010 USD/DTC 0.03MR BEAL &COMPANY

4,300.000 NHDX Local 28.171900 0.00 129.00 0.00 121,268.171.000000

Base 28.171900 0.00 129.00 0.00 121,268.17

06 Dec 2010 09 Dec 2010 USD/DTC 0.01KNIGHT DIRECT LLC

200.000 NHDX Local 29.645600 0.00 1.40 0.00 5,930.521.000000

Base 29.645600 0.00 1.40 0.00 5,930.52

06 Dec 2010 09 Dec 2010 USD/DTC 0.03CANTOR FITZGERALD + CO.

5,900.000 NHDX Local 29.650000 0.00 177.00 0.00 175,112.001.000000

Base 29.650000 0.00 177.00 0.00 175,112.00

08 Dec 2010 13 Dec 2010 USD/DTC 0.01KNIGHT DIRECT LLC

450.000 NHDX Local 29.846511 0.00 3.15 0.00 13,434.081.000000

Base 29.846511 0.00 3.15 0.00 13,434.08

09 Dec 2010 14 Dec 2010 USD/DTC 0.03CANTOR FITZGERALD + CO.

10,200.000 NHDX Local 30.017100 0.00 306.00 0.00 306,480.421.000000

Base 30.017100 0.00 306.00 0.00 306,480.42

21 Dec 2010 27 Dec 2010 USD/DTC 0.03MR BEAL &COMPANY

11,700.000 NHDX Local 29.876600 0.00 351.00 0.00 349,907.221.000000

Base 29.876600 0.00 351.00 0.00 349,907.22

23 Dec 2010 28 Dec 2010 USD/DTC 0.03MR BEAL &COMPANY

5,800.000 NHDX Local 29.604900 0.00 174.00 0.00 171,882.421.000000

Base 29.604900 0.00 174.00 0.00 171,882.42
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87157D109 Total

1,227.05 0.000.0041,400.000 Local 1,224,026.87

Base 0.00 1,227.05 0.00 1,224,026.87

COMMON STOCK NPV87162H103 12 Oct 2010 15 Oct 2010 USD/DTC 0.02LIQUIDNETINCSYNTEL INC

7,000.000 NHDU Local 47.303300 0.00 122.50 0.00 331,245.601.000000

Base 47.303300 0.00 122.50 0.00 331,245.60

18 Oct 2010 21 Oct 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

3,600.000 NHDU Local 49.006300 0.00 18.00 0.00 176,440.681.000000

Base 49.006300 0.00 18.00 0.00 176,440.68

19 Oct 2010 22 Oct 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

3,700.000 NHDU Local 47.899700 0.00 18.50 0.00 177,247.391.000000

Base 47.899700 0.00 18.50 0.00 177,247.39

87162H103 Total

159.00 0.000.0014,300.000 Local 684,933.67

Base 0.00 159.00 0.00 684,933.67

COMMON STOCK87162W100 12 Oct 2010 15 Oct 2010 USD/DTC 0.02LIQUIDNETINCSYNNEX CORP

18,125.000 NHDU Local 28.046800 0.00 317.19 0.00 508,665.441.000000

Base 28.046800 0.00 317.19 0.00 508,665.44

13 Oct 2010 18 Oct 2010 USD/DTC 0.02CANTOR FITZGERALD + CO.

5,625.000 NHDU Local 28.586300 0.00 112.50 0.00 160,910.441.000000

Base 28.586300 0.00 112.50 0.00 160,910.44

87162W100 Total

429.69 0.000.0023,750.000 Local 669,575.88

Base 0.00 429.69 0.00 669,575.88
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COMMON STOCK USD1.871829107 07 Oct 2010 13 Oct 2010 USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITHSYSCO CORP

5,800.000 NHEY Local 28.511100 0.00 116.00 0.00 165,480.381.000000

Base 28.511100 0.00 116.00 0.00 165,480.38

19 Oct 2010 22 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.

340.000 NHEU Local 28.780000 0.00 6.80 0.00 9,792.001.000000

Base 28.780000 0.00 6.80 0.00 9,792.00

871829107 Total

122.80 0.000.006,140.000 Local 175,272.38

Base 0.00 122.80 0.00 175,272.38

COMMON STOCK USD.01872275102 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)TCF FINANCIAL CORP

2,731.000 NHDU Local 16.188300 0.00 54.62 0.00 44,264.871.000000

Base 16.188300 0.00 54.62 0.00 44,264.87

COMMON STOCK USD.0187244T109 30 Sep 2010 08 Oct 2010 USD/DTCAUTREPAT-STK/$ DIVTICC CAPITAL CORP

79.923 NHHZ Local 10.349961 0.00 0.00 0.00 827.201.000000

Base 10.349961 0.00 0.00 0.00 827.20

COMMON STOCK USD1.872540109 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.TJX COMPANIES INC

200.000 NHEU Local 44.840000 0.00 4.00 0.00 8,972.001.000000

Base 44.840000 0.00 4.00 0.00 8,972.00

COMMON STOCK USD.0187264S106 29 Nov 2010 02 Dec 2010 USD/DTC 0.02LIQUIDNETINCTRW AUTOMOTIVE HOLDINGS CORP

31,400.000 NHDF Local 47.325000 0.00 471.00 0.00 1,486,476.001.000000

Base 47.325000 0.00 471.00 0.00 1,486,476.00

873995914 04 Nov 2010 04 Nov 2010 USD/BOSCAPITAL CALLTL VENTURES V LP

600,000.000 NHEL Local 1.000000 0.00 0.00 0.00 600,000.001.000000

Base 1.000000 0.00 0.00 0.00 600,000.00
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COMMON STOCK87612E106 19 Nov 2010 24 Nov 2010 USD/DTC 0.04MR BEAL &COMPANYTARGET CORP

32,410.000 NHDG Local 55.297300 0.00 1,134.35 0.00 1,793,319.841.000000

Base 55.297300 0.00 1,134.35 0.00 1,793,319.84

09 Dec 2010 14 Dec 2010 USD/DTC 0.03BNY CONVERGEX LJR

17,305.000 NHDG Local 59.255300 0.00 605.66 0.00 1,026,018.631.000000

Base 59.255300 0.00 605.66 0.00 1,026,018.63

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

220.000 NHEU Local 60.105500 0.00 3.30 0.00 13,226.511.000000

Base 60.105500 0.00 3.30 0.00 13,226.51

87612E106 Total

1,743.31 0.000.0049,935.000 Local 2,832,564.98

Base 0.00 1,743.31 0.00 2,832,564.98

COMMON STOCK NPV879101103 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)TEKELEC

159.000 NHDU Local 13.190000 0.00 3.18 0.00 2,100.391.000000

Base 13.190000 0.00 3.18 0.00 2,100.39

COMMON STOCK USD1.879868107 18 Oct 2010 21 Oct 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCTEMPLE INLAND INC

930.000 NHIB Local 20.389700 0.00 9.30 0.00 18,971.721.000000

Base 20.389700 0.00 9.30 0.00 18,971.72

20 Dec 2010 23 Dec 2010 USD/DTC 0.03J.P. MORGAN SECURITIES INC.

2,440.000 NHHO Local 20.627200 0.00 73.20 0.00 50,403.571.000000

Base 20.627200 0.00 73.20 0.00 50,403.57

879868107 Total

82.50 0.000.003,370.000 Local 69,375.29

Base 0.00 82.50 0.00 69,375.29
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COMMON STOCK USD.01879939106 10 Dec 2010 15 Dec 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)TELETECH HOLDINGS INC

230.000 NHHZ Local 21.140000 0.00 3.45 0.00 4,865.651.000000

Base 21.140000 0.00 3.45 0.00 4,865.65

COMMON STOCK880770102 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.TERADYNE INC

1,600.000 NHEU Local 10.916600 0.00 32.00 0.00 17,498.561.000000

Base 10.916600 0.00 32.00 0.00 17,498.56

COMMON STOCK88160R101 19 Oct 2010 22 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.TESLA MOTORS INC

900.000 NHEU Local 20.018900 0.00 18.00 0.00 18,035.011.000000

Base 20.018900 0.00 18.00 0.00 18,035.01

19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

400.000 NHHY Local 30.865000 0.00 6.00 0.00 12,352.001.000000

Base 30.865000 0.00 6.00 0.00 12,352.00

88160R101 Total

24.00 0.000.001,300.000 Local 30,387.01

Base 0.00 24.00 0.00 30,387.01

COMMON STOCK USD.0188162G103 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)TETRA TECH INC

1,667.000 NHDU Local 21.151800 0.00 33.34 0.00 35,293.391.000000

Base 21.151800 0.00 33.34 0.00 35,293.39

COMMON STOCK USD1.882508104 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.TEXAS INSTRUMENTS INC

600.000 NHEU Local 28.671700 0.00 12.00 0.00 17,215.021.000000

Base 28.671700 0.00 12.00 0.00 17,215.02

COMMON STOCK882681109 13 Oct 2010 18 Oct 2010 USD/DTC 0.03CANTOR FITZGERALD + CO.TEXAS ROADHOUSE INC

4,470.000 NHDY Local 15.350000 0.00 134.10 0.00 68,748.601.000000

Base 15.350000 0.00 134.10 0.00 68,748.60
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14 Oct 2010 19 Oct 2010 USD/DTC 0.03STEPHENS,INC.

42,950.000 NHDY Local 15.376000 0.00 1,288.50 0.00 661,687.701.000000

Base 15.376000 0.00 1,288.50 0.00 661,687.70

15 Oct 2010 20 Oct 2010 USD/DTC 0.03PULSE TRADING LLC

19,070.000 NHDY Local 15.251100 0.00 572.10 0.00 291,410.581.000000

Base 15.251100 0.00 572.10 0.00 291,410.58

882681109 Total

1,994.70 0.000.0066,490.000 Local 1,021,846.88

Base 0.00 1,994.70 0.00 1,021,846.88

COMMON STOCK883203101 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.TEXTRON INC

3,570.000 NHDM Local 21.692000 0.00 71.40 0.00 77,511.841.000000

Base 21.692000 0.00 71.40 0.00 77,511.84

COMMON STOCK USD1.883556102 18 Oct 2010 21 Oct 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSTHERMO FISHER SCIENTIFIC INC

270.000 NHHY Local 49.175600 0.00 5.40 0.00 13,282.811.000000

Base 49.175600 0.00 5.40 0.00 13,282.81

COMMON STOCK USD.1884315102 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)THOMAS + BETTS CORP

1,043.000 NHDU Local 42.705100 0.00 20.86 0.00 44,562.281.000000

Base 42.705100 0.00 20.86 0.00 44,562.28

COMMON STOCK NPV884768102 10 Dec 2010 15 Dec 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)THOMPSON CREEK METALS CO INC

240.000 NHHZ Local 13.570000 0.00 3.60 0.00 3,260.401.000000

Base 13.570000 0.00 3.60 0.00 3,260.40

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

3,080.000 NHHZ Local 13.499000 0.00 46.20 0.00 41,623.121.000000

Base 13.499000 0.00 46.20 0.00 41,623.12
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884768102 Total

49.80 0.000.003,320.000 Local 44,883.52

Base 0.00 49.80 0.00 44,883.52

COMMON STOCK USD.0188579Y101 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.3M CO

2,160.000 NHDM Local 89.282500 0.00 43.20 0.00 192,893.401.000000

Base 89.282500 0.00 43.20 0.00 192,893.40

08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.

100.000 NHEU Local 89.270000 0.00 2.00 0.00 8,929.001.000000

Base 89.270000 0.00 2.00 0.00 8,929.00

12 Nov 2010 17 Nov 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,000.000 NHEY Local 86.242000 0.00 40.00 0.00 172,524.001.000000

Base 86.242000 0.00 40.00 0.00 172,524.00

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

150.000 NHEU Local 86.840000 0.00 2.25 0.00 13,028.251.000000

Base 86.840000 0.00 2.25 0.00 13,028.25

88579Y101 Total

87.45 0.000.004,410.000 Local 387,374.65

Base 0.00 87.45 0.00 387,374.65

COMMON STOCK USD.0188732J207 18 Oct 2010 21 Oct 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSTIME WARNER CABLE

230.000 NHHY Local 56.611300 0.00 4.60 0.00 13,025.201.000000

Base 56.611300 0.00 4.60 0.00 13,025.20

COMMON STOCK NPV887389104 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.TIMKEN CO

2,500.000 NHEU Local 39.936100 0.00 50.00 0.00 99,890.251.000000

Base 39.936100 0.00 50.00 0.00 99,890.25
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COMMON STOCK USD.01888339207 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.TITANIUM METALS CORP

1,210.000 NHDM Local 17.329400 0.00 18.15 0.00 20,986.721.000000

Base 17.329400 0.00 18.15 0.00 20,986.72

88899G947 09 Nov 2010 USD/BOSCAPITAL CALLTISHMAN SPEYER REAL EST VII

1,497,000.000 NHEJ Local 1.000000 0.00 0.00 0.00 1,497,000.001.000000

Base 1.000000 0.00 0.00 0.00 1,497,000.00

09 Nov 2010 CANCEL USD/BOSCAPITAL CALL

-1,497,000.000 NHEJ Local 1.000000 0.00 0.00 0.00 -1,497,000.001.000000

Base 1.000000 0.00 0.00 0.00 -1,497,000.00

09 Nov 2010 09 Nov 2010 USD/BOSCAPITAL CALL

1,497,000.000 NHEJ Local 1.000000 0.00 0.00 0.00 1,497,000.001.000000

Base 1.000000 0.00 0.00 0.00 1,497,000.00

19 Nov 2010 19 Nov 2010 USD/BOSCAPITAL CALL

5,165,100.000 NHEJ Local 1.000000 0.00 0.00 0.00 5,165,100.001.000000

Base 1.000000 0.00 0.00 0.00 5,165,100.00

22 Dec 2010 22 Dec 2010 USD/BOSCAPITAL CALL

1,497,000.000 NHEJ Local 1.000000 0.00 0.00 0.00 1,497,000.001.000000

Base 1.000000 0.00 0.00 0.00 1,497,000.00

88899G947 Total

0.00 0.000.008,159,100.000 Local 8,159,100.00

Base 0.00 0.00 0.00 8,159,100.00

COMMON STOCK USD1.891092108 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.TORO CO

1,500.000 NHEU Local 57.553800 0.00 30.00 0.00 86,360.701.000000

Base 57.553800 0.00 30.00 0.00 86,360.70
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22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

170.000 NHEU Local 63.240000 0.00 2.55 0.00 10,753.351.000000

Base 63.240000 0.00 2.55 0.00 10,753.35

891092108 Total

32.55 0.000.001,670.000 Local 97,114.05

Base 0.00 32.55 0.00 97,114.05

COMMON STOCK USD.01891777104 13 Dec 2010 16 Dec 2010 USD/DTC 0.03LOOP CAPITAL MARKETSTOWER GROUP INC

1,500.000 NHHO Local 26.254200 0.00 45.00 0.00 39,426.301.000000

Base 26.254200 0.00 45.00 0.00 39,426.30

COMMON STOCK892356106 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)TRACTOR SUPPLY COMPANY

1,088.000 NHDU Local 38.977600 0.00 21.76 0.00 42,429.391.000000

Base 38.977600 0.00 21.76 0.00 42,429.39

COMMON STOCK USD.0189469A104 10 Dec 2010 15 Dec 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)TREEHOUSE FOODS INC

70.000 NHHZ Local 51.650000 0.00 1.05 0.00 3,616.551.000000

Base 51.650000 0.00 1.05 0.00 3,616.55

COMMON STOCK NPV896239100 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)TRIMBLE NAVIGATION LTD

1,120.000 NHDU Local 34.805200 0.00 22.40 0.00 39,004.221.000000

Base 34.805200 0.00 22.40 0.00 39,004.22

08 Oct 2010 14 Oct 2010 USD/DTC 0.02LIQUIDNETINC

41,000.000 NHDZ Local 34.624300 0.00 820.00 0.00 1,420,416.301.000000

Base 34.624300 0.00 820.00 0.00 1,420,416.30

896239100 Total

842.40 0.000.0042,120.000 Local 1,459,420.52

Base 0.00 842.40 0.00 1,459,420.52
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COMMON STOCK USD1.896522109 14 Dec 2010 17 Dec 2010 USD/DTC 0.05BNY CONVERGEX LJRTRINITY INDUSTRIES INC

9,624.000 NHIB Local 25.133700 0.00 481.20 0.00 242,367.931.000000

Base 25.133700 0.00 481.20 0.00 242,367.93

15 Dec 2010 20 Dec 2010 USD/DTC 0.05BNY CONVERGEX LJR

3,418.000 NHIB Local 24.945900 0.00 170.90 0.00 85,435.991.000000

Base 24.945900 0.00 170.90 0.00 85,435.99

21 Dec 2010 27 Dec 2010 USD/DTC 0.05JEFFERIES+ COMPANY INC

4,373.000 NHIB Local 25.355000 0.00 218.65 0.00 111,096.071.000000

Base 25.355000 0.00 218.65 0.00 111,096.07

22 Dec 2010 28 Dec 2010 USD/DTC 0.05JEFFERIES+ COMPANY INC

825.000 NHIB Local 25.522500 0.00 41.25 0.00 21,097.311.000000

Base 25.522500 0.00 41.25 0.00 21,097.31

28 Dec 2010 31 Dec 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

2,814.000 NHIB Local 25.996600 0.00 28.14 0.00 73,182.571.000000

Base 25.996600 0.00 28.14 0.00 73,182.57

29 Dec 2010 OPEN USD/DTC 0.04PULSE TRADING LLC

2,161.000 NHIB Local 26.195000 0.00 86.44 0.00 56,693.841.000000

Base 26.195000 0.00 86.44 0.00 56,693.84

896522109 Total

1,026.58 0.000.0023,215.000 Local 589,873.71

Base 0.00 1,026.58 0.00 589,873.71

COMMON STOCK896818101 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)TRIUMPH GROUP INC

485.000 NHDU Local 75.969500 0.00 9.70 0.00 36,854.911.000000

Base 75.969500 0.00 9.70 0.00 36,854.91
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COMMON STOCK NPV898402102 10 Dec 2010 15 Dec 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)TRUSTMARK CORP

140.000 NHHZ Local 24.020000 0.00 2.10 0.00 3,364.901.000000

Base 24.020000 0.00 2.10 0.00 3,364.90

COMMON STOCK USD.01899035505 04 Oct 2010 04 Oct 2010 USD/DTCASSET TRANSFER AT MARKET NON CASHTUESDAY MORNING CORP

10,435.000 NHHZ Local 4.880000 0.00 0.00 0.00 50,922.801.000000

Base 4.880000 0.00 0.00 0.00 50,922.80

COMMON STOCK USD.01899896104 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)TUPPERWARE BRANDS CORP

952.000 NHDU Local 46.193000 0.00 19.04 0.00 43,994.781.000000

Base 46.193000 0.00 19.04 0.00 43,994.78

ADR900148701 03 Dec 2010 08 Dec 2010 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITHTURKIYE GARANTI BANKASI ADR

64,562.000 NHHJ Local 5.851800 0.00 645.62 0.00 378,449.531.000000

Base 5.851800 0.00 645.62 0.00 378,449.53

COMMON STOCK USD1.901109108 13 Dec 2010 16 Dec 2010 USD/DTC 0.03PULSE TRADING LLCTUTOR PERINI CORP

2,350.000 NHDY Local 20.542600 0.00 70.50 0.00 48,345.611.000000

Base 20.542600 0.00 70.50 0.00 48,345.61

REIT USD.01902653104 18 Oct 2010 21 Oct 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSUDR INC

1,700.000 NHHY Local 22.073600 0.00 34.00 0.00 37,559.121.000000

Base 22.073600 0.00 34.00 0.00 37,559.12

COMMON STOCK NPV902681105 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)UGI CORP

1,318.000 NHDU Local 29.103800 0.00 26.36 0.00 38,385.171.000000

Base 29.103800 0.00 26.36 0.00 38,385.17

COMMON STOCK NPV902748102 06 Oct 2010 12 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.UIL HOLDINGS CORP

4,900.000 NHHZ Local 28.516700 0.00 98.00 0.00 139,829.831.000000

Base 28.516700 0.00 98.00 0.00 139,829.83
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10 Dec 2010 15 Dec 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

110.000 NHHZ Local 30.790900 0.00 1.65 0.00 3,388.651.000000

Base 30.790900 0.00 1.65 0.00 3,388.65

902748102 Total

99.65 0.000.005,010.000 Local 143,218.48

Base 0.00 99.65 0.00 143,218.48

COMMON STOCK USD1.902788108 10 Dec 2010 15 Dec 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)UMB FINANCIAL CORP

90.000 NHHZ Local 40.750000 0.00 1.35 0.00 3,668.851.000000

Base 40.750000 0.00 1.35 0.00 3,668.85

COMMON STOCK USD.01902973304 18 Oct 2010 21 Oct 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSUS BANCORP

1,150.000 NHHY Local 22.970400 0.00 23.00 0.00 26,438.961.000000

Base 22.970400 0.00 23.00 0.00 26,438.96

COMMON STOCK USD.0190341W108 30 Nov 2010 03 Dec 2010 USD/DTC 0.03GARDNER RICH & COUS AIRWAYS GROUP INC

100,000.000 NHDF Local 11.164300 0.00 3,000.00 0.00 1,119,430.001.000000

Base 11.164300 0.00 3,000.00 0.00 1,119,430.00

29 Nov 2010 02 Dec 2010 USD/DTC 0.03LOOP CAPITAL MARKETS

99,000.000 NHDF Local 11.300000 0.00 2,970.00 0.00 1,121,670.001.000000

Base 11.300000 0.00 2,970.00 0.00 1,121,670.00

90341W108 Total

5,970.00 0.000.00199,000.000 Local 2,241,100.00

Base 0.00 5,970.00 0.00 2,241,100.00

COMMON STOCK NPV904214103 10 Dec 2010 15 Dec 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)UMPQUA HOLDINGS CORP

290.000 NHHZ Local 11.620000 0.00 4.35 0.00 3,374.151.000000

Base 11.620000 0.00 4.35 0.00 3,374.15
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COMMON STOCK904311107 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)UNDER ARMOUR INC CLASS A

955.000 NHDU Local 44.668500 0.00 19.10 0.00 42,677.521.000000

Base 44.668500 0.00 19.10 0.00 42,677.52

COMMON STOCK USD.1904677200 04 Nov 2010 04 Nov 2010 USD/DTCREVERSE SPLIT NON CASHUNIFI INC

1,970.000 NHHZ Local 6.031126 0.00 0.00 0.00 11,881.321.000000

Base 6.031126 0.00 0.00 0.00 11,881.32

COMMON STOCK USD2.5907818108 19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)UNION PACIFIC CORP

160.000 NHHY Local 91.788800 0.00 2.40 0.00 14,688.611.000000

Base 91.788800 0.00 2.40 0.00 14,688.61

COMMON STOCK NPV909205106 01 Dec 2010 06 Dec 2010 USD/DTC 0.03BARCLAYS CAPITAL LEUNISOURCE ENERGY CORP CO

1,530.000 NHHO Local 35.759300 0.00 45.90 0.00 54,757.631.000000

Base 35.759300 0.00 45.90 0.00 54,757.63

02 Dec 2010 07 Dec 2010 USD/DTC 0.03BARCLAYS CAPITAL LE

3,630.000 NHHO Local 35.900600 0.00 108.90 0.00 130,428.081.000000

Base 35.900600 0.00 108.90 0.00 130,428.08

03 Dec 2010 08 Dec 2010 USD/DTC 0.03JEFFERIES+ COMPANY INC

2,690.000 NHHO Local 36.268600 0.00 80.70 0.00 97,643.231.000000

Base 36.268600 0.00 80.70 0.00 97,643.23

909205106 Total

235.50 0.000.007,850.000 Local 282,828.94

Base 0.00 235.50 0.00 282,828.94

COMMON STOCK USD.2909218109 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)UNIT CORP

902.000 NHDU Local 37.127800 0.00 18.04 0.00 33,507.321.000000

Base 37.127800 0.00 18.04 0.00 33,507.32
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COMMON STOCK USD2.5909907107 10 Dec 2010 16 Dec 2010 USD/DTC 0.021 WILLIAMS CAPITAL GROUP LP (THE)UNITED BANKSHARES INC

130.000 NHHZ Local 27.250000 0.00 1.95 0.00 3,544.451.000000

Base 27.250000 0.00 1.95 0.00 3,544.45

COMMON STOCK USD.01910047109 01 Oct 2010 01 Oct 2010 USD/DTCMERGER NON CASHUNITED CONTINENTAL HOLDINGS

8,536.500 NHEU Local 14.908248 0.00 0.00 0.00 127,264.261.000000

Base 14.908248 0.00 0.00 0.00 127,264.26

CALL EXP15AUG11910ZJA901 08 Dec 2010 13 Dec 2010 USD/EURCREDIT LYONNAIS SECSCLSA FINACIAL PRODUCTS WTS

61,500.000 NHHP Local 4.998000 0.00 0.00 0.00 307,377.001.000000

Base 4.998000 0.00 0.00 0.00 307,377.00

09 Dec 2010 14 Dec 2010 USD/EURCREDIT LYONNAIS SECS

201,400.000 NHHP Local 4.985400 0.00 0.00 0.00 1,004,059.561.000000

Base 4.985400 0.00 0.00 0.00 1,004,059.56

14 Dec 2010 17 Dec 2010 USD/EURCREDIT LYONNAIS SECS

74,200.000 NHHP Local 5.019800 0.00 0.00 0.00 372,469.161.000000

Base 5.019800 0.00 0.00 0.00 372,469.16

15 Dec 2010 20 Dec 2010 USD/EURCREDIT LYONNAIS SECS

66,600.000 NHHP Local 4.990400 0.00 0.00 0.00 332,360.641.000000

Base 4.990400 0.00 0.00 0.00 332,360.64

910ZJA901 Total

0.00 0.000.00403,700.000 Local 2,016,266.36

Base 0.00 0.00 0.00 2,016,266.36

COMMON STOCK USD.01911312106 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.UNITED PARCEL SERVICE CL B

200.000 NHEU Local 67.530000 0.00 4.00 0.00 13,510.001.000000

Base 67.530000 0.00 4.00 0.00 13,510.00
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12 Nov 2010 17 Nov 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,600.000 NHEY Local 68.025900 0.00 52.00 0.00 176,919.341.000000

Base 68.025900 0.00 52.00 0.00 176,919.34

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

150.000 NHEU Local 72.860000 0.00 2.25 0.00 10,931.251.000000

Base 72.860000 0.00 2.25 0.00 10,931.25

911312106 Total

58.25 0.000.002,950.000 Local 201,360.59

Base 0.00 58.25 0.00 201,360.59

COMMON STOCK USD.01911363109 10 Dec 2010 15 Dec 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)UNITED RENTALS INC

170.000 NHHZ Local 23.110000 0.00 2.55 0.00 3,931.251.000000

Base 23.110000 0.00 2.55 0.00 3,931.25

LIMITED PARTNERSHIP912WTM909 21 Dec 2010 21 Dec 2010 USD/BOSCAPITAL CALLWALTON STREET REAL ESTATE FUND

3,194,359.730 NHEJ Local 1.000000 0.00 0.00 0.00 3,194,359.731.000000

Base 1.000000 0.00 0.00 0.00 3,194,359.73

COMMON STOCK USD.1913004107 19 Nov 2010 24 Nov 2010 USD/DTC 0.03BAIRD  ROBERT W. & COMPANY INCORPORUNITED STATIONERS INC

3,610.000 NHHO Local 61.253100 0.00 108.30 0.00 221,231.991.000000

Base 61.253100 0.00 108.30 0.00 221,231.99

22 Nov 2010 26 Nov 2010 USD/DTC 0.03BAIRD  ROBERT W. & COMPANY INCORPOR

4,520.000 NHHO Local 61.914700 0.00 135.60 0.00 279,990.041.000000

Base 61.914700 0.00 135.60 0.00 279,990.04

29 Nov 2010 02 Dec 2010 USD/DTC 0.03BAIRD  ROBERT W. & COMPANY INCORPOR

1,800.000 NHHO Local 63.274700 0.00 54.00 0.00 113,948.461.000000

Base 63.274700 0.00 54.00 0.00 113,948.46
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30 Nov 2010 03 Dec 2010 USD/DTC 0.03BAIRD  ROBERT W. & COMPANY INCORPOR

1,490.000 NHHO Local 63.570800 0.00 44.70 0.00 94,765.191.000000

Base 63.570800 0.00 44.70 0.00 94,765.19

13 Dec 2010 16 Dec 2010 USD/DTC 0.03LOOP CAPITAL MARKETS

510.000 NHHO Local 64.825600 0.00 15.30 0.00 33,076.361.000000

Base 64.825600 0.00 15.30 0.00 33,076.36

913004107 Total

357.90 0.000.0011,930.000 Local 743,012.04

Base 0.00 357.90 0.00 743,012.04

COMMON STOCK USD1.913017109 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.UNITED TECHNOLOGIES CORP

2,100.000 NHDM Local 73.048600 0.00 42.00 0.00 153,444.061.000000

Base 73.048600 0.00 42.00 0.00 153,444.06

08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHEU Local 73.055000 0.00 4.00 0.00 14,615.001.000000

Base 73.055000 0.00 4.00 0.00 14,615.00

18 Nov 2010 23 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.

710.000 NHDM Local 75.124500 0.00 10.65 0.00 53,349.051.000000

Base 75.124500 0.00 10.65 0.00 53,349.05

913017109 Total

56.65 0.000.003,010.000 Local 221,408.11

Base 0.00 56.65 0.00 221,408.11

COMMON STOCK USD.0191324P102 19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)UNITEDHEALTH GROUP INC

440.000 NHHY Local 35.944300 0.00 6.60 0.00 15,822.091.000000

Base 35.944300 0.00 6.60 0.00 15,822.09
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COMMON STOCK NPV913543104 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)UNIVERSAL FOREST PRODUCTS

1,135.000 NHDU Local 30.361000 0.00 22.70 0.00 34,482.441.000000

Base 30.361000 0.00 22.70 0.00 34,482.44

LP916QWE902 05 Oct 2010 05 Oct 2010 USD/BOSCAPITAL CALLRIVERSIDE CAPITAL APPRECIATION

44,872.000 NHEL Local 1.000000 0.00 0.00 0.00 44,872.001.000000

Base 1.000000 0.00 0.00 0.00 44,872.00

08 Dec 2010 08 Dec 2010 USD/BOSCAPITAL CALL

4,045,903.000 NHEL Local 1.000000 0.00 0.00 0.00 4,045,903.001.000000

Base 1.000000 0.00 0.00 0.00 4,045,903.00

27 Dec 2010 27 Dec 2010 USD/BOSCAPITAL CALL

2,154,029.000 NHEL Local 1.000000 0.00 0.00 0.00 2,154,029.001.000000

Base 1.000000 0.00 0.00 0.00 2,154,029.00

916QWE902 Total

0.00 0.000.006,244,804.000 Local 6,244,804.00

Base 0.00 0.00 0.00 6,244,804.00

COMMON STOCK USD.0191913Y100 19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)VALERO ENERGY CORP

460.000 NHHY Local 19.599300 0.00 6.90 0.00 9,022.581.000000

Base 19.599300 0.00 6.90 0.00 9,022.58

COMMON STOCK USD1.920253101 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.VALMONT INDUSTRIES

1,300.000 NHEU Local 75.370000 0.00 26.00 0.00 98,007.001.000000

Base 75.370000 0.00 26.00 0.00 98,007.00

COMMON STOCK USD.5920355104 27 Dec 2010 30 Dec 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCVALSPAR CORP

1,934.000 NHIB Local 33.823300 0.00 19.34 0.00 65,433.601.000000

Base 33.823300 0.00 19.34 0.00 65,433.60
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29 Dec 2010 OPEN USD/DTC 0.04ISLAND TRADER SECURITIES INC

2,189.000 NHIB Local 34.241800 0.00 87.56 0.00 75,042.861.000000

Base 34.241800 0.00 87.56 0.00 75,042.86

920355104 Total

106.90 0.000.004,123.000 Local 140,476.46

Base 0.00 106.90 0.00 140,476.46

LP920997962 19 Nov 2010 USD/BOSCAPITAL CALLVALOR EQUITY PARTNERS II

1,500,000.000 NHEL Local 1.000000 0.00 0.00 0.00 1,500,000.001.000000

Base 1.000000 0.00 0.00 0.00 1,500,000.00

19 Nov 2010 CANCEL USD/BOSCAPITAL CALL

-1,500,000.000 NHEL Local 1.000000 0.00 0.00 0.00 -1,500,000.001.000000

Base 1.000000 0.00 0.00 0.00 -1,500,000.00

19 Nov 2010 19 Nov 2010 USD/BOSCAPITAL CALL

1,500,000.000 NHEL Local 1.000000 0.00 0.00 0.00 1,500,000.001.000000

Base 1.000000 0.00 0.00 0.00 1,500,000.00

920997962 Total

0.00 0.000.001,500,000.000 Local 1,500,000.00

Base 0.00 0.00 0.00 1,500,000.00

COMMON STOCK USD.01922207105 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)VARIAN SEMICONDUCTOR EQUIP

1,335.000 NHDU Local 28.765000 0.00 26.70 0.00 38,427.981.000000

Base 28.765000 0.00 26.70 0.00 38,427.98

08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.

600.000 NHEU Local 28.734500 0.00 12.00 0.00 17,252.701.000000

Base 28.734500 0.00 12.00 0.00 17,252.70
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922207105 Total

38.70 0.000.001,935.000 Local 55,680.68

Base 0.00 38.70 0.00 55,680.68

COMMON STOCK92335C106 20 Oct 2010 26 Oct 2010 USD/DTCBAIRD  ROBERT W. & COMPANY INCORPORVERA BRADLEY INC

1,220.000 NHHO Local 16.000000 0.00 0.00 0.00 19,520.001.000000

Base 16.000000 0.00 0.00 0.00 19,520.00

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

540.000 NHHZ Local 38.345600 0.00 8.10 0.00 20,714.721.000000

Base 38.345600 0.00 8.10 0.00 20,714.72

92335C106 Total

8.10 0.000.001,760.000 Local 40,234.72

Base 0.00 8.10 0.00 40,234.72

COMMON STOCK USD.192343V104 18 Oct 2010 21 Oct 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSVERIZON COMMUNICATIONS INC

670.000 NHHY Local 32.636400 0.00 13.40 0.00 21,879.791.000000

Base 32.636400 0.00 13.40 0.00 21,879.79

19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

430.000 NHHY Local 32.333000 0.00 6.45 0.00 13,909.641.000000

Base 32.333000 0.00 6.45 0.00 13,909.64

92343V104 Total

19.85 0.000.001,100.000 Local 35,789.43

Base 0.00 19.85 0.00 35,789.43

COMMON STOCK92553P201 19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)VIACOM INC CLASS B

390.000 NHHY Local 38.380000 0.00 5.85 0.00 14,974.051.000000

Base 38.380000 0.00 5.85 0.00 14,974.05
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COMMON STOCK92826C839 07 Oct 2010 13 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.VISA INC CLASS A SHARES

2,720.000 NHDM Local 73.678400 0.00 54.40 0.00 200,459.651.000000

Base 73.678400 0.00 54.40 0.00 200,459.65

COMMON STOCK USD.0192927K102 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.WABCO HOLDINGS INC

2,300.000 NHEU Local 42.967400 0.00 46.00 0.00 98,871.021.000000

Base 42.967400 0.00 46.00 0.00 98,871.02

COMMON STOCK USD.5929297109 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)WMS INDUSTRIES INC

919.000 NHDU Local 39.019300 0.00 18.38 0.00 35,877.121.000000

Base 39.019300 0.00 18.38 0.00 35,877.12

21 Oct 2010 26 Oct 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

2,390.000 NHHO Local 40.745500 0.00 95.60 0.00 97,477.351.000000

Base 40.745500 0.00 95.60 0.00 97,477.35

25 Oct 2010 28 Oct 2010 USD/DTC 0.04ISI GROUPINC

2,530.000 NHHO Local 41.441100 0.00 101.20 0.00 104,947.181.000000

Base 41.441100 0.00 101.20 0.00 104,947.18

929297109 Total

215.18 0.000.005,839.000 Local 238,301.65

Base 0.00 215.18 0.00 238,301.65

COMMON STOCK USD.01929566107 06 Oct 2010 12 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.WABASH NATIONAL CORP

2,230.000 NHHZ Local 8.122500 0.00 44.60 0.00 18,157.781.000000

Base 8.122500 0.00 44.60 0.00 18,157.78

COMMON STOCK USD.01929740108 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.WABTEC CORP

2,000.000 NHEU Local 48.699000 0.00 40.00 0.00 97,438.001.000000

Base 48.699000 0.00 40.00 0.00 97,438.00



Prepared by State StreetPage 538

Purchase Report by Report Date
Composite

to April 18, 2011View Date:December 31, 2010October 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

180.000 NHEU Local 47.096700 0.00 2.70 0.00 8,480.111.000000

Base 47.096700 0.00 2.70 0.00 8,480.11

929740108 Total

42.70 0.000.002,180.000 Local 105,918.11

Base 0.00 42.70 0.00 105,918.11

COMMON STOCK USD.01930059100 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)WADDELL + REED FINANCIAL A

1,332.000 NHDU Local 28.128700 0.00 26.64 0.00 37,494.071.000000

Base 28.128700 0.00 26.64 0.00 37,494.07

08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.

600.000 NHEU Local 28.416800 0.00 12.00 0.00 17,062.081.000000

Base 28.416800 0.00 12.00 0.00 17,062.08

930059100 Total

38.64 0.000.001,932.000 Local 54,556.15

Base 0.00 38.64 0.00 54,556.15

COMMON STOCK USD.1931142103 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.WAL MART STORES INC

200.000 NHEU Local 54.515000 0.00 4.00 0.00 10,907.001.000000

Base 54.515000 0.00 4.00 0.00 10,907.00

19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

310.000 NHHY Local 54.134800 0.00 4.65 0.00 16,786.441.000000

Base 54.134800 0.00 4.65 0.00 16,786.44

931142103 Total

8.65 0.000.00510.000 Local 27,693.44

Base 0.00 8.65 0.00 27,693.44
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LIMITED PARTNERSHIP93399Y968 06 Oct 2010 06 Oct 2010 USD/BOSCAPITAL CALLWARBURG PINCUS PRVT EQUITY X

122,500.000 NHEL Local 1.000000 0.00 0.00 0.00 122,500.001.000000

Base 1.000000 0.00 0.00 0.00 122,500.00

21 Oct 2010 21 Oct 2010 USD/BOSCAPITAL CALL

875,000.000 NHEL Local 1.000000 0.00 0.00 0.00 875,000.001.000000

Base 1.000000 0.00 0.00 0.00 875,000.00

18 Nov 2010 18 Nov 2010 USD/BOSCAPITAL CALL

87,500.000 NHEL Local 1.000000 0.00 0.00 0.00 87,500.001.000000

Base 1.000000 0.00 0.00 0.00 87,500.00

18 Nov 2010 18 Nov 2010 USD/BOSCAPITAL CALL

612,500.000 NHEL Local 1.000000 0.00 0.00 0.00 612,500.001.000000

Base 1.000000 0.00 0.00 0.00 612,500.00

18 Nov 2010 18 Nov 2010 USD/BOSCAPITAL CALL

35,000.000 NHEL Local 1.000000 0.00 0.00 0.00 35,000.001.000000

Base 1.000000 0.00 0.00 0.00 35,000.00

21 Dec 2010 21 Dec 2010 USD/BOSCAPITAL CALL

175,000.000 NHEL Local 1.000000 0.00 0.00 0.00 175,000.001.000000

Base 1.000000 0.00 0.00 0.00 175,000.00

21 Dec 2010 21 Dec 2010 USD/BOSCAPITAL CALL

175,000.000 NHEL Local 1.000000 0.00 0.00 0.00 175,000.001.000000

Base 1.000000 0.00 0.00 0.00 175,000.00

21 Dec 2010 21 Dec 2010 USD/BOSCAPITAL CALL

962,500.000 NHEL Local 1.000000 0.00 0.00 0.00 962,500.001.000000

Base 1.000000 0.00 0.00 0.00 962,500.00

93399Y968 Total

0.00 0.000.003,045,000.000 Local 3,045,000.00

Base 0.00 0.00 0.00 3,045,000.00
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COMMON STOCK USD.01934390402 08 Oct 2010 14 Oct 2010 USD/DTC 0.04STIFEL NICOLAUS + CO INCWARNACO GROUP INC/THE

6,240.000 NHHO Local 55.784700 0.00 249.60 0.00 348,346.131.000000

Base 55.784700 0.00 249.60 0.00 348,346.13

11 Oct 2010 14 Oct 2010 USD/DTC 0.04STIFEL NICOLAUS + CO INC

2,020.000 NHHO Local 56.282000 0.00 80.80 0.00 113,770.441.000000

Base 56.282000 0.00 80.80 0.00 113,770.44

21 Oct 2010 26 Oct 2010 USD/DTC 0.04J.P. MORGAN SECURITIES INC.

2,080.000 NHHO Local 55.896500 0.00 83.20 0.00 116,347.921.000000

Base 55.896500 0.00 83.20 0.00 116,347.92

25 Oct 2010 28 Oct 2010 USD/DTC 0.04MORGAN STANLEY CO INCORPORATED

2,120.000 NHHO Local 56.759500 0.00 84.80 0.00 120,414.941.000000

Base 56.759500 0.00 84.80 0.00 120,414.94

01 Nov 2010 04 Nov 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

850.000 NHHO Local 52.455400 0.00 34.00 0.00 44,621.091.000000

Base 52.455400 0.00 34.00 0.00 44,621.09

16 Nov 2010 19 Nov 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INC

1,100.000 NHHO Local 49.458700 0.00 33.00 0.00 54,437.571.000000

Base 49.458700 0.00 33.00 0.00 54,437.57

934390402 Total

565.40 0.000.0014,410.000 Local 797,938.09

Base 0.00 565.40 0.00 797,938.09

REIT USD.01939653101 22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.WASHINGTON REIT

420.000 NHHZ Local 30.735700 0.00 6.30 0.00 12,915.291.000000

Base 30.735700 0.00 6.30 0.00 12,915.29
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FUND LEVEL CASH939DCM908 30 Nov 2010 30 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTPORTFOLIO

83,577.000 NHER Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

LIMITED PARTNERSHIP939VCQ909 08 Nov 2010 08 Nov 2010 USD/BOSCAPITAL CALLRIVERSIDE FUND IV

923,555.000 NHEL Local 1.000000 0.00 0.00 0.00 923,555.001.000000

Base 1.000000 0.00 0.00 0.00 923,555.00

06 Dec 2010 06 Dec 2010 USD/BOSCAPITAL CALL

2,130,515.000 NHEL Local 1.000000 0.00 0.00 0.00 2,130,515.001.000000

Base 1.000000 0.00 0.00 0.00 2,130,515.00

22 Dec 2010 22 Dec 2010 USD/BOSCAPITAL CALL

1,585,701.000 NHEL Local 1.000000 0.00 0.00 0.00 1,585,701.001.000000

Base 1.000000 0.00 0.00 0.00 1,585,701.00

939VCQ909 Total

0.00 0.000.004,639,771.000 Local 4,639,771.00

Base 0.00 0.00 0.00 4,639,771.00

COMMON STOCK942683103 18 Nov 2010 23 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.WATSON PHARMACEUTICALS INC

1,040.000 NHDM Local 50.484600 0.00 15.60 0.00 52,519.581.000000

Base 50.484600 0.00 15.60 0.00 52,519.58

COMMON STOCK USD.01947890109 10 Dec 2010 15 Dec 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)WEBSTER FINANCIAL CORP

190.000 NHHZ Local 18.097400 0.00 2.85 0.00 3,441.361.000000

Base 18.097400 0.00 2.85 0.00 3,441.36

COMMON STOCK949746101 07 Oct 2010 13 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.WELLS FARGO + CO

2,520.000 NHDM Local 26.010000 0.00 50.40 0.00 65,595.601.000000

Base 26.010000 0.00 50.40 0.00 65,595.60
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18 Oct 2010 21 Oct 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,160.000 NHHY Local 24.176200 0.00 23.20 0.00 28,067.591.000000

Base 24.176200 0.00 23.20 0.00 28,067.59

26 Oct 2010 29 Oct 2010 USD/DTC 0.03GARDNER RICH & CO

23,900.000 NHDF Local 25.721900 0.00 717.00 0.00 615,470.411.000000

Base 25.721900 0.00 717.00 0.00 615,470.41

19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

740.000 NHHY Local 27.445500 0.00 11.10 0.00 20,320.771.000000

Base 27.445500 0.00 11.10 0.00 20,320.77

949746101 Total

801.70 0.000.0028,320.000 Local 729,454.37

Base 0.00 801.70 0.00 729,454.37

XI LP95099D913 17 Dec 2010 17 Dec 2010 USD/BOSCAPITAL CALLWELSH CARSON ANDERSON STOWE

2,416,503.000 NHEL Local 1.000000 0.00 0.00 0.00 2,416,503.001.000000

Base 1.000000 0.00 0.00 0.00 2,416,503.00

COMMON STOCK957638109 25 Oct 2010 28 Oct 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLCWESTERN ALLIANCE BANCORP

8,730.000 NHHO Local 6.166900 0.00 349.20 0.00 54,186.241.000000

Base 6.166900 0.00 349.20 0.00 54,186.24

11 Nov 2010 16 Nov 2010 USD/DTC 0.03GARDNER RICH & CO

4,020.000 NHHO Local 6.222700 0.00 120.60 0.00 25,135.851.000000

Base 6.222700 0.00 120.60 0.00 25,135.85

20 Dec 2010 23 Dec 2010 USD/DTC 0.03LOOP CAPITAL MARKETS

3,090.000 NHHO Local 6.757100 0.00 92.70 0.00 20,972.141.000000

Base 6.757100 0.00 92.70 0.00 20,972.14
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957638109 Total

562.50 0.000.0015,840.000 Local 100,294.23

Base 0.00 562.50 0.00 100,294.23

COMMON STOCK966387102 18 Oct 2010 21 Oct 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSWHITING PETROLEUM CORP

634.000 NHHY Local 104.761500 0.00 12.68 0.00 66,431.471.000000

Base 104.761500 0.00 12.68 0.00 66,431.47

COMMON STOCK USD1.969457100 20 Dec 2010 23 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.WILLIAMS COS INC

2,580.000 NHDM Local 24.395900 0.00 38.70 0.00 62,980.121.000000

Base 24.395900 0.00 38.70 0.00 62,980.12

REIT USD1.976391300 06 Oct 2010 12 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.WINTHROP REALTY TRUST

1,200.000 NHHZ Local 12.875200 0.00 24.00 0.00 15,474.241.000000

Base 12.875200 0.00 24.00 0.00 15,474.24

COMMON STOCK NPV97650W108 22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.WINTRUST FINANCIAL CORP

440.000 NHHZ Local 33.748400 0.00 6.60 0.00 14,855.901.000000

Base 33.748400 0.00 6.60 0.00 14,855.90

COMMON STOCK USD1.978097103 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)WOLVERINE WORLD WIDE INC

1,230.000 NHDU Local 30.506300 0.00 24.60 0.00 37,547.351.000000

Base 30.506300 0.00 24.60 0.00 37,547.35

COMMON STOCK980745103 17 Nov 2010 22 Nov 2010 USD/DTC 0.03PULSE TRADING LLCWOODWARD INC

33,740.000 NHDY Local 31.337600 0.00 1,012.20 0.00 1,058,342.821.000000

Base 31.337600 0.00 1,012.20 0.00 1,058,342.82

COMMON STOCK USD.01981475106 06 Oct 2010 12 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.WORLD FUEL SERVICES CORP

1,000.000 NHHZ Local 26.855700 0.00 20.00 0.00 26,875.701.000000

Base 26.855700 0.00 20.00 0.00 26,875.70
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07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

1,581.000 NHDU Local 26.729300 0.00 31.62 0.00 42,290.641.000000

Base 26.729300 0.00 31.62 0.00 42,290.64

981475106 Total

51.62 0.000.002,581.000 Local 69,166.34

Base 0.00 51.62 0.00 69,166.34

COMMON STOCK USD.01983134107 07 Oct 2010 13 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.WYNN RESORTS LTD

570.000 NHDM Local 88.987200 0.00 11.40 0.00 50,734.101.000000

Base 88.987200 0.00 11.40 0.00 50,734.10

CALL EXP 23MAY11983HLE902 25 Oct 2010 25 Oct 2010 USD/EURCUSIP CHANGE NON CASHCLSA FINANCIAL PRODUCT LTD WTS

441,900.000 NHHP Local 3.918576 0.00 0.00 0.00 1,731,618.971.000000

Base 3.918576 0.00 0.00 0.00 1,731,618.97

COMMON STOCK USD1.984121103 20 Dec 2010 23 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.XEROX CORP

75,340.000 NHDM Local 11.822500 0.00 1,130.10 0.00 891,837.251.000000

Base 11.822500 0.00 1,130.10 0.00 891,837.25

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

119,580.000 NHHY Local 11.770000 0.00 1,793.70 0.00 1,409,250.301.000000

Base 11.770000 0.00 1,793.70 0.00 1,409,250.30

984121103 Total

2,923.80 0.000.00194,920.000 Local 2,301,087.55

Base 0.00 2,923.80 0.00 2,301,087.55

COMMON STOCK984332106 07 Oct 2010 13 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.YAHOO  INC

10,340.000 NHDM Local 14.191700 0.00 206.80 0.00 146,948.981.000000

Base 14.191700 0.00 206.80 0.00 146,948.98
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19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

650.000 NHHY Local 16.623100 0.00 9.75 0.00 10,814.771.000000

Base 16.623100 0.00 9.75 0.00 10,814.77

984332106 Total

216.55 0.000.0010,990.000 Local 157,763.75

Base 0.00 216.55 0.00 157,763.75

COMMON STOCK USD.01989922109 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)ZOLL MEDICAL CORP

1,013.000 NHDU Local 33.142100 0.00 20.26 0.00 33,593.211.000000

Base 33.142100 0.00 20.26 0.00 33,593.21

US LP998MPB906 03 Nov 2010 03 Nov 2010 USD/BOSCAPITAL CALLMACQUARIE INFRASTRUCTURE

1,784,633.030 NHHR Local 1.000000 0.00 0.00 0.00 1,784,633.031.000000

Base 1.000000 0.00 0.00 0.00 1,784,633.03

20 Dec 2010 20 Dec 2010 USD/BOSCAPITAL CALL

1,752,764.590 NHHR Local 1.000000 0.00 0.00 0.00 1,752,764.591.000000

Base 1.000000 0.00 0.00 0.00 1,752,764.59

998MPB906 Total

0.00 0.000.003,537,397.620 Local 3,537,397.62

Base 0.00 0.00 0.00 3,537,397.62

LIMITED PARTNERSHIPACI0035N3 04 Oct 2010 04 Oct 2010 USD/BOSCAPITAL CALLFRANKLIN PARK VENTURE FD 2008

159,858.960 NHEL Local 1.000000 0.00 0.00 0.00 159,858.961.000000

Base 1.000000 0.00 0.00 0.00 159,858.96

17 Nov 2010 17 Nov 2010 USD/BOSSTATE STREET BANK AND TRUST

151,772.970 NHEL Local 1.000000 0.00 0.00 0.00 151,772.971.000000

Base 1.000000 0.00 0.00 0.00 151,772.97
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07 Dec 2010 07 Dec 2010 USD/BOSCAPITAL CALL

303,955.000 NHEL Local 1.000000 0.00 0.00 0.00 303,955.001.000000

Base 1.000000 0.00 0.00 0.00 303,955.00

ACI0035N3 Total

0.00 0.000.00615,586.930 Local 615,586.93

Base 0.00 0.00 0.00 615,586.93

LIMITED PARTNERSHIPACI0035T0 17 Nov 2010 17 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTFRANKLIN PARK VENTURE FD SER09

206,880.000 NHEL Local 1.000000 0.00 0.00 0.00 206,880.001.000000

Base 1.000000 0.00 0.00 0.00 206,880.00

13 Dec 2010 13 Dec 2010 USD/BOSCAPITAL CALL

129,300.000 NHEL Local 1.000000 0.00 0.00 0.00 129,300.001.000000

Base 1.000000 0.00 0.00 0.00 129,300.00

29 Dec 2010 29 Dec 2010 USD/BOSCAPITAL CALL

77,580.000 NHEL Local 1.000000 0.00 0.00 0.00 77,580.001.000000

Base 1.000000 0.00 0.00 0.00 77,580.00

ACI0035T0 Total

0.00 0.000.00413,760.000 Local 413,760.00

Base 0.00 0.00 0.00 413,760.00

LIMITED PARTNERSHIPACI0040Y2 12 Oct 2010 12 Oct 2010 USD/BOSCAPITAL CALLFRANKLIN PARK VENTURE FD2010

93,750.000 NHEL Local 1.000000 0.00 0.00 0.00 93,750.001.000000

Base 1.000000 0.00 0.00 0.00 93,750.00

22 Dec 2010 22 Dec 2010 USD/BOSCAPITAL CALL

75,000.000 NHEL Local 1.000000 0.00 0.00 0.00 75,000.001.000000

Base 1.000000 0.00 0.00 0.00 75,000.00
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ACI0040Y2 Total

0.00 0.000.00168,750.000 Local 168,750.00

Base 0.00 0.00 0.00 168,750.00

REITACI006AD2 26 Oct 2010 USD/BOSCAPITAL CALLCAHABA VILLAGE

213,600.000 NHEQ Local 1.000000 0.00 0.00 0.00 213,600.001.000000

Base 1.000000 0.00 0.00 0.00 213,600.00

26 Oct 2010 CANCEL USD/BOSCAPITAL CALL

-213,600.000 NHEQ Local 1.000000 0.00 0.00 0.00 -213,600.001.000000

Base 1.000000 0.00 0.00 0.00 -213,600.00

ACI006AD2 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

LIMITED PARTNERSHIPACI006KU3 25 Oct 2010 25 Oct 2010 USD/BOSCAPITAL CALLTA ASSOCIATES XI LP

375,000.000 NHEJ Local 1.000000 0.00 0.00 0.00 375,000.001.000000

Base 1.000000 0.00 0.00 0.00 375,000.00

08 Nov 2010 08 Nov 2010 USD/BOSCAPITAL CALL

312,500.000 NHEJ Local 1.000000 0.00 0.00 0.00 312,500.001.000000

Base 1.000000 0.00 0.00 0.00 312,500.00

16 Nov 2010 16 Nov 2010 USD/BOSASSET TRANSFER AT MARKET NON CASH

1,687,500.000 NHEL Local 1.000000 0.00 0.00 0.00 1,687,500.001.000000

Base 1.000000 0.00 0.00 0.00 1,687,500.00

23 Dec 2010 23 Dec 2010 USD/BOSSTATE STREET BANK AND TRUST

937,500.000 NHEL Local 1.000000 0.00 0.00 0.00 937,500.001.000000

Base 1.000000 0.00 0.00 0.00 937,500.00
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ACI006KU3 Total

0.00 0.000.003,312,500.000 Local 3,312,500.00

Base 0.00 0.00 0.00 3,312,500.00

REITACI00C628 09 Nov 2010 09 Nov 2010 USD/BOSCAPITAL CALLMIRA FLORES DEPOSIT

2,500,000.000 NHEQ Local 1.000000 0.00 0.00 0.00 2,500,000.001.000000

Base 1.000000 0.00 0.00 0.00 2,500,000.00

REITACI00C7H4 10 Nov 2010 10 Nov 2010 USD/BOSCAPITAL CALLLAKELAND TOWN CENTER

1,840,000.000 NHEQ Local 1.000000 0.00 0.00 0.00 1,840,000.001.000000

Base 1.000000 0.00 0.00 0.00 1,840,000.00

MUTUAL FUNDACI00DPJ8 01 Dec 2010 01 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTROCWOOD CAPITAL PARTNERS LP

4,250,000.000 NHHG Local 1.000000 0.00 0.00 0.00 4,250,000.001.000000

Base 1.000000 0.00 0.00 0.00 4,250,000.00

COMMON STOCKACI00EQ71 31 Dec 2010 31 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTMGM HOLDINGS INC

35,973.000 NHHM Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

GDR INR1.0B15S2P904 29 Nov 2010 30 Nov 2010 USD/EUR1 CUSIP CHANGE NON CASHHINDALCO INDU 144A/REG S GDR

53,933.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

GDRB1W7FX909 12 Oct 2010 USD/NL5CABRERA CAPITAL MARKETS LLCVTB BANK OJSC GDR REG S

905.000 NHHJ Local 6.046300 0.00 2.74 0.00 5,474.641.000000

Base 6.046300 0.00 2.74 0.00 5,474.64

12 Oct 2010 CANCEL USD/NL5CABRERA CAPITAL MARKETS LLC

-905.000 NHHJ Local 6.046300 0.00 -2.74 0.00 -5,474.641.000000

Base 6.046300 0.00 -2.74 0.00 -5,474.64
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12 Oct 2010 19 Oct 2010 USD/EUR4 CABRERA CAPITAL MARKETS LLC

905.000 NHHJ Local 6.046300 0.00 2.74 0.00 5,474.641.000000

Base 6.046300 0.00 2.74 0.00 5,474.64

B1W7FX909 Total

2.74 0.000.00905.000 Local 5,474.64

Base 0.00 2.74 0.00 5,474.64

LEPO WTS 20FEB18(HDFB2PW3M907 03 Nov 2010 09 Nov 2010 USD/EURHSBC SECURITIES (USA) INC.HSBC BANK

56,100.000 NHHP Local 16.096200 0.00 0.00 1.00 902,997.821.000000

Base 16.096200 0.00 0.00 1.00 902,997.82

COMMON STOCK USD.01G0450A105 19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)ARCH CAPITAL GROUP LTD

170.000 NHEU Local 90.298200 0.00 2.55 0.00 15,353.241.000000

Base 90.298200 0.00 2.55 0.00 15,353.24

COMMON STOCK USD1.0G0464B107 07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)ARGO GROUP INTERNATIONAL

1,340.000 NHDU Local 34.836100 0.00 26.80 0.00 46,707.171.000000

Base 34.836100 0.00 26.80 0.00 46,707.17

10 Dec 2010 15 Dec 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

90.000 NHHZ Local 39.750000 0.00 1.35 0.00 3,578.851.000000

Base 39.750000 0.00 1.35 0.00 3,578.85

G0464B107 Total

28.15 0.000.001,430.000 Local 50,286.02

Base 0.00 28.15 0.00 50,286.02

COMMON STOCKG1151C101 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.ACCENTURE PLC CL A

300.000 NHEU Local 45.654500 0.00 6.00 0.00 13,702.351.000000

Base 45.654500 0.00 6.00 0.00 13,702.35
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COMMON STOCK USD.01G3323L100 28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)FABRINET

420.000 NHHZ Local 14.461900 0.00 8.40 0.00 6,082.401.000000

Base 14.461900 0.00 8.40 0.00 6,082.40

COMMON STOCKG38490200 23 Nov 2010 23 Nov 2010 USD/DTCREVERSE SPLIT NON CASHGEROVA FINANCIAL GROUP LTD

184.000 NHHZ Local 47.505978 0.00 0.00 0.00 8,741.101.000000

Base 47.505978 0.00 0.00 0.00 8,741.10

COMMON STOCK USD.1G4388N106 10 Dec 2010 15 Dec 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)HELEN OF TROY LTD

130.000 NHHZ Local 27.312300 0.00 1.95 0.00 3,552.551.000000

Base 27.312300 0.00 1.95 0.00 3,552.55

COMMON STOCKG4412G101 29 Nov 2010 02 Dec 2010 USD/DTC 0.04GARDNER RICH & COHERBALIFE LTD

3,402.000 NHEZ Local 69.554200 0.00 136.08 0.00 236,759.471.000000

Base 69.554200 0.00 136.08 0.00 236,759.47

01 Dec 2010 06 Dec 2010 USD/DTC 0.04GARDNER RICH & CO

6,804.000 NHEZ Local 69.224300 0.00 272.16 0.00 471,274.301.000000

Base 69.224300 0.00 272.16 0.00 471,274.30

G4412G101 Total

408.24 0.000.0010,206.000 Local 708,033.77

Base 0.00 408.24 0.00 708,033.77

COMMON STOCK USD1.0G47791101 18 Oct 2010 21 Oct 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSINGERSOLL RAND PLC

670.000 NHHY Local 38.753000 0.00 13.40 0.00 25,977.911.000000

Base 38.753000 0.00 13.40 0.00 25,977.91

18 Nov 2010 23 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.

20,150.000 NHDM Local 41.269200 0.00 302.25 0.00 831,876.631.000000

Base 41.269200 0.00 302.25 0.00 831,876.63
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G47791101 Total

315.65 0.000.0020,820.000 Local 857,854.54

Base 0.00 315.65 0.00 857,854.54

COMMON STOCK USD.01G5299G106 10 Nov 2010 16 Nov 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSKNIGHTSBRIDGE TANKERS LTD

1,000.000 NHHZ Local 22.675000 0.00 15.00 0.00 22,690.001.000000

Base 22.675000 0.00 15.00 0.00 22,690.00

COMMON STOCKG62185106 19 Nov 2010 24 Nov 2010 USD/DTC 0.03MR BEAL &COMPANYMONTPELIER RE HOLDINGS LTD

7,640.000 NHHO Local 19.890700 0.00 229.20 0.00 152,194.151.000000

Base 19.890700 0.00 229.20 0.00 152,194.15

22 Nov 2010 26 Nov 2010 USD/DTC 0.03MR BEAL &COMPANY

8,120.000 NHHO Local 19.847500 0.00 243.60 0.00 161,405.301.000000

Base 19.847500 0.00 243.60 0.00 161,405.30

23 Nov 2010 29 Nov 2010 USD/DTC 0.03MR BEAL &COMPANY

8,320.000 NHHO Local 19.935900 0.00 249.60 0.00 166,116.291.000000

Base 19.935900 0.00 249.60 0.00 166,116.29

08 Dec 2010 13 Dec 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INC

6,350.000 NHHO Local 20.322900 0.00 190.50 0.00 129,240.921.000000

Base 20.322900 0.00 190.50 0.00 129,240.92

29 Dec 2010 OPEN USD/DTC 0.03LOOP CAPITAL MARKETS

2,820.000 NHHO Local 19.880600 0.00 84.60 0.00 56,147.891.000000

Base 19.880600 0.00 84.60 0.00 56,147.89

G62185106 Total

997.50 0.000.0033,250.000 Local 665,104.55

Base 0.00 997.50 0.00 665,104.55
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COMMON STOCK USD.01G67743107 22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.ORIENT EXPRESS HOTELS LTD  A

1,570.000 NHHZ Local 12.853300 0.00 23.55 0.00 20,203.231.000000

Base 12.853300 0.00 23.55 0.00 20,203.23

COMMON STOCKG79978105 22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.SEACUBE CONTAINER LEASING LT

1,410.000 NHHZ Local 13.991100 0.00 21.15 0.00 19,748.601.000000

Base 13.991100 0.00 21.15 0.00 19,748.60

COMMON STOCK USD.01G94368100 25 Oct 2010 25 Oct 2010 USD/DTCSTOCK DISTRIBUTIONWARNER CHILCOTT PLC CLASS A

38,400.000 NHEL Local 23.200000 0.00 0.00 0.00 890,880.001.000000

Base 23.200000 0.00 0.00 0.00 890,880.00

COMMON STOCKH0023R105 19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)ACE LTD

230.000 NHHY Local 60.461500 0.00 3.45 0.00 13,909.601.000000

Base 60.461500 0.00 3.45 0.00 13,909.60

COMMON STOCK USD.03H01531104 01 Dec 2010 USD/DTCMANDATORYEXCHANGE NON CASHALLIED WORLD ASSURANCE CO

8,803.000 NHEZ Local 48.472900 0.00 0.00 0.00 426,706.941.000000

Base 48.472900 0.00 0.00 0.00 426,706.94

01 Dec 2010 CANCEL USD/DTCMANDATORYEXCHANGE NON CASH

-8,803.000 NHEZ Local 48.472900 0.00 0.00 0.00 -426,706.941.000000

Base 48.472900 0.00 0.00 0.00 -426,706.94

01 Dec 2010 01 Dec 2010 USD/DTCMANDATORYEXCHANGE NON CASH

4,340.000 NHHY Local 39.559518 0.00 0.00 0.00 171,688.311.000000

Base 39.559518 0.00 0.00 0.00 171,688.31

30 Nov 2010 01 Dec 2010 USD/DTCMANDATORYEXCHANGE NON CASH

8,803.000 NHEZ Local 48.472900 0.00 0.00 0.00 426,706.941.000000

Base 48.472900 0.00 0.00 0.00 426,706.94
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H01531104 Total

0.00 0.000.0013,143.000 Local 598,395.25

Base 0.00 0.00 0.00 598,395.25

COMMON STOCK USD1.H27013103 26 Oct 2010 29 Oct 2010 USD/DTC 0.05BNY CONVERGEX LJRWEATHERFORD INTL LTD

24,769.000 NHIB Local 17.065900 0.00 1,238.45 0.00 423,943.731.000000

Base 17.065900 0.00 1,238.45 0.00 423,943.73

27 Oct 2010 01 Nov 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

9,747.000 NHIB Local 16.975200 0.00 97.47 0.00 165,554.741.000000

Base 16.975200 0.00 97.47 0.00 165,554.74

19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

740.000 NHEU Local 19.945900 0.00 11.10 0.00 14,771.071.000000

Base 19.945900 0.00 11.10 0.00 14,771.07

H27013103 Total

1,347.02 0.000.0035,256.000 Local 604,269.54

Base 0.00 1,347.02 0.00 604,269.54

COMMON STOCKH84989104 07 Dec 2010 USD/DTC 0.01UBS SECURITIES LLCTE CONNECTIVITY LTD

15,000.000 NHDF Local 33.645100 0.00 105.00 0.00 504,781.501.000000

Base 33.645100 0.00 105.00 0.00 504,781.50

07 Dec 2010 CANCEL USD/DTC 0.01UBS SECURITIES LLC

-15,000.000 NHDF Local 33.645100 0.00 -105.00 0.00 -504,781.501.000000

Base 33.645100 0.00 -105.00 0.00 -504,781.50

H84989104 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00
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COMMON STOCK USD8.3H89128104 19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)TYCO INTERNATIONAL LTD

350.000 NHHY Local 37.818600 0.00 5.25 0.00 13,241.761.000000

Base 37.818600 0.00 5.25 0.00 13,241.76

COMMON STOCK CHF.1H89231338 12 Nov 2010 17 Nov 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSUBS AG REG

10,000.000 NHEY Local 17.237700 0.00 200.00 0.00 172,577.001.000000

Base 17.237700 0.00 200.00 0.00 172,577.00

COMMON STOCKN20935206 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.CNH GLOBAL N.V.

2,500.000 NHEU Local 41.174400 0.00 50.00 0.00 102,986.001.000000

Base 41.174400 0.00 50.00 0.00 102,986.00

COMMON STOCK EUR.02N22717107 10 Nov 2010 18 Nov 2010 USD/DTC 0.032 GOLDMAN SACHS + COCORE LABORATORIES N.V.

3,121.000 NHHP Local 81.955200 0.00 93.63 0.00 255,875.811.000000

Base 81.955200 0.00 93.63 0.00 255,875.81

16 Nov 2010 29 Nov 2010 USD/DTC 0.0310 GOLDMAN SACHS + CO

13,879.000 NHHP Local 80.899500 0.00 416.37 0.00 1,123,220.531.000000

Base 80.899500 0.00 416.37 0.00 1,123,220.53

08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHEU Local 87.475000 0.00 4.00 0.00 17,499.001.000000

Base 87.475000 0.00 4.00 0.00 17,499.00

19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

750.000 NHEU Local 84.490000 0.00 11.25 0.00 63,378.751.000000

Base 84.490000 0.00 11.25 0.00 63,378.75

N22717107 Total

525.25 0.000.0017,950.000 Local 1,459,974.09

Base 0.00 525.25 0.00 1,459,974.09
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COMMON STOCK USD.01V7780T103 11 Oct 2010 14 Oct 2010 USD/DTC 0.02ABEL NOSER CORPORATIONROYAL CARIBBEAN CRUISES LTD

2,640.000 NHIB Local 33.874600 0.00 52.80 0.00 89,481.741.000000

Base 33.874600 0.00 52.80 0.00 89,481.74

20 Oct 2010 25 Oct 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

368.000 NHIB Local 33.780100 0.00 3.68 0.00 12,434.761.000000

Base 33.780100 0.00 3.68 0.00 12,434.76

V7780T103 Total

56.48 0.000.003,008.000 Local 101,916.50

Base 0.00 56.48 0.00 101,916.50

COMMON STOCK USD.01Y2685T107 27 Oct 2010 01 Nov 2010 USD/DTC 0.01KNIGHT DIRECT LLCGENCO SHIPPING + TRADING LTD

1,000.000 NHDX Local 16.299700 0.00 7.00 0.00 16,306.701.000000

Base 16.299700 0.00 7.00 0.00 16,306.70

27 Oct 2010 01 Nov 2010 USD/DTC 0.03CANTOR FITZGERALD + CO.

8,550.000 NHDX Local 16.213100 0.00 256.50 0.00 138,878.511.000000

Base 16.213100 0.00 256.50 0.00 138,878.51

02 Nov 2010 05 Nov 2010 USD/DTC 0.03WILLIAMS CAPITAL GROUP LP (THE)

6,850.000 NHDX Local 16.322700 0.00 205.50 0.00 112,016.001.000000

Base 16.322700 0.00 205.50 0.00 112,016.00

Y2685T107 Total

469.00 0.000.0016,400.000 Local 267,201.21

Base 0.00 469.00 0.00 267,201.21

COMMON STOCK USD.01Y8565N102 10 Nov 2010 16 Nov 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSTEEKAY TANKERS LTD CLASS A

700.000 NHHZ Local 12.640000 0.00 10.50 0.00 8,858.501.000000

Base 12.640000 0.00 10.50 0.00 8,858.50
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US DOLLAR  Total

0.00Local95,851,491.267

0.00Base

1.00

1.00

221,090.01

221,090.01

318,373,705.74

318,373,705.74

EQUITY  Total

128,990,667.267
Base 0.00 377,154.57 120,762.62 449,872,200.65

FIXED INCOME
US DOLLAR

5.15%   15 May 2019001055AC6 25 Oct 2010 28 Oct 2010 USD/DTCCABRERA CAPITAL MARKETSAFLAC INC

1,820,000.000 NHID Local 129.083000 70,044.72 0.00 0.00 2,349,310.601.000000

Base 129.083000 70,044.72 0.00 0.00 2,349,310.60

7.625%   15 May 2020001546AL4 29 Nov 2010 02 Dec 2010 USD/DTCJ.P. MORGAN SECURITIES LLCAK STEEL CORP

400,000.000 NHFS Local 100.500000 1,440.28 0.00 0.00 402,000.001.000000

Base 100.500000 1,440.28 0.00 0.00 402,000.00

9.5%   01 Aug 201800439TAD9 29 Nov 2010 02 Dec 2010 USD/DTCCITIGROUPGLOBAL MARKETS INC SALOMONACCURIDE CORP

700,000.000 NHFS Local 107.500000 22,720.83 0.00 0.00 752,500.001.000000

Base 107.500000 22,720.83 0.00 0.00 752,500.00

30 Nov 2010 03 Dec 2010 USD/DTCCITIGROUPGLOBAL MARKETS INC SALOMON

596,000.000 NHFS Local 106.875000 19,502.44 0.00 0.00 636,975.001.000000

Base 106.875000 19,502.44 0.00 0.00 636,975.00

00439TAD9 Total

0.00 0.0042,223.271,296,000.000 Local 1,389,475.00

Base 42,223.27 0.00 0.00 1,389,475.00
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0%00799G9M3 17 Dec 2010 29 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTADVANTAGE SALES MARKETING INC

750,000.000 NHHM Local 99.500000 0.00 0.00 0.00 746,250.001.000000

Base 99.500000 0.00 0.00 0.00 746,250.00

9.25%   01 Nov 2018009127AA9 15 Oct 2010 22 Oct 2010 USD/DTCBARCLAYS CAPITAL INCAMGH MERGER SUB INC

860,000.000 NHFS Local 100.000000 0.00 0.00 0.00 860,000.001.000000

Base 100.000000 0.00 0.00 0.00 860,000.00

1%   01 Feb 2012011679AG2 15 Oct 2010 26 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTALASKA COMMUNICATIONS SYS HLDG

1,200,000.000 NHHL Local 99.000000 0.00 0.00 0.00 1,188,000.001.000000

Base 99.000000 0.00 0.00 0.00 1,188,000.00

1%   06 Sep 201601699F9X0 15 Oct 2010 15 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTCHARTER COMMUNICATIONS OPERATI

81,280.260 NHHL Local 97.098594 0.00 0.00 0.00 78,921.991.000000

Base 97.098594 0.00 0.00 0.00 78,921.99

7.57%   27 Jan 201201861W9R8 18 Oct 2010 18 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTALLIANCE LAUNDRY TERM B

455,813.000 NHHL Local 99.000000 0.00 0.00 0.00 451,254.871.000000

Base 99.000000 0.00 0.00 0.00 451,254.87

30 Sep 2010 25 Oct 2010 USD/BOSSTATE STREET BANK AND TRUST

66,308.000 NHHL Local 100.875007 0.00 0.00 0.00 66,888.201.000000

Base 100.875007 0.00 0.00 0.00 66,888.20

01861W9R8 Total

0.00 0.000.00522,121.000 Local 518,143.07

Base 0.00 0.00 0.00 518,143.07

7.45%   16 May 2019020002AX9 26 Oct 2010 29 Oct 2010 USD/DTCCABRERA CAPITAL MARKETSALLSTATE CORP

1,855,000.000 NHID Local 125.582000 62,572.76 0.00 0.00 2,329,546.101.000000

Base 125.582000 62,572.76 0.00 0.00 2,329,546.10
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1%   15 Jul 201302099H9D4 31 Dec 2010 31 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTALPHA MEDIA GROUP, INC.

68,817.030 NHHM Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

1%   25 Jan 201702199H9C5 05 Nov 2010 05 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTCOMMUNITY HEALTH SYSTEMS, INC.

680,458.830 NHHL Local 100.000000 0.00 0.00 0.00 680,458.831.000000

Base 100.000000 0.00 0.00 0.00 680,458.83

7%   19 Mar 2018025816AY5 26 Oct 2010 29 Oct 2010 USD/DTCCABRERA CAPITAL MARKETSAMERICAN EXPRESS CO

2,000,000.000 NHID Local 120.077000 15,555.56 0.00 0.00 2,401,540.001.000000

Base 120.077000 15,555.56 0.00 0.00 2,401,540.00

8.37%   30 Jan 201302744R9G4 02 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTAMERICAN MEDIA

500,000.000 NHHM Local 98.500000 0.00 0.00 0.00 492,500.001.000000

Base 98.500000 0.00 0.00 0.00 492,500.00

02 Nov 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-500,000.000 NHHM Local 98.500000 0.00 0.00 0.00 -492,500.001.000000

Base 98.500000 0.00 0.00 0.00 -492,500.00

02744R9G4 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   31 Jan 20130309989M2 02 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTAMERICAN MEDIA OPERATIONS INC

7,579.520 NHHM Local 100.000000 0.00 0.00 0.00 7,579.521.000000

Base 100.000000 0.00 0.00 0.00 7,579.52

02 Nov 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-7,579.520 NHHM Local 100.000000 0.00 0.00 0.00 -7,579.521.000000

Base 100.000000 0.00 0.00 0.00 -7,579.52
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04 Nov 2010 04 Nov 2010 USD/BOSSTATE STREET BANK AND TRUST

29,012.410 NHHM Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

02 Nov 2010 USD/BOSSTATE STREET BANK AND TRUST

7,579.520 NHHM Local 98.500036 0.00 0.00 0.00 7,465.831.000000

Base 98.500036 0.00 0.00 0.00 7,465.83

02 Nov 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-7,579.520 NHHM Local 98.500036 0.00 0.00 0.00 -7,465.831.000000

Base 98.500036 0.00 0.00 0.00 -7,465.83

0309989M2 Total

0.00 0.000.0029,012.410 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   26 Jul 201603899F9A4 05 Oct 2010 26 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTARAMARK CORPORATION

300,000.000 NHHL Local 98.900693 0.00 0.00 0.00 296,702.081.000000

Base 98.900693 0.00 0.00 0.00 296,702.08

0%   19 Nov 20160409999H9 18 Nov 2010 08 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTAZ CHEM US INC

500,000.000 NHHM Local 98.500000 0.00 0.00 0.00 492,500.001.000000

Base 98.500000 0.00 0.00 0.00 492,500.00

0.01%   23 May 201704299B9U3 22 Nov 2010 08 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTARMSTRONG WORLD INDUSTRIES INC

2,000,000.000 NHHM Local 99.500000 0.00 0.00 0.00 1,990,000.001.000000

Base 99.500000 0.00 0.00 0.00 1,990,000.00

0%   16 Jul 201404399C9Q9 21 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTASURION CORPORATION

590,000.000 NHHL Local 96.000000 0.00 0.00 0.00 566,400.001.000000

Base 96.000000 0.00 0.00 0.00 566,400.00
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21 Oct 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-590,000.000 NHHL Local 96.000000 0.00 0.00 0.00 -566,400.001.000000

Base 96.000000 0.00 0.00 0.00 -566,400.00

04399C9Q9 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   12 Feb 201504399V9P9 16 Nov 2010 16 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTASURION CORP

590,000.000 NHHL Local 96.000000 0.00 0.00 0.00 566,400.001.000000

Base 96.000000 0.00 0.00 0.00 566,400.00

0.01%   30 Nov 20150482669B8 01 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTATLANTIC BROADBAND FIN LLC

1,000,000.000 NHHM Local 0.500000 0.00 0.00 0.00 5,000.001.000000

Base 0.500000 0.00 0.00 0.00 5,000.00

01 Dec 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-1,000,000.000 NHHM Local 0.500000 0.00 0.00 0.00 -5,000.001.000000

Base 0.500000 0.00 0.00 0.00 -5,000.00

01 Dec 2010 01 Dec 2010 USD/BOSSTATE STREET BANK AND TRUST

1,000,000.000 NHHM Local 99.500000 0.00 0.00 0.00 995,000.001.000000

Base 99.500000 0.00 0.00 0.00 995,000.00

0482669B8 Total

0.00 0.000.001,000,000.000 Local 995,000.00

Base 0.00 0.00 0.00 995,000.00

12.75%   01 Mar 201605454RAG5 30 Nov 2010 03 Dec 2010 USD/DTCKNIGHT LIBERTAS LLCAXCAN INTER HLDGS INC

1,500,000.000 NHFS Local 104.625000 48,875.00 0.00 0.00 1,569,375.001.000000

Base 104.625000 48,875.00 0.00 0.00 1,569,375.00
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0.01%   14 Dec 20170549989F8 06 Dec 2010 17 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTBBHI ACQUISITION LLC

750,000.000 NHHM Local 99.000000 0.00 0.00 0.00 742,500.001.000000

Base 99.000000 0.00 0.00 0.00 742,500.00

29 Dec 2010 29 Dec 2010 USD/BOSSTATE STREET BANK AND TRUST

90,857.630 NHHL Local 99.499997 0.00 0.00 0.00 90,403.341.000000

Base 99.499997 0.00 0.00 0.00 90,403.34

0549989F8 Total

0.00 0.000.00840,857.630 Local 832,903.34

Base 0.00 0.00 0.00 832,903.34

1%   31 Dec 201405499C9K8 03 Nov 2010 23 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTBICENT POWER LLC

275,000.000 NHHM Local 21.911112 0.00 0.00 0.00 60,255.561.000000

Base 21.911112 0.00 0.00 0.00 60,255.56

3.125%   01 Oct 201505565QBN7 01 Nov 2010 04 Nov 2010 USD/DTCJ.P. MORGAN CLEARING CORP.BP CAPITAL MARKETS PLC

5,000,000.000 NHFJ Local 102.803000 14,322.92 0.00 0.00 5,140,150.001.000000

Base 102.803000 14,322.92 0.00 0.00 5,140,150.00

5.625%   14 Oct 2016060505CS1 20 Dec 2010 USD/FEDBANK OF AMERICA SECURITIES LLCBANK AMER CORP

1,710,000.000 NHFI Local 103.414000 18,435.94 0.00 0.00 1,768,379.401.000000

Base 103.414000 18,435.94 0.00 0.00 1,768,379.40

20 Dec 2010 CANCEL USD/FEDBANK OF AMERICA SECURITIES LLC

-1,710,000.000 NHFI Local 103.414000 -18,435.94 0.00 0.00 -1,768,379.401.000000

Base 103.414000 -18,435.94 0.00 0.00 -1,768,379.40

060505CS1 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00
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1%   11 Dec 204007387BEB5 23 Nov 2010 29 Nov 2010 USD/DTCICBC FINANCIAL SERVICES LLCBEAR STEARNS COML MTG SECS INC

530,000.000 NHHW Local 108.878905 2,228.06 0.00 0.00 577,058.201.000000

530,000.000 Base 108.878905 2,228.06 0.00 0.00 577,058.20

1%   15 Oct 201610899B9K6 25 Oct 2010 25 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTBRICKMAN GROUP HOLDINGS INC.

598,122.370 NHHL Local 99.000000 0.00 0.00 0.00 592,141.151.000000

Base 99.000000 0.00 0.00 0.00 592,141.15

08 Oct 2010 29 Dec 2010 USD/BOS82 STATE STREET BANK AND TRUST

194,956.560 NHHL Local 101.000002 0.00 0.00 0.00 196,906.131.000000

Base 101.000002 0.00 0.00 0.00 196,906.13

08 Oct 2010 USD/BOSSTATE STREET BANK AND TRUST

375,000.000 NHHM Local 99.000000 0.00 0.00 0.00 371,250.001.000000

Base 99.000000 0.00 0.00 0.00 371,250.00

19 Nov 2010 19 Nov 2010 USD/BOSSTATE STREET BANK AND TRUST

375,000.000 NHHM Local 99.000000 0.00 0.00 0.00 371,250.001.000000

Base 99.000000 0.00 0.00 0.00 371,250.00

10899B9K6 Total

0.00 0.000.001,543,078.930 Local 1,531,547.28

Base 0.00 0.00 0.00 1,531,547.28

1%   19 Oct 201612199N9L1 26 Oct 2010 26 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTBURGER KING CORPORATION

745,380.000 NHHL Local 99.000000 0.00 0.00 0.00 737,926.201.000000

Base 99.000000 0.00 0.00 0.00 737,926.20

07 Oct 2010 USD/BOSSTATE STREET BANK AND TRUST

40,599.690 NHHL Local 100.750005 0.00 0.00 0.00 40,904.191.000000

Base 100.750005 0.00 0.00 0.00 40,904.19
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07 Oct 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-40,599.690 NHHL Local 100.750005 0.00 0.00 0.00 -40,904.191.000000

Base 100.750005 0.00 0.00 0.00 -40,904.19

07 Oct 2010 09 Nov 2010 USD/BOSSTATE STREET BANK AND TRUST

40,599.690 NHHL Local 100.733355 0.00 0.00 0.00 40,897.431.000000

Base 100.733355 0.00 0.00 0.00 40,897.43

12199N9L1 Total

0.00 0.000.00785,979.690 Local 778,823.63

Base 0.00 0.00 0.00 778,823.63

7.875%   30 Apr 20181248EPAJ2 15 Dec 2010 20 Dec 2010 USD/DTCJ.P. MORGAN SECURITIES LLCCCO HLDGS LLC/CAP CORP

2,869,000.000 NHFS Local 103.125000 31,379.69 0.00 0.00 2,958,656.251.000000

Base 103.125000 31,379.69 0.00 0.00 2,958,656.25

7.875%   30 Apr 20181248EPAL7 22 Dec 2010 29 Dec 2010 USD/DTC7 EXCHANGE OFFER (NON CASH)CCO HLDGS LLC CAP CORP

2,869,000.000 NHFS Local 103.125000 32,634.88 0.00 0.00 2,958,656.251.000000

Base 103.125000 32,634.88 0.00 0.00 2,958,656.25

8.125%   30 Apr 20201248EPAP8 22 Dec 2010 29 Dec 2010 USD/DTC7 EXCHANGE OFFER (NON CASH)CCO HLDGS LLC

728,000.000 NHFS Local 102.125000 8,543.89 0.00 0.00 743,470.001.000000

Base 102.125000 8,543.89 0.00 0.00 743,470.00

8.5%   01 May 201812629YAA9 29 Nov 2010 02 Dec 2010 USD/DTCDEUTSCHE BANK SECURITIES INCCOOPER STANDARD AUTOMOTI

350,000.000 NHFS Local 107.250000 2,561.81 0.00 0.00 375,375.001.000000

Base 107.250000 2,561.81 0.00 0.00 375,375.00

7.5%   15 Feb 2021131347BW5 18 Oct 2010 22 Oct 2010 USD/DTCMORGAN STANLEY CO INCORPORATEDCALPINE CORP

700,000.000 NHFS Local 100.000000 0.00 0.00 0.00 700,000.001.000000

Base 100.000000 0.00 0.00 0.00 700,000.00
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1%   14 Dec 201213999E9W7 29 Oct 2010 29 Oct 2010 USD/BOSSHARE ADJUSTMENTCAPITAL AUTOMATIVE REIT

1,529.030 NHHL Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

30 Nov 2010 30 Nov 2010 USD/BOSSTATE STREET BANK AND TRUST

1,576.010 NHHL Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

13999E9W7 Total

0.00 0.000.003,105.040 Local 0.00

Base 0.00 0.00 0.00 0.00

8.25%   15 Oct 2017171871AL0 07 Dec 2010 10 Dec 2010 USD/DTCBANK OF AMERICA SECURITIES LLCCINCINNATI BELL

1,410,000.000 NHFS Local 99.500000 17,771.88 0.00 0.00 1,402,950.001.000000

Base 99.500000 17,771.88 0.00 0.00 1,402,950.00

09 Dec 2010 14 Dec 2010 USD/DTCBARCLAYS CAPITAL INC

332,000.000 NHFS Local 99.250000 4,488.92 0.00 0.00 329,510.001.000000

Base 99.250000 4,488.92 0.00 0.00 329,510.00

22 Dec 2010 28 Dec 2010 USD/DTCBANK OF AMERICA SECURITIES LLC

983,000.000 NHFS Local 99.000000 16,444.77 0.00 0.00 973,170.001.000000

Base 99.000000 16,444.77 0.00 0.00 973,170.00

171871AL0 Total

0.00 0.0038,705.572,725,000.000 Local 2,705,630.00

Base 38,705.57 0.00 0.00 2,705,630.00

7.75%   15 Dec 201817285TAD8 06 Dec 2010 10 Dec 2010 USD/DTCJ.P. MORGAN SECURITIES LLCCITADEL BROADCASTING COR

399,000.000 NHFS Local 100.000000 0.00 0.00 0.00 399,000.001.000000

Base 100.000000 0.00 0.00 0.00 399,000.00
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5.625%   27 Aug 2012172967BP5 09 Dec 2010 14 Dec 2010 USD/DTCCITIGROUPGLOBAL MARKETS INCCITIGROUP INC

3,700,000.000 NHFJ Local 105.314000 61,859.38 0.00 0.00 3,896,618.001.000000

Base 105.314000 61,859.38 0.00 0.00 3,896,618.00

5.5%   15 Feb 2017172967DY4 25 Oct 2010 28 Oct 2010 USD/DTCFIRST TENNESSEE SECURITIES CORPCITIGROUP

2,270,000.000 NHID Local 105.295000 25,316.81 0.00 0.00 2,390,196.501.000000

Base 105.295000 25,316.81 0.00 0.00 2,390,196.50

1%   15 Oct 201623999Z9F6 19 Oct 2010 27 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTDAVITA, INC.

902,066.000 NHHL Local 99.500000 0.00 0.00 0.00 897,555.671.000000

Base 99.500000 0.00 0.00 0.00 897,555.67

1%   20 Sep 201624899J9A2 05 Oct 2010 05 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTDENNYS INC.

2,000,000.000 NHHM Local 98.500000 0.00 0.00 0.00 1,970,000.001.000000

Base 98.500000 0.00 0.00 0.00 1,970,000.00

1%   23 Nov 201624999S9R4 22 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTLAS VEGAS SANDS LLC

275,000.000 NHHL Local 91.875000 0.00 0.00 0.00 252,656.251.000000

Base 91.875000 0.00 0.00 0.00 252,656.25

22 Oct 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-275,000.000 NHHL Local 91.875000 0.00 0.00 0.00 -252,656.251.000000

Base 91.875000 0.00 0.00 0.00 -252,656.25

22 Oct 2010 22 Oct 2010 USD/BOSSTATE STREET BANK AND TRUST

275,000.000 NHHL Local 91.859723 0.00 0.00 0.00 252,614.241.000000

Base 91.859723 0.00 0.00 0.00 252,614.24

17 Nov 2010 17 Nov 2010 USD/BOSPAYDOWN

327.780 NHHM Local 100.000000 0.00 0.00 0.00 327.781.000000

Base 100.000000 0.00 0.00 0.00 327.78
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06 Dec 2010 USD/BOSSTATE STREET BANK AND TRUST

206.710 NHHL Local 100.000000 0.00 0.00 0.00 206.711.000000

Base 100.000000 0.00 0.00 0.00 206.71

06 Dec 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-206.710 NHHL Local 100.000000 0.00 0.00 0.00 -206.711.000000

Base 100.000000 0.00 0.00 0.00 -206.71

30 Sep 2010 30 Nov 2010 USD/BOS61 STATE STREET BANK AND TRUST

326.940 NHHM Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

06 Dec 2010 06 Dec 2010 USD/BOSSTATE STREET BANK AND TRUST

206.710 NHHL Local 99.874219 0.00 0.00 0.00 206.451.000000

Base 99.874219 0.00 0.00 0.00 206.45

24999S9R4 Total

0.00 0.000.00275,861.430 Local 253,148.47

Base 0.00 0.00 0.00 253,148.47

1%   30 Jun 201625099E9A8 16 Dec 2010 16 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTSIX FLAGS THEME PARKS INC

1,107,448.150 NHHL Local 100.000000 0.00 0.00 0.00 1,107,448.151.000000

Base 100.000000 0.00 0.00 0.00 1,107,448.15

02 Dec 2010 14 Dec 2010 USD/BOSSTATE STREET BANK AND TRUST

2,000,000.000 NHHM Local 99.500000 0.00 0.00 0.00 1,990,000.001.000000

Base 99.500000 0.00 0.00 0.00 1,990,000.00

25099E9A8 Total

0.00 0.000.003,107,448.150 Local 3,097,448.15

Base 0.00 0.00 0.00 3,097,448.15
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1%   20 Aug 20163009999A9 14 Oct 2010 14 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTEVERTEC INC

1,056,179.780 NHHL Local 97.000000 0.00 0.00 0.00 1,024,494.391.000000

Base 97.000000 0.00 0.00 0.00 1,024,494.39

19 Oct 2010 19 Oct 2010 USD/BOSSTATE STREET BANK AND TRUST

75,441.410 NHHL Local 97.999997 0.00 0.00 0.00 73,932.581.000000

Base 97.999997 0.00 0.00 0.00 73,932.58

3009999A9 Total

0.00 0.000.001,131,621.190 Local 1,098,426.97

Base 0.00 0.00 0.00 1,098,426.97

7.25%   01 Dec 201830225XAB9 18 Nov 2010 23 Nov 2010 USD/DTCBANK OF AMERICA SECURITIES LLCEXTERRAN HLDGS INC

1,250,000.000 NHFS Local 100.000000 0.00 0.00 0.00 1,250,000.001.000000

Base 100.000000 0.00 0.00 0.00 1,250,000.00

7%   01 Nov 201530251GAA5 26 Oct 2010 29 Oct 2010 USD/DTCJ.P. MORGAN SECURITIES LLCFMG RESOURCES AUG 2006

113,000.000 NHFS Local 100.000000 0.00 0.00 0.00 113,000.001.000000

Base 100.000000 0.00 0.00 0.00 113,000.00

6%   01 Jan 20383128M5RA0 07 Dec 2010 USD/FEDFTN FINANCIAL SECURITIESFED HM LN PC POOL G03781

6,984,156.000 NHHW Local 108.562507 13,968.31 0.00 0.00 7,582,174.861.000000

16,476,000.000 Base 108.562507 13,968.31 0.00 0.00 7,582,174.86

07 Dec 2010 CANCEL USD/FEDFTN FINANCIAL SECURITIES

-6,984,156.000 NHHW Local 108.562507 -13,968.31 0.00 0.00 -7,582,174.861.000000

-16,476,000.000 Base 108.562507 -13,968.31 0.00 0.00 -7,582,174.86

07 Dec 2010 13 Dec 2010 USD/FEDFTN FINANCIAL SECURITIES

6,984,156.000 NHHW Local 108.562507 13,968.31 0.00 0.00 7,582,174.861.000000

16,475,000.000 Base 108.562507 13,968.31 0.00 0.00 7,582,174.86
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3128M5RA0 Total

0.00 0.0013,968.316,984,156.000 Local 7,582,174.86

16,475,000.000 Base 13,968.31 0.00 0.00 7,582,174.86

5.5%   01 Dec 20223128MBQ75 27 Oct 2010 29 Oct 2010 USD/FEDBANK OF NEW YORKFED HM LN PC POOL G12978

3,469,659.180 NHID Local 108.171875 14,842.43 0.00 0.00 3,753,195.391.000000

9,004,788.000 Base 108.171875 14,842.43 0.00 0.00 3,753,195.39

05 Nov 2010 29 Nov 2010 USD/FEDCLARKE + CO

90,550.090 NHID Local 108.437507 387.35 0.00 0.00 98,190.261.000000

245,000.000 Base 108.437507 387.35 0.00 0.00 98,190.26

3128MBQ75 Total

0.00 0.0015,229.783,560,209.270 Local 3,851,385.65

9,249,788.000 Base 15,229.78 0.00 0.00 3,851,385.65

5.5%   01 Feb 20233128MBSK4 27 Oct 2010 29 Oct 2010 USD/FEDBANK OF NEW YORKFED HM LN PC POOL G13022

3,396,671.300 NHID Local 108.171875 14,530.20 0.00 0.00 3,674,243.031.000000

9,765,214.000 Base 108.171875 14,530.20 0.00 0.00 3,674,243.03

12 Nov 2010 29 Nov 2010 USD/FEDSOUTHWESTSECURITIES

121,356.570 NHID Local 108.125007 519.14 0.00 0.00 131,216.801.000000

363,820.000 Base 108.125007 519.14 0.00 0.00 131,216.80

3128MBSK4 Total

0.00 0.0015,049.343,518,027.870 Local 3,805,459.83

10,129,034.000 Base 15,049.34 0.00 0.00 3,805,459.83

4.5%   01 Nov 20243128PQG96 07 Dec 2010 16 Dec 2010 USD/FEDICBCFS LLCFED HM LN PC POOL J11124

91,201.000 NHHW Local 105.218868 171.00 0.00 0.00 95,960.661.000000

125,000.000 Base 105.218868 171.00 0.00 0.00 95,960.66
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5.25%   18 Jun 20143133X7FK5 05 Nov 2010 10 Nov 2010 USD/FEDMORGAN STANLEY CO INCORPORATEDFEDERAL HOME LN BKS

6,000,000.000 NHHW Local 115.973000 124,250.00 0.00 0.00 6,958,380.001.000000

Base 115.973000 124,250.00 0.00 0.00 6,958,380.00

12 Nov 2010 17 Nov 2010 USD/FEDLOOP CAPITAL MARKETS INC

2,100,000.000 NHFI Local 115.002000 45,631.25 0.00 0.00 2,415,042.001.000000

Base 115.002000 45,631.25 0.00 0.00 2,415,042.00

3133X7FK5 Total

0.00 0.00169,881.258,100,000.000 Local 9,373,422.00

Base 169,881.25 0.00 0.00 9,373,422.00

5.375%   19 Aug 20113133XGDD3 04 Nov 2010 09 Nov 2010 USD/FEDPERSHING LLCFED HOME LN BANK

1,700,000.000 NHFI Local 104.002000 20,305.56 0.00 0.00 1,768,034.001.000000

Base 104.002000 20,305.56 0.00 0.00 1,768,034.00

5%   17 Nov 20173133XMQ87 15 Nov 2010 18 Nov 2010 USD/FEDMORGAN STANLEY CO INCORPORATEDFEDERAL HOME LOAD BANK

1,200,000.000 NHFI Local 117.542000 166.67 0.00 0.00 1,410,504.001.000000

Base 117.542000 166.67 0.00 0.00 1,410,504.00

19 Nov 2010 24 Nov 2010 USD/FEDMORGAN STANLEY CO INCORPORATED

335,000.000 NHFI Local 116.923701 325.69 0.00 0.00 391,694.401.000000

Base 116.923701 325.69 0.00 0.00 391,694.40

19 Nov 2010 24 Nov 2010 USD/FEDMORGAN STANLEY CO INCORPORATED

615,000.000 NHHW Local 116.923717 597.81 0.00 0.00 719,080.861.000000

Base 116.923717 597.81 0.00 0.00 719,080.86

3133XMQ87 Total

0.00 0.001,090.172,150,000.000 Local 2,521,279.26

Base 1,090.17 0.00 0.00 2,521,279.26
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4%   06 Sep 20133133XRX88 09 Nov 2010 15 Nov 2010 USD/FEDRIDGE CLEARING & OUTSOURCING SOLUTIFEDERAL HOME LOAN BANK

1,625,000.000 NHFI Local 109.357000 12,458.33 0.00 0.00 1,777,051.251.000000

Base 109.357000 12,458.33 0.00 0.00 1,777,051.25

1.625%   26 Sep 20123133XUUJ0 19 Nov 2010 24 Nov 2010 USD/FEDDEUTSCHE BANK SECURITIES INCFEDERAL HOME LOAN BANK

11,115,000.000 NHFI Local 101.933000 29,099.69 0.00 0.00 11,329,852.951.000000

Base 101.933000 29,099.69 0.00 0.00 11,329,852.95

5.125%   15 Jul 20123134A4QD9 16 Nov 2010 19 Nov 2010 USD/FEDFEDERAL RESERVE BANK OF BOSTONFEDERAL HOME LN MTG CORP

1,405,000.000 NHFI Local 107.570000 24,802.15 0.00 0.00 1,511,358.501.000000

Base 107.570000 24,802.15 0.00 0.00 1,511,358.50

16 Nov 2010 19 Nov 2010 USD/FEDRIDGE CLEARING & OUTSOURCING SOLUTI

1,280,000.000 NHHW Local 107.570000 22,595.56 0.00 0.00 1,376,896.001.000000

Base 107.570000 22,595.56 0.00 0.00 1,376,896.00

3134A4QD9 Total

0.00 0.0047,397.712,685,000.000 Local 2,888,254.50

Base 47,397.71 0.00 0.00 2,888,254.50

4.5%   15 Jan 20143134A4UM4 09 Nov 2010 15 Nov 2010 USD/FEDRIDGE CLEARING & OUTSOURCING SOLUTIFREDDIE MAC

2,520,000.000 NHHW Local 111.589000 37,800.00 0.00 0.00 2,812,042.801.000000

Base 111.589000 37,800.00 0.00 0.00 2,812,042.80

09 Nov 2010 15 Nov 2010 USD/FEDRIDGE CLEARING & OUTSOURCING SOLUTI

1,720,000.000 NHFI Local 111.589000 25,800.00 0.00 0.00 1,919,330.801.000000

Base 111.589000 25,800.00 0.00 0.00 1,919,330.80

15 Nov 2010 18 Nov 2010 USD/FEDRIDGE CLEARING & OUTSOURCING SOLUTI

1,650,000.000 NHFI Local 110.989000 25,368.75 0.00 0.00 1,831,318.501.000000

Base 110.989000 25,368.75 0.00 0.00 1,831,318.50
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15 Nov 2010 18 Nov 2010 USD/FEDRIDGE CLEARING & OUTSOURCING SOLUTI

1,900,000.000 NHHW Local 110.989000 29,212.50 0.00 0.00 2,108,791.001.000000

Base 110.989000 29,212.50 0.00 0.00 2,108,791.00

10 Nov 2010 16 Nov 2010 USD/FEDMR BEAL &COMPANY

1,555,000.000 NHFI Local 111.423000 23,519.38 0.00 0.00 1,732,627.651.000000

Base 111.423000 23,519.38 0.00 0.00 1,732,627.65

10 Nov 2010 16 Nov 2010 USD/FEDLOOP CAPITAL MARKETS INC

660,000.000 NHFI Local 111.589000 9,982.50 0.00 0.00 736,487.401.000000

Base 111.589000 9,982.50 0.00 0.00 736,487.40

10 Nov 2010 16 Nov 2010 USD/FEDMR BEAL &COMPANY

2,100,000.000 NHHW Local 111.423000 31,762.50 0.00 0.00 2,339,883.001.000000

Base 111.423000 31,762.50 0.00 0.00 2,339,883.00

10 Nov 2010 16 Nov 2010 USD/FEDLOOP CAPITAL MARKETS INC

1,345,000.000 NHHW Local 111.406000 20,343.13 0.00 0.00 1,498,410.701.000000

Base 111.406000 20,343.13 0.00 0.00 1,498,410.70

10 Nov 2010 16 Nov 2010 USD/FEDLOOP CAPITAL MARKETS INC

665,000.000 NHHW Local 111.589000 10,058.13 0.00 0.00 742,066.851.000000

Base 111.589000 10,058.13 0.00 0.00 742,066.85

3134A4UM4 Total

0.00 0.00213,846.8914,115,000.000 Local 15,720,958.70

Base 213,846.89 0.00 0.00 15,720,958.70

4.375%   17 Jul 20153134A4VC5 05 Nov 2010 10 Nov 2010 USD/FEDMORGAN STANLEY CO INCORPORATEDFEDERAL HOME LN MTG CORP

12,000,000.000 NHHW Local 114.606000 164,791.67 0.00 0.00 13,752,720.001.000000

Base 114.606000 164,791.67 0.00 0.00 13,752,720.00
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15 Nov 2010 18 Nov 2010 USD/FEDMORGAN STANLEY CO INCORPORATED

415,000.000 NHFI Local 112.655400 6,102.52 0.00 0.00 467,519.911.000000

Base 112.655400 6,102.52 0.00 0.00 467,519.91

15 Nov 2010 18 Nov 2010 USD/FEDMORGAN STANLEY CO INCORPORATED

1,055,000.000 NHHW Local 112.655400 15,513.63 0.00 0.00 1,188,514.471.000000

Base 112.655400 15,513.63 0.00 0.00 1,188,514.47

02 Nov 2010 05 Nov 2010 USD/FEDDEUTSCHE BANK SECURITIES, INC.

1,375,000.000 NHFI Local 114.190000 18,046.88 0.00 0.00 1,570,112.501.000000

Base 114.190000 18,046.88 0.00 0.00 1,570,112.50

02 Nov 2010 05 Nov 2010 USD/FEDDEUTSCHE BANK SECURITIES, INC.

650,000.000 NHHW Local 114.190000 8,531.25 0.00 0.00 742,235.001.000000

Base 114.190000 8,531.25 0.00 0.00 742,235.00

3134A4VC5 Total

0.00 0.00212,985.9515,495,000.000 Local 17,721,101.88

Base 212,985.95 0.00 0.00 17,721,101.88

4.75%   17 Nov 20153134A4VG6 15 Nov 2010 18 Nov 2010 USD/FEDPERSHING LLCFEDERAL HOME LN MTG CORP

1,155,000.000 NHFI Local 115.122000 152.40 0.00 0.00 1,329,659.101.000000

Base 115.122000 152.40 0.00 0.00 1,329,659.10

15 Nov 2010 18 Nov 2010 USD/FEDPERSHING LLC

2,625,000.000 NHHW Local 115.122000 346.35 0.00 0.00 3,021,952.501.000000

Base 115.122000 346.35 0.00 0.00 3,021,952.50

10 Nov 2010 16 Nov 2010 USD/FEDMR BEAL &COMPANY

1,200,000.000 NHFI Local 116.137000 28,341.67 0.00 0.00 1,393,644.001.000000

Base 116.137000 28,341.67 0.00 0.00 1,393,644.00
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3134A4VG6 Total

0.00 0.0028,840.424,980,000.000 Local 5,745,255.60

Base 28,840.42 0.00 0.00 5,745,255.60

5%   11 May 201731359M7X5 16 Dec 2010 21 Dec 2010 USD/FEDPERSHING LLCFEDERAL NATL MTG ASSN

3,200,000.000 NHHW Local 111.904000 17,777.78 0.00 0.00 3,580,928.001.000000

Base 111.904000 17,777.78 0.00 0.00 3,580,928.00

20 Dec 2010 23 Dec 2010 USD/FEDBANK OF AMERICA SECURITIES LLC

5,460,000.000 NHHW Local 112.781000 31,850.00 0.00 0.00 6,157,842.601.000000

Base 112.781000 31,850.00 0.00 0.00 6,157,842.60

21 Dec 2010 27 Dec 2010 USD/FEDPERSHING LLC

4,600,000.000 NHHW Local 112.730000 29,388.89 0.00 0.00 5,185,580.001.000000

Base 112.730000 29,388.89 0.00 0.00 5,185,580.00

31359M7X5 Total

0.00 0.0079,016.6713,260,000.000 Local 14,924,350.60

Base 79,016.67 0.00 0.00 14,924,350.60

5.5%   15 Mar 201131359MHK2 16 Nov 2010 19 Nov 2010 USD/FEDMORGAN STANLEY CO INCORPORATEDFEDERAL NATL MTG ASSN

1,520,000.000 NHFI Local 101.722000 14,862.22 0.00 0.00 1,546,174.401.000000

Base 101.722000 14,862.22 0.00 0.00 1,546,174.40

6%   15 May 201131359MJH7 09 Nov 2010 15 Nov 2010 USD/FEDLOOP CAPITAL MARKETS INCFEDERAL NATL MTG ASSN

1,465,000.000 NHFI Local 102.906000 0.00 0.00 0.00 1,507,572.901.000000

Base 102.906000 0.00 0.00 0.00 1,507,572.90

4.375%   15 Sep 201231359MPF4 13 Oct 2010 18 Oct 2010 USD/FEDBANK OF AMERICA SECURITIES LLCFEDERAL NATL MTG ASSN

4,600,000.000 NHHW Local 107.463000 18,447.92 0.00 0.00 4,943,298.001.000000

Base 107.463000 18,447.92 0.00 0.00 4,943,298.00
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13 Oct 2010 18 Oct 2010 USD/FEDBANK OF AMERICA SECURITIES LLC

23,000,000.000 NHFI Local 107.463000 92,239.58 0.00 0.00 24,716,490.001.000000

Base 107.463000 92,239.58 0.00 0.00 24,716,490.00

05 Nov 2010 10 Nov 2010 USD/FEDDEUTSCHE BANK SECURITIES INC

3,000,000.000 NHHW Local 107.244000 20,052.08 0.00 0.00 3,217,320.001.000000

Base 107.244000 20,052.08 0.00 0.00 3,217,320.00

31359MPF4 Total

0.00 0.00130,739.5830,600,000.000 Local 32,877,108.00

Base 130,739.58 0.00 0.00 32,877,108.00

4.375%   15 Mar 201331359MRG0 09 Nov 2010 15 Nov 2010 USD/FEDMORGAN STANLEY CO INCORPORATEDFEDERAL NATL MTG ASSN

1,354,000.000 NHHW Local 108.741000 9,872.92 0.00 0.00 1,472,353.141.000000

Base 108.741000 9,872.92 0.00 0.00 1,472,353.14

12 Nov 2010 17 Nov 2010 USD/FEDDEUTSCHE BANK SECURITIES INC

2,800,000.000 NHHW Local 108.583000 21,097.22 0.00 0.00 3,040,324.001.000000

Base 108.583000 21,097.22 0.00 0.00 3,040,324.00

15 Nov 2010 18 Nov 2010 USD/FEDMORGAN STANLEY CO INCORPORATED

1,310,000.000 NHHW Local 108.463300 10,029.69 0.00 0.00 1,420,869.231.000000

Base 108.463300 10,029.69 0.00 0.00 1,420,869.23

02 Nov 2010 USD/FEDLOOP CAPITAL MARKETS INC

1,115,000.000 NHFI Local 109.031250 6,775.17 0.00 0.00 1,215,698.441.000000

Base 109.031250 6,775.17 0.00 0.00 1,215,698.44

02 Nov 2010 CANCEL USD/FEDLOOP CAPITAL MARKETS INC

-1,115,000.000 NHFI Local 109.031250 -6,775.17 0.00 0.00 -1,215,698.441.000000

Base 109.031250 -6,775.17 0.00 0.00 -1,215,698.44
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02 Nov 2010 USD/FEDLOOP CAPITAL MARKETS INC

5,000,000.000 NHHW Local 109.031250 30,381.94 0.00 0.00 5,451,562.501.000000

Base 109.031250 30,381.94 0.00 0.00 5,451,562.50

02 Nov 2010 CANCEL USD/FEDLOOP CAPITAL MARKETS INC

-5,000,000.000 NHHW Local 109.031250 -30,381.94 0.00 0.00 -5,451,562.501.000000

Base 109.031250 -30,381.94 0.00 0.00 -5,451,562.50

02 Nov 2010 05 Nov 2010 USD/FEDRIDGE CLEARING & OUTSOURCING SOLUTI

5,000,000.000 NHHW Local 109.163000 30,381.94 0.00 0.00 5,458,150.001.000000

Base 109.163000 30,381.94 0.00 0.00 5,458,150.00

02 Nov 2010 05 Nov 2010 USD/FEDLOOP CAPITAL MARKETS INC

1,115,000.000 NHFI Local 109.163000 6,775.17 0.00 0.00 1,217,167.451.000000

Base 109.163000 6,775.17 0.00 0.00 1,217,167.45

31359MRG0 Total

0.00 0.0078,156.9411,579,000.000 Local 12,608,863.82

Base 78,156.94 0.00 0.00 12,608,863.82

5.375%   15 Jul 201631359MS61 21 Oct 2010 26 Oct 2010 USD/FEDRIDGE CLEARING & OUTSOURCING SOLUTIFEDERAL NATL MTG ASSN

3,000,000.000 NHFI Local 120.333000 45,239.58 0.00 0.00 3,609,990.001.000000

Base 120.333000 45,239.58 0.00 0.00 3,609,990.00

21 Oct 2010 26 Oct 2010 USD/FEDRIDGE CLEARING & OUTSOURCING SOLUTI

4,550,000.000 NHFI Local 120.315000 68,613.37 0.00 0.00 5,474,332.501.000000

Base 120.315000 68,613.37 0.00 0.00 5,474,332.50

21 Oct 2010 26 Oct 2010 USD/FEDRIDGE CLEARING & OUTSOURCING SOLUTI

3,365,000.000 NHHW Local 120.315000 50,743.73 0.00 0.00 4,048,599.751.000000

Base 120.315000 50,743.73 0.00 0.00 4,048,599.75
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22 Oct 2010 27 Oct 2010 USD/FEDRIDGE CLEARING & OUTSOURCING SOLUTI

1,180,000.000 NHFI Local 120.275000 17,970.42 0.00 0.00 1,419,245.001.000000

Base 120.275000 17,970.42 0.00 0.00 1,419,245.00

22 Oct 2010 27 Oct 2010 USD/FEDRIDGE CLEARING & OUTSOURCING SOLUTI

600,000.000 NHHW Local 120.275000 9,137.50 0.00 0.00 721,650.001.000000

Base 120.275000 9,137.50 0.00 0.00 721,650.00

25 Oct 2010 28 Oct 2010 USD/FEDRIDGE CLEARING & OUTSOURCING SOLUTI

1,865,000.000 NHFI Local 120.060000 28,680.85 0.00 0.00 2,239,119.001.000000

Base 120.060000 28,680.85 0.00 0.00 2,239,119.00

29 Oct 2010 03 Nov 2010 USD/FEDRIDGE CLEARING & OUTSOURCING SOLUTI

900,000.000 NHFI Local 120.159000 14,512.50 0.00 0.00 1,081,431.001.000000

Base 120.159000 14,512.50 0.00 0.00 1,081,431.00

29 Oct 2010 03 Nov 2010 USD/FEDRIDGE CLEARING & OUTSOURCING SOLUTI

1,300,000.000 NHHW Local 120.159000 20,962.50 0.00 0.00 1,562,067.001.000000

Base 120.159000 20,962.50 0.00 0.00 1,562,067.00

28 Oct 2010 02 Nov 2010 USD/FEDDEUTSCHE BANK SECURITIES INC

1,700,000.000 NHHW Local 119.768000 27,158.68 0.00 0.00 2,036,056.001.000000

Base 119.768000 27,158.68 0.00 0.00 2,036,056.00

10 Nov 2010 16 Nov 2010 USD/FEDLOOP CAPITAL MARKETS INC

585,000.000 NHFI Local 119.415000 10,568.59 0.00 0.00 698,577.751.000000

Base 119.415000 10,568.59 0.00 0.00 698,577.75

10 Nov 2010 16 Nov 2010 USD/FEDLOOP CAPITAL MARKETS INC

270,000.000 NHHW Local 119.415000 4,877.81 0.00 0.00 322,420.501.000000

Base 119.415000 4,877.81 0.00 0.00 322,420.50

31359MS61 Total

0.00 0.00298,465.5319,315,000.000 Local 23,213,488.50

Base 298,465.53 0.00 0.00 23,213,488.50
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5.5%   01 Jul 203631371MV87 08 Nov 2010 USD/FEDFTN FINANCIAL SECURITIESFNMA POOL 256339

17,015,918.000 NHHW Local 106.968754 25,996.54 0.00 0.00 18,201,715.511.000000

17,015,918.000 Base 106.968754 25,996.54 0.00 0.00 18,201,715.51

08 Nov 2010 CANCEL USD/FEDFTN FINANCIAL SECURITIES

-17,015,918.000 NHHW Local 106.968754 -25,996.54 0.00 0.00 -18,201,715.511.000000

-17,015,918.000 Base 106.968754 -25,996.54 0.00 0.00 -18,201,715.51

31371MV87 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

4.875%   13 Jun 20183137EABP3 22 Dec 2010 28 Dec 2010 USD/FEDMORGAN STANLEY CO INCORPORATEDFEDERAL HOME LN MTG CORP

5,860,000.000 NHHW Local 111.653000 11,903.13 0.00 0.00 6,542,865.801.000000

Base 111.653000 11,903.13 0.00 0.00 6,542,865.80

10 Nov 2010 16 Nov 2010 USD/FEDLOOP CAPITAL MARKETS INC

1,935,000.000 NHHW Local 117.623000 40,090.78 0.00 0.00 2,276,005.051.000000

Base 117.623000 40,090.78 0.00 0.00 2,276,005.05

3137EABP3 Total

0.00 0.0051,993.917,795,000.000 Local 8,818,870.85

Base 51,993.91 0.00 0.00 8,818,870.85

3.75%   27 Mar 20193137EACA5 22 Oct 2010 27 Oct 2010 USD/FEDBANK OF AMERICA SECURITIES LLCFREDDIE MAC

1,300,000.000 NHFI Local 109.179000 4,062.50 0.00 0.00 1,419,327.001.000000

Base 109.179000 4,062.50 0.00 0.00 1,419,327.00

22 Oct 2010 27 Oct 2010 USD/FEDMORGAN STANLEY CO INCORPORATED

3,520,000.000 NHFI Local 109.235000 11,000.01 0.00 0.00 3,845,072.001.000000

Base 109.235000 11,000.01 0.00 0.00 3,845,072.00
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22 Oct 2010 27 Oct 2010 USD/FEDMORGAN STANLEY CO INCORPORATED

5,650,000.000 NHHW Local 109.235000 17,656.26 0.00 0.00 6,171,777.501.000000

Base 109.235000 17,656.26 0.00 0.00 6,171,777.50

25 Oct 2010 29 Oct 2010 USD/FED1 RIDGE CLEARING & OUTSOURCING SOLUTI

2,600,000.000 NHHW Local 109.287000 8,395.83 0.00 0.00 2,841,462.001.000000

Base 109.287000 8,395.83 0.00 0.00 2,841,462.00

25 Oct 2010 28 Oct 2010 USD/FEDPERSHING LLC

4,235,000.000 NHHW Local 109.627000 13,675.52 0.00 0.00 4,642,703.451.000000

Base 109.627000 13,675.52 0.00 0.00 4,642,703.45

25 Oct 2010 28 Oct 2010 USD/FEDPERSHING LLC

620,000.000 NHFI Local 109.627000 2,002.08 0.00 0.00 679,687.401.000000

Base 109.627000 2,002.08 0.00 0.00 679,687.40

26 Oct 2010 29 Oct 2010 USD/FEDBANK OF AMERICA SECURITIES LLC

1,221,000.000 NHHW Local 108.999000 4,070.00 0.00 0.00 1,330,877.791.000000

Base 108.999000 4,070.00 0.00 0.00 1,330,877.79

26 Oct 2010 29 Oct 2010 USD/FEDBANK OF AMERICA SECURITIES LLC

949,000.000 NHFI Local 108.999000 3,163.33 0.00 0.00 1,034,400.511.000000

Base 108.999000 3,163.33 0.00 0.00 1,034,400.51

29 Oct 2010 03 Nov 2010 USD/FEDFIRST TENNESSEE BANK N A BOND DIVIS

1,000,000.000 NHFI Local 109.052000 3,750.00 0.00 0.00 1,090,520.001.000000

Base 109.052000 3,750.00 0.00 0.00 1,090,520.00

29 Oct 2010 03 Nov 2010 USD/FEDRIDGE CLEARING & OUTSOURCING SOLUTI

1,700,000.000 NHFI Local 109.083000 6,375.00 0.00 0.00 1,854,411.001.000000

Base 109.083000 6,375.00 0.00 0.00 1,854,411.00

29 Oct 2010 03 Nov 2010 USD/FEDFIRST TENNESSEE BANK N A BOND DIVIS

1,700,000.000 NHHW Local 109.052000 6,375.00 0.00 0.00 1,853,884.001.000000

Base 109.052000 6,375.00 0.00 0.00 1,853,884.00
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28 Oct 2010 02 Nov 2010 USD/FEDBANK OF AMERICA SECURITIES LLC

4,845,000.000 NHHW Local 108.550000 17,664.06 0.00 0.00 5,259,247.501.000000

Base 108.550000 17,664.06 0.00 0.00 5,259,247.50

03 Nov 2010 08 Nov 2010 USD/FEDRIDGE CLEARING & OUTSOURCING SOLUTI

2,200,000.000 NHHW Local 109.520000 9,395.83 0.00 0.00 2,409,440.001.000000

Base 109.520000 9,395.83 0.00 0.00 2,409,440.00

03 Nov 2010 08 Nov 2010 USD/FEDRIDGE CLEARING & OUTSOURCING SOLUTI

1,500,000.000 NHFI Local 109.520000 6,406.25 0.00 0.00 1,642,800.001.000000

Base 109.520000 6,406.25 0.00 0.00 1,642,800.00

16 Nov 2010 19 Nov 2010 USD/FEDMORGAN STANLEY CO INCORPORATED

355,000.000 NHFI Local 106.861101 1,922.92 0.00 0.00 379,356.911.000000

Base 106.861101 1,922.92 0.00 0.00 379,356.91

21 Dec 2010 27 Dec 2010 USD/FEDPERSHING LLC

1,900,000.000 NHHW Local 103.150000 17,812.50 0.00 0.00 1,959,850.001.000000

Base 103.150000 17,812.50 0.00 0.00 1,959,850.00

22 Dec 2010 28 Dec 2010 USD/FEDMORGAN STANLEY CO INCORPORATED

4,330,000.000 NHHW Local 103.303000 41,044.79 0.00 0.00 4,473,019.901.000000

Base 103.303000 41,044.79 0.00 0.00 4,473,019.90

28 Oct 2010 02 Nov 2010 USD/FEDMORGAN STANLEY CO INCORPORATED

2,800,000.000 NHFI Local 108.668000 10,208.33 0.00 0.00 3,042,704.001.000000

Base 108.668000 10,208.33 0.00 0.00 3,042,704.00

02 Nov 2010 USD/DTCLOOP CAPITAL MARKETS INC

575,000.000 NHFI Local 109.149000 2,276.04 0.00 0.00 627,606.751.000000

Base 109.149000 2,276.04 0.00 0.00 627,606.75

02 Nov 2010 CANCEL USD/DTCLOOP CAPITAL MARKETS INC

-575,000.000 NHFI Local 109.149000 -2,276.04 0.00 0.00 -627,606.751.000000

Base 109.149000 -2,276.04 0.00 0.00 -627,606.75
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02 Nov 2010 05 Nov 2010 USD/FEDLOOP CAPITAL MARKETS INC

4,700,000.000 NHFI Local 109.189000 18,604.17 0.00 0.00 5,131,883.001.000000

Base 109.189000 18,604.17 0.00 0.00 5,131,883.00

02 Nov 2010 05 Nov 2010 USD/FEDDEUTSCHE BANK SECURITIES, INC.

2,805,000.000 NHFI Local 109.183000 11,103.13 0.00 0.00 3,062,583.151.000000

Base 109.183000 11,103.13 0.00 0.00 3,062,583.15

02 Nov 2010 05 Nov 2010 USD/FEDDEUTSCHE BANK SECURITIES, INC.

475,000.000 NHFI Local 109.154000 1,880.21 0.00 0.00 518,481.501.000000

Base 109.154000 1,880.21 0.00 0.00 518,481.50

02 Nov 2010 05 Nov 2010 USD/FEDLOOP CAPITAL MARKETS INC

750,000.000 NHHW Local 109.149000 2,968.75 0.00 0.00 818,617.501.000000

Base 109.149000 2,968.75 0.00 0.00 818,617.50

02 Nov 2010 05 Nov 2010 USD/FEDLOOP CAPITAL MARKETS INC

6,790,000.000 NHHW Local 109.189000 26,877.08 0.00 0.00 7,413,933.101.000000

Base 109.189000 26,877.08 0.00 0.00 7,413,933.10

02 Nov 2010 05 Nov 2010 USD/FEDDEUTSCHE BANK SECURITIES, INC.

1,000,000.000 NHHW Local 109.154000 3,958.33 0.00 0.00 1,091,540.001.000000

Base 109.154000 3,958.33 0.00 0.00 1,091,540.00

02 Nov 2010 08 Nov 2010 USD/FED3 LOOP CAPITAL MARKETS INC

575,000.000 NHFI Local 109.149000 2,276.04 0.00 0.00 627,606.751.000000

Base 109.149000 2,276.04 0.00 0.00 627,606.75

10 Nov 2010 16 Nov 2010 USD/FEDMORGAN STANLEY CO INCORPORATED

1,245,000.000 NHFI Local 108.828000 6,354.69 0.00 0.00 1,354,908.601.000000

Base 108.828000 6,354.69 0.00 0.00 1,354,908.60

3137EACA5 Total

0.00 0.00259,002.6160,765,000.000 Local 65,950,094.56

Base 259,002.61 0.00 0.00 65,950,094.56
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1.125%   15 Dec 20113137EACF4 05 Nov 2010 10 Nov 2010 USD/FEDDEUTSCHE BANK SECURITIES INCFREDDIE MAC

5,000,000.000 NHHW Local 100.928000 22,656.25 0.00 0.00 5,046,400.001.000000

Base 100.928000 22,656.25 0.00 0.00 5,046,400.00

5.375%   12 Jun 201731398ADM1 04 Nov 2010 09 Nov 2010 USD/FEDBANK OF AMERICA SECURITIES LLCFANNIE MAE

12,750,000.000 NHHW Local 122.014000 279,835.94 0.00 0.00 15,556,785.001.000000

Base 122.014000 279,835.94 0.00 0.00 15,556,785.00

23 Dec 2010 29 Dec 2010 USD/FEDMORGAN STANLEY CO INCORPORATED

13,100,000.000 NHFI Local 114.298000 33,250.35 0.00 0.00 14,973,038.001.000000

Base 114.298000 33,250.35 0.00 0.00 14,973,038.00

31398ADM1 Total

0.00 0.00313,086.2925,850,000.000 Local 30,529,823.00

Base 313,086.29 0.00 0.00 30,529,823.00

1%   04 Apr 201231398AH54 22 Oct 2010 USD/BOSASSET TRANSFER AT MARKET NON CASHFANNIE MAE

19,000,000.000 NHID Local 100.875000 10,027.78 0.00 0.00 19,166,250.001.000000

Base 100.875000 10,027.78 0.00 0.00 19,166,250.00

22 Oct 2010 CANCEL USD/BOSASSET TRANSFER AT MARKET NON CASH

-19,000,000.000 NHID Local 100.875000 -10,027.78 0.00 0.00 -19,166,250.001.000000

Base 100.875000 -10,027.78 0.00 0.00 -19,166,250.00

22 Oct 2010 22 Oct 2010 USD/FEDASSET TRANSFER AT MARKET NON CASH

19,000,000.000 NHID Local 100.875000 10,027.78 0.00 0.00 19,166,250.001.000000

Base 100.875000 10,027.78 0.00 0.00 19,166,250.00

22 Oct 2010 USD/FEDASSET TRANSFER AT MARKET NON CASH

19,000,000.000 NHID Local 100.875000 10,027.78 0.00 0.00 19,166,250.001.000000

Base 100.875000 10,027.78 0.00 0.00 19,166,250.00
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22 Oct 2010 CANCEL USD/FEDASSET TRANSFER AT MARKET NON CASH

-19,000,000.000 NHID Local 100.875000 -10,027.78 0.00 0.00 -19,166,250.001.000000

Base 100.875000 -10,027.78 0.00 0.00 -19,166,250.00

31398AH54 Total

0.00 0.0010,027.7819,000,000.000 Local 19,166,250.00

Base 10,027.78 0.00 0.00 19,166,250.00

3.625%   12 Feb 201331398AKY7 27 Oct 2010 01 Nov 2010 USD/FEDMORGAN STANLEY CO INCORPORATEDFEDERAL NATIONAL MORTGAGE ASSC

855,000.000 NHHW Local 106.900000 6,801.41 0.00 0.00 913,995.001.000000

Base 106.900000 6,801.41 0.00 0.00 913,995.00

27 Oct 2010 01 Nov 2010 USD/FEDMORGAN STANLEY CO INCORPORATED

1,500,000.000 NHFI Local 106.900000 11,932.29 0.00 0.00 1,603,500.001.000000

Base 106.900000 11,932.29 0.00 0.00 1,603,500.00

01 Nov 2010 04 Nov 2010 USD/FEDLOOP CAPITAL MARKETS INC

750,000.000 NHFI Local 107.124000 6,192.71 0.00 0.00 803,430.001.000000

Base 107.124000 6,192.71 0.00 0.00 803,430.00

18 Nov 2010 23 Nov 2010 USD/FEDDEUTSCHE BANK SECURITIES INC

2,300,000.000 NHFI Local 106.474400 23,391.32 0.00 0.00 2,448,911.201.000000

Base 106.474400 23,391.32 0.00 0.00 2,448,911.20

22 Dec 2010 28 Dec 2010 USD/FEDPERSHING LLC

5,200,000.000 NHHW Local 105.928000 71,211.11 0.00 0.00 5,508,256.001.000000

Base 105.928000 71,211.11 0.00 0.00 5,508,256.00

22 Dec 2010 28 Dec 2010 USD/FEDPERSHING LLC

2,800,000.000 NHFI Local 105.928000 38,344.44 0.00 0.00 2,965,984.001.000000

Base 105.928000 38,344.44 0.00 0.00 2,965,984.00
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10 Nov 2010 16 Nov 2010 USD/FEDLOOP CAPITAL MARKETS INC

1,550,000.000 NHFI Local 106.714000 14,671.18 0.00 0.00 1,654,067.001.000000

Base 106.714000 14,671.18 0.00 0.00 1,654,067.00

10 Nov 2010 16 Nov 2010 USD/FEDLOOP CAPITAL MARKETS INC

2,100,000.000 NHHW Local 106.714000 19,877.08 0.00 0.00 2,240,994.001.000000

Base 106.714000 19,877.08 0.00 0.00 2,240,994.00

31398AKY7 Total

0.00 0.00192,421.5417,055,000.000 Local 18,139,137.20

Base 192,421.54 0.00 0.00 18,139,137.20

2.375%   28 Jul 201531398AU34 06 Oct 2010 07 Oct 2010 USD/FEDMERRILL LYNCH PIERCE FENNER + SMITHFANNIE MAE

2,500,000.000 NHFJ Local 104.675000 11,380.21 0.00 0.00 2,616,875.001.000000

Base 104.675000 11,380.21 0.00 0.00 2,616,875.00

2.875%   11 Dec 201331398AUJ9 09 Nov 2010 15 Nov 2010 USD/FEDRIDGE CLEARING & OUTSOURCING SOLUTIFEDERAL NATL MTG ASSN

2,100,000.000 NHFI Local 106.693619 24,827.08 0.00 0.00 2,240,566.001.000000

Base 106.693619 24,827.08 0.00 0.00 2,240,566.00

09 Nov 2010 15 Nov 2010 USD/FEDRIDGE CLEARING & OUTSOURCING SOLUTI

2,850,000.000 NHHW Local 106.646000 35,051.04 0.00 0.00 3,039,411.001.000000

Base 106.646000 35,051.04 0.00 0.00 3,039,411.00

31398AUJ9 Total

0.00 0.0059,878.124,950,000.000 Local 5,279,977.00

Base 59,878.12 0.00 0.00 5,279,977.00

1.75%   10 Aug 201231398AYM8 09 Nov 2010 15 Nov 2010 USD/FEDRIDGE CLEARING & OUTSOURCING SOLUTIFANNIE MAE

1,500,000.000 NHFI Local 102.286000 6,927.08 0.00 0.00 1,534,290.001.000000

Base 102.286000 6,927.08 0.00 0.00 1,534,290.00
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5.5%   01 Jun 203831410KJ96 07 Dec 2010 13 Dec 2010 USD/FEDFIRST TENNESSEE BANK N A BOND DIVISFNMA POOL 889588

8,103,085.000 NHHW Local 107.312506 14,855.66 0.00 0.00 8,695,623.551.000000

16,875,000.000 Base 107.312506 14,855.66 0.00 0.00 8,695,623.55

5.5%   01 Jan 202431416B4A3 28 Oct 2010 29 Oct 2010 USD/FEDCABRERA CAPITAL MARKETSFNMA POOL 995517

456,288.260 NHID Local 108.531252 1,951.90 0.00 0.00 495,215.361.000000

965,000.000 Base 108.531252 1,951.90 0.00 0.00 495,215.36

27 Oct 2010 29 Oct 2010 USD/FEDPERSHING LLC

3,089,993.590 NHID Local 108.437500 13,218.31 0.00 0.00 3,350,711.791.000000

6,535,000.000 Base 108.437500 13,218.31 0.00 0.00 3,350,711.79

31416B4A3 Total

0.00 0.0015,170.213,546,281.850 Local 3,845,927.15

7,500,000.000 Base 15,170.21 0.00 0.00 3,845,927.15

5.5%   01 Dec 202331416BZ27 25 Oct 2010 28 Oct 2010 USD/FEDCABRERA CAPITAL MARKETSFNMA POOL 995461

2,986,491.060 NHID Local 108.375000 12,319.28 0.00 0.00 3,236,609.681.000000

6,345,000.000 Base 108.375000 12,319.28 0.00 0.00 3,236,609.68

28 Oct 2010 USD/FEDCABRERA CAPITAL MARKETS

571,881.270 NHID Local 108.531250 2,446.38 0.00 0.00 620,669.891.000000

1,215,000.000 Base 108.531250 2,446.38 0.00 0.00 620,669.89

28 Oct 2010 CANCEL USD/FEDCABRERA CAPITAL MARKETS

-571,881.270 NHID Local 108.531250 -2,446.38 0.00 0.00 -620,669.891.000000

-1,215,000.000 Base 108.531250 -2,446.38 0.00 0.00 -620,669.89

28 Oct 2010 29 Oct 2010 USD/FEDPERSHING LLC

616,596.260 NHID Local 108.531250 2,637.66 0.00 0.00 669,199.631.000000

1,310,000.000 Base 108.531250 2,637.66 0.00 0.00 669,199.63
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31416BZ27 Total

0.00 0.0014,956.943,603,087.320 Local 3,905,809.31

7,655,000.000 Base 14,956.94 0.00 0.00 3,905,809.31

4.5%   01 Aug 204031416WRH7 08 Nov 2010 USD/FEDFTN FINANCIAL SECURITIESFNMA POOL AB1387

18,262,192.000 NHHW Local 105.515627 25,110.51 0.00 0.00 19,269,466.331.000000

18,262,192.000 Base 105.515627 25,110.51 0.00 0.00 19,269,466.33

08 Nov 2010 CANCEL USD/FEDFTN FINANCIAL SECURITIES

-18,262,192.000 NHHW Local 105.515627 -25,110.51 0.00 0.00 -19,269,466.331.000000

-18,262,192.000 Base 105.515627 -25,110.51 0.00 0.00 -19,269,466.33

08 Nov 2010 12 Nov 2010 USD/FEDFTN FINANCIAL SECURITIES

18,262,192.000 NHHW Local 105.515626 25,110.51 0.00 0.00 19,269,466.331.000000

18,900,000.000 Base 105.515626 25,110.51 0.00 0.00 19,269,466.33

31416WRH7 Total

0.00 0.0025,110.5118,262,192.000 Local 19,269,466.33

18,900,000.000 Base 25,110.51 0.00 0.00 19,269,466.33

4%   01 Jul 202531418U5M2 07 Dec 2010 16 Dec 2010 USD/FEDFIRST TENNESSEE BANK N A BOND DIVISFNMA POOL AD7151

9,819,382.000 NHHW Local 103.734379 16,365.64 0.00 0.00 10,186,074.971.000000

10,575,000.000 Base 103.734379 16,365.64 0.00 0.00 10,186,074.97

5%   01 May 204031418UCL6 07 Dec 2010 13 Dec 2010 USD/FEDFTN FINANCIAL SECURITIESFNMA POOL AD6374

6,395,048.000 NHHW Local 105.843755 10,658.41 0.00 0.00 6,768,758.951.000000

7,100,000.000 Base 105.843755 10,658.41 0.00 0.00 6,768,758.95

5%   01 Aug 204031418WPW4 08 Nov 2010 12 Nov 2010 USD/FEDFTN FINANCIAL SECURITIESFNMA POOL AD8536

17,015,918.000 NHHW Local 106.968754 25,996.54 0.00 0.00 18,201,715.511.000000

17,500,000.000 Base 106.968754 25,996.54 0.00 0.00 18,201,715.51
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4.5%   01 Sep 204031419AK30 21 Dec 2010 27 Dec 2010 USD/FEDICBC FINANCIAL SERVICES LLCFNMA POOL AE0313

16,568,176.000 NHHW Local 102.140627 53,846.57 0.00 0.00 16,922,838.831.000000

17,150,000.000 Base 102.140627 53,846.57 0.00 0.00 16,922,838.83

4%   01 Oct 204031419GB94 08 Nov 2010 12 Nov 2010 USD/FEDGOLDMAN SACHS + COFNMA POOL AE5463

17,064,731.590 NHHW Local 103.632812 20,856.89 0.00 0.00 17,684,661.301.000000

17,100,000.000 Base 103.632812 20,856.89 0.00 0.00 17,684,661.30

4.5%   01 Oct 204031419GWX8 08 Nov 2010 12 Nov 2010 USD/FEDFIRST TENNESSEE BANK BOND DIVISIONFNMA POOL AE6061

18,007,186.100 NHHW Local 105.554687 24,759.88 0.00 0.00 19,007,429.011.000000

18,100,000.000 Base 105.554687 24,759.88 0.00 0.00 19,007,429.01

8.25%   15 Jan 2021319963AY0 01 Dec 2010 20 Dec 2010 USD/DTC19 EXCHANGE OFFERFIRST DATA CORPORATION

179,500.000 NHFS Local 70.016061 0.00 0.00 0.00 125,678.831.000000

Base 70.016061 0.00 0.00 0.00 125,678.83

01 Dec 2010 20 Dec 2010 USD/DTC19 EXCHANGE OFFER

1,557,500.000 NHFS Local 96.191924 0.00 0.00 0.00 1,498,189.221.000000

Base 96.191924 0.00 0.00 0.00 1,498,189.22

319963AY0 Total

0.00 0.000.001,737,000.000 Local 1,623,868.05

Base 0.00 0.00 0.00 1,623,868.05

12.625%   15 Jan 202319963BA1 01 Dec 2010 20 Dec 2010 USD/DTC19 EXCHANGE OFFERFIRST DATA CORPORATION

179,500.000 NHFS Local 67.983933 0.00 0.00 0.00 122,031.161.000000

Base 67.983933 0.00 0.00 0.00 122,031.16

01 Dec 2010 20 Dec 2010 USD/DTC19 EXCHANGE OFFER

1,557,500.000 NHFS Local 93.400075 0.00 0.00 0.00 1,454,706.181.000000

Base 93.400075 0.00 0.00 0.00 1,454,706.18
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319963BA1 Total

0.00 0.000.001,737,000.000 Local 1,576,737.34

Base 0.00 0.00 0.00 1,576,737.34

0%   31 Dec 2015361438AA2 15 Dec 2010 USD/DTCAUTREPAT-DISTRIBUTIONGAMCO INVS INC

1,248.000 NHHZ Local 100.000000 0.00 0.00 0.00 1,248.001.000000

Base 100.000000 0.00 0.00 0.00 1,248.00

15 Dec 2010 CANCEL USD/DTCAUTREPAT-DISTRIBUTION

-1,248.000 NHHZ Local 100.000000 0.00 0.00 0.00 -1,248.001.000000

Base 100.000000 0.00 0.00 0.00 -1,248.00

15 Dec 2010 USD/DTCAUTREPAT-DISTRIBUTION

12.480 NHHZ Local 100.000000 0.00 0.00 0.00 12.481.000000

Base 100.000000 0.00 0.00 0.00 12.48

361438AA2 Total

0.00 0.000.0012.480 Local 12.48

Base 0.00 0.00 0.00 12.48

5.625%   01 May 201836962G3U6 26 Oct 2010 29 Oct 2010 USD/DTCLOOP CAPITAL MARKETS INCGENERAL ELEC CAP CORP

2,110,000.000 NHID Local 111.565000 58,684.38 0.00 0.00 2,354,021.501.000000

Base 111.565000 58,684.38 0.00 0.00 2,354,021.50

5%   06 Oct 201536999X9Z9 15 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTGENERAL CHEMICAL CORP

750,000.000 NHHM Local 98.500000 0.00 0.00 0.00 738,750.001.000000

Base 98.500000 0.00 0.00 0.00 738,750.00

15 Oct 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-750,000.000 NHHM Local 98.500000 0.00 0.00 0.00 -738,750.001.000000

Base 98.500000 0.00 0.00 0.00 -738,750.00
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01 Nov 2010 01 Nov 2010 USD/BOSSTATE STREET BANK AND TRUST

493,968.520 NHHL Local 98.499999 0.00 0.00 0.00 486,558.991.000000

Base 98.499999 0.00 0.00 0.00 486,558.99

01 Oct 2010 15 Oct 2010 USD/BOSSTATE STREET BANK AND TRUST

750,000.000 NHHM Local 98.500000 0.00 0.00 0.00 738,750.001.000000

Base 98.500000 0.00 0.00 0.00 738,750.00

36999X9Z9 Total

0.00 0.000.001,243,968.520 Local 1,225,308.99

Base 0.00 0.00 0.00 1,225,308.99

7.875%   15 Dec 201837185LAA0 12 Nov 2010 18 Nov 2010 USD/DTCBANK OF AMERICA SECURITIES LLCGENESIS ENERGY LP

4,000,000.000 NHFS Local 100.000000 0.00 0.00 0.00 4,000,000.001.000000

Base 100.000000 0.00 0.00 0.00 4,000,000.00

1%   28 Feb 201137299D9T2 15 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTGENTEK HLDG CORP

750,000.000 NHHM Local 98.500000 0.00 0.00 0.00 738,750.001.000000

Base 98.500000 0.00 0.00 0.00 738,750.00

15 Oct 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-750,000.000 NHHM Local 98.500000 0.00 0.00 0.00 -738,750.001.000000

Base 98.500000 0.00 0.00 0.00 -738,750.00

37299D9T2 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

0.01%   29 Oct 201437299E9F0 19 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTGENTEK INC

493,968.520 NHHL Local 98.499999 0.00 0.00 0.00 486,558.991.000000

Base 98.499999 0.00 0.00 0.00 486,558.99
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19 Oct 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-493,968.520 NHHL Local 98.499999 0.00 0.00 0.00 -486,558.991.000000

Base 98.499999 0.00 0.00 0.00 -486,558.99

01 Nov 2010 USD/BOSSTATE STREET BANK AND TRUST

493,968.520 NHHL Local 98.499999 0.00 0.00 0.00 486,558.991.000000

Base 98.499999 0.00 0.00 0.00 486,558.99

01 Nov 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-493,968.520 NHHL Local 98.499999 0.00 0.00 0.00 -486,558.991.000000

Base 98.499999 0.00 0.00 0.00 -486,558.99

01 Nov 2010 USD/BOSSTATE STREET BANK AND TRUST

493,968.520 NHHL Local 98.499999 0.00 0.00 0.00 486,558.991.000000

Base 98.499999 0.00 0.00 0.00 486,558.99

01 Nov 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-493,968.520 NHHL Local 98.499999 0.00 0.00 0.00 -486,558.991.000000

Base 98.499999 0.00 0.00 0.00 -486,558.99

37299E9F0 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

0.01%   04 Nov 201637499B9Y3 19 Nov 2010 19 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTGETTY IMAGES

1,500,000.000 NHHM Local 99.000000 0.00 0.00 0.00 1,485,000.001.000000

Base 99.000000 0.00 0.00 0.00 1,485,000.00

1%   15 Nov 20163789989C4 10 Nov 2010 02 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTGLOBAL TEL LINK CORPORATION

910,319.890 NHHL Local 97.999999 0.00 0.00 0.00 892,113.491.000000

Base 97.999999 0.00 0.00 0.00 892,113.49
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7.5%   15 Feb 201938141EA25 26 Oct 2010 29 Oct 2010 USD/DTCCABRERA CAPITAL MARKETSGOLDMAN SACHS GROUP INC MTN

1,940,000.000 NHID Local 120.030000 29,908.33 0.00 0.00 2,328,582.001.000000

Base 120.030000 29,908.33 0.00 0.00 2,328,582.00

1%   20 Dec 20113823839A7 29 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTGOODMAN GLOBAL HLDGS INC

541,240.000 NHHL Local 100.000000 0.00 0.00 0.00 541,240.001.000000

Base 100.000000 0.00 0.00 0.00 541,240.00

29 Oct 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-541,240.000 NHHL Local 100.000000 0.00 0.00 0.00 -541,240.001.000000

Base 100.000000 0.00 0.00 0.00 -541,240.00

3823839A7 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   27 Oct 201738299C9Q8 08 Nov 2010 08 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTGOODMAN GLOBAL HOLDINGS, INC.

250,000.000 NHHM Local 98.000000 0.00 0.00 0.00 245,000.001.000000

Base 98.000000 0.00 0.00 0.00 245,000.00

1%   28 Oct 201638299V9J2 27 Oct 2010 04 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTGOODMAN GLOBAL

750,000.000 NHHM Local 99.000000 0.00 0.00 0.00 742,500.001.000000

Base 99.000000 0.00 0.00 0.00 742,500.00

04 Nov 2010 04 Nov 2010 USD/BOSSTATE STREET BANK AND TRUST

541,240.000 NHHL Local 99.000000 0.00 0.00 0.00 535,827.601.000000

Base 99.000000 0.00 0.00 0.00 535,827.60

27 Oct 2010 18 Nov 2010 USD/BOSSTATE STREET BANK AND TRUST

45,103.000 NHHL Local 98.000000 0.00 0.00 0.00 44,200.941.000000

Base 98.000000 0.00 0.00 0.00 44,200.94
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38299V9J2 Total

0.00 0.000.001,336,343.000 Local 1,322,528.54

Base 0.00 0.00 0.00 1,322,528.54

1%   23 Nov 20163939999B5 23 Nov 2010 03 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTGREEN MOUNTAIN COFFE ROASTERS

750,000.000 NHHM Local 99.000000 0.00 0.00 0.00 742,500.001.000000

Base 99.000000 0.00 0.00 0.00 742,500.00

0.01%   05 Oct 201639899G9A6 01 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTGRIFOLS INC

98,793.720 NHHL Local 100.999982 0.00 0.00 0.00 99,781.641.000000

Base 100.999982 0.00 0.00 0.00 99,781.64

01 Oct 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-98,793.720 NHHL Local 100.999982 0.00 0.00 0.00 -99,781.641.000000

Base 100.999982 0.00 0.00 0.00 -99,781.64

01 Oct 2010 USD/BOSSTATE STREET BANK AND TRUST

750,000.000 NHHM Local 98.500000 0.00 0.00 0.00 738,750.001.000000

Base 98.500000 0.00 0.00 0.00 738,750.00

01 Oct 2010 USD/BOSSTATE STREET BANK AND TRUST

98,793.720 NHHL Local 100.999982 0.00 0.00 0.00 99,781.641.000000

Base 100.999982 0.00 0.00 0.00 99,781.64

01 Oct 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-98,793.720 NHHL Local 100.999982 0.00 0.00 0.00 -99,781.641.000000

Base 100.999982 0.00 0.00 0.00 -99,781.64

39899G9A6 Total

0.00 0.000.00750,000.000 Local 738,750.00

Base 0.00 0.00 0.00 738,750.00
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1%   15 Nov 20174037779E7 17 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTGYMBOREE CORP

144,173.220 NHHL Local 100.500002 0.00 0.00 0.00 144,894.091.000000

Base 100.500002 0.00 0.00 0.00 144,894.09

17 Nov 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-144,173.220 NHHL Local 100.500002 0.00 0.00 0.00 -144,894.091.000000

Base 100.500002 0.00 0.00 0.00 -144,894.09

17 Nov 2010 02 Dec 2010 USD/BOSSTATE STREET BANK AND TRUST

461,699.530 NHHL Local 99.499999 0.00 0.00 0.00 459,391.031.000000

Base 99.499999 0.00 0.00 0.00 459,391.03

24 Nov 2010 USD/BOSSTATE STREET BANK AND TRUST

96,115.480 NHHL Local 100.624998 0.00 0.00 0.00 96,716.201.000000

Base 100.624998 0.00 0.00 0.00 96,716.20

24 Nov 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-96,115.480 NHHL Local 100.624998 0.00 0.00 0.00 -96,716.201.000000

Base 100.624998 0.00 0.00 0.00 -96,716.20

17 Nov 2010 14 Dec 2010 USD/BOS15 STATE STREET BANK AND TRUST

750,000.000 NHHM Local 99.500000 0.00 0.00 0.00 746,250.001.000000

Base 99.500000 0.00 0.00 0.00 746,250.00

4037779E7 Total

0.00 0.000.001,211,699.530 Local 1,205,641.03

Base 0.00 0.00 0.00 1,205,641.03

7.57%   30 May 201441999A9W6 28 Oct 2010 28 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTHAWAIIAN TELECOM

1,505.680 NHHM Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00



Prepared by State StreetPage 593

Purchase Report by Report Date
Composite

to April 18, 2011View Date:December 31, 2010October 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

1%   01 Jun 201442099H9L2 28 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTHAWAIIAN TELECOM

397,255.000 NHHM Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

28 Oct 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-397,255.000 NHHM Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

42099H9L2 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   01 Nov 201542099J9A2 03 Nov 2010 03 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTHAWAIIAN TELECOM COMMUNICATION

397,255.000 NHHM Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

2.706%   16 Mar 20144259959A7 20 Oct 2010 20 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTLEVEL 3 FINANCING INC LX058651

250,000.000 NHHL Local 91.713012 0.00 0.00 0.00 229,282.531.000000

Base 91.713012 0.00 0.00 0.00 229,282.53

4.5%   01 Mar 2013428236AQ6 10 Dec 2010 USD/DTCPERSHING LLCHEWLETT PACKARD CO

3,500,000.000 NHFJ Local 107.017000 45,400.00 0.00 0.00 3,745,595.001.000000

Base 107.017000 45,400.00 0.00 0.00 3,745,595.00

10 Dec 2010 CANCEL USD/DTCPERSHING LLC

-3,500,000.000 NHFJ Local 107.017000 -45,400.00 0.00 0.00 -3,745,595.001.000000

Base 107.017000 -45,400.00 0.00 0.00 -3,745,595.00

10 Dec 2010 15 Dec 2010 USD/DTCPERSHING LLC

3,500,000.000 NHFJ Local 107.017000 45,500.00 0.00 0.00 3,745,595.001.000000

Base 107.017000 45,500.00 0.00 0.00 3,745,595.00
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428236AQ6 Total

0.00 0.0045,500.003,500,000.000 Local 3,745,595.00

Base 45,500.00 0.00 0.00 3,745,595.00

1%   16 Dec 201443699G9A0 09 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTINEOS US FINANCE LLC

125,000.000 NHHL Local 99.560000 0.00 0.00 0.00 124,450.001.000000

Base 99.560000 0.00 0.00 0.00 124,450.00

09 Aug 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-125,000.000 NHHL Local 99.560000 0.00 0.00 0.00 -124,450.001.000000

Base 99.560000 0.00 0.00 0.00 -124,450.00

43699G9A0 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

6.45%   01 Jun 2016444859AV4 15 Nov 2010 18 Nov 2010 USD/DTCCANTOR FITZGERALD/CANTOR CLEARING SHUMANA INC

1,000,000.000 NHFJ Local 111.631000 29,920.83 0.00 0.00 1,116,310.001.000000

Base 111.631000 29,920.83 0.00 0.00 1,116,310.00

01 Dec 2010 06 Dec 2010 USD/DTCCANTOR FITZGERALD/CANTOR CLEARING S

575,000.000 NHFJ Local 110.782000 515.10 0.00 0.00 636,996.501.000000

Base 110.782000 515.10 0.00 0.00 636,996.50

444859AV4 Total

0.00 0.0030,435.931,575,000.000 Local 1,753,306.50

Base 30,435.93 0.00 0.00 1,753,306.50

11.875%   15 Oct 20144929HAH1 04 Oct 2010 08 Oct 2010 USD/DTCBANK OF AMERICA SECURITIES LLCICON HEALTH + FITNESS

264,000.000 NHFS Local 100.500000 0.00 0.00 0.00 265,320.001.000000

Base 100.500000 0.00 0.00 0.00 265,320.00
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04 Oct 2010 08 Oct 2010 USD/DTCBANK OF AMERICA SECURITIES LLC

1,716,000.000 NHFS Local 99.468000 0.00 0.00 0.00 1,706,870.881.000000

Base 99.468000 0.00 0.00 0.00 1,706,870.88

44929HAH1 Total

0.00 0.000.001,980,000.000 Local 1,972,190.88

Base 0.00 0.00 0.00 1,972,190.88

5.15%   01 Oct 201546625HDF4 09 Nov 2010 15 Nov 2010 USD/DTCJ.P. MORGAN CLEARING CORP.JPMORGAN CHASE + CO

3,000,000.000 NHFJ Local 110.082000 18,883.33 0.00 0.00 3,302,460.001.000000

Base 110.082000 18,883.33 0.00 0.00 3,302,460.00

6%   15 Jan 201846625HGY0 26 Oct 2010 29 Oct 2010 USD/DTCLOOP CAPITAL MARKETS INCJPMORGAN CHASE + CO

2,070,000.000 NHID Local 114.265000 35,880.00 0.00 0.00 2,365,285.501.000000

Base 114.265000 35,880.00 0.00 0.00 2,365,285.50

7.45%   01 Apr 2031487836AT5 03 Dec 2010 08 Dec 2010 USD/DTCDEUTSCHE BANK SECURITIES INCKELLOGG CO

1,370,000.000 NHHW Local 126.272000 18,995.43 0.00 0.00 1,729,926.401.000000

Base 126.272000 18,995.43 0.00 0.00 1,729,926.40

0.01%   01 Jun 201349999D9B9 23 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTATLANTIC BROADBAND FINANCE LLC

707,876.470 NHHL Local 99.500000 0.00 0.00 0.00 704,337.091.000000

Base 99.500000 0.00 0.00 0.00 704,337.09

23 Nov 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-707,876.470 NHHL Local 99.500000 0.00 0.00 0.00 -704,337.091.000000

Base 99.500000 0.00 0.00 0.00 -704,337.09

49999D9B9 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00
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2.625%   08 May 201350075NAY0 10 Dec 2010 15 Dec 2010 USD/DTCCANTOR FITZGERALD/CANTOR CLEARING SKRAFT FOODS INC

4,000,000.000 NHFJ Local 102.775000 10,791.67 0.00 0.00 4,111,000.001.000000

Base 102.775000 10,791.67 0.00 0.00 4,111,000.00

1%   12 Jul 20115019409H5 24 Sep 2010 USD/BOSSTATE STREET BANK AND TRUSTLNR PROPERTY CORPORATION

104,924.310 NHHL Local 97.980553 0.00 0.00 0.00 102,805.421.000000

Base 97.980553 0.00 0.00 0.00 102,805.42

24 Sep 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-104,924.310 NHHL Local 97.980553 0.00 0.00 0.00 -102,805.421.000000

Base 97.980553 0.00 0.00 0.00 -102,805.42

5019409H5 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   22 Nov 20165089999B7 19 Nov 2010 29 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTSI ORGANIZATION INC

797,891.200 NHHL Local 99.000000 0.00 0.00 0.00 789,912.291.000000

Base 99.000000 0.00 0.00 0.00 789,912.29

19 Nov 2010 02 Dec 2010 USD/BOSSTATE STREET BANK AND TRUST

162,769.800 NHHL Local 101.000001 0.00 0.00 0.00 164,397.501.000000

Base 101.000001 0.00 0.00 0.00 164,397.50

22 Nov 2010 07 Dec 2010 USD/BOSSTATE STREET BANK AND TRUST

108,513.200 NHHL Local 100.750000 0.00 0.00 0.00 109,327.051.000000

Base 100.750000 0.00 0.00 0.00 109,327.05

30 Nov 2010 10 Dec 2010 USD/BOSSTATE STREET BANK AND TRUST

88,306.150 NHHL Local 100.000000 0.00 0.00 0.00 88,306.151.000000

Base 100.000000 0.00 0.00 0.00 88,306.15
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5089999B7 Total

0.00 0.000.001,157,480.350 Local 1,151,942.99

Base 0.00 0.00 0.00 1,151,942.99

11%   01 Oct 2016531359AA5 02 Nov 2010 05 Nov 2010 USD/DTCBANK OF AMERICA SECURITIES LLCLIBERTY TIRE RECYCLING

754,000.000 NHFS Local 107.000000 8,063.61 0.00 0.00 806,780.001.000000

Base 107.000000 8,063.61 0.00 0.00 806,780.00

6.75%   01 Nov 2020570506AM7 19 Oct 2010 02 Nov 2010 USD/DTCWELLS FARGO SECURITIES, LLCMARKWEST ENERGY PART/FIN

740,000.000 NHFS Local 100.000000 0.00 0.00 0.00 740,000.001.000000

Base 100.000000 0.00 0.00 0.00 740,000.00

8.875%   01 Apr 2018573334AB5 03 Nov 2010 05 Nov 2010 USD/DTC2 EXCHANGE OFFER (NON CASH)MRT MID PART/MRT MID FIN

3,169,000.000 NHFS Local 99.283786 24,999.89 0.00 0.00 3,146,303.181.000000

Base 99.283786 24,999.89 0.00 0.00 3,146,303.18

6.3%   15 Oct 203758013MEC4 03 Dec 2010 08 Dec 2010 USD/DTCBANK OF AMERICA SECURITIES LLCMCDONALDS CORP MEDIUM TERM NTS

35,000.000 NHHW Local 118.093000 324.63 0.00 0.00 41,332.551.000000

Base 118.093000 324.63 0.00 0.00 41,332.55

1%   20 Nov 201658499H9E0 15 Nov 2010 02 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTMEDASSETS INC

360,826.530 NHHL Local 98.999998 0.00 0.00 0.00 357,218.261.000000

Base 98.999998 0.00 0.00 0.00 357,218.26

6.4%   28 Aug 201759018YJ69 25 Oct 2010 28 Oct 2010 USD/DTCFIRST TENNESSEE SECURITIES CORPMERRILL LYNCH + CO INC

2,175,000.000 NHID Local 109.110000 23,200.00 0.00 0.00 2,373,142.501.000000

Base 109.110000 23,200.00 0.00 0.00 2,373,142.50

5.45%   05 Feb 201359018YM40 09 Dec 2010 14 Dec 2010 USD/DTCBANK OF AMERICA SECURITIES LLCMERRILL LYNCH + CO INC

3,700,000.000 NHFJ Local 105.020000 72,257.92 0.00 0.00 3,885,740.001.000000

Base 105.020000 72,257.92 0.00 0.00 3,885,740.00



Prepared by State StreetPage 598

Purchase Report by Report Date
Composite

to April 18, 2011View Date:December 31, 2010October 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

7.717%   15 Feb 201959156RAT5 25 Oct 2010 28 Oct 2010 USD/DTCFIRST TENNESSEE SECURITIES CORPMETLIFE INC

1,870,000.000 NHID Local 127.619000 29,262.44 0.00 0.00 2,386,475.301.000000

Base 127.619000 29,262.44 0.00 0.00 2,386,475.30

1%   22 Oct 201659199M9Z3 20 Oct 2010 26 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTMETALDYNE COMPANY LLC

750,000.000 NHHM Local 99.000000 0.00 0.00 0.00 742,500.001.000000

Base 99.000000 0.00 0.00 0.00 742,500.00

1%   30 Apr 201559999A9Y4 26 Aug 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUSTWARNER CHILCOTT PLC

-209,156.210 NHHM Local 100.000000 0.00 0.00 0.00 -209,156.211.000000

Base 100.000000 0.00 0.00 0.00 -209,156.21

26 Aug 2010 04 Nov 2010 USD/BOSSTATE STREET BANK AND TRUST

343,715.200 NHHM Local 99.033403 0.00 0.00 0.00 340,392.861.000000

Base 99.033403 0.00 0.00 0.00 340,392.86

59999A9Y4 Total

0.00 0.000.00134,558.990 Local 131,236.65

Base 0.00 0.00 0.00 131,236.65

1%   17 Mar 201759999T9F4 18 Oct 2010 18 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTUNITED COMPONENTS TLB

640,279.390 NHHL Local 99.000000 0.00 0.00 0.00 633,876.601.000000

Base 99.000000 0.00 0.00 0.00 633,876.60

0.13%   01 Nov 203560528ACA0 30 Nov 2010 30 Nov 2010 USD/DTCPERSHING LLCMISSISSIPPI BUSINESS FIN CORP

5,000,000.000 NHFS Local 100.000000 0.00 0.00 0.00 5,000,000.001.000000

Base 100.000000 0.00 0.00 0.00 5,000,000.00

7.3%   13 May 201961747YCG8 25 Oct 2010 28 Oct 2010 USD/DTCFIRST TENNESSEE SECURITIES CORPMORGAN STANLEY

2,000,000.000 NHID Local 115.956000 66,916.67 0.00 0.00 2,319,120.001.000000

Base 115.956000 66,916.67 0.00 0.00 2,319,120.00
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06 Dec 2010 09 Dec 2010 USD/DTCMORGAN STANLEY & CO. INCORPORATED/R

130,000.000 NHID Local 112.961000 685.39 0.00 0.00 146,849.301.000000

Base 112.961000 685.39 0.00 0.00 146,849.30

61747YCG8 Total

0.00 0.0067,602.062,130,000.000 Local 2,465,969.30

Base 67,602.06 0.00 0.00 2,465,969.30

9.5%   15 Dec 2014639365AB1 20 Oct 2010 25 Oct 2010 USD/DTCBANK OF AMERICA SECURITIES LLCNAVIOS MARITIME HLDGS INC

298,000.000 NHFS Local 103.500000 10,223.06 0.00 0.00 308,430.001.000000

Base 103.500000 10,223.06 0.00 0.00 308,430.00

02 Nov 2010 05 Nov 2010 USD/DTCMORGAN STANLEY CO INCORPORATED

797,000.000 NHFS Local 104.500000 29,444.72 0.00 0.00 832,865.001.000000

Base 104.500000 29,444.72 0.00 0.00 832,865.00

09 Nov 2010 15 Nov 2010 USD/DTCBANK OF AMERICA SECURITIES LLC

405,000.000 NHFS Local 104.500000 16,031.25 0.00 0.00 423,225.001.000000

Base 104.500000 16,031.25 0.00 0.00 423,225.00

30 Nov 2010 03 Dec 2010 USD/DTCBANK OF AMERICA SECURITIES LLC

600,000.000 NHFS Local 103.500000 26,600.00 0.00 0.00 621,000.001.000000

Base 103.500000 26,600.00 0.00 0.00 621,000.00

29 Nov 2010 USD/DTCBANK OF AMERICA SECURITIES LLC

259,000.000 NHFS Local 103.750000 11,413.99 0.00 0.00 268,712.501.000000

Base 103.750000 11,413.99 0.00 0.00 268,712.50

29 Nov 2010 CANCEL USD/DTCBANK OF AMERICA SECURITIES LLC

-259,000.000 NHFS Local 103.750000 -11,413.99 0.00 0.00 -268,712.501.000000

Base 103.750000 -11,413.99 0.00 0.00 -268,712.50
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29 Nov 2010 08 Dec 2010 USD/DTC6 BANK OF AMERICA SECURITIES LLC

259,000.000 NHFS Local 103.750000 11,413.99 0.00 0.00 268,712.501.000000

Base 103.750000 11,413.99 0.00 0.00 268,712.50

639365AB1 Total

0.00 0.0093,713.022,359,000.000 Local 2,454,232.50

Base 93,713.02 0.00 0.00 2,454,232.50

1%   01 Oct 201764199X9A4 23 Sep 2010 21 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTNBTY INC

705,348.380 NHHL Local 99.000000 0.00 0.00 0.00 698,294.901.000000

Base 99.000000 0.00 0.00 0.00 698,294.90

6.875%   01 Feb 2020651290AN8 23 Nov 2010 29 Nov 2010 USD/DTCBANK OF AMERICA SECURITIES LLCNEWFIELD EXPLORATION CO

972,000.000 NHFS Local 105.000000 21,903.75 0.00 0.00 1,020,600.001.000000

Base 105.000000 21,903.75 0.00 0.00 1,020,600.00

30 Nov 2010 03 Dec 2010 USD/DTCCREDIT SUISSE SECURITIES (USA) LLC

200,000.000 NHFS Local 104.250000 4,659.72 0.00 0.00 208,500.001.000000

Base 104.250000 4,659.72 0.00 0.00 208,500.00

651290AN8 Total

0.00 0.0026,563.471,172,000.000 Local 1,229,100.00

Base 26,563.47 0.00 0.00 1,229,100.00

1%   27 May 201665999B9C7 22 Nov 2010 22 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTNEXTMEDIA OPERATING, INC

250,000.000 NHHM Local 101.000000 0.00 0.00 0.00 252,500.001.000000

Base 101.000000 0.00 0.00 0.00 252,500.00

8.375%   15 Dec 201767000XAG1 10 Dec 2010 17 Dec 2010 USD/DTCCITIGROUPGLOBAL MARKETS INC SALOMONNOVELIS INC

1,250,000.000 NHFS Local 100.000000 0.00 0.00 0.00 1,250,000.001.000000

Base 100.000000 0.00 0.00 0.00 1,250,000.00
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1%   02 Nov 20156749989D3 16 Dec 2010 28 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTOBSIDIAN NATURAL GAS TRUS

1,219,822.110 NHHL Local 100.999999 0.00 0.00 0.00 1,232,020.331.000000

Base 100.999999 0.00 0.00 0.00 1,232,020.33

9%   01 Oct 2018693492AC4 17 Nov 2010 22 Nov 2010 USD/DTCBANK OF AMERICA SECURITIES LLCPINAFORE LLC/INC

500,000.000 NHFS Local 106.000000 6,625.00 0.00 0.00 530,000.001.000000

Base 106.000000 6,625.00 0.00 0.00 530,000.00

0.01%   21 Sep 201669399L9B5 18 Oct 2010 18 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTPINAFORE LLC

589,316.000 NHHL Local 99.000000 0.00 0.00 0.00 583,422.841.000000

Base 99.000000 0.00 0.00 0.00 583,422.84

1%   30 Mar 201169899B9J5 31 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTPANAVISION INC

18,013.610 NHHM Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

7.25%   15 Aug 2018716495AL0 09 Dec 2010 14 Dec 2010 USD/DTCBARCLAYS CAPITAL INCPETROHAWK ENERGY CORP

2,767,000.000 NHFS Local 101.000000 65,197.44 0.00 0.00 2,794,670.001.000000

Base 101.000000 65,197.44 0.00 0.00 2,794,670.00

1%   24 Nov 201771699A9T3 03 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTPETCO ANIMAL SUPPLIES, INC.

4,000,000.000 NHHM Local 99.000000 0.00 0.00 0.00 3,960,000.001.000000

Base 99.000000 0.00 0.00 0.00 3,960,000.00

03 Dec 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-4,000,000.000 NHHM Local 99.000000 0.00 0.00 0.00 -3,960,000.001.000000

Base 99.000000 0.00 0.00 0.00 -3,960,000.00

23 Nov 2010 03 Dec 2010 USD/BOSSTATE STREET BANK AND TRUST

4,000,000.000 NHHM Local 99.000000 0.00 0.00 0.00 3,960,000.001.000000

Base 99.000000 0.00 0.00 0.00 3,960,000.00
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71699A9T3 Total

0.00 0.000.004,000,000.000 Local 3,960,000.00

Base 0.00 0.00 0.00 3,960,000.00

7.2%   15 Mar 2039717081CY7 18 Nov 2010 23 Nov 2010 USD/DTCDEUTSCHE BANK SECURITIES INCPFIZER INC

860,000.000 NHHW Local 130.733000 11,696.00 0.00 0.00 1,124,303.801.000000

Base 130.733000 11,696.00 0.00 0.00 1,124,303.80

9.875%   15 Mar 2018723655AB2 07 Oct 2010 08 Oct 2010 USD/DTC1 EXCHANGE OFFER (NON CASH)PIONEER DRILLING COMPANY

2,835,000.000 NHFS Local 96.888844 17,108.44 0.00 0.00 2,746,798.751.000000

Base 96.888844 17,108.44 0.00 0.00 2,746,798.75

1%   17 Mar 201574112B9D9 25 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTPRESTIGE BRANDS

56,146.000 NHHL Local 99.500000 0.00 0.00 0.00 55,865.271.000000

Base 99.500000 0.00 0.00 0.00 55,865.27

25 Oct 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-56,146.000 NHHL Local 99.500000 0.00 0.00 0.00 -55,865.271.000000

Base 99.500000 0.00 0.00 0.00 -55,865.27

74112B9D9 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   19 Mar 201674112B9E7 15 Nov 2010 15 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTPRESTIGE BRANDS INC

56,146.000 NHHL Local 99.500000 0.00 0.00 0.00 55,865.271.000000

Base 99.500000 0.00 0.00 0.00 55,865.27

30 Nov 2010 USD/BOSSHARE ADJUSTMENT

9.990 NHHL Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00
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30 Nov 2010 CANCEL USD/BOSSHARE ADJUSTMENT

-9.990 NHHL Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

74112B9E7 Total

0.00 0.000.0056,146.000 Local 55,865.27

Base 0.00 0.00 0.00 55,865.27

1%   24 Mar 201674199E9M9 15 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTPRESTIGE BRANDS, INC.

56,146.000 NHHL Local 99.500000 0.00 0.00 0.00 55,865.271.000000

Base 99.500000 0.00 0.00 0.00 55,865.27

15 Nov 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-56,146.000 NHHL Local 99.500000 0.00 0.00 0.00 -55,865.271.000000

Base 99.500000 0.00 0.00 0.00 -55,865.27

74199E9M9 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

100%   05 May 201674599K9Z2 14 Sep 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUSTREYNOLDS GROUP HOLDINGS INC.

-993,750.000 NHHM Local 98.500000 0.00 0.00 0.00 -978,843.751.000000

Base 98.500000 0.00 0.00 0.00 -978,843.75

14 Sep 2010 20 Oct 2010 USD/BOSSTATE STREET BANK AND TRUST

993,750.000 NHHM Local 97.760967 0.00 0.00 0.00 971,499.611.000000

Base 97.760967 0.00 0.00 0.00 971,499.61

29 Sep 2010 USD/BOSSTATE STREET BANK AND TRUST

16,059.960 NHHL Local 100.630014 0.00 0.00 0.00 16,161.141.000000

Base 100.630014 0.00 0.00 0.00 16,161.14
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29 Sep 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-16,059.960 NHHL Local 100.630014 0.00 0.00 0.00 -16,161.141.000000

Base 100.630014 0.00 0.00 0.00 -16,161.14

74599K9Z2 Total

0.00 0.000.000.000 Local -7,344.14

Base 0.00 0.00 0.00 -7,344.14

1%   12 Jul 20147499999N0 29 Oct 2010 29 Oct 2010 USD/BOSSHARE ADJUSTMENTRJO HOLDINGS CORP

1,187.520 NHHM Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

30 Nov 2010 30 Nov 2010 USD/BOSSTATE STREET BANK AND TRUST

1,312.480 NHHM Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

7499999N0 Total

0.00 0.000.002,500.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   10 Dec 201574999T9T3 10 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTRJO HOLDINGS CORP

350,539.600 NHHM Local 99.551057 0.00 0.00 0.00 348,965.881.000000

Base 99.551057 0.00 0.00 0.00 348,965.88

10 Dec 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-350,539.600 NHHM Local 99.551057 0.00 0.00 0.00 -348,965.881.000000

Base 99.551057 0.00 0.00 0.00 -348,965.88

10 Dec 2010 30 Dec 2010 USD/BOSSTATE STREET BANK AND TRUST

360,539.600 NHHM Local 96.789889 0.00 0.00 0.00 348,965.881.000000

Base 96.789889 0.00 0.00 0.00 348,965.88
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74999T9T3 Total

0.00 0.000.00360,539.600 Local 348,965.88

Base 0.00 0.00 0.00 348,965.88

9.375%   01 Jun 201675886AAD0 04 Oct 2010 04 Oct 2010 USD/DTCMANDATORYEXCHANGE NON CASHREGENCY ENERGY PARTNERS LP

2,271,000.000 NHFS Local 99.836819 72,742.97 0.00 0.00 2,267,294.161.000000

Base 99.836819 72,742.97 0.00 0.00 2,267,294.16

6.875%   01 Dec 201875886AAE8 13 Oct 2010 27 Oct 2010 USD/DTCBANK OF AMERICA SECURITIES LLCREGENCY ENERGY PARTNERS

2,286,000.000 NHFS Local 100.000000 0.00 0.00 0.00 2,286,000.001.000000

Base 100.000000 0.00 0.00 0.00 2,286,000.00

10.75%   15 Jan 2019760943AK6 16 Dec 2010 22 Dec 2010 USD/DTCJ.P. MORGAN SECURITIES LLCRES CARE INC

1,250,000.000 NHFS Local 100.000000 0.00 0.00 0.00 1,250,000.001.000000

Base 100.000000 0.00 0.00 0.00 1,250,000.00

6.5%   05 May 201676299Y9A5 29 Sep 2010 26 Nov 2010 USD/BOS49 STATE STREET BANK AND TRUSTREYNOLDS GROUP HOLDINGS INC

16,059.960 NHHL Local 100.630014 0.00 0.00 0.00 16,161.141.000000

Base 100.630014 0.00 0.00 0.00 16,161.14

16 Nov 2010 16 Nov 2010 USD/BOSSTATE STREET BANK AND TRUST

56,209.850 NHHL Local 99.835064 0.00 0.00 0.00 56,117.141.000000

Base 99.835064 0.00 0.00 0.00 56,117.14

76299Y9A5 Total

0.00 0.000.0072,269.810 Local 72,278.28

Base 0.00 0.00 0.00 72,278.28

1%   03 Mar 201178199B9B0 18 Nov 2010 14 Dec 2010 USD/BOS14 STATE STREET BANK AND TRUSTRURAL METRO

336,325.920 NHHL Local 99.499999 0.00 0.00 0.00 334,644.291.000000

Base 99.499999 0.00 0.00 0.00 334,644.29



Prepared by State StreetPage 606

Purchase Report by Report Date
Composite

to April 18, 2011View Date:December 31, 2010October 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

1%   30 Sep 201478599R9E5 22 Nov 2010 06 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTSABRE INC

750,000.000 NHHL Local 93.477777 0.00 0.00 0.00 701,083.331.000000

Base 93.477777 0.00 0.00 0.00 701,083.33

7.75%   01 Oct 201781683RAQ7 03 Nov 2010 09 Nov 2010 USD/DTCBANK OF AMERICA SECURITIES LLCSEMINOLE TRIBE OF FLORID

1,146,000.000 NHFS Local 100.000000 0.00 0.00 0.00 1,146,000.001.000000

Base 100.000000 0.00 0.00 0.00 1,146,000.00

1%   21 Nov 201481799M9D0 04 Oct 2010 29 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTSEQUA TL B

250,000.000 NHHL Local 94.382636 0.00 0.00 0.00 235,956.591.000000

Base 94.382636 0.00 0.00 0.00 235,956.59

10.5%   01 Nov 201383427BAB2 07 Oct 2010 13 Oct 2010 USD/DTCCREDIT SUISSE SECURITIES (USA) LLCSOLO CUP COMPANY

1,000,000.000 NHFS Local 104.500000 47,250.00 0.00 0.00 1,045,000.001.000000

Base 104.500000 47,250.00 0.00 0.00 1,045,000.00

0%84899B9D7 19 Nov 2010 29 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTSPIRIT AEROSYSTEMS, INC.

766,772.530 NHHL Local 100.000000 0.00 0.00 0.00 766,772.531.000000

Base 100.000000 0.00 0.00 0.00 766,772.53

6.875%   15 Nov 2028852060AD4 30 Nov 2010 03 Dec 2010 USD/DTCJ.P. MORGAN SECURITIES LLCSPRINT CAPITAL CORP

914,000.000 NHFS Local 84.500000 3,141.88 0.00 0.00 772,330.001.000000

Base 84.500000 3,141.88 0.00 0.00 772,330.00

8.375%   15 Aug 2017852061AF7 22 Oct 2010 27 Oct 2010 USD/DTCBANK OF AMERICA SECURITIES LLCSPRINT NEXTEL CORP

1,628,000.000 NHFS Local 110.750000 27,269.00 0.00 0.00 1,803,010.001.000000

Base 110.750000 27,269.00 0.00 0.00 1,803,010.00

10.25%   01 Dec 201786184BAB8 24 Nov 2010 24 Nov 2010 USD/DTCEXCHANGE OFFER (NON CASH)STONEMOR OPERATING LLC

2,954,000.000 NHFS Local 97.352000 145,505.01 0.00 0.00 2,875,778.081.000000

Base 97.352000 145,505.01 0.00 0.00 2,875,778.08
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1%   04 Aug 201587399Y9A1 19 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTTZ MERGER SUB INC

416,239.870 NHHL Local 99.499999 0.00 0.00 0.00 414,158.671.000000

Base 99.499999 0.00 0.00 0.00 414,158.67

19 Oct 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-416,239.870 NHHL Local 99.499999 0.00 0.00 0.00 -414,158.671.000000

Base 99.499999 0.00 0.00 0.00 -414,158.67

87399Y9A1 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

6.875%   15 Dec 2020880349AP0 09 Dec 2010 23 Dec 2010 USD/DTCBANK OF AMERICA SECURITIES LLCTENNECO INC

949,000.000 NHFS Local 100.000000 0.00 0.00 0.00 949,000.001.000000

Base 100.000000 0.00 0.00 0.00 949,000.00

10.625%   01 Sep 20189170NAA4 29 Nov 2010 02 Dec 2010 USD/DTCMORGAN STANLEY CO INCORPORATEDTOWER AUTO HLDGS TA HLDG

2,069,000.000 NHFS Local 106.750000 59,842.95 0.00 0.00 2,208,657.501.000000

Base 106.750000 59,842.95 0.00 0.00 2,208,657.50

7.75%   15 Dec 2018893647AN7 01 Dec 2010 14 Dec 2010 USD/DTCUBS SECURITIES LLCTRANSDIGM INC

6,000,000.000 NHFS Local 100.000000 0.00 0.00 0.00 6,000,000.001.000000

Base 100.000000 0.00 0.00 0.00 6,000,000.00

1%   15 Dec 201689399H9D8 06 Dec 2010 17 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTTRANSDIGM INC

181,715.250 NHHL Local 99.499997 0.00 0.00 0.00 180,806.671.000000

Base 99.499997 0.00 0.00 0.00 180,806.67

5.875%   20 Dec 201790261XEM0 26 Oct 2010 29 Oct 2010 USD/DTCCABRERA CAPITAL MARKETSUBS AG STAMFORD CT

2,060,000.000 NHID Local 114.609000 43,367.29 0.00 0.00 2,360,945.401.000000

Base 114.609000 43,367.29 0.00 0.00 2,360,945.40
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1%   29 Sep 201490699B9P9 28 Dec 2010 OPEN USD/BOSSTATE STREET BANK AND TRUSTUNIVISION COMMUNICATIONS

2,000,000.000 NHHM Local 96.000000 0.00 0.00 0.00 1,920,000.001.000000

Base 96.000000 0.00 0.00 0.00 1,920,000.00

1%   20 Dec 2014910VBAII9 05 Oct 2010 26 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTGEORGIA PACIFIC CORPORATION

700,000.000 NHHL Local 100.400694 0.00 0.00 0.00 702,804.861.000000

Base 100.400694 0.00 0.00 0.00 702,804.86

6.2%   15 Jan 2038911312AJ5 14 Dec 2010 17 Dec 2010 USD/DTCBANK OF AMERICA SECURITIES LLCUNITED PARCEL SVC INC

585,000.000 NHHW Local 113.753000 15,314.00 0.00 0.00 665,455.051.000000

Base 113.753000 15,314.00 0.00 0.00 665,455.05

0.01%   15 Aug 2019912803AR4 15 Oct 2010 20 Oct 2010 USD/FEDJ P MORGAN SECURITIES INCSTRIP PRINC

10,725,000.000 NHFI Local 79.884000 0.00 0.00 0.00 8,567,559.001.000000

Base 79.884000 0.00 0.00 0.00 8,567,559.00

0%   15 Aug 2039912803DH3 07 Oct 2010 13 Oct 2010 USD/FEDBANK OF AMERICA SECURITIES LLCUNITED STATES TRES BD STRP PRN

1,000,000.000 NHHW Local 31.482000 0.00 0.00 0.00 314,820.001.000000

Base 31.482000 0.00 0.00 0.00 314,820.00

15 Oct 2010 20 Oct 2010 USD/FEDDEUTSCHE BANK SECURITIES INC

33,840,000.000 NHHW Local 28.915000 0.00 0.00 0.00 9,784,836.001.000000

Base 28.915000 0.00 0.00 0.00 9,784,836.00

912803DH3 Total

0.00 0.000.0034,840,000.000 Local 10,099,656.00

Base 0.00 0.00 0.00 10,099,656.00

5.375%   15 Feb 2031912810FP8 10 Nov 2010 16 Nov 2010 USD/FEDMR BEAL &COMPANYUS TREASURY N/B

1,400,000.000 NHHW Local 120.984375 19,016.98 0.00 0.00 1,693,781.251.000000

Base 120.984375 19,016.98 0.00 0.00 1,693,781.25
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3.5%   15 Feb 2039912810QA9 29 Nov 2010 02 Dec 2010 USD/FEDDEUTSCHE BANK SECURITIES INCUNITED STATES TREAS BDS

2,085,000.000 NHHW Local 89.070713 21,614.88 0.00 0.00 1,857,124.361.000000

Base 89.070713 21,614.88 0.00 0.00 1,857,124.36

30 Nov 2010 03 Dec 2010 USD/FEDDEUTSCHE BANK SECURITIES INC

4,505,000.000 NHHW Local 89.664463 47,131.12 0.00 0.00 4,039,384.041.000000

Base 89.664463 47,131.12 0.00 0.00 4,039,384.04

02 Dec 2010 07 Dec 2010 USD/FEDPERSHING LLC

3,375,000.000 NHHW Local 87.453125 36,593.07 0.00 0.00 2,951,542.971.000000

Base 87.453125 36,593.07 0.00 0.00 2,951,542.97

06 Dec 2010 09 Dec 2010 USD/FEDPERSHING LLC

4,875,000.000 NHHW Local 87.828125 53,783.97 0.00 0.00 4,281,621.091.000000

Base 87.828125 53,783.97 0.00 0.00 4,281,621.09

08 Dec 2010 USD/FEDBANK OF AMERICA SECURITIES LLC

3,000,000.000 NHHW Local 84.463577 34,239.13 0.00 0.00 2,533,907.311.000000

Base 84.463577 34,239.13 0.00 0.00 2,533,907.31

08 Dec 2010 CANCEL USD/FEDBANK OF AMERICA SECURITIES LLC

-3,000,000.000 NHHW Local 84.463577 -34,239.13 0.00 0.00 -2,533,907.311.000000

Base 84.463577 -34,239.13 0.00 0.00 -2,533,907.31

08 Dec 2010 13 Dec 2010 USD/FEDBANK OF AMERICA SECURITIES LLC

3,000,000.000 NHHW Local 84.465243 34,239.13 0.00 0.00 2,533,957.311.000000

Base 84.465243 34,239.13 0.00 0.00 2,533,957.31

912810QA9 Total

0.00 0.00193,362.1717,840,000.000 Local 15,663,629.77

Base 193,362.17 0.00 0.00 15,663,629.77
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4.875%   30 Apr 2011912828FD7 10 Nov 2010 15 Nov 2010 USD/FEDLOOP CAPITAL MARKETS INCUS TREASURY NTS

975,000.000 NHID Local 102.171875 1,969.53 0.00 0.00 996,175.781.000000

Base 102.171875 1,969.53 0.00 0.00 996,175.78

4.25%   15 Nov 2017912828HH6 15 Dec 2010 17 Dec 2010 USD/FEDGOLDMAN SACHS + COUNITED STATES TREAS NTS

445,000.000 NHID Local 109.754306 1,671.82 0.00 0.00 488,406.661.000000

Base 109.754306 1,671.82 0.00 0.00 488,406.66

21 Dec 2010 23 Dec 2010 USD/FEDCREDIT SUISSE SECURITIES (USA) LLC

445,000.000 NHID Local 110.223056 1,985.29 0.00 0.00 490,492.601.000000

Base 110.223056 1,985.29 0.00 0.00 490,492.60

27 Dec 2010 29 Dec 2010 USD/FEDBANK OF AMERICA SECURITIES LLC

445,000.000 NHID Local 109.844150 2,298.76 0.00 0.00 488,806.471.000000

Base 109.844150 2,298.76 0.00 0.00 488,806.47

29 Dec 2010 31 Dec 2010 USD/FEDBANK OF AMERICA SECURITIES LLC

450,000.000 NHID Local 109.859775 2,430.25 0.00 0.00 494,368.991.000000

Base 109.859775 2,430.25 0.00 0.00 494,368.99

31 Dec 2010 OPEN USD/FEDCREDIT SUISSE SECURITIES (USA) LLC

310,000.000 NHID Local 110.176181 1,819.75 0.00 0.00 341,546.161.000000

Base 110.176181 1,819.75 0.00 0.00 341,546.16

912828HH6 Total

0.00 0.0010,205.872,095,000.000 Local 2,303,620.88

Base 10,205.87 0.00 0.00 2,303,620.88

3.5%   15 Feb 2018912828HR4 01 Nov 2010 04 Nov 2010 USD/FEDLOOP CAPITAL MARKETS INCUNITED STATES TREAS NTS

1,430,000.000 NHHW Local 110.171875 11,016.44 0.00 0.00 1,575,457.811.000000

Base 110.171875 11,016.44 0.00 0.00 1,575,457.81
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01 Nov 2010 04 Nov 2010 USD/FEDLOOP CAPITAL MARKETS INC

1,000,000.000 NHFI Local 110.171875 7,703.80 0.00 0.00 1,101,718.751.000000

Base 110.171875 7,703.80 0.00 0.00 1,101,718.75

15 Dec 2010 USD/FEDJ P MORGAN SECURITIES INC

660,000.000 NHFI Local 103.859776 7,972.01 0.00 0.00 685,474.521.000000

Base 103.859776 7,972.01 0.00 0.00 685,474.52

15 Dec 2010 CANCEL USD/FEDJ P MORGAN SECURITIES INC

-660,000.000 NHFI Local 103.859776 -7,972.01 0.00 0.00 -685,474.521.000000

Base 103.859776 -7,972.01 0.00 0.00 -685,474.52

21 Dec 2010 27 Dec 2010 USD/FEDPERSHING LLC

2,300,000.000 NHFI Local 104.945313 29,312.50 0.00 0.00 2,413,742.191.000000

Base 104.945313 29,312.50 0.00 0.00 2,413,742.19

02 Nov 2010 05 Nov 2010 USD/FEDMR BEAL &COMPANY

1,000,000.000 NHFI Local 110.453125 7,798.91 0.00 0.00 1,104,531.251.000000

Base 110.453125 7,798.91 0.00 0.00 1,104,531.25

02 Nov 2010 05 Nov 2010 USD/FEDMR BEAL &COMPANY

1,470,000.000 NHHW Local 110.453125 11,464.40 0.00 0.00 1,623,660.941.000000

Base 110.453125 11,464.40 0.00 0.00 1,623,660.94

15 Dec 2010 21 Dec 2010 USD/FED1 J P MORGAN SECURITIES INC

660,000.000 NHFI Local 103.859374 7,972.01 0.00 0.00 685,471.871.000000

Base 103.859374 7,972.01 0.00 0.00 685,471.87

20 Dec 2010 23 Dec 2010 USD/FEDLOOP CAPITAL MARKETS LLC

5,100,000.000 NHFI Local 105.117187 63,057.07 0.00 0.00 5,360,976.561.000000

Base 105.117187 63,057.07 0.00 0.00 5,360,976.56

912828HR4 Total

0.00 0.00138,325.1312,960,000.000 Local 13,865,559.37

Base 138,325.13 0.00 0.00 13,865,559.37
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2.25%   31 May 2014912828KV1 08 Dec 2010 13 Dec 2010 USD/FEDGOLDMAN SACHS + COUNITED STATES TREAS NTS

2,900,000.000 NHHW Local 103.504241 2,330.36 0.00 0.00 3,001,623.001.000000

Base 103.504241 2,330.36 0.00 0.00 3,001,623.00

10 Dec 2010 15 Dec 2010 USD/FEDGOLDMAN SACHS + CO

1,550,000.000 NHHW Local 103.410491 1,437.16 0.00 0.00 1,602,862.611.000000

Base 103.410491 1,437.16 0.00 0.00 1,602,862.61

13 Dec 2010 16 Dec 2010 USD/FEDGOLDMAN SACHS + CO

555,000.000 NHFI Local 103.480804 548.90 0.00 0.00 574,318.461.000000

Base 103.480804 548.90 0.00 0.00 574,318.46

01 Nov 2010 04 Nov 2010 USD/FEDMR BEAL &COMPANY

1,500,000.000 NHFI Local 105.523437 14,477.46 0.00 0.00 1,582,851.561.000000

Base 105.523437 14,477.46 0.00 0.00 1,582,851.56

01 Nov 2010 04 Nov 2010 USD/FEDMR BEAL &COMPANY

2,000,000.000 NHHW Local 105.523437 19,303.28 0.00 0.00 2,110,468.751.000000

Base 105.523437 19,303.28 0.00 0.00 2,110,468.75

912828KV1 Total

0.00 0.0038,097.168,505,000.000 Local 8,872,124.38

Base 38,097.16 0.00 0.00 8,872,124.38

1.375%   15 Oct 2012912828LR9 09 Dec 2010 10 Dec 2010 USD/FEDPERSHING LLCUS TREASURY N/B

5,000,000.000 NHFJ Local 101.406250 10,576.92 0.00 0.00 5,070,312.501.000000

Base 101.406250 10,576.92 0.00 0.00 5,070,312.50

1%   30 Apr 2012912828NB2 09 Dec 2010 14 Dec 2010 USD/FEDGOLDMAN SACHS + COUS TREASURY N/B

1,500,000.000 NHFI Local 100.750335 1,823.20 0.00 0.00 1,511,255.031.000000

Base 100.750335 1,823.20 0.00 0.00 1,511,255.03
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13 Dec 2010 16 Dec 2010 USD/FEDBANK OF AMERICA SECURITIES LLC

885,000.000 NHHW Local 100.808929 1,124.59 0.00 0.00 892,159.021.000000

Base 100.808929 1,124.59 0.00 0.00 892,159.02

20 Dec 2010 23 Dec 2010 USD/FEDPERSHING LLC

2,600,000.000 NHFI Local 100.789063 3,806.63 0.00 0.00 2,620,515.631.000000

Base 100.789063 3,806.63 0.00 0.00 2,620,515.63

912828NB2 Total

0.00 0.006,754.424,985,000.000 Local 5,023,929.68

Base 6,754.42 0.00 0.00 5,023,929.68

2.875%   15 Aug 2020912828NT3 14 Oct 2010 19 Oct 2010 USD/FEDBANK OF AMERICA SECURITIES LLCUS TREASURY N/B

5,200,000.000 NHHW Local 101.031250 24,110.05 0.00 0.00 5,253,625.001.000000

Base 101.031250 24,110.05 0.00 0.00 5,253,625.00

14 Oct 2010 19 Oct 2010 USD/FEDBANK OF AMERICA SECURITIES LLC

2,325,000.000 NHHW Local 101.031250 10,779.98 0.00 0.00 2,348,976.561.000000

Base 101.031250 10,779.98 0.00 0.00 2,348,976.56

14 Oct 2010 USD/FEDBANK OF AMERICA SECURITIES LLC

1,205,000.000 NHFI Local 101.031250 5,587.04 0.00 0.00 1,217,426.561.000000

Base 101.031250 5,587.04 0.00 0.00 1,217,426.56

14 Oct 2010 CANCEL USD/FEDBANK OF AMERICA SECURITIES LLC

-1,205,000.000 NHFI Local 101.031250 -5,587.04 0.00 0.00 -1,217,426.561.000000

Base 101.031250 -5,587.04 0.00 0.00 -1,217,426.56

14 Oct 2010 USD/FEDBANK OF AMERICA SECURITIES LLC

2,680,000.000 NHFI Local 101.031250 12,425.95 0.00 0.00 2,707,637.501.000000

Base 101.031250 12,425.95 0.00 0.00 2,707,637.50
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14 Oct 2010 CANCEL USD/FEDBANK OF AMERICA SECURITIES LLC

-2,680,000.000 NHFI Local 101.031250 -12,425.95 0.00 0.00 -2,707,637.501.000000

Base 101.031250 -12,425.95 0.00 0.00 -2,707,637.50

15 Oct 2010 USD/FEDBANK OF AMERICA SECURITIES LLC

6,800,000.000 NHHW Local 101.141000 0.00 0.00 0.00 6,877,588.001.000000

Base 101.141000 0.00 0.00 0.00 6,877,588.00

15 Oct 2010 CANCEL USD/FEDBANK OF AMERICA SECURITIES LLC

-6,800,000.000 NHHW Local 101.141000 0.00 0.00 0.00 -6,877,588.001.000000

Base 101.141000 0.00 0.00 0.00 -6,877,588.00

15 Oct 2010 USD/FEDBANK OF AMERICA SECURITIES LLC

3,890,000.000 NHFI Local 101.141000 18,313.65 0.00 0.00 3,934,384.901.000000

Base 101.141000 18,313.65 0.00 0.00 3,934,384.90

15 Oct 2010 CANCEL USD/FEDBANK OF AMERICA SECURITIES LLC

-3,890,000.000 NHFI Local 101.141000 -18,313.65 0.00 0.00 -3,934,384.901.000000

Base 101.141000 -18,313.65 0.00 0.00 -3,934,384.90

18 Oct 2010 21 Oct 2010 USD/FEDRIDGE CLEARING & OUTSOURCING SOLUTI

5,930,000.000 NHHW Local 100.984375 28,340.73 0.00 0.00 5,988,373.441.000000

Base 100.984375 28,340.73 0.00 0.00 5,988,373.44

18 Oct 2010 21 Oct 2010 USD/FEDRIDGE CLEARING & OUTSOURCING SOLUTI

1,040,000.000 NHFI Local 100.984375 4,970.38 0.00 0.00 1,050,237.501.000000

Base 100.984375 4,970.38 0.00 0.00 1,050,237.50

18 Oct 2010 21 Oct 2010 USD/FEDGOLDMAN SACHS + CO

590,000.000 NHFI Local 100.953525 2,819.74 0.00 0.00 595,625.801.000000

Base 100.953525 2,819.74 0.00 0.00 595,625.80

19 Oct 2010 22 Oct 2010 USD/FEDRIDGE CLEARING & OUTSOURCING SOLUTI

870,000.000 NHHW Local 101.281251 4,219.97 0.00 0.00 881,146.881.000000

Base 101.281251 4,219.97 0.00 0.00 881,146.88
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19 Oct 2010 22 Oct 2010 USD/FEDRIDGE CLEARING & OUTSOURCING SOLUTI

810,000.000 NHFI Local 101.281251 3,928.94 0.00 0.00 820,378.131.000000

Base 101.281251 3,928.94 0.00 0.00 820,378.13

19 Oct 2010 22 Oct 2010 USD/FEDGOLDMAN SACHS + CO

560,000.000 NHFI Local 101.367588 2,716.30 0.00 0.00 567,658.491.000000

Base 101.367588 2,716.30 0.00 0.00 567,658.49

19 Oct 2010 22 Oct 2010 USD/FEDPERSHING LLC

2,685,000.000 NHHW Local 101.132813 13,023.71 0.00 0.00 2,715,416.021.000000

Base 101.132813 13,023.71 0.00 0.00 2,715,416.02

19 Oct 2010 USD/FEDPERSHING LLC

2,555,000.000 NHFI Local 101.211090 12,393.14 0.00 0.00 2,585,943.361.000000

Base 101.211090 12,393.14 0.00 0.00 2,585,943.36

19 Oct 2010 CANCEL USD/FEDPERSHING LLC

-2,555,000.000 NHFI Local 101.211090 -12,393.14 0.00 0.00 -2,585,943.361.000000

Base 101.211090 -12,393.14 0.00 0.00 -2,585,943.36

20 Oct 2010 25 Oct 2010 USD/FEDDEUTSCHE BANK SECURITIES INC

1,105,600.000 NHHW Local 101.230868 5,599.35 0.00 0.00 1,119,208.481.000000

Base 101.230868 5,599.35 0.00 0.00 1,119,208.48

20 Oct 2010 USD/FEDRIDGE CLEARING & OUTSOURCING SOLUTI

2,220,000.000 NHHW Local 101.297000 11,243.27 0.00 0.00 2,248,793.401.000000

Base 101.297000 11,243.27 0.00 0.00 2,248,793.40

20 Oct 2010 CANCEL USD/FEDRIDGE CLEARING & OUTSOURCING SOLUTI

-2,220,000.000 NHHW Local 101.297000 -11,243.27 0.00 0.00 -2,248,793.401.000000

Base 101.297000 -11,243.27 0.00 0.00 -2,248,793.40

20 Oct 2010 25 Oct 2010 USD/FEDGOLDMAN SACHS + CO

2,025,000.000 NHHW Local 101.230869 10,255.69 0.00 0.00 2,049,925.091.000000

Base 101.230869 10,255.69 0.00 0.00 2,049,925.09
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19 Oct 2010 22 Oct 2010 USD/FEDRIDGE CLEARING & OUTSOURCING SOLUTI

6,295,000.000 NHHW Local 101.328125 30,534.17 0.00 0.00 6,378,605.461.000000

Base 101.328125 30,534.17 0.00 0.00 6,378,605.46

20 Oct 2010 25 Oct 2010 USD/FEDDEUTSCHE BANK SECURITIES INC

558,100.000 NHFI Local 101.230869 2,826.52 0.00 0.00 564,969.481.000000

Base 101.230869 2,826.52 0.00 0.00 564,969.48

20 Oct 2010 USD/FEDRIDGE CLEARING & OUTSOURCING SOLUTI

2,795,000.000 NHFI Local 101.297000 14,155.38 0.00 0.00 2,831,251.151.000000

Base 101.297000 14,155.38 0.00 0.00 2,831,251.15

20 Oct 2010 CANCEL USD/FEDRIDGE CLEARING & OUTSOURCING SOLUTI

-2,795,000.000 NHFI Local 101.297000 -14,155.38 0.00 0.00 -2,831,251.151.000000

Base 101.297000 -14,155.38 0.00 0.00 -2,831,251.15

20 Oct 2010 25 Oct 2010 USD/FEDGOLDMAN SACHS + CO

1,440,000.000 NHFI Local 101.230869 7,292.93 0.00 0.00 1,457,724.511.000000

Base 101.230869 7,292.93 0.00 0.00 1,457,724.51

19 Oct 2010 22 Oct 2010 USD/FEDRIDGE CLEARING & OUTSOURCING SOLUTI

2,100,000.000 NHFI Local 101.328125 10,186.14 0.00 0.00 2,127,890.621.000000

Base 101.328125 10,186.14 0.00 0.00 2,127,890.62

21 Oct 2010 26 Oct 2010 USD/FEDLOOP CAPITAL MARKETS INC

1,465,000.000 NHFI Local 100.687500 7,524.05 0.00 0.00 1,475,071.881.000000

Base 100.687500 7,524.05 0.00 0.00 1,475,071.88

21 Oct 2010 26 Oct 2010 USD/FEDRIDGE CLEARING & OUTSOURCING SOLUTI

3,015,000.000 NHHW Local 100.687500 15,484.65 0.00 0.00 3,035,728.131.000000

Base 100.687500 15,484.65 0.00 0.00 3,035,728.13

25 Oct 2010 28 Oct 2010 USD/FEDPERSHING LLC

1,970,000.000 NHHW Local 100.953125 10,398.71 0.00 0.00 1,988,776.561.000000

Base 100.953125 10,398.71 0.00 0.00 1,988,776.56
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25 Oct 2010 28 Oct 2010 USD/FEDPERSHING LLC

1,000,000.000 NHFI Local 100.953125 5,278.53 0.00 0.00 1,009,531.251.000000

Base 100.953125 5,278.53 0.00 0.00 1,009,531.25

09 Dec 2010 14 Dec 2010 USD/FEDGOLDMAN SACHS + CO

3,000,000.000 NHFI Local 95.226963 25,893.34 0.00 0.00 2,856,808.881.000000

Base 95.226963 25,893.34 0.00 0.00 2,856,808.88

17 Dec 2010 22 Dec 2010 USD/FEDPERSHING LLC

3,600,000.000 NHHW Local 94.140625 33,126.36 0.00 0.00 3,389,062.501.000000

Base 94.140625 33,126.36 0.00 0.00 3,389,062.50

21 Dec 2010 27 Dec 2010 USD/FEDPERSHING LLC

5,000,000.000 NHFI Local 94.250000 47,792.12 0.00 0.00 4,712,500.001.000000

Base 94.250000 47,792.12 0.00 0.00 4,712,500.00

15 Oct 2010 20 Oct 2010 USD/FEDLOOP CAPITAL MARKETS INC

3,890,000.000 NHFI Local 100.476562 18,313.65 0.00 0.00 3,908,538.281.000000

Base 100.476562 18,313.65 0.00 0.00 3,908,538.28

15 Oct 2010 20 Oct 2010 USD/FEDLOOP CAPITAL MARKETS INC

6,800,000.000 NHHW Local 100.476562 32,013.59 0.00 0.00 6,832,406.251.000000

Base 100.476562 32,013.59 0.00 0.00 6,832,406.25

14 Oct 2010 19 Oct 2010 USD/FEDBANK OF AMERICA SECURITIES LLC

3,885,000.000 NHFI Local 101.031250 18,012.99 0.00 0.00 3,925,064.061.000000

Base 101.031250 18,012.99 0.00 0.00 3,925,064.06

14 Oct 2010 USD/FEDBANK OF AMERICA SECURITIES LLC

3,885,000.000 NHFI Local 101.175060 12,425.95 0.00 0.00 3,930,651.101.000000

Base 101.175060 12,425.95 0.00 0.00 3,930,651.10

14 Oct 2010 CANCEL USD/FEDBANK OF AMERICA SECURITIES LLC

-3,885,000.000 NHFI Local 101.175060 -12,425.95 0.00 0.00 -3,930,651.101.000000

Base 101.175060 -12,425.95 0.00 0.00 -3,930,651.10
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19 Oct 2010 22 Oct 2010 USD/FEDPERSHING LLC

2,555,000.000 NHFI Local 101.132812 12,393.14 0.00 0.00 2,583,943.361.000000

Base 101.132812 12,393.14 0.00 0.00 2,583,943.36

20 Oct 2010 25 Oct 2010 USD/FEDRIDGE CLEARING & OUTSOURCING SOLUTI

2,795,000.000 NHFI Local 101.265624 14,155.38 0.00 0.00 2,830,374.211.000000

Base 101.265624 14,155.38 0.00 0.00 2,830,374.21

20 Oct 2010 25 Oct 2010 USD/FEDRIDGE CLEARING & OUTSOURCING SOLUTI

2,220,000.000 NHHW Local 101.265625 11,243.27 0.00 0.00 2,248,096.871.000000

Base 101.265625 11,243.27 0.00 0.00 2,248,096.87

912828NT3 Total

0.00 0.00413,234.3874,728,700.000 Local 74,715,663.69

Base 413,234.38 0.00 0.00 74,715,663.69

0.5%   15 Nov 2013912828PU8 17 Nov 2010 18 Nov 2010 USD/FEDLOOP CAPITAL MARKETS INCUS TREASURY N/B

4,000,000.000 NHFS Local 99.273438 165.75 0.00 0.00 3,970,937.501.000000

Base 99.273438 165.75 0.00 0.00 3,970,937.50

0.01%   31 Mar 2015912RBZ900 28 Dec 2010 OPEN USD/BOSSTATE STREET BANK AND TRUSTFAIRPOINT COMM LX089509

750,000.000 NHHM Local 72.000000 0.00 0.00 0.00 540,000.001.000000

Base 72.000000 0.00 0.00 0.00 540,000.00

0.01%   14 Nov 2014913EQJII9 22 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTCCS INC (1331826 ALBERTA ULC)

250,000.000 NHHM Local 89.250000 0.00 0.00 0.00 223,125.001.000000

Base 89.250000 0.00 0.00 0.00 223,125.00

22 Nov 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-250,000.000 NHHM Local 89.250000 0.00 0.00 0.00 -223,125.001.000000

Base 89.250000 0.00 0.00 0.00 -223,125.00
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22 Nov 2010 22 Nov 2010 USD/BOSSTATE STREET BANK AND TRUST

250,000.000 NHHM Local 89.191668 0.00 0.00 0.00 222,979.171.000000

Base 89.191668 0.00 0.00 0.00 222,979.17

913EQJII9 Total

0.00 0.000.00250,000.000 Local 222,979.17

Base 0.00 0.00 0.00 222,979.17

100%   29 Mar 201791499B9Z7 03 Nov 2010 03 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTUNIVISION COMMUNICATIONS INC

1,015,774.830 NHHL Local 100.000000 0.00 0.00 0.00 1,015,774.831.000000

Base 100.000000 0.00 0.00 0.00 1,015,774.83

01 Nov 2010 01 Nov 2010 USD/BOSSTATE STREET BANK AND TRUST

444,077.370 NHHM Local 100.000000 0.00 0.00 0.00 444,077.371.000000

Base 100.000000 0.00 0.00 0.00 444,077.37

19 Nov 2010 19 Nov 2010 USD/BOSSTATE STREET BANK AND TRUST

159,706.680 NHHM Local 95.500000 0.00 0.00 0.00 152,519.881.000000

Base 95.500000 0.00 0.00 0.00 152,519.88

91499B9Z7 Total

0.00 0.000.001,619,558.880 Local 1,612,372.08

Base 0.00 0.00 0.00 1,612,372.08

1%   21 Sep 201691999E9A1 10 Nov 2010 10 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTVALEANT PHARMACEUTICALS INT.

141,699.210 NHHL Local 99.000001 0.00 0.00 0.00 140,282.221.000000

Base 99.000001 0.00 0.00 0.00 140,282.22

1%   26 Jan 201392299D9R1 16 Nov 2010 16 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTVERTAFORE INC

95,523.000 NHHL Local 99.000000 0.00 0.00 0.00 94,567.771.000000

Base 99.000000 0.00 0.00 0.00 94,567.77
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1%   29 Jan 201692399E9U1 31 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTVANGUARD HEALTH HOLDING CO

1,870.310 NHHM Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

1%   29 Jul 201692599V9A5 27 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTVERTAFORE INC. T/L B

95,523.000 NHHL Local 99.000000 0.00 0.00 0.00 94,567.771.000000

Base 99.000000 0.00 0.00 0.00 94,567.77

27 Oct 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-95,523.000 NHHL Local 99.000000 0.00 0.00 0.00 -94,567.771.000000

Base 99.000000 0.00 0.00 0.00 -94,567.77

92599V9A5 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   15 Nov 201692699B9N0 22 Nov 2010 22 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTVIKING ACQUISITION

541,240.000 NHHL Local 99.000000 0.00 0.00 0.00 535,827.601.000000

Base 99.000000 0.00 0.00 0.00 535,827.60

1%   02 Feb 2014929EYRII4 15 Dec 2010 OPEN USD/BOSSTATE STREET BANK AND TRUSTBNY CONVERGEX GROUP LLC

750,000.000 NHHM Local 98.000000 0.00 0.00 0.00 735,000.001.000000

Base 98.000000 0.00 0.00 0.00 735,000.00

1%   30 Apr 2015929YCAII1 26 Aug 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUSTWARNER CHILCOTT PLC

-268,843.630 NHHM Local 100.000000 0.00 0.00 0.00 -268,843.631.000000

Base 100.000000 0.00 0.00 0.00 -268,843.63

26 Aug 2010 04 Nov 2010 USD/BOSSTATE STREET BANK AND TRUST

417,763.350 NHHM Local 99.033407 0.00 0.00 0.00 413,725.281.000000

Base 99.033407 0.00 0.00 0.00 413,725.28
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929YCAII1 Total

0.00 0.000.00148,919.720 Local 144,881.65

Base 0.00 0.00 0.00 144,881.65

1%   30 Apr 201593499D9D8 26 Aug 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUSTWARNER CHILCOTT PLC

-447,673.310 NHHM Local 100.000000 0.00 0.00 0.00 -447,673.311.000000

Base 100.000000 0.00 0.00 0.00 -447,673.31

26 Aug 2010 04 Nov 2010 USD/BOSSTATE STREET BANK AND TRUST

405,970.020 NHHM Local 99.033403 0.00 0.00 0.00 402,045.931.000000

Base 99.033403 0.00 0.00 0.00 402,045.93

26 Aug 2010 USD/BOSSTATE STREET BANK AND TRUST

447,235.460 NHHM Local 100.000000 0.00 0.00 0.00 447,235.461.000000

Base 100.000000 0.00 0.00 0.00 447,235.46

26 Aug 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-447,235.460 NHHM Local 100.000000 0.00 0.00 0.00 -447,235.461.000000

Base 100.000000 0.00 0.00 0.00 -447,235.46

93499D9D8 Total

0.00 0.000.00-41,703.290 Local -45,627.38

Base 0.00 0.00 0.00 -45,627.38

1%   30 Oct 201493499X9G7 26 Aug 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUSTWARNER CHILCOTT PLC

-556,947.090 NHHM Local 100.000000 0.00 0.00 0.00 -556,947.091.000000

Base 100.000000 0.00 0.00 0.00 -556,947.09

26 Aug 2010 04 Nov 2010 USD/BOSSTATE STREET BANK AND TRUST

364,512.700 NHHM Local 99.064726 0.00 0.00 0.00 361,103.511.000000

Base 99.064726 0.00 0.00 0.00 361,103.51



Prepared by State StreetPage 622

Purchase Report by Report Date
Composite

to April 18, 2011View Date:December 31, 2010October 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

93499X9G7 Total

0.00 0.000.00-192,434.390 Local -195,843.58

Base 0.00 0.00 0.00 -195,843.58

5.625%   11 Dec 2017949746NX5 29 Nov 2010 02 Dec 2010 USD/DTCCABRERA CAPITAL MARKETSWELLS FARGO + COMPANY

1,085,000.000 NHID Local 112.338000 28,989.84 0.00 0.00 1,218,867.301.000000

Base 112.338000 28,989.84 0.00 0.00 1,218,867.30

8.625%   01 Oct 2018952355AG0 14 Oct 2010 19 Oct 2010 USD/DTCDEUTSCHE BANK SECURITIES INCWEST CORP

798,000.000 NHFS Local 104.250000 2,676.63 0.00 0.00 831,915.001.000000

Base 104.250000 2,676.63 0.00 0.00 831,915.00

05 Nov 2010 10 Nov 2010 USD/DTCDEUTSCHE BANK SECURITIES INC

904,000.000 NHFS Local 107.000000 7,580.42 0.00 0.00 967,280.001.000000

Base 107.000000 7,580.42 0.00 0.00 967,280.00

952355AG0 Total

0.00 0.0010,257.051,702,000.000 Local 1,799,195.00

Base 10,257.05 0.00 0.00 1,799,195.00

0.01%   31 Dec 2012959BYWII2 15 Oct 2010 15 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTVOLUME SERVICES AMERICA INC

62,200.980 NHHL Local 99.116332 0.00 0.00 0.00 61,651.331.000000

Base 99.116332 0.00 0.00 0.00 61,651.33

21 Oct 2010 USD/BOSSTATE STREET BANK AND TRUST

141,669.390 NHHL Local 98.500000 0.00 0.00 0.00 139,544.351.000000

Base 98.500000 0.00 0.00 0.00 139,544.35

21 Oct 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-141,669.390 NHHL Local 98.500000 0.00 0.00 0.00 -139,544.351.000000

Base 98.500000 0.00 0.00 0.00 -139,544.35
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959BYWII2 Total

0.00 0.000.0062,200.980 Local 61,651.33

Base 0.00 0.00 0.00 61,651.33

1%   31 Dec 2012959WHWII5 21 Oct 2010 24 Nov 2010 USD/BOS23 STATE STREET BANK AND TRUSTVOLUME SERVICES AMERICA

141,669.390 NHHL Local 98.500000 0.00 0.00 0.00 139,544.351.000000

Base 98.500000 0.00 0.00 0.00 139,544.35

1%   18 Sep 2013959WLLII4 30 Sep 2010 CANCEL USD/BOSSHARE ADJUSTMENTGUILFORD MILLS

-1,899.690 NHHM Local 100.000000 0.00 0.00 0.00 -1,899.691.000000

Base 100.000000 0.00 0.00 0.00 -1,899.69

30 Sep 2010 USD/BOSSHARE ADJUSTMENT

1,899.690 NHHM Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

30 Sep 2010 CANCEL USD/BOSSHARE ADJUSTMENT

-1,899.690 NHHM Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

30 Sep 2010 30 Sep 2010 USD/BOSSTATE STREET BANK AND TRUST

1,899.690 NHHM Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

31 Dec 2010 31 Dec 2010 USD/BOSSTATE STREET BANK AND TRUST

2,000.270 NHHM Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

959WLLII4 Total

0.00 0.000.002,000.270 Local -1,899.69

Base 0.00 0.00 0.00 -1,899.69
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1%   26 Mar 2016981SZHII9 10 Dec 2010 21 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTAQUILEX HOLDINGS

240,666.130 NHHM Local 99.875001 0.00 0.00 0.00 240,365.301.000000

Base 99.875001 0.00 0.00 0.00 240,365.30

0.01%   23 Nov 2016982FSYII7 17 Nov 2010 17 Nov 2010 USD/BOSPAYDOWNLAS VEGAS SANDS LLC

74.240 NHHM Local 100.000000 0.00 0.00 0.00 74.241.000000

Base 100.000000 0.00 0.00 0.00 74.24

06 Dec 2010 06 Dec 2010 USD/BOSSTATE STREET BANK AND TRUST

52.080 NHHL Local 100.000000 0.00 0.00 0.00 52.081.000000

Base 100.000000 0.00 0.00 0.00 52.08

982FSYII7 Total

0.00 0.000.00126.320 Local 126.32

Base 0.00 0.00 0.00 126.32

1%   23 Oct 2016982KUBII3 08 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTPHILADELPHIA MEDIA NETWORK INC

250,800.000 NHHM Local 100.000000 0.00 0.00 0.00 250,800.001.000000

Base 100.000000 0.00 0.00 0.00 250,800.00

08 Oct 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-250,800.000 NHHM Local 100.000000 0.00 0.00 0.00 -250,800.001.000000

Base 100.000000 0.00 0.00 0.00 -250,800.00

08 Oct 2010 08 Oct 2010 USD/BOSSTATE STREET BANK AND TRUST

272,608.700 NHHM Local 91.999998 0.00 0.00 0.00 250,800.001.000000

Base 91.999998 0.00 0.00 0.00 250,800.00

982KUBII3 Total

0.00 0.000.00272,608.700 Local 250,800.00

Base 0.00 0.00 0.00 250,800.00
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1%   30 Nov 2016982QTSII5 23 Nov 2010 10 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTEXCELITAS TECHNOLOGIES CORP

2,103,984.750 NHHL Local 98.999999 0.00 0.00 0.00 2,082,944.901.000000

Base 98.999999 0.00 0.00 0.00 2,082,944.90

1%   17 Dec 2016982RVMII3 10 Dec 2010 28 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTHARBOURVEST PARTNERS LLC

750,000.000 NHHM Local 99.000000 0.00 0.00 0.00 742,500.001.000000

Base 99.000000 0.00 0.00 0.00 742,500.00

0.01%   02 Nov 201698399H9B3 10 Nov 2010 10 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTFOCUS BRANDS HOLDINGS INC.

750,000.000 NHHM Local 99.000000 0.00 0.00 0.00 742,500.001.000000

Base 99.000000 0.00 0.00 0.00 742,500.00

1%   15 Apr 201498399T9E1 06 Dec 2010 16 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTTRANSDIGM, INC.

750,000.000 NHHM Local 99.500000 0.00 0.00 0.00 746,250.001.000000

Base 99.500000 0.00 0.00 0.00 746,250.00

1%   15 Oct 2017983BEYII0 15 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTSHIP US BIDCO, INC.

206,309.140 NHHL Local 100.624998 0.00 0.00 0.00 207,598.571.000000

Base 100.624998 0.00 0.00 0.00 207,598.57

15 Oct 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-206,309.140 NHHL Local 100.624998 0.00 0.00 0.00 -207,598.571.000000

Base 100.624998 0.00 0.00 0.00 -207,598.57

15 Oct 2010 USD/BOSSTATE STREET BANK AND TRUST

782,826.000 NHHL Local 99.000000 0.00 0.00 0.00 774,997.741.000000

Base 99.000000 0.00 0.00 0.00 774,997.74

15 Oct 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-782,826.000 NHHL Local 99.000000 0.00 0.00 0.00 -774,997.741.000000

Base 99.000000 0.00 0.00 0.00 -774,997.74
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21 Oct 2010 USD/BOSSTATE STREET BANK AND TRUST

309,463.710 NHHL Local 100.750000 0.00 0.00 0.00 311,784.691.000000

Base 100.750000 0.00 0.00 0.00 311,784.69

21 Oct 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-309,463.710 NHHL Local 100.750000 0.00 0.00 0.00 -311,784.691.000000

Base 100.750000 0.00 0.00 0.00 -311,784.69

983BEYII0 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   01 Nov 2016983BGRII3 29 Oct 2010 03 Dec 2010 USD/BOS24 STATE STREET BANK AND TRUSTFIFTH THIRD PROCESSING SOLUTIO

1,173,881.780 NHHL Local 98.999999 0.00 0.00 0.00 1,162,142.961.000000

Base 98.999999 0.00 0.00 0.00 1,162,142.96

29 Oct 2010 23 Nov 2010 USD/BOS14 STATE STREET BANK AND TRUST

750,000.000 NHHM Local 99.000000 0.00 0.00 0.00 742,500.001.000000

Base 99.000000 0.00 0.00 0.00 742,500.00

29 Oct 2010 USD/BOSSTATE STREET BANK AND TRUST

1,173,881.780 NHHL Local 1.000000 0.00 0.00 0.00 11,738.821.000000

Base 1.000000 0.00 0.00 0.00 11,738.82

29 Oct 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-1,173,881.780 NHHL Local 1.000000 0.00 0.00 0.00 -11,738.821.000000

Base 1.000000 0.00 0.00 0.00 -11,738.82

983BGRII3 Total

0.00 0.000.001,923,881.780 Local 1,904,642.96

Base 0.00 0.00 0.00 1,904,642.96
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1%   06 Apr 2018983CGNII0 17 Dec 2010 OPEN USD/BOSSTATE STREET BANK AND TRUSTINTELSAT JACKSON HOLDINGS LTD

750,000.000 NHHM Local 99.500000 0.00 0.00 0.00 746,250.001.000000

Base 99.500000 0.00 0.00 0.00 746,250.00

0.01%   10 Nov 2017983CWEII2 09 Nov 2010 02 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTLESLIES POOLMART INC

750,000.000 NHHM Local 99.000000 0.00 0.00 0.00 742,500.001.000000

Base 99.000000 0.00 0.00 0.00 742,500.00

1%   25 Jan 2017983DMMII3 22 Nov 2010 22 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTCOMMUNITY HEALTH SYSTEMS INC

11,431.480 NHHM Local 98.838033 0.00 0.00 0.00 11,298.651.000000

Base 98.838033 0.00 0.00 0.00 11,298.65

22 Nov 2010 22 Nov 2010 USD/BOSSTATE STREET BANK AND TRUST

222,292.390 NHHM Local 98.837998 0.00 0.00 0.00 219,709.351.000000

Base 98.837998 0.00 0.00 0.00 219,709.35

983DMMII3 Total

0.00 0.000.00233,723.870 Local 231,008.00

Base 0.00 0.00 0.00 231,008.00

1%   18 Nov 2017983ERMII6 18 Nov 2010 15 Dec 2010 USD/BOS15 STATE STREET BANK AND TRUSTDUNKIN BRANDS INC

119,721.540 NHHL Local 100.874997 0.00 0.00 0.00 120,769.101.000000

Base 100.874997 0.00 0.00 0.00 120,769.10

18 Nov 2010 USD/BOSSTATE STREET BANK AND TRUST

598,607.710 NHHL Local 100.000000 0.00 0.00 0.00 598,607.711.000000

Base 100.000000 0.00 0.00 0.00 598,607.71

18 Nov 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-598,607.710 NHHL Local 100.000000 0.00 0.00 0.00 -598,607.711.000000

Base 100.000000 0.00 0.00 0.00 -598,607.71
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08 Nov 2010 14 Dec 2010 USD/BOSSTATE STREET BANK AND TRUST

598,607.710 NHHL Local 99.499999 0.00 0.00 0.00 595,614.671.000000

Base 99.499999 0.00 0.00 0.00 595,614.67

983ERMII6 Total

0.00 0.000.00718,329.250 Local 716,383.77

Base 0.00 0.00 0.00 716,383.77

1%   23 Nov 2017983FXKII0 18 Nov 2010 02 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTDUNKIN BRANDS INC

1,000,000.000 NHHM Local 99.500000 0.00 0.00 0.00 995,000.001.000000

Base 99.500000 0.00 0.00 0.00 995,000.00

1%   18 Nov 2016983HDUII6 18 Nov 2010 10 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTARIZONA CHEMICAL, INC.

887,940.050 NHHL Local 98.500000 0.00 0.00 0.00 874,620.951.000000

Base 98.500000 0.00 0.00 0.00 874,620.95

1%   09 Dec 2016983HTYII1 08 Dec 2010 31 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTRENAL ADVANTAGE HOLDINGS INC

1,000,000.000 NHHM Local 99.000000 0.00 0.00 0.00 990,000.001.000000

Base 99.000000 0.00 0.00 0.00 990,000.00

0.01%   15 Dec 2016983JKNII0 14 Dec 2010 30 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTAUTOTRADER COM INC

750,000.000 NHHM Local 99.500000 0.00 0.00 0.00 746,250.001.000000

Base 99.500000 0.00 0.00 0.00 746,250.00

0.1%   15 Dec 2016983JVTII5 15 Dec 2010 OPEN USD/BOSSTATE STREET BANK AND TRUSTBNY CONVERGEX GROUP

1,500,000.000 NHHM Local 99.000000 0.00 0.00 0.00 1,485,000.001.000000

Base 99.000000 0.00 0.00 0.00 1,485,000.00

0%983JXEII6 09 Dec 2010 16 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTCITADEL BROADCASTING CORPORATI

3,000,000.000 NHHM Local 99.500000 0.00 0.00 0.00 2,985,000.001.000000

Base 99.500000 0.00 0.00 0.00 2,985,000.00
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1%   17 Dec 2016983KJRII0 15 Dec 2010 23 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTDARLING INTERNATIONAL

750,000.000 NHHM Local 99.500000 0.00 0.00 0.00 746,250.001.000000

Base 99.500000 0.00 0.00 0.00 746,250.00

0.01%   14 Jun 2012983LMDII5 22 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTGREAT ATLANTIC+PACIFIC TEACOM

1,000,000.000 NHHM Local 101.000000 0.00 0.00 0.00 1,010,000.001.000000

Base 101.000000 0.00 0.00 0.00 1,010,000.00

22 Dec 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-1,000,000.000 NHHM Local 101.000000 0.00 0.00 0.00 -1,010,000.001.000000

Base 101.000000 0.00 0.00 0.00 -1,010,000.00

22 Dec 2010 30 Dec 2010 USD/BOSSTATE STREET BANK AND TRUST

1,000,000.000 NHHM Local 99.000000 0.00 0.00 0.00 990,000.001.000000

Base 99.000000 0.00 0.00 0.00 990,000.00

983LMDII5 Total

0.00 0.000.001,000,000.000 Local 990,000.00

Base 0.00 0.00 0.00 990,000.00

1%   15 Nov 2016983LQTII6 04 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTGETTY IMAGES INC

1,339,568.010 NHHL Local 100.000000 0.00 0.00 0.00 1,339,568.011.000000

Base 100.000000 0.00 0.00 0.00 1,339,568.01

04 Nov 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-1,339,568.010 NHHL Local 100.000000 0.00 0.00 0.00 -1,339,568.011.000000

Base 100.000000 0.00 0.00 0.00 -1,339,568.01

04 Nov 2010 15 Dec 2010 USD/BOSSTATE STREET BANK AND TRUST

1,353,099.000 NHHL Local 99.000000 0.00 0.00 0.00 1,339,568.011.000000

Base 99.000000 0.00 0.00 0.00 1,339,568.01
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983LQTII6 Total

0.00 0.000.001,353,099.000 Local 1,339,568.01

Base 0.00 0.00 0.00 1,339,568.01

1%   13 May 2017983LRVII0 31 Dec 2010 OPEN USD/BOSSTATE STREET BANK AND TRUSTNUVEEN INVESTMENTS INC

1,347,100.070 NHHM Local 100.000000 0.00 0.00 0.00 1,347,100.071.000000

Base 100.000000 0.00 0.00 0.00 1,347,100.07

1%   14 Dec 2015983NBQII4 09 Dec 2010 16 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTVONAGE HOLDINGS CORP

750,000.000 NHHM Local 97.000000 0.00 0.00 0.00 727,500.001.000000

Base 97.000000 0.00 0.00 0.00 727,500.00

1%   05 Aug 2015985UPPII3 28 Sep 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUSTREYNOLDS GROUP HOLDINGS INC.

-750,000.000 NHHM Local 99.000000 0.00 0.00 0.00 -742,500.001.000000

Base 99.000000 0.00 0.00 0.00 -742,500.00

16 Nov 2010 16 Nov 2010 USD/BOSSTATE STREET BANK AND TRUST

750,000.000 NHHM Local 99.743749 0.00 0.00 0.00 748,078.121.000000

Base 99.743749 0.00 0.00 0.00 748,078.12

16 Nov 2010 16 Nov 2010 USD/BOSSTATE STREET BANK AND TRUST

24,089.940 NHHL Local 99.843752 0.00 0.00 0.00 24,052.301.000000

Base 99.843752 0.00 0.00 0.00 24,052.30

985UPPII3 Total

0.00 0.000.0024,089.940 Local 29,630.42

Base 0.00 0.00 0.00 29,630.42

1%   30 Sep 2016985UPYII4 30 Sep 2010 19 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTKNOLOGY INC.

225,000.000 NHHM Local 99.000000 0.00 0.00 0.00 222,750.001.000000

Base 99.000000 0.00 0.00 0.00 222,750.00
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1%   23 Sep 2016985VFZII0 18 Oct 2010 18 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTGRAHAM PACKAGING COMPANY

560,689.000 NHHL Local 99.249999 0.00 0.00 0.00 556,483.831.000000

Base 99.249999 0.00 0.00 0.00 556,483.83

1%   04 Aug 2015985WJUII5 19 Oct 2010 19 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTTZ MERGER SUB INC

416,239.870 NHHL Local 99.499999 0.00 0.00 0.00 414,158.671.000000

Base 99.499999 0.00 0.00 0.00 414,158.67

1%   06 Nov 2013985XMHII8 22 Sep 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUSTMANITOWOC COMPANY, INC.

-750,000.000 NHHM Local 100.000000 0.00 0.00 0.00 -750,000.001.000000

Base 100.000000 0.00 0.00 0.00 -750,000.00

22 Sep 2010 16 Nov 2010 USD/BOS46 STATE STREET BANK AND TRUST

466,905.920 NHHM Local 100.000000 0.00 0.00 0.00 466,905.921.000000

Base 100.000000 0.00 0.00 0.00 466,905.92

985XMHII8 Total

0.00 0.000.00-283,094.080 Local -283,094.08

Base 0.00 0.00 0.00 -283,094.08

1%   19 Oct 2016985YRTII5 21 Oct 2010 21 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTBURGER KING CORPORATION

937,500.000 NHHM Local 99.000000 0.00 0.00 0.00 928,125.001.000000

Base 99.000000 0.00 0.00 0.00 928,125.00

1%   02 Nov 2017985ZVYII6 27 Oct 2010 OPEN USD/BOS62 STATE STREET BANK AND TRUSTMICROSEMI CORPORATION

750,000.000 NHHM Local 99.000000 0.00 0.00 0.00 742,500.001.000000

Base 99.000000 0.00 0.00 0.00 742,500.00

17 Nov 2010 17 Nov 2010 USD/BOSSTATE STREET BANK AND TRUST

180,413.000 NHHL Local 99.000000 0.00 0.00 0.00 178,608.871.000000

Base 99.000000 0.00 0.00 0.00 178,608.87
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985ZVYII6 Total

0.00 0.000.00930,413.000 Local 921,108.87

Base 0.00 0.00 0.00 921,108.87

1%   15 Oct 2016987BRGII1 05 Oct 2010 21 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTCHG COMPANIES INC.

525,375.000 NHHL Local 98.000000 0.00 0.00 0.00 514,867.501.000000

Base 98.000000 0.00 0.00 0.00 514,867.50

1%   08 Sep 2017987BVYII7 20 Sep 2010 USD/BOSSTATE STREET BANK AND TRUSTGENON ENERGY, INC.

369,904.000 NHHL Local 99.000000 0.00 0.00 0.00 366,204.961.000000

Base 99.000000 0.00 0.00 0.00 366,204.96

20 Sep 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-369,904.000 NHHL Local 99.000000 0.00 0.00 0.00 -366,204.961.000000

Base 99.000000 0.00 0.00 0.00 -366,204.96

08 Oct 2010 USD/BOSSTATE STREET BANK AND TRUST

369,904.000 NHHL Local 99.750000 0.00 0.00 0.00 368,979.241.000000

Base 99.750000 0.00 0.00 0.00 368,979.24

08 Oct 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-369,904.000 NHHL Local 99.750000 0.00 0.00 0.00 -368,979.241.000000

Base 99.750000 0.00 0.00 0.00 -368,979.24

20 Sep 2010 10 Dec 2010 USD/BOSSTATE STREET BANK AND TRUST

369,904.000 NHHL Local 98.138195 0.00 0.00 0.00 363,017.111.000000

Base 98.138195 0.00 0.00 0.00 363,017.11

987BVYII7 Total

0.00 0.000.00369,904.000 Local 363,017.11

Base 0.00 0.00 0.00 363,017.11
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1%   18 Jul 2014987DJPII6 09 Dec 2010 OPEN USD/BOSSTATE STREET BANK AND TRUSTCL THOMAS INC

745,134.430 NHHM Local 88.790222 0.00 0.00 0.00 661,606.521.000000

Base 88.790222 0.00 0.00 0.00 661,606.52

1%   16 Jun 2016989SNWII1 19 Oct 2010 19 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTSPECTRUM BRANDS INC

500,000.000 NHHL Local 101.000000 0.00 0.00 0.00 505,000.001.000000

Base 101.000000 0.00 0.00 0.00 505,000.00

1%   16 Dec 2013989WZN908 09 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTINEOS US FINANCE LLC

125,000.000 NHHL Local 99.560000 0.00 0.00 0.00 124,450.001.000000

Base 99.560000 0.00 0.00 0.00 124,450.00

09 Aug 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-125,000.000 NHHL Local 99.560000 0.00 0.00 0.00 -124,450.001.000000

Base 99.560000 0.00 0.00 0.00 -124,450.00

09 Aug 2010 USD/BOSSTATE STREET BANK AND TRUST

123,674.050 NHHL Local 99.560000 0.00 0.00 0.00 123,129.881.000000

Base 99.560000 0.00 0.00 0.00 123,129.88

09 Aug 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-123,674.050 NHHL Local 99.560000 0.00 0.00 0.00 -123,129.881.000000

Base 99.560000 0.00 0.00 0.00 -123,129.88

989WZN908 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

0%   23 May 2011B3LQ1HII6 25 Oct 2010 USD/EURCUSIP CHANGE NON CASHCLSA FINANCIAL PRODUCTS LTD

441,900.000 NHHP Local 391.857653 0.00 0.00 0.00 1,731,618.971.000000

Base 391.857653 0.00 0.00 0.00 1,731,618.97
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25 Oct 2010 CANCEL USD/EURCUSIP CHANGE NON CASH

-441,900.000 NHHP Local 391.857653 0.00 0.00 0.00 -1,731,618.971.000000

Base 391.857653 0.00 0.00 0.00 -1,731,618.97

B3LQ1HII6 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

US DOLLAR  Total

4,970,862.27Local790,472,363.320

174,963,822.000 4,970,862.27Base

0.00

0.00

0.00

0.00

803,668,549.99

803,668,549.99

FIXED INCOME  Total

790,472,363.320
174,963,822.000 Base 4,970,862.27 0.00 0.00 803,668,549.99

PURCHASE Total
1,997,882,166.777

174,963,822.000 4,970,862.27 377,154.57 120,762.62 2,331,957,287.20Base
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FUTURE BUY TO OPEN
US DOLLAR

DEC10 XIOM99XS40290 01 Oct 2010 CITIGROUPGLOBAL MARKETS INC SALOMONS+P 500 E MINI INDEX FUTURES

136.000 NHEM Local 1,142.750000 306.00 7,771,006.001.000000

Base 1,142.750000 306.00 7,771,006.006,800.000386

01 Oct 2010 CANCEL CITIGROUPGLOBAL MARKETS INC SALOMON

-136.000 NHEM Local 1,142.750000 -306.00 -7,771,006.001.000000

Base 1,142.750000 -306.00 -7,771,006.00-6,800.000386

06 Oct 2010 CITIGROUPGLOBAL MARKETS INC

50.000 NHEM Local 1,154.000000 112.50 2,885,112.501.000000

Base 1,154.000000 112.50 2,885,112.502,500.000447

06 Oct 2010 CANCEL CITIGROUPGLOBAL MARKETS INC

-50.000 NHEM Local 1,154.000000 -112.50 -2,885,112.501.000000

Base 1,154.000000 -112.50 -2,885,112.50-2,500.000447

14 Oct 2010 CITIGROUPGLOBAL MARKETS INC

122.000 NHEM Local 1,163.250000 274.50 7,096,099.501.000000

Base 1,163.250000 274.50 7,096,099.506,100.000462

26 Oct 2010 CITIGROUPGLOBAL MARKETS INC

61.000 NHEM Local 1,180.000000 137.25 3,599,000.001.000000

Base 1,180.000000 137.25 3,599,000.003,050.000500

27 Oct 2010 CITIGROUPGLOBAL MARKETS INC

18.000 NHEM Local 1,175.250000 40.50 1,057,725.001.000000

Base 1,175.250000 40.50 1,057,725.00900.000503

28 Oct 2010 CITIGROUPGLOBAL MARKETS INC

13.000 NHEM Local 1,179.500000 29.25 766,675.001.000000

Base 1,179.500000 29.25 766,675.00650.000506
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08 Nov 2010 CITIGROUPGLOBAL MARKETS INC

16.000 NHEM Local 1,219.250000 36.00 975,400.001.000000

Base 1,219.250000 36.00 975,400.00800.000526

10 Nov 2010 CITIGROUPGLOBAL MARKETS INC

8.000 NHEM Local 1,215.750000 18.00 486,300.001.000000

Base 1,215.750000 18.00 486,300.00400.000532

16 Nov 2010 CITIGROUPGLOBAL MARKETS INC

15.000 NHEM Local 1,173.750000 33.75 880,312.501.000000

Base 1,173.750000 33.75 880,312.50750.000542

18 Nov 2010 CITIGROUPGLOBAL MARKETS INC

41.000 NHEM Local 1,196.250000 92.25 2,452,312.501.000000

Base 1,196.250000 92.25 2,452,312.502,050.000548

23 Nov 2010 CITIGROUPGLOBAL MARKETS INC

14.000 NHEM Local 1,179.250000 31.50 825,475.001.000000

Base 1,179.250000 31.50 825,475.00700.000557

24 Nov 2010 CITIGROUPGLOBAL MARKETS INC

65.000 NHEM Local 1,194.750000 146.25 3,882,937.501.000000

Base 1,194.750000 146.25 3,882,937.503,250.000560

29 Nov 2010 CITIGROUPGLOBAL MARKETS INC

1,114.000 NHEM Local 1,179.429533 2,506.50 65,694,224.991.000000

Base 1,179.429533 2,506.50 65,694,224.9955,700.000565

29 Nov 2010 CITIGROUPGLOBAL MARKETS INC

36.000 NHEM Local 1,184.500000 81.00 2,132,100.001.000000

Base 1,184.500000 81.00 2,132,100.001,800.000566

30 Nov 2010 CITIGROUPGLOBAL MARKETS INC

31.000 NHEM Local 1,181.500000 69.75 1,831,325.001.000000

Base 1,181.500000 69.75 1,831,325.001,550.000569
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02 Dec 2010 CITIGROUPGLOBAL MARKETS INC

71.000 NHEM Local 1,219.500000 159.75 4,329,225.001.000000

Base 1,219.500000 159.75 4,329,225.003,550.000575

08 Dec 2010 CITIGROUPGLOBAL MARKETS INC

26.000 NHEM Local 1,227.500000 58.50 1,595,750.001.000000

Base 1,227.500000 58.50 1,595,750.001,300.000587

01 Oct 2010 CITIGROUPGLOBAL MARKETS INC

136.000 NHEM Local 1,142.750000 306.00 7,771,006.001.000000

Base 1,142.750000 306.00 7,771,006.006,800.000387

01 Oct 2010 CANCEL CITIGROUPGLOBAL MARKETS INC

-136.000 NHEM Local 1,142.750000 -306.00 -7,771,006.001.000000

Base 1,142.750000 -306.00 -7,771,006.00-6,800.000387

01 Oct 2010 CITIGROUPGLOBAL MARKETS INC

1,042.000 NHEM Local 1,094.400000 0.00 57,018,240.001.000000

Base 1,094.400000 0.00 57,018,240.0052,100.000388

01 Oct 2010 CANCEL CITIGROUPGLOBAL MARKETS INC

-1,042.000 NHEM Local 1,094.400000 0.00 -57,018,240.001.000000

Base 1,094.400000 0.00 -57,018,240.00-52,100.000388

01 Oct 2010 CITIGROUPGLOBAL MARKETS INC

5.000 NHEM Local 1,100.000000 0.00 275,000.001.000000

Base 1,100.000000 0.00 275,000.00250.000389

01 Oct 2010 CANCEL CITIGROUPGLOBAL MARKETS INC

-5.000 NHEM Local 1,100.000000 0.00 -275,000.001.000000

Base 1,100.000000 0.00 -275,000.00-250.000389

01 Oct 2010 CITIGROUPGLOBAL MARKETS INC

12.000 NHEM Local 1,103.750000 0.00 662,250.001.000000

Base 1,103.750000 0.00 662,250.00600.000390
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01 Oct 2010 CANCEL CITIGROUPGLOBAL MARKETS INC

-12.000 NHEM Local 1,103.750000 0.00 -662,250.001.000000

Base 1,103.750000 0.00 -662,250.00-600.000390

01 Oct 2010 CITIGROUPGLOBAL MARKETS INC

51.000 NHEM Local 1,119.750000 0.00 2,855,362.501.000000

Base 1,119.750000 0.00 2,855,362.502,550.000391

01 Oct 2010 CANCEL CITIGROUPGLOBAL MARKETS INC

-51.000 NHEM Local 1,119.750000 0.00 -2,855,362.501.000000

Base 1,119.750000 0.00 -2,855,362.50-2,550.000391

01 Oct 2010 CITIGROUPGLOBAL MARKETS INC

20.000 NHEM Local 1,117.750000 0.00 1,117,750.001.000000

Base 1,117.750000 0.00 1,117,750.001,000.000392

01 Oct 2010 CANCEL CITIGROUPGLOBAL MARKETS INC

-20.000 NHEM Local 1,117.750000 0.00 -1,117,750.001.000000

Base 1,117.750000 0.00 -1,117,750.00-1,000.000392

01 Oct 2010 CITIGROUPGLOBAL MARKETS INC

10.000 NHEM Local 1,129.500000 0.00 564,750.001.000000

Base 1,129.500000 0.00 564,750.00500.000393

01 Oct 2010 CANCEL CITIGROUPGLOBAL MARKETS INC

-10.000 NHEM Local 1,129.500000 0.00 -564,750.001.000000

Base 1,129.500000 0.00 -564,750.00-500.000393

01 Oct 2010 CITIGROUPGLOBAL MARKETS INC

70.000 NHEM Local 1,138.750000 0.00 3,985,625.001.000000

Base 1,138.750000 0.00 3,985,625.003,500.000394

01 Oct 2010 CANCEL CITIGROUPGLOBAL MARKETS INC

-70.000 NHEM Local 1,138.750000 0.00 -3,985,625.001.000000

Base 1,138.750000 0.00 -3,985,625.00-3,500.000394
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01 Oct 2010 CITIGROUPGLOBAL MARKETS INC

27.000 NHEM Local 1,143.250000 0.00 1,543,387.501.000000

Base 1,143.250000 0.00 1,543,387.501,350.000395

01 Oct 2010 CANCEL CITIGROUPGLOBAL MARKETS INC

-27.000 NHEM Local 1,143.250000 0.00 -1,543,387.501.000000

Base 1,143.250000 0.00 -1,543,387.50-1,350.000395

01 Oct 2010 CITIGROUPGLOBAL MARKETS INC

1,042.000 NHEM Local 1,094.400000 0.00 57,018,240.001.000000

Base 1,094.400000 0.00 57,018,240.0052,100.000405

01 Oct 2010 CITIGROUPGLOBAL MARKETS INC

5.000 NHEM Local 1,100.000000 0.00 275,000.001.000000

Base 1,100.000000 0.00 275,000.00250.000406

01 Oct 2010 CITIGROUPGLOBAL MARKETS INC

12.000 NHEM Local 1,103.750000 0.00 662,250.001.000000

Base 1,103.750000 0.00 662,250.00600.000407

01 Oct 2010 CITIGROUPGLOBAL MARKETS INC

51.000 NHEM Local 1,119.750000 0.00 2,855,362.501.000000

Base 1,119.750000 0.00 2,855,362.502,550.000408

01 Oct 2010 CITIGROUPGLOBAL MARKETS INC

20.000 NHEM Local 1,117.750000 0.00 1,117,750.001.000000

Base 1,117.750000 0.00 1,117,750.001,000.000409

01 Oct 2010 CITIGROUPGLOBAL MARKETS INC

10.000 NHEM Local 1,129.500000 0.00 564,750.001.000000

Base 1,129.500000 0.00 564,750.00500.000410

01 Oct 2010 CITIGROUPGLOBAL MARKETS INC

70.000 NHEM Local 1,138.750000 0.00 3,985,625.001.000000

Base 1,138.750000 0.00 3,985,625.003,500.000411
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Base Currency: USD - US DOLLAR

Asset ID Security Description
Contracts Exchange Rate Fund

Notional Par
Price

Trd Date Stl Date Broker Name
Commissions Cost

Notional

Lot
Taxes/Fees/Other

01 Oct 2010 CITIGROUPGLOBAL MARKETS INC

27.000 NHEM Local 1,143.250000 0.00 1,543,387.501.000000

Base 1,143.250000 0.00 1,543,387.501,350.000412

01 Oct 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

136.000 NHEM Local 1,142.750000 306.00 7,771,006.001.000000

Base 1,142.750000 306.00 7,771,006.006,800.000421

01 Oct 2010 CITIGROUPGLOBAL MARKETS INC

136.000 NHEM Local 1,142.750000 0.00 7,770,700.001.000000

Base 1,142.750000 0.00 7,770,700.006,800.000431

06 Oct 2010 CITIGROUPGLOBAL MARKETS INC

50.000 NHEM Local 1,154.000000 112.50 2,885,112.501.000000

Base 1,154.000000 112.50 2,885,112.502,500.000450

21 Oct 2010 CITIGROUPGLOBAL MARKETS INC

50.000 NHEM Local 1,154.000000 0.00 2,885,000.001.000000

Base 1,154.000000 0.00 2,885,000.002,500.000474

21 Oct 2010 CANCEL CITIGROUPGLOBAL MARKETS INC

-50.000 NHEM Local 1,154.000000 0.00 -2,885,000.001.000000

Base 1,154.000000 0.00 -2,885,000.00-2,500.000474

21 Oct 2010 CITIGROUPGLOBAL MARKETS INC

122.000 NHEM Local 1,163.250000 0.00 7,095,825.001.000000

Base 1,163.250000 0.00 7,095,825.006,100.000477

21 Oct 2010 CANCEL CITIGROUPGLOBAL MARKETS INC

-122.000 NHEM Local 1,163.250000 0.00 -7,095,825.001.000000

Base 1,163.250000 0.00 -7,095,825.00-6,100.000477

25 Oct 2010 CITIGROUPGLOBAL MARKETS INC

50.000 NHEM Local 1,154.000000 0.00 2,885,000.001.000000

Base 1,154.000000 0.00 2,885,000.002,500.000494
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Contracts Exchange Rate Fund
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Trd Date Stl Date Broker Name
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25 Oct 2010 CITIGROUPGLOBAL MARKETS INC

122.000 NHEM Local 1,163.250000 0.00 7,095,825.001.000000

Base 1,163.250000 0.00 7,095,825.006,100.000496

99XS40290 Total

4,133.253,382.000 Local 194,034,870.49

Base 4,133.25 194,034,870.49169,100.000

MAR11 XIOM99XY11231 09 Dec 2010 CITIGROUPGLOBAL MARKETS INCS+P 500 E MINI INDEX FUTURES

19.000 NHEM Local 1,224.750000 42.75 1,163,512.501.000000

Base 1,224.750000 42.75 1,163,512.50950.000590

10 Dec 2010 CITIGROUPGLOBAL MARKETS INC

84.000 NHEM Local 1,234.000000 189.00 5,182,800.001.000000

Base 1,234.000000 189.00 5,182,800.004,200.000593

13 Dec 2010 CITIGROUPGLOBAL MARKETS INC

1,061.000 NHEM Local 1,235.900000 2,387.25 65,564,495.001.000000

Base 1,235.900000 2,387.25 65,564,495.0053,050.000599

14 Dec 2010 CITIGROUPGLOBAL MARKETS INC

16.000 NHEM Local 1,239.000000 36.00 991,200.001.000000

Base 1,239.000000 36.00 991,200.00800.000603

20 Dec 2010 CITIGROUPGLOBAL MARKETS INC

18.000 NHEM Local 1,244.250000 40.50 1,119,825.001.000000

Base 1,244.250000 40.50 1,119,825.00900.000613

21 Dec 2010 CITIGROUPGLOBAL MARKETS INC

17.000 NHEM Local 1,249.500000 38.25 1,062,075.001.000000

Base 1,249.500000 38.25 1,062,075.00850.000616
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22 Dec 2010 CITIGROUPGLOBAL MARKETS INC

24.000 NHEM Local 1,253.750000 54.00 1,504,500.001.000000

Base 1,253.750000 54.00 1,504,500.001,200.000619

27 Dec 2010 CITIGROUPGLOBAL MARKETS INC

4.000 NHEM Local 1,254.000000 9.00 250,800.001.000000

Base 1,254.000000 9.00 250,800.00200.000625

28 Dec 2010 CITIGROUPGLOBAL MARKETS INC

129.000 NHEM Local 1,254.750000 290.25 8,093,137.501.000000

Base 1,254.750000 290.25 8,093,137.506,450.000628

30 Dec 2010 CITIGROUPGLOBAL MARKETS INC

55.000 NHEM Local 1,254.250000 123.75 3,449,187.501.000000

Base 1,254.250000 123.75 3,449,187.502,750.000634

99XY11231 Total

3,210.751,427.000 Local 88,381,532.50

Base 3,210.75 88,381,532.5071,350.000

US DOLLAR  Total

Local4,809.000

Base

7,344.00

7,344.00

282,416,402.99

282,416,402.99240,450.000

FUTURE BUY TO OPEN  Total

4,809.000
240,450.000 Base 7,344.00 282,416,402.99

FUTURE PURCHASE Total
4,809.000

7,344.00 282,416,402.99240,450.000 Base
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CASH EQUIVALENTS
US DOLLAR

0.249% 31 Dec 20308611249L1 01 Oct 2010 01 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

22,289.720 NHDY Local 100.000000 0.00 0.00 0.00 22,289.721.000000

Base 100.000000 0.00 0.00 0.00 22,289.72

0.161% 31 Dec 20308611249L1 01 Oct 2010 01 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

10,978,231.860 NHEB Local 100.000000 0.00 0.00 0.00 10,978,231.861.000000

Base 100.000000 0.00 0.00 0.00 10,978,231.86

0.211% 31 Dec 20308611249L1 01 Oct 2010 01 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

108,410.040 NHEX Local 100.000000 0.00 0.00 0.00 108,410.041.000000

Base 100.000000 0.00 0.00 0.00 108,410.04

0.294% 31 Dec 20308611249L1 01 Oct 2010 01 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,248,123.020 NHFI Local 100.000000 0.00 0.00 0.00 1,248,123.021.000000

Base 100.000000 0.00 0.00 0.00 1,248,123.02

0.207% 31 Dec 20308611249L1 01 Oct 2010 01 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

9,130,688.590 NHHJ Local 100.000000 0.00 0.00 0.00 9,130,688.591.000000

Base 100.000000 0.00 0.00 0.00 9,130,688.59

0.292% 31 Dec 20308611249L1 01 Oct 2010 01 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

276,048.180 NHHM Local 100.000000 0.00 0.00 0.00 276,048.181.000000

Base 100.000000 0.00 0.00 0.00 276,048.18

0.289% 31 Dec 20308611249L1 01 Oct 2010 01 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

122,088.830 NHHO Local 100.000000 0.00 0.00 0.00 122,088.831.000000

Base 100.000000 0.00 0.00 0.00 122,088.83
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Base Currency: USD - US DOLLAR

0.280% 31 Dec 20308611249L1 04 Oct 2010 04 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

4,629,036.430 NHDF Local 100.000000 0.00 0.00 0.00 4,629,036.431.000000

Base 100.000000 0.00 0.00 0.00 4,629,036.43

0.135% 31 Dec 20308611249L1 04 Oct 2010 04 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

13,543,035.210 NHEB Local 100.000000 0.00 0.00 0.00 13,543,035.211.000000

Base 100.000000 0.00 0.00 0.00 13,543,035.21

0.211% 31 Dec 20308611249L1 04 Oct 2010 04 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

433,220.900 NHEH Local 100.000000 0.00 0.00 0.00 433,220.901.000000

Base 100.000000 0.00 0.00 0.00 433,220.90

0.297% 31 Dec 20308611249L1 04 Oct 2010 04 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,683,476.960 NHEN Local 100.000000 0.00 0.00 0.00 1,683,476.961.000000

Base 100.000000 0.00 0.00 0.00 1,683,476.96

0.284% 31 Dec 20308611249L1 04 Oct 2010 04 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,853,641.990 NHFS Local 100.000000 0.00 0.00 0.00 1,853,641.991.000000

Base 100.000000 0.00 0.00 0.00 1,853,641.99

0.286% 31 Dec 20308611249L1 04 Oct 2010 04 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

982,151.520 NHHM Local 100.000000 0.00 0.00 0.00 982,151.521.000000

Base 100.000000 0.00 0.00 0.00 982,151.52

0.289% 31 Dec 20308611249L1 04 Oct 2010 04 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

129,451.030 NHHO Local 100.000000 0.00 0.00 0.00 129,451.031.000000

Base 100.000000 0.00 0.00 0.00 129,451.03
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0.310% 31 Dec 20308611249L1 05 Oct 2010 05 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

198,136.390 NHDU Local 100.000000 0.00 0.00 0.00 198,136.391.000000

Base 100.000000 0.00 0.00 0.00 198,136.39

0.249% 31 Dec 20308611249L1 05 Oct 2010 05 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

808.900 NHDY Local 100.000000 0.00 0.00 0.00 808.901.000000

Base 100.000000 0.00 0.00 0.00 808.90

0.246% 31 Dec 20308611249L1 05 Oct 2010 05 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,324,185.230 NHEB Local 100.000000 0.00 0.00 0.00 2,324,185.231.000000

Base 100.000000 0.00 0.00 0.00 2,324,185.23

0.211% 31 Dec 20308611249L1 05 Oct 2010 05 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

603,731.820 NHEH Local 100.000000 0.00 0.00 0.00 603,731.821.000000

Base 100.000000 0.00 0.00 0.00 603,731.82

0.246% 31 Dec 20308611249L1 05 Oct 2010 05 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

514,875.000 NHEM Local 100.000000 0.00 0.00 0.00 514,875.001.000000

Base 100.000000 0.00 0.00 0.00 514,875.00

0.305% 31 Dec 20308611249L1 05 Oct 2010 05 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

75,740,100.680 NHEN Local 100.000000 0.00 0.00 0.00 75,740,100.681.000000

Base 100.000000 0.00 0.00 0.00 75,740,100.68

1.000% 31 Dec 20308611249L1 05 Oct 2010 05 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

4,288.650 NHEW Local 100.000000 0.00 0.00 0.00 4,288.651.000000

Base 100.000000 0.00 0.00 0.00 4,288.65
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0.280% 31 Dec 20308611249L1 05 Oct 2010 05 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,156,251.350 NHFS Local 100.000000 0.00 0.00 0.00 1,156,251.351.000000

Base 100.000000 0.00 0.00 0.00 1,156,251.35

0.293% 31 Dec 20308611249L1 05 Oct 2010 05 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

24,365.220 NHHM Local 100.000000 0.00 0.00 0.00 24,365.221.000000

Base 100.000000 0.00 0.00 0.00 24,365.22

0.292% 31 Dec 20308611249L1 05 Oct 2010 05 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

278,286.480 NHHO Local 100.000000 0.00 0.00 0.00 278,286.481.000000

Base 100.000000 0.00 0.00 0.00 278,286.48

0.291% 31 Dec 20308611249L1 05 Oct 2010 05 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

492,962.370 NHIB Local 100.000000 0.00 0.00 0.00 492,962.371.000000

Base 100.000000 0.00 0.00 0.00 492,962.37

0.249% 31 Dec 20308611249L1 06 Oct 2010 06 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

24,648.040 NHDY Local 100.000000 0.00 0.00 0.00 24,648.041.000000

Base 100.000000 0.00 0.00 0.00 24,648.04

0.246% 31 Dec 20308611249L1 06 Oct 2010 06 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

4,673.700 NHEB Local 100.000000 0.00 0.00 0.00 4,673.701.000000

Base 100.000000 0.00 0.00 0.00 4,673.70

0.297% 31 Dec 20308611249L1 06 Oct 2010 06 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

84,213.000 NHEH Local 100.000000 0.00 0.00 0.00 84,213.001.000000

Base 100.000000 0.00 0.00 0.00 84,213.00
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1.000% 31 Dec 20308611249L1 06 Oct 2010 06 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

337,669.900 NHHJ Local 100.000000 0.00 0.00 0.00 337,669.901.000000

Base 100.000000 0.00 0.00 0.00 337,669.90

0.251% 31 Dec 20308611249L1 06 Oct 2010 06 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

498,722.420 NHHV Local 100.000000 0.00 0.00 0.00 498,722.421.000000

Base 100.000000 0.00 0.00 0.00 498,722.42

0.310% 31 Dec 20308611249L1 07 Oct 2010 07 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

411,868.330 NHDU Local 100.000000 0.00 0.00 0.00 411,868.331.000000

Base 100.000000 0.00 0.00 0.00 411,868.33

0.285% 31 Dec 20308611249L1 07 Oct 2010 07 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

16,701.410 NHDX Local 100.000000 0.00 0.00 0.00 16,701.411.000000

Base 100.000000 0.00 0.00 0.00 16,701.41

0.246% 31 Dec 20308611249L1 07 Oct 2010 07 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

444,806.930 NHEB Local 100.000000 0.00 0.00 0.00 444,806.931.000000

Base 100.000000 0.00 0.00 0.00 444,806.93

0.297% 31 Dec 20308611249L1 07 Oct 2010 07 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

44,100.700 NHEH Local 100.000000 0.00 0.00 0.00 44,100.701.000000

Base 100.000000 0.00 0.00 0.00 44,100.70

0.284% 31 Dec 20308611249L1 07 Oct 2010 07 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,508,598.000 NHEN Local 100.000000 0.00 0.00 0.00 1,508,598.001.000000

Base 100.000000 0.00 0.00 0.00 1,508,598.00
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0.292% 31 Dec 20308611249L1 07 Oct 2010 07 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

56,352.130 NHHO Local 100.000000 0.00 0.00 0.00 56,352.131.000000

Base 100.000000 0.00 0.00 0.00 56,352.13

0.296% 31 Dec 20308611249L1 07 Oct 2010 07 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

36,366.370 NHIB Local 100.000000 0.00 0.00 0.00 36,366.371.000000

Base 100.000000 0.00 0.00 0.00 36,366.37

0.287% 31 Dec 20308611249L1 08 Oct 2010 08 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,934,358.150 NHDZ Local 100.000000 0.00 0.00 0.00 1,934,358.151.000000

Base 100.000000 0.00 0.00 0.00 1,934,358.15

0.246% 31 Dec 20308611249L1 08 Oct 2010 08 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

152.280 NHEB Local 100.000000 0.00 0.00 0.00 152.281.000000

Base 100.000000 0.00 0.00 0.00 152.28

0.297% 31 Dec 20308611249L1 08 Oct 2010 08 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

57,699.660 NHEH Local 100.000000 0.00 0.00 0.00 57,699.661.000000

Base 100.000000 0.00 0.00 0.00 57,699.66

0.284% 31 Dec 20308611249L1 08 Oct 2010 08 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

707,111.000 NHEN Local 100.000000 0.00 0.00 0.00 707,111.001.000000

Base 100.000000 0.00 0.00 0.00 707,111.00

0.280% 31 Dec 20308611249L1 08 Oct 2010 08 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

814,526.990 NHFS Local 100.000000 0.00 0.00 0.00 814,526.991.000000

Base 100.000000 0.00 0.00 0.00 814,526.99
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1.000% 31 Dec 20308611249L1 08 Oct 2010 08 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

17,767.510 NHHJ Local 100.000000 0.00 0.00 0.00 17,767.511.000000

Base 100.000000 0.00 0.00 0.00 17,767.51

0.293% 31 Dec 20308611249L1 08 Oct 2010 08 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,231,152.870 NHHM Local 100.000000 0.00 0.00 0.00 2,231,152.871.000000

Base 100.000000 0.00 0.00 0.00 2,231,152.87

0.245% 31 Dec 20308611249L1 08 Oct 2010 08 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

8,818.950 NHHP Local 100.000000 0.00 0.00 0.00 8,818.951.000000

Base 100.000000 0.00 0.00 0.00 8,818.95

1.000% 31 Dec 20308611249L1 05 Oct 2010 05 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

3,881.700 NHEF Local 100.000000 0.00 0.00 0.00 3,881.701.000000

Base 100.000000 0.00 0.00 0.00 3,881.70

0.301% 31 Dec 20308611249L1 12 Oct 2010 12 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

59,606.470 NHDU Local 100.000000 0.00 0.00 0.00 59,606.471.000000

Base 100.000000 0.00 0.00 0.00 59,606.47

0.287% 31 Dec 20308611249L1 12 Oct 2010 12 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,236,191.630 NHDZ Local 100.000000 0.00 0.00 0.00 2,236,191.631.000000

Base 100.000000 0.00 0.00 0.00 2,236,191.63

0.246% 31 Dec 20308611249L1 12 Oct 2010 12 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

107,756.550 NHEB Local 100.000000 0.00 0.00 0.00 107,756.551.000000

Base 100.000000 0.00 0.00 0.00 107,756.55
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Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

0.284% 31 Dec 20308611249L1 12 Oct 2010 12 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

917,307.000 NHEN Local 100.000000 0.00 0.00 0.00 917,307.001.000000

Base 100.000000 0.00 0.00 0.00 917,307.00

0.292% 31 Dec 20308611249L1 12 Oct 2010 12 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

140,410.500 NHHO Local 100.000000 0.00 0.00 0.00 140,410.501.000000

Base 100.000000 0.00 0.00 0.00 140,410.50

0.283% 31 Dec 20308611249L1 12 Oct 2010 12 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

440,151.580 NHHZ Local 100.000000 0.00 0.00 0.00 440,151.581.000000

Base 100.000000 0.00 0.00 0.00 440,151.58

0.296% 31 Dec 20308611249L1 12 Oct 2010 12 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

251,332.090 NHIB Local 100.000000 0.00 0.00 0.00 251,332.091.000000

Base 100.000000 0.00 0.00 0.00 251,332.09

0.288% 31 Dec 20308611249L1 13 Oct 2010 13 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,518,188.340 NHDM Local 100.000000 0.00 0.00 0.00 2,518,188.341.000000

Base 100.000000 0.00 0.00 0.00 2,518,188.34

0.301% 31 Dec 20308611249L1 13 Oct 2010 13 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

3,032,695.680 NHDU Local 100.000000 0.00 0.00 0.00 3,032,695.681.000000

Base 100.000000 0.00 0.00 0.00 3,032,695.68

0.246% 31 Dec 20308611249L1 13 Oct 2010 13 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

422,290.680 NHEB Local 100.000000 0.00 0.00 0.00 422,290.681.000000

Base 100.000000 0.00 0.00 0.00 422,290.68
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
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Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

0.280% 31 Dec 20308611249L1 13 Oct 2010 13 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,092,250.000 NHFS Local 100.000000 0.00 0.00 0.00 1,092,250.001.000000

Base 100.000000 0.00 0.00 0.00 1,092,250.00

31 Dec 2030 13 Oct 2010 13 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

988,819.870 NHHM Local 100.000000 0.00 0.00 0.00 988,819.871.000000

Base 100.000000 0.00 0.00 0.00 988,819.87

0.245% 31 Dec 20308611249L1 13 Oct 2010 13 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

370,643.450 NHHP Local 100.000000 0.00 0.00 0.00 370,643.451.000000

Base 100.000000 0.00 0.00 0.00 370,643.45

0.284% 31 Dec 20308611249L1 13 Oct 2010 13 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

252,428.100 NHHW Local 100.000000 0.00 0.00 0.00 252,428.101.000000

Base 100.000000 0.00 0.00 0.00 252,428.10

0.292% 31 Dec 20308611249L1 14 Oct 2010 14 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

862,781.540 NHEU Local 100.000000 0.00 0.00 0.00 862,781.541.000000

Base 100.000000 0.00 0.00 0.00 862,781.54

0.211% 31 Dec 20308611249L1 14 Oct 2010 14 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

148,324.270 NHEX Local 100.000000 0.00 0.00 0.00 148,324.271.000000

Base 100.000000 0.00 0.00 0.00 148,324.27

0.265% 31 Dec 20308611249L1 14 Oct 2010 14 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,450.830 NHEY Local 100.000000 0.00 0.00 0.00 1,450.831.000000

Base 100.000000 0.00 0.00 0.00 1,450.83
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
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Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

0.284% 31 Dec 20308611249L1 14 Oct 2010 14 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

0.010 NHFS Local 100.000000 0.00 0.00 0.00 0.011.000000

Base 100.000000 0.00 0.00 0.00 0.01

1.000% 31 Dec 20308611249L1 14 Oct 2010 14 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,562.590 NHHJ Local 100.000000 0.00 0.00 0.00 2,562.591.000000

Base 100.000000 0.00 0.00 0.00 2,562.59

0.294% 31 Dec 20308611249L1 14 Oct 2010 14 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

576,250.540 NHHL Local 100.000000 0.00 0.00 0.00 576,250.541.000000

Base 100.000000 0.00 0.00 0.00 576,250.54

0.292% 31 Dec 20308611249L1 14 Oct 2010 14 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

128,212.080 NHHO Local 100.000000 0.00 0.00 0.00 128,212.081.000000

Base 100.000000 0.00 0.00 0.00 128,212.08

0.245% 31 Dec 20308611249L1 14 Oct 2010 14 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

193,769.130 NHHP Local 100.000000 0.00 0.00 0.00 193,769.131.000000

Base 100.000000 0.00 0.00 0.00 193,769.13

0.280% 31 Dec 20308611249L1 15 Oct 2010 15 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

86,074.710 NHDU Local 100.000000 0.00 0.00 0.00 86,074.711.000000

Base 100.000000 0.00 0.00 0.00 86,074.71

0.249% 31 Dec 20308611249L1 15 Oct 2010 15 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

76,054.070 NHDY Local 100.000000 0.00 0.00 0.00 76,054.071.000000

Base 100.000000 0.00 0.00 0.00 76,054.07
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Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
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Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

0.287% 31 Dec 20308611249L1 15 Oct 2010 15 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,775,181.820 NHDZ Local 100.000000 0.00 0.00 0.00 1,775,181.821.000000

Base 100.000000 0.00 0.00 0.00 1,775,181.82

0.288% 31 Dec 20308611249L1 15 Oct 2010 15 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

650,114.540 NHHL Local 100.000000 0.00 0.00 0.00 650,114.541.000000

Base 100.000000 0.00 0.00 0.00 650,114.54

0.245% 31 Dec 20308611249L1 15 Oct 2010 15 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

476,854.170 NHHP Local 100.000000 0.00 0.00 0.00 476,854.171.000000

Base 100.000000 0.00 0.00 0.00 476,854.17

0.303% 31 Dec 20308611249L1 15 Oct 2010 15 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

48,896.860 NHIB Local 100.000000 0.00 0.00 0.00 48,896.861.000000

Base 100.000000 0.00 0.00 0.00 48,896.86

0.280% 31 Dec 20308611249L1 18 Oct 2010 18 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

164,078.440 NHDU Local 100.000000 0.00 0.00 0.00 164,078.441.000000

Base 100.000000 0.00 0.00 0.00 164,078.44

0.287% 31 Dec 20308611249L1 18 Oct 2010 18 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

3,211,333.800 NHDZ Local 100.000000 0.00 0.00 0.00 3,211,333.801.000000

Base 100.000000 0.00 0.00 0.00 3,211,333.80

0.246% 31 Dec 20308611249L1 18 Oct 2010 18 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

39,824.840 NHEB Local 100.000000 0.00 0.00 0.00 39,824.841.000000

Base 100.000000 0.00 0.00 0.00 39,824.84
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Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
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Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

1.000% 31 Dec 20308611249L1 18 Oct 2010 18 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

284,660.000 NHEG Local 100.000000 0.00 0.00 0.00 284,660.001.000000

Base 100.000000 0.00 0.00 0.00 284,660.00

0.297% 31 Dec 20308611249L1 18 Oct 2010 18 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

268,461.000 NHEH Local 100.000000 0.00 0.00 0.00 268,461.001.000000

Base 100.000000 0.00 0.00 0.00 268,461.00

0.284% 31 Dec 20308611249L1 18 Oct 2010 18 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

300,000.000 NHEN Local 100.000000 0.00 0.00 0.00 300,000.001.000000

Base 100.000000 0.00 0.00 0.00 300,000.00

0.294% 31 Dec 20308611249L1 18 Oct 2010 18 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

18,122,404.580 NHFI Local 100.000000 0.00 0.00 0.00 18,122,404.581.000000

Base 100.000000 0.00 0.00 0.00 18,122,404.58

0.301% 31 Dec 20308611249L1 18 Oct 2010 18 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,613,224.660 NHHL Local 100.000000 0.00 0.00 0.00 1,613,224.661.000000

Base 100.000000 0.00 0.00 0.00 1,613,224.66

0.268% 31 Dec 20308611249L1 18 Oct 2010 18 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,007,500.000 NHHM Local 100.000000 0.00 0.00 0.00 1,007,500.001.000000

Base 100.000000 0.00 0.00 0.00 1,007,500.00

0.292% 31 Dec 20308611249L1 18 Oct 2010 18 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

329,072.610 NHHO Local 100.000000 0.00 0.00 0.00 329,072.611.000000

Base 100.000000 0.00 0.00 0.00 329,072.61
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Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
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Stl Date Fail Days Broker Name
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

1.000% 31 Dec 20308611249L1 05 Oct 2010 05 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

4,007.480 NHES Local 100.000000 0.00 0.00 0.00 4,007.481.000000

Base 100.000000 0.00 0.00 0.00 4,007.48

0.249% 31 Dec 20308611249L1 19 Oct 2010 19 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

394,520.090 NHDY Local 100.000000 0.00 0.00 0.00 394,520.091.000000

Base 100.000000 0.00 0.00 0.00 394,520.09

0.287% 31 Dec 20308611249L1 19 Oct 2010 19 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

227,404.850 NHDZ Local 100.000000 0.00 0.00 0.00 227,404.851.000000

Base 100.000000 0.00 0.00 0.00 227,404.85

0.249% 31 Dec 20308611249L1 19 Oct 2010 19 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

145,874.060 NHEX Local 100.000000 0.00 0.00 0.00 145,874.061.000000

Base 100.000000 0.00 0.00 0.00 145,874.06

0.285% 31 Dec 20308611249L1 19 Oct 2010 19 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

901,073.970 NHHL Local 100.000000 0.00 0.00 0.00 901,073.971.000000

Base 100.000000 0.00 0.00 0.00 901,073.97

0.264% 31 Dec 20308611249L1 19 Oct 2010 19 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

18,918.410 NHHM Local 100.000000 0.00 0.00 0.00 18,918.411.000000

Base 100.000000 0.00 0.00 0.00 18,918.41

0.293% 31 Dec 20308611249L1 19 Oct 2010 19 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

220,876.770 NHHO Local 100.000000 0.00 0.00 0.00 220,876.771.000000

Base 100.000000 0.00 0.00 0.00 220,876.77
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Base Currency: USD - US DOLLAR

0.285% 31 Dec 20308611249L1 20 Oct 2010 20 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

46,895.500 NHDX Local 100.000000 0.00 0.00 0.00 46,895.501.000000

Base 100.000000 0.00 0.00 0.00 46,895.50

0.249% 31 Dec 20308611249L1 20 Oct 2010 20 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

230,106.000 NHDY Local 100.000000 0.00 0.00 0.00 230,106.001.000000

Base 100.000000 0.00 0.00 0.00 230,106.00

0.287% 31 Dec 20308611249L1 20 Oct 2010 20 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

638,189.430 NHDZ Local 100.000000 0.00 0.00 0.00 638,189.431.000000

Base 100.000000 0.00 0.00 0.00 638,189.43

0.249% 31 Dec 20308611249L1 20 Oct 2010 20 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

950,891.250 NHEM Local 100.000000 0.00 0.00 0.00 950,891.251.000000

Base 100.000000 0.00 0.00 0.00 950,891.25

0.291% 31 Dec 20308611249L1 20 Oct 2010 20 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

70,165.170 NHEX Local 100.000000 0.00 0.00 0.00 70,165.171.000000

Base 100.000000 0.00 0.00 0.00 70,165.17

0.256% 31 Dec 20308611249L1 20 Oct 2010 20 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

14,293,880.300 NHFI Local 100.000000 0.00 0.00 0.00 14,293,880.301.000000

Base 100.000000 0.00 0.00 0.00 14,293,880.30

0.264% 31 Dec 20308611249L1 20 Oct 2010 20 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

868,214.470 NHHM Local 100.000000 0.00 0.00 0.00 868,214.471.000000

Base 100.000000 0.00 0.00 0.00 868,214.47
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Base Currency: USD - US DOLLAR

0.245% 31 Dec 20308611249L1 20 Oct 2010 20 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

235,048.240 NHHP Local 100.000000 0.00 0.00 0.00 235,048.241.000000

Base 100.000000 0.00 0.00 0.00 235,048.24

0.284% 31 Dec 20308611249L1 20 Oct 2010 20 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

6,382,999.850 NHHW Local 100.000000 0.00 0.00 0.00 6,382,999.851.000000

Base 100.000000 0.00 0.00 0.00 6,382,999.85

0.303% 31 Dec 20308611249L1 20 Oct 2010 20 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

71,045.390 NHIB Local 100.000000 0.00 0.00 0.00 71,045.391.000000

Base 100.000000 0.00 0.00 0.00 71,045.39

0.287% 31 Dec 20308611249L1 21 Oct 2010 21 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

356,623.900 NHDZ Local 100.000000 0.00 0.00 0.00 356,623.901.000000

Base 100.000000 0.00 0.00 0.00 356,623.90

0.280% 31 Dec 20308611249L1 21 Oct 2010 21 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

160,850.000 NHEG Local 100.000000 0.00 0.00 0.00 160,850.001.000000

Base 100.000000 0.00 0.00 0.00 160,850.00

0.284% 31 Dec 20308611249L1 21 Oct 2010 21 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

901,054.000 NHEN Local 100.000000 0.00 0.00 0.00 901,054.001.000000

Base 100.000000 0.00 0.00 0.00 901,054.00

31 Dec 2030 21 Oct 2010 21 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,196,637.540 NHHL Local 100.000000 0.00 0.00 0.00 1,196,637.541.000000

Base 100.000000 0.00 0.00 0.00 1,196,637.54
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0.264% 31 Dec 20308611249L1 21 Oct 2010 21 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

923,574.880 NHHM Local 100.000000 0.00 0.00 0.00 923,574.881.000000

Base 100.000000 0.00 0.00 0.00 923,574.88

0.280% 31 Dec 20308611249L1 21 Oct 2010 21 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

98,690.410 NHHO Local 100.000000 0.00 0.00 0.00 98,690.411.000000

Base 100.000000 0.00 0.00 0.00 98,690.41

0.245% 31 Dec 20308611249L1 21 Oct 2010 21 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,839,119.850 NHHP Local 100.000000 0.00 0.00 0.00 1,839,119.851.000000

Base 100.000000 0.00 0.00 0.00 1,839,119.85

0.292% 31 Dec 20308611249L1 21 Oct 2010 21 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,637,840.100 NHHY Local 100.000000 0.00 0.00 0.00 1,637,840.101.000000

Base 100.000000 0.00 0.00 0.00 1,637,840.10

0.284% 31 Dec 20308611249L1 22 Oct 2010 22 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

532,661.150 NHDU Local 100.000000 0.00 0.00 0.00 532,661.151.000000

Base 100.000000 0.00 0.00 0.00 532,661.15

0.285% 31 Dec 20308611249L1 22 Oct 2010 22 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

31,738.200 NHDX Local 100.000000 0.00 0.00 0.00 31,738.201.000000

Base 100.000000 0.00 0.00 0.00 31,738.20

0.249% 31 Dec 20308611249L1 22 Oct 2010 22 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

98,364.740 NHDY Local 100.000000 0.00 0.00 0.00 98,364.741.000000

Base 100.000000 0.00 0.00 0.00 98,364.74
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0.287% 31 Dec 20308611249L1 22 Oct 2010 22 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

601,976.980 NHDZ Local 100.000000 0.00 0.00 0.00 601,976.981.000000

Base 100.000000 0.00 0.00 0.00 601,976.98

0.246% 31 Dec 20308611249L1 22 Oct 2010 22 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

93,202.730 NHEB Local 100.000000 0.00 0.00 0.00 93,202.731.000000

Base 100.000000 0.00 0.00 0.00 93,202.73

1.000% 31 Dec 20308611249L1 22 Oct 2010 22 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

674,366.000 NHEL Local 100.000000 0.00 0.00 0.00 674,366.001.000000

Base 100.000000 0.00 0.00 0.00 674,366.00

0.266% 31 Dec 20308611249L1 22 Oct 2010 22 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

202,044.940 NHEU Local 100.000000 0.00 0.00 0.00 202,044.941.000000

Base 100.000000 0.00 0.00 0.00 202,044.94

0.256% 31 Dec 20308611249L1 22 Oct 2010 22 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

3,934,649.950 NHFI Local 100.000000 0.00 0.00 0.00 3,934,649.951.000000

Base 100.000000 0.00 0.00 0.00 3,934,649.95

0.305% 31 Dec 20308611249L1 22 Oct 2010 22 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

20,762,072.110 NHFJ Local 100.000000 0.00 0.00 0.00 20,762,072.111.000000

Base 100.000000 0.00 0.00 0.00 20,762,072.11

0.284% 31 Dec 20308611249L1 22 Oct 2010 22 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

677,005.640 NHFS Local 100.000000 0.00 0.00 0.00 677,005.641.000000

Base 100.000000 0.00 0.00 0.00 677,005.64
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0.268% 31 Dec 20308611249L1 22 Oct 2010 22 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

327,343.580 NHHL Local 100.000000 0.00 0.00 0.00 327,343.581.000000

Base 100.000000 0.00 0.00 0.00 327,343.58

0.303% 31 Dec 20308611249L1 22 Oct 2010 22 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

398,605.140 NHIB Local 100.000000 0.00 0.00 0.00 398,605.141.000000

Base 100.000000 0.00 0.00 0.00 398,605.14

0.176% 31 Dec 20308611249L1 25 Oct 2010 25 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,898,983.250 NHDG Local 100.000000 0.00 0.00 0.00 2,898,983.251.000000

Base 100.000000 0.00 0.00 0.00 2,898,983.25

0.283% 31 Dec 20308611249L1 25 Oct 2010 25 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

379,815.450 NHDU Local 100.000000 0.00 0.00 0.00 379,815.451.000000

Base 100.000000 0.00 0.00 0.00 379,815.45

0.262% 31 Dec 20308611249L1 25 Oct 2010 25 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

205,359.080 NHDY Local 100.000000 0.00 0.00 0.00 205,359.081.000000

Base 100.000000 0.00 0.00 0.00 205,359.08

0.289% 31 Dec 20308611249L1 25 Oct 2010 25 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

225,906.920 NHDZ Local 100.000000 0.00 0.00 0.00 225,906.921.000000

Base 100.000000 0.00 0.00 0.00 225,906.92

0.246% 31 Dec 20308611249L1 25 Oct 2010 25 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

495,465.210 NHEB Local 100.000000 0.00 0.00 0.00 495,465.211.000000

Base 100.000000 0.00 0.00 0.00 495,465.21
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0.284% 31 Dec 20308611249L1 25 Oct 2010 25 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

375,000.000 NHEN Local 100.000000 0.00 0.00 0.00 375,000.001.000000

Base 100.000000 0.00 0.00 0.00 375,000.00

31 Dec 2030 25 Oct 2010 25 Oct 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

7,051.660 NHFS Local 100.000000 0.00 0.00 0.00 7,051.661.000000

Base 100.000000 0.00 0.00 0.00 7,051.66

1.000% 31 Dec 20308611249L1 25 Oct 2010 25 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

12,867.340 NHHJ Local 100.000000 0.00 0.00 0.00 12,867.341.000000

Base 100.000000 0.00 0.00 0.00 12,867.34

0.283% 31 Dec 20308611249L1 26 Oct 2010 26 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

55,009.000 NHDU Local 100.000000 0.00 0.00 0.00 55,009.001.000000

Base 100.000000 0.00 0.00 0.00 55,009.00

0.285% 31 Dec 20308611249L1 26 Oct 2010 26 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

27,261.150 NHDX Local 100.000000 0.00 0.00 0.00 27,261.151.000000

Base 100.000000 0.00 0.00 0.00 27,261.15

0.246% 31 Dec 20308611249L1 26 Oct 2010 26 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

211,626.990 NHEB Local 100.000000 0.00 0.00 0.00 211,626.991.000000

Base 100.000000 0.00 0.00 0.00 211,626.99

0.256% 31 Dec 20308611249L1 26 Oct 2010 26 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,552,816.780 NHFI Local 100.000000 0.00 0.00 0.00 1,552,816.781.000000

Base 100.000000 0.00 0.00 0.00 1,552,816.78
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0.268% 31 Dec 20308611249L1 26 Oct 2010 26 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,719,682.420 NHHL Local 100.000000 0.00 0.00 0.00 1,719,682.421.000000

Base 100.000000 0.00 0.00 0.00 1,719,682.42

0.251% 31 Dec 20308611249L1 26 Oct 2010 26 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,885,288.340 NHHP Local 100.000000 0.00 0.00 0.00 1,885,288.341.000000

Base 100.000000 0.00 0.00 0.00 1,885,288.34

0.280% 31 Dec 20308611249L1 26 Oct 2010 26 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

270,007.370 NHIB Local 100.000000 0.00 0.00 0.00 270,007.371.000000

Base 100.000000 0.00 0.00 0.00 270,007.37

0.290% 31 Dec 20308611249L1 27 Oct 2010 27 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

89,484.930 NHDX Local 100.000000 0.00 0.00 0.00 89,484.931.000000

Base 100.000000 0.00 0.00 0.00 89,484.93

0.289% 31 Dec 20308611249L1 27 Oct 2010 27 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

248,317.250 NHDZ Local 100.000000 0.00 0.00 0.00 248,317.251.000000

Base 100.000000 0.00 0.00 0.00 248,317.25

0.249% 31 Dec 20308611249L1 27 Oct 2010 27 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

118,300.780 NHEB Local 100.000000 0.00 0.00 0.00 118,300.781.000000

Base 100.000000 0.00 0.00 0.00 118,300.78

0.284% 31 Dec 20308611249L1 27 Oct 2010 27 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,304,789.830 NHFS Local 100.000000 0.00 0.00 0.00 2,304,789.831.000000

Base 100.000000 0.00 0.00 0.00 2,304,789.83
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0.256% 31 Dec 20308611249L1 27 Oct 2010 27 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,116,956.200 NHHL Local 100.000000 0.00 0.00 0.00 1,116,956.201.000000

Base 100.000000 0.00 0.00 0.00 1,116,956.20

0.297% 31 Dec 20308611249L1 27 Oct 2010 27 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

695,565.310 NHHP Local 100.000000 0.00 0.00 0.00 695,565.311.000000

Base 100.000000 0.00 0.00 0.00 695,565.31

0.289% 31 Dec 20308611249L1 28 Oct 2010 28 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

305,076.250 NHDZ Local 100.000000 0.00 0.00 0.00 305,076.251.000000

Base 100.000000 0.00 0.00 0.00 305,076.25

0.271% 31 Dec 20308611249L1 28 Oct 2010 28 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

253,245.500 NHEM Local 100.000000 0.00 0.00 0.00 253,245.501.000000

Base 100.000000 0.00 0.00 0.00 253,245.50

0.284% 31 Dec 20308611249L1 28 Oct 2010 28 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

3,429,648.000 NHEN Local 100.000000 0.00 0.00 0.00 3,429,648.001.000000

Base 100.000000 0.00 0.00 0.00 3,429,648.00

0.285% 31 Dec 20308611249L1 28 Oct 2010 28 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

498,408.920 NHHO Local 100.000000 0.00 0.00 0.00 498,408.921.000000

Base 100.000000 0.00 0.00 0.00 498,408.92

0.297% 31 Dec 20308611249L1 28 Oct 2010 28 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

40,280.470 NHHP Local 100.000000 0.00 0.00 0.00 40,280.471.000000

Base 100.000000 0.00 0.00 0.00 40,280.47
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0.249% 31 Dec 20308611249L1 28 Oct 2010 28 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

4,524,944.030 NHID Local 100.000000 0.00 0.00 0.00 4,524,944.031.000000

Base 100.000000 0.00 0.00 0.00 4,524,944.03

0.284% 31 Dec 20308611249L1 29 Oct 2010 29 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

615,470.410 NHDF Local 100.000000 0.00 0.00 0.00 615,470.411.000000

Base 100.000000 0.00 0.00 0.00 615,470.41

0.161% 31 Dec 20308611249L1 29 Oct 2010 29 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

116,307.280 NHDJ Local 100.000000 0.00 0.00 0.00 116,307.281.000000

Base 100.000000 0.00 0.00 0.00 116,307.28

0.289% 31 Dec 20308611249L1 29 Oct 2010 29 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

4,556,932.610 NHDZ Local 100.000000 0.00 0.00 0.00 4,556,932.611.000000

Base 100.000000 0.00 0.00 0.00 4,556,932.61

0.249% 31 Dec 20308611249L1 29 Oct 2010 29 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,408,539.730 NHEB Local 100.000000 0.00 0.00 0.00 1,408,539.731.000000

Base 100.000000 0.00 0.00 0.00 1,408,539.73

0.291% 31 Dec 20308611249L1 29 Oct 2010 29 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

168,289.060 NHEX Local 100.000000 0.00 0.00 0.00 168,289.061.000000

Base 100.000000 0.00 0.00 0.00 168,289.06

0.251% 31 Dec 20308611249L1 29 Oct 2010 29 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

235,696.530 NHHL Local 100.000000 0.00 0.00 0.00 235,696.531.000000

Base 100.000000 0.00 0.00 0.00 235,696.53
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0.269% 31 Dec 20308611249L1 29 Oct 2010 29 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

229,179.980 NHHO Local 100.000000 0.00 0.00 0.00 229,179.981.000000

Base 100.000000 0.00 0.00 0.00 229,179.98

0.297% 31 Dec 20308611249L1 29 Oct 2010 29 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

554,365.590 NHHP Local 100.000000 0.00 0.00 0.00 554,365.591.000000

Base 100.000000 0.00 0.00 0.00 554,365.59

0.284% 31 Dec 20308611249L1 29 Oct 2010 29 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

509,454.930 NHIB Local 100.000000 0.00 0.00 0.00 509,454.931.000000

Base 100.000000 0.00 0.00 0.00 509,454.93

0.249% 31 Dec 20308611249L1 29 Oct 2010 29 Oct 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

25,317,059.070 NHID Local 100.000000 0.00 0.00 0.00 25,317,059.071.000000

Base 100.000000 0.00 0.00 0.00 25,317,059.07

0.284% 31 Dec 20308611249L1 01 Nov 2010 01 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

3,586,554.260 NHDF Local 100.000000 0.00 0.00 0.00 3,586,554.261.000000

Base 100.000000 0.00 0.00 0.00 3,586,554.26

0.283% 31 Dec 20308611249L1 01 Nov 2010 01 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

74,865.880 NHDG Local 100.000000 0.00 0.00 0.00 74,865.881.000000

Base 100.000000 0.00 0.00 0.00 74,865.88

0.280% 31 Dec 20308611249L1 01 Nov 2010 01 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,844,134.130 NHDZ Local 100.000000 0.00 0.00 0.00 1,844,134.131.000000

Base 100.000000 0.00 0.00 0.00 1,844,134.13
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0.265% 31 Dec 20308611249L1 01 Nov 2010 01 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

39,816.440 NHEB Local 100.000000 0.00 0.00 0.00 39,816.441.000000

Base 100.000000 0.00 0.00 0.00 39,816.44

0.280% 31 Dec 20308611249L1 01 Nov 2010 01 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

159,180.370 NHEG Local 100.000000 0.00 0.00 0.00 159,180.371.000000

Base 100.000000 0.00 0.00 0.00 159,180.37

1.000% 31 Dec 20308611249L1 01 Nov 2010 01 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,821,504.330 NHEL Local 100.000000 0.00 0.00 0.00 1,821,504.331.000000

Base 100.000000 0.00 0.00 0.00 1,821,504.33

31 Dec 2030 01 Nov 2010 01 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

2,071,751.660 NHHJ Local 100.000000 0.00 0.00 0.00 2,071,751.661.000000

Base 100.000000 0.00 0.00 0.00 2,071,751.66

0.264% 31 Dec 20308611249L1 01 Nov 2010 01 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,246,888.830 NHHM Local 100.000000 0.00 0.00 0.00 1,246,888.831.000000

Base 100.000000 0.00 0.00 0.00 1,246,888.83

0.269% 31 Dec 20308611249L1 01 Nov 2010 01 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

243,312.700 NHHO Local 100.000000 0.00 0.00 0.00 243,312.701.000000

Base 100.000000 0.00 0.00 0.00 243,312.70

31 Dec 2030 01 Nov 2010 01 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

429,972.940 NHHZ Local 100.000000 0.00 0.00 0.00 429,972.941.000000

Base 100.000000 0.00 0.00 0.00 429,972.94
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31 Dec 2030 01 Nov 2010 01 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

26,192.780 NHIB Local 100.000000 0.00 0.00 0.00 26,192.781.000000

Base 100.000000 0.00 0.00 0.00 26,192.78

0.283% 31 Dec 20308611249L1 02 Nov 2010 02 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

8.600 NHDU Local 100.000000 0.00 0.00 0.00 8.601.000000

Base 100.000000 0.00 0.00 0.00 8.60

0.295% 31 Dec 20308611249L1 02 Nov 2010 02 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

289,223.200 NHDX Local 100.000000 0.00 0.00 0.00 289,223.201.000000

Base 100.000000 0.00 0.00 0.00 289,223.20

0.262% 31 Dec 20308611249L1 02 Nov 2010 02 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

752,092.950 NHDY Local 100.000000 0.00 0.00 0.00 752,092.951.000000

Base 100.000000 0.00 0.00 0.00 752,092.95

0.284% 31 Dec 20308611249L1 02 Nov 2010 02 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

714,062.590 NHDZ Local 100.000000 0.00 0.00 0.00 714,062.591.000000

Base 100.000000 0.00 0.00 0.00 714,062.59

0.265% 31 Dec 20308611249L1 02 Nov 2010 02 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

334,079.340 NHEB Local 100.000000 0.00 0.00 0.00 334,079.341.000000

Base 100.000000 0.00 0.00 0.00 334,079.34

0.259% 31 Dec 20308611249L1 02 Nov 2010 02 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

419,753.750 NHFS Local 100.000000 0.00 0.00 0.00 419,753.751.000000

Base 100.000000 0.00 0.00 0.00 419,753.75
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31 Dec 2030 02 Nov 2010 02 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

551,345.540 NHHO Local 100.000000 0.00 0.00 0.00 551,345.541.000000

Base 100.000000 0.00 0.00 0.00 551,345.54

0.297% 31 Dec 20308611249L1 02 Nov 2010 02 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

111,600.950 NHHP Local 100.000000 0.00 0.00 0.00 111,600.951.000000

Base 100.000000 0.00 0.00 0.00 111,600.95

0.305% 31 Dec 20308611249L1 03 Nov 2010 03 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

28,254.960 NHDX Local 100.000000 0.00 0.00 0.00 28,254.961.000000

Base 100.000000 0.00 0.00 0.00 28,254.96

0.285% 31 Dec 20308611249L1 03 Nov 2010 03 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

300,606.980 NHDY Local 100.000000 0.00 0.00 0.00 300,606.981.000000

Base 100.000000 0.00 0.00 0.00 300,606.98

0.260% 31 Dec 20308611249L1 03 Nov 2010 03 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,066,585.610 NHDZ Local 100.000000 0.00 0.00 0.00 1,066,585.611.000000

Base 100.000000 0.00 0.00 0.00 1,066,585.61

0.265% 31 Dec 20308611249L1 03 Nov 2010 03 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

5,378.730 NHEB Local 100.000000 0.00 0.00 0.00 5,378.731.000000

Base 100.000000 0.00 0.00 0.00 5,378.73

0.284% 31 Dec 20308611249L1 03 Nov 2010 03 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

4,237,395.030 NHEN Local 100.000000 0.00 0.00 0.00 4,237,395.031.000000

Base 100.000000 0.00 0.00 0.00 4,237,395.03
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Trd Date
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Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

0.238% 31 Dec 20308611249L1 03 Nov 2010 03 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

383,339.680 NHHL Local 100.000000 0.00 0.00 0.00 383,339.681.000000

Base 100.000000 0.00 0.00 0.00 383,339.68

0.256% 31 Dec 20308611249L1 03 Nov 2010 03 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

0.030 NHHM Local 100.000000 0.00 0.00 0.00 0.031.000000

Base 100.000000 0.00 0.00 0.00 0.03

0.297% 31 Dec 20308611249L1 03 Nov 2010 03 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,048,779.660 NHHP Local 100.000000 0.00 0.00 0.00 1,048,779.661.000000

Base 100.000000 0.00 0.00 0.00 1,048,779.66

0.305% 31 Dec 20308611249L1 04 Nov 2010 04 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

54,851.400 NHDX Local 100.000000 0.00 0.00 0.00 54,851.401.000000

Base 100.000000 0.00 0.00 0.00 54,851.40

0.291% 31 Dec 20308611249L1 04 Nov 2010 04 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

304,420.960 NHDY Local 100.000000 0.00 0.00 0.00 304,420.961.000000

Base 100.000000 0.00 0.00 0.00 304,420.96

0.260% 31 Dec 20308611249L1 04 Nov 2010 04 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

310,445.440 NHDZ Local 100.000000 0.00 0.00 0.00 310,445.441.000000

Base 100.000000 0.00 0.00 0.00 310,445.44

0.284% 31 Dec 20308611249L1 04 Nov 2010 04 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

920,434.430 NHEN Local 100.000000 0.00 0.00 0.00 920,434.431.000000

Base 100.000000 0.00 0.00 0.00 920,434.43
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0.242% 31 Dec 20308611249L1 04 Nov 2010 04 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

5,154,472.920 NHFJ Local 100.000000 0.00 0.00 0.00 5,154,472.921.000000

Base 100.000000 0.00 0.00 0.00 5,154,472.92

0.238% 31 Dec 20308611249L1 04 Nov 2010 04 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

154,001.490 NHHL Local 100.000000 0.00 0.00 0.00 154,001.491.000000

Base 100.000000 0.00 0.00 0.00 154,001.49

0.256% 31 Dec 20308611249L1 04 Nov 2010 04 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,268,533.030 NHHM Local 100.000000 0.00 0.00 0.00 2,268,533.031.000000

Base 100.000000 0.00 0.00 0.00 2,268,533.03

0.249% 31 Dec 20308611249L1 04 Nov 2010 04 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

301,913.680 NHHO Local 100.000000 0.00 0.00 0.00 301,913.681.000000

Base 100.000000 0.00 0.00 0.00 301,913.68

0.305% 31 Dec 20308611249L1 04 Nov 2010 04 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

5,288,896.470 NHHP Local 100.000000 0.00 0.00 0.00 5,288,896.471.000000

Base 100.000000 0.00 0.00 0.00 5,288,896.47

31 Dec 2030 05 Nov 2010 05 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

258,724.230 NHDX Local 100.000000 0.00 0.00 0.00 258,724.231.000000

Base 100.000000 0.00 0.00 0.00 258,724.23

0.260% 31 Dec 20308611249L1 05 Nov 2010 05 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

228,658.680 NHDZ Local 100.000000 0.00 0.00 0.00 228,658.681.000000

Base 100.000000 0.00 0.00 0.00 228,658.68
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0.284% 31 Dec 20308611249L1 05 Nov 2010 05 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

525,000.000 NHEN Local 100.000000 0.00 0.00 0.00 525,000.001.000000

Base 100.000000 0.00 0.00 0.00 525,000.00

0.259% 31 Dec 20308611249L1 05 Nov 2010 05 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,364,879.340 NHFS Local 100.000000 0.00 0.00 0.00 1,364,879.341.000000

Base 100.000000 0.00 0.00 0.00 1,364,879.34

1.000% 31 Dec 20308611249L1 05 Nov 2010 05 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

86,497.770 NHHJ Local 100.000000 0.00 0.00 0.00 86,497.771.000000

Base 100.000000 0.00 0.00 0.00 86,497.77

0.251% 31 Dec 20308611249L1 05 Nov 2010 05 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

15,769.780 NHHO Local 100.000000 0.00 0.00 0.00 15,769.781.000000

Base 100.000000 0.00 0.00 0.00 15,769.78

0.280% 31 Dec 20308611249L1 05 Nov 2010 05 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

357,260.370 NHHP Local 100.000000 0.00 0.00 0.00 357,260.371.000000

Base 100.000000 0.00 0.00 0.00 357,260.37

0.269% 31 Dec 20308611249L1 05 Nov 2010 05 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

498,167.240 NHIB Local 100.000000 0.00 0.00 0.00 498,167.241.000000

Base 100.000000 0.00 0.00 0.00 498,167.24

1.000% 31 Dec 20308611249L1 08 Nov 2010 08 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,683,588.610 NHEL Local 100.000000 0.00 0.00 0.00 1,683,588.611.000000

Base 100.000000 0.00 0.00 0.00 1,683,588.61
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0.256% 31 Dec 20308611249L1 08 Nov 2010 08 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

674,846.160 NHFI Local 100.000000 0.00 0.00 0.00 674,846.161.000000

Base 100.000000 0.00 0.00 0.00 674,846.16

0.260% 31 Dec 20308611249L1 08 Nov 2010 08 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

45,283.860 NHHM Local 100.000000 0.00 0.00 0.00 45,283.861.000000

Base 100.000000 0.00 0.00 0.00 45,283.86

0.251% 31 Dec 20308611249L1 08 Nov 2010 08 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

93,082.520 NHHO Local 100.000000 0.00 0.00 0.00 93,082.521.000000

Base 100.000000 0.00 0.00 0.00 93,082.52

0.305% 31 Dec 20308611249L1 08 Nov 2010 08 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

171,833.390 NHHW Local 100.000000 0.00 0.00 0.00 171,833.391.000000

Base 100.000000 0.00 0.00 0.00 171,833.39

0.260% 31 Dec 20308611249L1 08 Nov 2010 08 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

186,588.670 NHIB Local 100.000000 0.00 0.00 0.00 186,588.671.000000

Base 100.000000 0.00 0.00 0.00 186,588.67

0.292% 31 Dec 20308611249L1 09 Nov 2010 09 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

525,642.180 NHDX Local 100.000000 0.00 0.00 0.00 525,642.181.000000

Base 100.000000 0.00 0.00 0.00 525,642.18

0.287% 31 Dec 20308611249L1 09 Nov 2010 09 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

636,751.430 NHDY Local 100.000000 0.00 0.00 0.00 636,751.431.000000

Base 100.000000 0.00 0.00 0.00 636,751.43
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0.271% 31 Dec 20308611249L1 09 Nov 2010 09 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

103,081.000 NHEM Local 100.000000 0.00 0.00 0.00 103,081.001.000000

Base 100.000000 0.00 0.00 0.00 103,081.00

0.284% 31 Dec 20308611249L1 09 Nov 2010 09 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

80,697,000.000 NHEN Local 100.000000 0.00 0.00 0.00 80,697,000.001.000000

Base 100.000000 0.00 0.00 0.00 80,697,000.00

0.259% 31 Dec 20308611249L1 09 Nov 2010 09 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

6,036.000 NHEU Local 100.000000 0.00 0.00 0.00 6,036.001.000000

Base 100.000000 0.00 0.00 0.00 6,036.00

0.238% 31 Dec 20308611249L1 09 Nov 2010 09 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

831,286.930 NHFS Local 100.000000 0.00 0.00 0.00 831,286.931.000000

Base 100.000000 0.00 0.00 0.00 831,286.93

0.251% 31 Dec 20308611249L1 09 Nov 2010 09 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

139,123.600 NHHO Local 100.000000 0.00 0.00 0.00 139,123.601.000000

Base 100.000000 0.00 0.00 0.00 139,123.60

0.280% 31 Dec 20308611249L1 09 Nov 2010 09 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,313,083.920 NHHP Local 100.000000 0.00 0.00 0.00 1,313,083.921.000000

Base 100.000000 0.00 0.00 0.00 1,313,083.92

0.305% 31 Dec 20308611249L1 09 Nov 2010 09 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

15,836,620.940 NHHW Local 100.000000 0.00 0.00 0.00 15,836,620.941.000000

Base 100.000000 0.00 0.00 0.00 15,836,620.94
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1.000% 31 Dec 20308611249L1 09 Nov 2010 09 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

20,281.970 NHHZ Local 100.000000 0.00 0.00 0.00 20,281.971.000000

Base 100.000000 0.00 0.00 0.00 20,281.97

0.260% 31 Dec 20308611249L1 09 Nov 2010 09 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

496,230.550 NHIB Local 100.000000 0.00 0.00 0.00 496,230.551.000000

Base 100.000000 0.00 0.00 0.00 496,230.55

0.271% 31 Dec 20308611249L1 10 Nov 2010 10 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

499,952.250 NHEM Local 100.000000 0.00 0.00 0.00 499,952.251.000000

Base 100.000000 0.00 0.00 0.00 499,952.25

0.246% 31 Dec 20308611249L1 10 Nov 2010 10 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

3,398,040.070 NHEN Local 100.000000 0.00 0.00 0.00 3,398,040.071.000000

Base 100.000000 0.00 0.00 0.00 3,398,040.07

0.238% 31 Dec 20308611249L1 10 Nov 2010 10 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

113,470.380 NHFS Local 100.000000 0.00 0.00 0.00 113,470.381.000000

Base 100.000000 0.00 0.00 0.00 113,470.38

0.260% 31 Dec 20308611249L1 10 Nov 2010 10 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,290,138.990 NHHM Local 100.000000 0.00 0.00 0.00 1,290,138.991.000000

Base 100.000000 0.00 0.00 0.00 1,290,138.99

0.280% 31 Dec 20308611249L1 10 Nov 2010 10 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,674,403.070 NHHP Local 100.000000 0.00 0.00 0.00 2,674,403.071.000000

Base 100.000000 0.00 0.00 0.00 2,674,403.07
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0.256% 31 Dec 20308611249L1 10 Nov 2010 10 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,235,258.400 NHHW Local 100.000000 0.00 0.00 0.00 2,235,258.401.000000

Base 100.000000 0.00 0.00 0.00 2,235,258.40

0.268% 31 Dec 20308611249L1 12 Nov 2010 12 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,672,338.370 NHDF Local 100.000000 0.00 0.00 0.00 2,672,338.371.000000

Base 100.000000 0.00 0.00 0.00 2,672,338.37

0.280% 31 Dec 20308611249L1 12 Nov 2010 12 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

261,289.000 NHDX Local 100.000000 0.00 0.00 0.00 261,289.001.000000

Base 100.000000 0.00 0.00 0.00 261,289.00

0.244% 31 Dec 20308611249L1 12 Nov 2010 12 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

137,260.820 NHHO Local 100.000000 0.00 0.00 0.00 137,260.821.000000

Base 100.000000 0.00 0.00 0.00 137,260.82

0.259% 31 Dec 20308611249L1 12 Nov 2010 12 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

16,390,547.590 NHHW Local 100.000000 0.00 0.00 0.00 16,390,547.591.000000

Base 100.000000 0.00 0.00 0.00 16,390,547.59

0.255% 31 Dec 20308611249L1 15 Nov 2010 15 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

288,565.000 NHDF Local 100.000000 0.00 0.00 0.00 288,565.001.000000

Base 100.000000 0.00 0.00 0.00 288,565.00

0.283% 31 Dec 20308611249L1 15 Nov 2010 15 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

240,071.950 NHDU Local 100.000000 0.00 0.00 0.00 240,071.951.000000

Base 100.000000 0.00 0.00 0.00 240,071.95
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0.289% 31 Dec 20308611249L1 15 Nov 2010 15 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

306,975.340 NHDY Local 100.000000 0.00 0.00 0.00 306,975.341.000000

Base 100.000000 0.00 0.00 0.00 306,975.34

0.260% 31 Dec 20308611249L1 15 Nov 2010 15 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

465,178.000 NHDZ Local 100.000000 0.00 0.00 0.00 465,178.001.000000

Base 100.000000 0.00 0.00 0.00 465,178.00

0.265% 31 Dec 20308611249L1 15 Nov 2010 15 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

401,410.770 NHEB Local 100.000000 0.00 0.00 0.00 401,410.771.000000

Base 100.000000 0.00 0.00 0.00 401,410.77

0.280% 31 Dec 20308611249L1 15 Nov 2010 15 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

111,281.630 NHEG Local 100.000000 0.00 0.00 0.00 111,281.631.000000

Base 100.000000 0.00 0.00 0.00 111,281.63

0.272% 31 Dec 20308611249L1 15 Nov 2010 15 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

859,258.000 NHEM Local 100.000000 0.00 0.00 0.00 859,258.001.000000

Base 100.000000 0.00 0.00 0.00 859,258.00

0.305% 31 Dec 20308611249L1 15 Nov 2010 15 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

52,784.910 NHEX Local 100.000000 0.00 0.00 0.00 52,784.911.000000

Base 100.000000 0.00 0.00 0.00 52,784.91

0.291% 31 Dec 20308611249L1 15 Nov 2010 15 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

56,132.200 NHEZ Local 100.000000 0.00 0.00 0.00 56,132.201.000000

Base 100.000000 0.00 0.00 0.00 56,132.20
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0.285% 31 Dec 20308611249L1 15 Nov 2010 15 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

448,902.140 NHHG Local 100.000000 0.00 0.00 0.00 448,902.141.000000

Base 100.000000 0.00 0.00 0.00 448,902.14

0.244% 31 Dec 20308611249L1 15 Nov 2010 15 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

356,592.730 NHHO Local 100.000000 0.00 0.00 0.00 356,592.731.000000

Base 100.000000 0.00 0.00 0.00 356,592.73

0.280% 31 Dec 20308611249L1 15 Nov 2010 15 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

449,944.000 NHHV Local 100.000000 0.00 0.00 0.00 449,944.001.000000

Base 100.000000 0.00 0.00 0.00 449,944.00

0.238% 31 Dec 20308611249L1 15 Nov 2010 15 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

5,150,953.560 NHHW Local 100.000000 0.00 0.00 0.00 5,150,953.561.000000

Base 100.000000 0.00 0.00 0.00 5,150,953.56

0.251% 31 Dec 20308611249L1 15 Nov 2010 15 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

164,787.420 NHIB Local 100.000000 0.00 0.00 0.00 164,787.421.000000

Base 100.000000 0.00 0.00 0.00 164,787.42

0.289% 31 Dec 20308611249L1 16 Nov 2010 16 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

398,290.240 NHDY Local 100.000000 0.00 0.00 0.00 398,290.241.000000

Base 100.000000 0.00 0.00 0.00 398,290.24

0.260% 31 Dec 20308611249L1 16 Nov 2010 16 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

452,629.570 NHDZ Local 100.000000 0.00 0.00 0.00 452,629.571.000000

Base 100.000000 0.00 0.00 0.00 452,629.57
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Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

0.246% 31 Dec 20308611249L1 16 Nov 2010 16 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

20,365.810 NHEN Local 100.000000 0.00 0.00 0.00 20,365.811.000000

Base 100.000000 0.00 0.00 0.00 20,365.81

0.267% 31 Dec 20308611249L1 16 Nov 2010 16 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

12,819.900 NHEU Local 100.000000 0.00 0.00 0.00 12,819.901.000000

Base 100.000000 0.00 0.00 0.00 12,819.90

0.259% 31 Dec 20308611249L1 16 Nov 2010 16 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

17,639.230 NHHM Local 100.000000 0.00 0.00 0.00 17,639.231.000000

Base 100.000000 0.00 0.00 0.00 17,639.23

0.244% 31 Dec 20308611249L1 16 Nov 2010 16 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

295,176.830 NHHO Local 100.000000 0.00 0.00 0.00 295,176.831.000000

Base 100.000000 0.00 0.00 0.00 295,176.83

0.267% 31 Dec 20308611249L1 16 Nov 2010 16 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

34,936.660 NHHP Local 100.000000 0.00 0.00 0.00 34,936.661.000000

Base 100.000000 0.00 0.00 0.00 34,936.66

1.000% 31 Dec 20308611249L1 16 Nov 2010 16 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

99,229.860 NHHZ Local 100.000000 0.00 0.00 0.00 99,229.861.000000

Base 100.000000 0.00 0.00 0.00 99,229.86

0.242% 31 Dec 20308611249L1 16 Nov 2010 16 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

71,384.270 NHIB Local 100.000000 0.00 0.00 0.00 71,384.271.000000

Base 100.000000 0.00 0.00 0.00 71,384.27
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

0.249% 31 Dec 20308611249L1 16 Nov 2010 16 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,927,191.870 NHID Local 100.000000 0.00 0.00 0.00 1,927,191.871.000000

Base 100.000000 0.00 0.00 0.00 1,927,191.87

0.255% 31 Dec 20308611249L1 17 Nov 2010 17 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,893,035.000 NHDF Local 100.000000 0.00 0.00 0.00 1,893,035.001.000000

Base 100.000000 0.00 0.00 0.00 1,893,035.00

0.283% 31 Dec 20308611249L1 17 Nov 2010 17 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

942,628.660 NHDG Local 100.000000 0.00 0.00 0.00 942,628.661.000000

Base 100.000000 0.00 0.00 0.00 942,628.66

0.260% 31 Dec 20308611249L1 17 Nov 2010 17 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

820,910.450 NHDZ Local 100.000000 0.00 0.00 0.00 820,910.451.000000

Base 100.000000 0.00 0.00 0.00 820,910.45

1.000% 31 Dec 20308611249L1 17 Nov 2010 17 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

6.000 NHEL Local 100.000000 0.00 0.00 0.00 6.001.000000

Base 100.000000 0.00 0.00 0.00 6.00

0.272% 31 Dec 20308611249L1 17 Nov 2010 17 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,095,466.260 NHEM Local 100.000000 0.00 0.00 0.00 1,095,466.261.000000

Base 100.000000 0.00 0.00 0.00 1,095,466.26

0.246% 31 Dec 20308611249L1 17 Nov 2010 17 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,265,815.100 NHEN Local 100.000000 0.00 0.00 0.00 1,265,815.101.000000

Base 100.000000 0.00 0.00 0.00 1,265,815.10
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

0.265% 31 Dec 20308611249L1 17 Nov 2010 17 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

345,664.300 NHEY Local 100.000000 0.00 0.00 0.00 345,664.301.000000

Base 100.000000 0.00 0.00 0.00 345,664.30

0.305% 31 Dec 20308611249L1 18 Nov 2010 18 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

410,648.620 NHEX Local 100.000000 0.00 0.00 0.00 410,648.621.000000

Base 100.000000 0.00 0.00 0.00 410,648.62

0.291% 31 Dec 20308611249L1 18 Nov 2010 18 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

819,610.970 NHEZ Local 100.000000 0.00 0.00 0.00 819,610.971.000000

Base 100.000000 0.00 0.00 0.00 819,610.97

0.240% 31 Dec 20308611249L1 18 Nov 2010 18 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,756,220.960 NHFJ Local 100.000000 0.00 0.00 0.00 1,756,220.961.000000

Base 100.000000 0.00 0.00 0.00 1,756,220.96

0.238% 31 Dec 20308611249L1 18 Nov 2010 18 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

7,864,990.630 NHFS Local 100.000000 0.00 0.00 0.00 7,864,990.631.000000

Base 100.000000 0.00 0.00 0.00 7,864,990.63

1.000% 31 Dec 20308611249L1 18 Nov 2010 18 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

11,167.990 NHFV Local 100.000000 0.00 0.00 0.00 11,167.991.000000

Base 100.000000 0.00 0.00 0.00 11,167.99

31 Dec 2030 18 Nov 2010 18 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

9,197.820 NHIA Local 100.000000 0.00 0.00 0.00 9,197.821.000000

Base 100.000000 0.00 0.00 0.00 9,197.82
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Trd Date
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Stl Date Fail Days Broker Name
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

0.268% 31 Dec 20308611249L1 19 Nov 2010 19 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

3,000,000.000 NHDU Local 100.000000 0.00 0.00 0.00 3,000,000.001.000000

Base 100.000000 0.00 0.00 0.00 3,000,000.00

0.280% 31 Dec 20308611249L1 19 Nov 2010 19 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

90,846.520 NHDX Local 100.000000 0.00 0.00 0.00 90,846.521.000000

Base 100.000000 0.00 0.00 0.00 90,846.52

0.289% 31 Dec 20308611249L1 19 Nov 2010 19 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

8,294,250.410 NHDY Local 100.000000 0.00 0.00 0.00 8,294,250.411.000000

Base 100.000000 0.00 0.00 0.00 8,294,250.41

0.260% 31 Dec 20308611249L1 19 Nov 2010 19 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

5,223,981.680 NHDZ Local 100.000000 0.00 0.00 0.00 5,223,981.681.000000

Base 100.000000 0.00 0.00 0.00 5,223,981.68

1.000% 31 Dec 20308611249L1 19 Nov 2010 19 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,500,000.000 NHEL Local 100.000000 0.00 0.00 0.00 1,500,000.001.000000

Base 100.000000 0.00 0.00 0.00 1,500,000.00

0.303% 31 Dec 20308611249L1 19 Nov 2010 19 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

116,723.520 NHEZ Local 100.000000 0.00 0.00 0.00 116,723.521.000000

Base 100.000000 0.00 0.00 0.00 116,723.52

0.256% 31 Dec 20308611249L1 19 Nov 2010 19 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,424,010.120 NHFI Local 100.000000 0.00 0.00 0.00 1,424,010.121.000000

Base 100.000000 0.00 0.00 0.00 1,424,010.12
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Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
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Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

1.000% 31 Dec 20308611249L1 19 Nov 2010 19 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

0.190 NHFN Local 100.000000 0.00 0.00 0.00 0.191.000000

Base 100.000000 0.00 0.00 0.00 0.19

0.259% 31 Dec 20308611249L1 19 Nov 2010 19 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

566,442.570 NHHM Local 100.000000 0.00 0.00 0.00 566,442.571.000000

Base 100.000000 0.00 0.00 0.00 566,442.57

0.267% 31 Dec 20308611249L1 19 Nov 2010 19 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,392,626.950 NHHP Local 100.000000 0.00 0.00 0.00 2,392,626.951.000000

Base 100.000000 0.00 0.00 0.00 2,392,626.95

0.174% 31 Dec 20308611249L1 22 Nov 2010 22 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

145,477.740 NHDJ Local 100.000000 0.00 0.00 0.00 145,477.741.000000

Base 100.000000 0.00 0.00 0.00 145,477.74

0.280% 31 Dec 20308611249L1 22 Nov 2010 22 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

5,465.020 NHDX Local 100.000000 0.00 0.00 0.00 5,465.021.000000

Base 100.000000 0.00 0.00 0.00 5,465.02

0.244% 31 Dec 20308611249L1 22 Nov 2010 22 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,035,085.320 NHDY Local 100.000000 0.00 0.00 0.00 1,035,085.321.000000

Base 100.000000 0.00 0.00 0.00 1,035,085.32

0.265% 31 Dec 20308611249L1 22 Nov 2010 22 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

425,786.110 NHEB Local 100.000000 0.00 0.00 0.00 425,786.111.000000

Base 100.000000 0.00 0.00 0.00 425,786.11
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Trd Date
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Stl Date Fail Days Broker Name
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

0.271% 31 Dec 20308611249L1 22 Nov 2010 22 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

32,557.250 NHEM Local 100.000000 0.00 0.00 0.00 32,557.251.000000

Base 100.000000 0.00 0.00 0.00 32,557.25

0.246% 31 Dec 20308611249L1 22 Nov 2010 22 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,650,000.000 NHEN Local 100.000000 0.00 0.00 0.00 1,650,000.001.000000

Base 100.000000 0.00 0.00 0.00 1,650,000.00

0.290% 31 Dec 20308611249L1 22 Nov 2010 22 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

15,843.900 NHEY Local 100.000000 0.00 0.00 0.00 15,843.901.000000

Base 100.000000 0.00 0.00 0.00 15,843.90

1.000% 31 Dec 20308611249L1 22 Nov 2010 22 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

74,990.340 NHHJ Local 100.000000 0.00 0.00 0.00 74,990.341.000000

Base 100.000000 0.00 0.00 0.00 74,990.34

0.238% 31 Dec 20308611249L1 22 Nov 2010 22 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

476,658.540 NHHL Local 100.000000 0.00 0.00 0.00 476,658.541.000000

Base 100.000000 0.00 0.00 0.00 476,658.54

0.244% 31 Dec 20308611249L1 22 Nov 2010 22 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

472,907.950 NHHM Local 100.000000 0.00 0.00 0.00 472,907.951.000000

Base 100.000000 0.00 0.00 0.00 472,907.95

0.283% 31 Dec 20308611249L1 23 Nov 2010 23 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

332,005.330 NHDG Local 100.000000 0.00 0.00 0.00 332,005.331.000000

Base 100.000000 0.00 0.00 0.00 332,005.33
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Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

31 Dec 2030 23 Nov 2010 23 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

756,701.560 NHDM Local 100.000000 0.00 0.00 0.00 756,701.561.000000

Base 100.000000 0.00 0.00 0.00 756,701.56

0.232% 31 Dec 20308611249L1 23 Nov 2010 23 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,223,222.990 NHDZ Local 100.000000 0.00 0.00 0.00 1,223,222.991.000000

Base 100.000000 0.00 0.00 0.00 1,223,222.99

0.271% 31 Dec 20308611249L1 23 Nov 2010 23 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

15,006.500 NHEM Local 100.000000 0.00 0.00 0.00 15,006.501.000000

Base 100.000000 0.00 0.00 0.00 15,006.50

0.231% 31 Dec 20308611249L1 23 Nov 2010 23 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

890,338.230 NHFS Local 100.000000 0.00 0.00 0.00 890,338.231.000000

Base 100.000000 0.00 0.00 0.00 890,338.23

0.255% 31 Dec 20308611249L1 23 Nov 2010 23 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

295,531.110 NHHM Local 100.000000 0.00 0.00 0.00 295,531.111.000000

Base 100.000000 0.00 0.00 0.00 295,531.11

0.244% 31 Dec 20308611249L1 23 Nov 2010 23 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

100,054.310 NHHO Local 100.000000 0.00 0.00 0.00 100,054.311.000000

Base 100.000000 0.00 0.00 0.00 100,054.31

1.000% 31 Dec 20308611249L1 23 Nov 2010 23 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

10,635.340 NHHW Local 100.000000 0.00 0.00 0.00 10,635.341.000000

Base 100.000000 0.00 0.00 0.00 10,635.34
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Base Currency: USD - US DOLLAR

0.242% 31 Dec 20308611249L1 23 Nov 2010 23 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

23,360.580 NHIB Local 100.000000 0.00 0.00 0.00 23,360.581.000000

Base 100.000000 0.00 0.00 0.00 23,360.58

0.243% 31 Dec 20308611249L1 24 Nov 2010 24 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

530,881.690 NHDG Local 100.000000 0.00 0.00 0.00 530,881.691.000000

Base 100.000000 0.00 0.00 0.00 530,881.69

0.280% 31 Dec 20308611249L1 24 Nov 2010 24 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

590,464.530 NHDX Local 100.000000 0.00 0.00 0.00 590,464.531.000000

Base 100.000000 0.00 0.00 0.00 590,464.53

0.270% 31 Dec 20308611249L1 24 Nov 2010 24 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

124,625.010 NHEB Local 100.000000 0.00 0.00 0.00 124,625.011.000000

Base 100.000000 0.00 0.00 0.00 124,625.01

0.280% 31 Dec 20308611249L1 24 Nov 2010 24 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

171,268.130 NHEG Local 100.000000 0.00 0.00 0.00 171,268.131.000000

Base 100.000000 0.00 0.00 0.00 171,268.13

0.271% 31 Dec 20308611249L1 24 Nov 2010 24 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

729,816.500 NHEM Local 100.000000 0.00 0.00 0.00 729,816.501.000000

Base 100.000000 0.00 0.00 0.00 729,816.50

0.267% 31 Dec 20308611249L1 24 Nov 2010 24 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

625,168.930 NHEU Local 100.000000 0.00 0.00 0.00 625,168.931.000000

Base 100.000000 0.00 0.00 0.00 625,168.93
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0.242% 31 Dec 20308611249L1 24 Nov 2010 24 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

11,350,030.670 NHFI Local 100.000000 0.00 0.00 0.00 11,350,030.671.000000

Base 100.000000 0.00 0.00 0.00 11,350,030.67

0.244% 31 Dec 20308611249L1 24 Nov 2010 24 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

216,036.590 NHHO Local 100.000000 0.00 0.00 0.00 216,036.591.000000

Base 100.000000 0.00 0.00 0.00 216,036.59

0.259% 31 Dec 20308611249L1 24 Nov 2010 24 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

891,575.490 NHHY Local 100.000000 0.00 0.00 0.00 891,575.491.000000

Base 100.000000 0.00 0.00 0.00 891,575.49

0.280% 31 Dec 20308611249L1 26 Nov 2010 26 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

10,428.080 NHDX Local 100.000000 0.00 0.00 0.00 10,428.081.000000

Base 100.000000 0.00 0.00 0.00 10,428.08

0.246% 31 Dec 20308611249L1 26 Nov 2010 26 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

111,567.000 NHEN Local 100.000000 0.00 0.00 0.00 111,567.001.000000

Base 100.000000 0.00 0.00 0.00 111,567.00

0.280% 31 Dec 20308611249L1 29 Nov 2010 29 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

42,723.250 NHDX Local 100.000000 0.00 0.00 0.00 42,723.251.000000

Base 100.000000 0.00 0.00 0.00 42,723.25

0.302% 31 Dec 20308611249L1 29 Nov 2010 29 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

547,295.000 NHEM Local 100.000000 0.00 0.00 0.00 547,295.001.000000

Base 100.000000 0.00 0.00 0.00 547,295.00
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0.246% 31 Dec 20308611249L1 29 Nov 2010 29 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

3,411,527.000 NHEN Local 100.000000 0.00 0.00 0.00 3,411,527.001.000000

Base 100.000000 0.00 0.00 0.00 3,411,527.00

31 Dec 2030 29 Nov 2010 29 Nov 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

283,902.480 NHHL Local 100.000000 0.00 0.00 0.00 283,902.481.000000

Base 100.000000 0.00 0.00 0.00 283,902.48

0.240% 31 Dec 20308611249L1 29 Nov 2010 29 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

147,282.530 NHHO Local 100.000000 0.00 0.00 0.00 147,282.531.000000

Base 100.000000 0.00 0.00 0.00 147,282.53

1.000% 31 Dec 20308611249L1 29 Nov 2010 29 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

579,286.250 NHHW Local 100.000000 0.00 0.00 0.00 579,286.251.000000

Base 100.000000 0.00 0.00 0.00 579,286.25

0.243% 31 Dec 20308611249L1 29 Nov 2010 29 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

227,970.970 NHID Local 100.000000 0.00 0.00 0.00 227,970.971.000000

Base 100.000000 0.00 0.00 0.00 227,970.97

0.280% 31 Dec 20308611249L1 30 Nov 2010 30 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

88,766.160 NHDX Local 100.000000 0.00 0.00 0.00 88,766.161.000000

Base 100.000000 0.00 0.00 0.00 88,766.16

0.238% 31 Dec 20308611249L1 30 Nov 2010 30 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

4,871,505.750 NHFS Local 100.000000 0.00 0.00 0.00 4,871,505.751.000000

Base 100.000000 0.00 0.00 0.00 4,871,505.75
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0.233% 31 Dec 20308611249L1 30 Nov 2010 30 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

81,758.310 NHHP Local 100.000000 0.00 0.00 0.00 81,758.311.000000

Base 100.000000 0.00 0.00 0.00 81,758.31

0.242% 31 Dec 20308611249L1 30 Nov 2010 30 Nov 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

185,420.310 NHIB Local 100.000000 0.00 0.00 0.00 185,420.311.000000

Base 100.000000 0.00 0.00 0.00 185,420.31

1.000% 31 Dec 20308611249L1 01 Dec 2010 01 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

59,293,234.110 NHDZ Local 100.000000 0.00 0.00 0.00 59,293,234.111.000000

Base 100.000000 0.00 0.00 0.00 59,293,234.11

0.302% 31 Dec 20308611249L1 01 Dec 2010 01 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,879,399.290 NHEM Local 100.000000 0.00 0.00 0.00 2,879,399.291.000000

Base 100.000000 0.00 0.00 0.00 2,879,399.29

0.285% 31 Dec 20308611249L1 01 Dec 2010 01 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

4,249,064.790 NHHG Local 100.000000 0.00 0.00 0.00 4,249,064.791.000000

Base 100.000000 0.00 0.00 0.00 4,249,064.79

0.255% 31 Dec 20308611249L1 01 Dec 2010 01 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

357,313.640 NHHL Local 100.000000 0.00 0.00 0.00 357,313.641.000000

Base 100.000000 0.00 0.00 0.00 357,313.64

31 Dec 2030 01 Dec 2010 01 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

775,061.440 NHHM Local 100.000000 0.00 0.00 0.00 775,061.441.000000

Base 100.000000 0.00 0.00 0.00 775,061.44
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0.280% 31 Dec 20308611249L1 02 Dec 2010 02 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

153,878.710 NHDX Local 100.000000 0.00 0.00 0.00 153,878.711.000000

Base 100.000000 0.00 0.00 0.00 153,878.71

0.303% 31 Dec 20308611249L1 02 Dec 2010 02 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

93,829.600 NHEZ Local 100.000000 0.00 0.00 0.00 93,829.601.000000

Base 100.000000 0.00 0.00 0.00 93,829.60

0.231% 31 Dec 20308611249L1 02 Dec 2010 02 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

3.940 NHFJ Local 100.000000 0.00 0.00 0.00 3.941.000000

Base 100.000000 0.00 0.00 0.00 3.94

0.238% 31 Dec 20308611249L1 02 Dec 2010 02 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

3,717,745.950 NHFS Local 100.000000 0.00 0.00 0.00 3,717,745.951.000000

Base 100.000000 0.00 0.00 0.00 3,717,745.95

0.255% 31 Dec 20308611249L1 02 Dec 2010 02 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

296,928.490 NHHL Local 100.000000 0.00 0.00 0.00 296,928.491.000000

Base 100.000000 0.00 0.00 0.00 296,928.49

31 Dec 2030 02 Dec 2010 02 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

1,711,694.330 NHHM Local 100.000000 0.00 0.00 0.00 1,711,694.331.000000

Base 100.000000 0.00 0.00 0.00 1,711,694.33

0.220% 31 Dec 20308611249L1 02 Dec 2010 02 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

241,851.290 NHHP Local 100.000000 0.00 0.00 0.00 241,851.291.000000

Base 100.000000 0.00 0.00 0.00 241,851.29
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0.243% 31 Dec 20308611249L1 02 Dec 2010 02 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,247,874.560 NHID Local 100.000000 0.00 0.00 0.00 1,247,874.561.000000

Base 100.000000 0.00 0.00 0.00 1,247,874.56

0.247% 31 Dec 20308611249L1 03 Dec 2010 03 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,244,988.230 NHDF Local 100.000000 0.00 0.00 0.00 1,244,988.231.000000

Base 100.000000 0.00 0.00 0.00 1,244,988.23

0.280% 31 Dec 20308611249L1 03 Dec 2010 03 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

197,986.980 NHDX Local 100.000000 0.00 0.00 0.00 197,986.981.000000

Base 100.000000 0.00 0.00 0.00 197,986.98

0.228% 31 Dec 20308611249L1 03 Dec 2010 03 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

917,800.640 NHDZ Local 100.000000 0.00 0.00 0.00 917,800.641.000000

Base 100.000000 0.00 0.00 0.00 917,800.64

0.296% 31 Dec 20308611249L1 03 Dec 2010 03 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

53,122.240 NHEB Local 100.000000 0.00 0.00 0.00 53,122.241.000000

Base 100.000000 0.00 0.00 0.00 53,122.24

0.297% 31 Dec 20308611249L1 03 Dec 2010 03 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

119,978.330 NHEH Local 100.000000 0.00 0.00 0.00 119,978.331.000000

Base 100.000000 0.00 0.00 0.00 119,978.33

0.246% 31 Dec 20308611249L1 03 Dec 2010 03 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

112,500.000 NHEN Local 100.000000 0.00 0.00 0.00 112,500.001.000000

Base 100.000000 0.00 0.00 0.00 112,500.00
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0.280% 31 Dec 20308611249L1 03 Dec 2010 03 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

594,358.900 NHEZ Local 100.000000 0.00 0.00 0.00 594,358.901.000000

Base 100.000000 0.00 0.00 0.00 594,358.90

0.221% 31 Dec 20308611249L1 03 Dec 2010 03 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,780,652.970 NHFS Local 100.000000 0.00 0.00 0.00 2,780,652.971.000000

Base 100.000000 0.00 0.00 0.00 2,780,652.97

0.233% 31 Dec 20308611249L1 03 Dec 2010 03 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

941,355.310 NHHL Local 100.000000 0.00 0.00 0.00 941,355.311.000000

Base 100.000000 0.00 0.00 0.00 941,355.31

0.220% 31 Dec 20308611249L1 03 Dec 2010 03 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,026,540.770 NHHM Local 100.000000 0.00 0.00 0.00 1,026,540.771.000000

Base 100.000000 0.00 0.00 0.00 1,026,540.77

0.240% 31 Dec 20308611249L1 03 Dec 2010 03 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

334,887.540 NHHO Local 100.000000 0.00 0.00 0.00 334,887.541.000000

Base 100.000000 0.00 0.00 0.00 334,887.54

0.220% 31 Dec 20308611249L1 03 Dec 2010 03 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,912,524.280 NHHP Local 100.000000 0.00 0.00 0.00 1,912,524.281.000000

Base 100.000000 0.00 0.00 0.00 1,912,524.28

0.280% 31 Dec 20308611249L1 03 Dec 2010 03 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

70,209.040 NHHV Local 100.000000 0.00 0.00 0.00 70,209.041.000000

Base 100.000000 0.00 0.00 0.00 70,209.04
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0.243% 31 Dec 20308611249L1 03 Dec 2010 03 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

0.010 NHID Local 100.000000 0.00 0.00 0.00 0.011.000000

Base 100.000000 0.00 0.00 0.00 0.01

0.242% 31 Dec 20308611249L1 06 Dec 2010 06 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

913,169.290 NHDU Local 100.000000 0.00 0.00 0.00 913,169.291.000000

Base 100.000000 0.00 0.00 0.00 913,169.29

0.284% 31 Dec 20308611249L1 06 Dec 2010 06 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

12,624.550 NHDX Local 100.000000 0.00 0.00 0.00 12,624.551.000000

Base 100.000000 0.00 0.00 0.00 12,624.55

0.228% 31 Dec 20308611249L1 06 Dec 2010 06 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,247,218.350 NHDZ Local 100.000000 0.00 0.00 0.00 1,247,218.351.000000

Base 100.000000 0.00 0.00 0.00 1,247,218.35

0.296% 31 Dec 20308611249L1 06 Dec 2010 06 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

462,608.090 NHEB Local 100.000000 0.00 0.00 0.00 462,608.091.000000

Base 100.000000 0.00 0.00 0.00 462,608.09

0.246% 31 Dec 20308611249L1 06 Dec 2010 06 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,130,464.610 NHEN Local 100.000000 0.00 0.00 0.00 2,130,464.611.000000

Base 100.000000 0.00 0.00 0.00 2,130,464.61

0.231% 31 Dec 20308611249L1 06 Dec 2010 06 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

493,136.600 NHFJ Local 100.000000 0.00 0.00 0.00 493,136.601.000000

Base 100.000000 0.00 0.00 0.00 493,136.60
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0.221% 31 Dec 20308611249L1 06 Dec 2010 06 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

665,160.890 NHHL Local 100.000000 0.00 0.00 0.00 665,160.891.000000

Base 100.000000 0.00 0.00 0.00 665,160.89

0.220% 31 Dec 20308611249L1 06 Dec 2010 06 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

122,484.460 NHHP Local 100.000000 0.00 0.00 0.00 122,484.461.000000

Base 100.000000 0.00 0.00 0.00 122,484.46

0.221% 31 Dec 20308611249L1 06 Dec 2010 06 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

366,448.910 NHIB Local 100.000000 0.00 0.00 0.00 366,448.911.000000

Base 100.000000 0.00 0.00 0.00 366,448.91

0.228% 31 Dec 20308611249L1 07 Dec 2010 07 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

67,565.500 NHDU Local 100.000000 0.00 0.00 0.00 67,565.501.000000

Base 100.000000 0.00 0.00 0.00 67,565.50

0.284% 31 Dec 20308611249L1 07 Dec 2010 07 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

75,339.880 NHDX Local 100.000000 0.00 0.00 0.00 75,339.881.000000

Base 100.000000 0.00 0.00 0.00 75,339.88

0.228% 31 Dec 20308611249L1 07 Dec 2010 07 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,245,326.040 NHDZ Local 100.000000 0.00 0.00 0.00 1,245,326.041.000000

Base 100.000000 0.00 0.00 0.00 1,245,326.04

0.296% 31 Dec 20308611249L1 07 Dec 2010 07 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

988,994.300 NHEB Local 100.000000 0.00 0.00 0.00 988,994.301.000000

Base 100.000000 0.00 0.00 0.00 988,994.30
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0.289% 31 Dec 20308611249L1 07 Dec 2010 07 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

72,585.500 NHEM Local 100.000000 0.00 0.00 0.00 72,585.501.000000

Base 100.000000 0.00 0.00 0.00 72,585.50

0.246% 31 Dec 20308611249L1 07 Dec 2010 07 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

87,298,677.130 NHEN Local 100.000000 0.00 0.00 0.00 87,298,677.131.000000

Base 100.000000 0.00 0.00 0.00 87,298,677.13

0.230% 31 Dec 20308611249L1 07 Dec 2010 07 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,989.960 NHEZ Local 100.000000 0.00 0.00 0.00 1,989.961.000000

Base 100.000000 0.00 0.00 0.00 1,989.96

0.220% 31 Dec 20308611249L1 07 Dec 2010 07 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

80,258.690 NHHL Local 100.000000 0.00 0.00 0.00 80,258.691.000000

Base 100.000000 0.00 0.00 0.00 80,258.69

0.231% 31 Dec 20308611249L1 07 Dec 2010 07 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

0.010 NHHY Local 100.000000 0.00 0.00 0.00 0.011.000000

Base 100.000000 0.00 0.00 0.00 0.01

0.246% 31 Dec 20308611249L1 08 Dec 2010 08 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

34,050.490 NHDM Local 100.000000 0.00 0.00 0.00 34,050.491.000000

Base 100.000000 0.00 0.00 0.00 34,050.49

0.228% 31 Dec 20308611249L1 08 Dec 2010 08 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

115,764.000 NHDU Local 100.000000 0.00 0.00 0.00 115,764.001.000000

Base 100.000000 0.00 0.00 0.00 115,764.00
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0.284% 31 Dec 20308611249L1 08 Dec 2010 08 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

5,049.840 NHDX Local 100.000000 0.00 0.00 0.00 5,049.841.000000

Base 100.000000 0.00 0.00 0.00 5,049.84

0.251% 31 Dec 20308611249L1 08 Dec 2010 08 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

3,128,686.000 NHEL Local 100.000000 0.00 0.00 0.00 3,128,686.001.000000

Base 100.000000 0.00 0.00 0.00 3,128,686.00

0.232% 31 Dec 20308611249L1 08 Dec 2010 08 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

916,474.000 NHEN Local 100.000000 0.00 0.00 0.00 916,474.001.000000

Base 100.000000 0.00 0.00 0.00 916,474.00

0.232% 31 Dec 20308611249L1 08 Dec 2010 08 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

34,207.000 NHEU Local 100.000000 0.00 0.00 0.00 34,207.001.000000

Base 100.000000 0.00 0.00 0.00 34,207.00

1.000% 31 Dec 20308611249L1 08 Dec 2010 08 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,950,246.160 NHHJ Local 100.000000 0.00 0.00 0.00 1,950,246.161.000000

Base 100.000000 0.00 0.00 0.00 1,950,246.16

0.232% 31 Dec 20308611249L1 08 Dec 2010 08 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,598,334.260 NHHM Local 100.000000 0.00 0.00 0.00 1,598,334.261.000000

Base 100.000000 0.00 0.00 0.00 1,598,334.26

1.000% 31 Dec 20308611249L1 08 Dec 2010 08 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,790,579.010 NHHW Local 100.000000 0.00 0.00 0.00 1,790,579.011.000000

Base 100.000000 0.00 0.00 0.00 1,790,579.01
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0.233% 31 Dec 20308611249L1 08 Dec 2010 08 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

8,190.100 NHHZ Local 100.000000 0.00 0.00 0.00 8,190.101.000000

Base 100.000000 0.00 0.00 0.00 8,190.10

0.228% 31 Dec 20308611249L1 09 Dec 2010 09 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

243,274.580 NHDU Local 100.000000 0.00 0.00 0.00 243,274.581.000000

Base 100.000000 0.00 0.00 0.00 243,274.58

0.284% 31 Dec 20308611249L1 09 Dec 2010 09 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

181,042.520 NHDX Local 100.000000 0.00 0.00 0.00 181,042.521.000000

Base 100.000000 0.00 0.00 0.00 181,042.52

0.232% 31 Dec 20308611249L1 09 Dec 2010 09 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,220,000.000 NHEN Local 100.000000 0.00 0.00 0.00 1,220,000.001.000000

Base 100.000000 0.00 0.00 0.00 1,220,000.00

0.206% 31 Dec 20308611249L1 09 Dec 2010 09 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

118,330.970 NHHJ Local 100.000000 0.00 0.00 0.00 118,330.971.000000

Base 100.000000 0.00 0.00 0.00 118,330.97

0.220% 31 Dec 20308611249L1 09 Dec 2010 09 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,254,067.150 NHHP Local 100.000000 0.00 0.00 0.00 1,254,067.151.000000

Base 100.000000 0.00 0.00 0.00 1,254,067.15

0.243% 31 Dec 20308611249L1 09 Dec 2010 09 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

147,534.690 NHID Local 100.000000 0.00 0.00 0.00 147,534.691.000000

Base 100.000000 0.00 0.00 0.00 147,534.69
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Trd Date
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Stl Date Fail Days Broker Name
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Base Currency: USD - US DOLLAR

0.228% 31 Dec 20308611249L1 10 Dec 2010 10 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

78,359.150 NHDU Local 100.000000 0.00 0.00 0.00 78,359.151.000000

Base 100.000000 0.00 0.00 0.00 78,359.15

0.221% 31 Dec 20308611249L1 10 Dec 2010 10 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,799,106.880 NHFS Local 100.000000 0.00 0.00 0.00 1,799,106.881.000000

Base 100.000000 0.00 0.00 0.00 1,799,106.88

0.206% 31 Dec 20308611249L1 10 Dec 2010 10 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

381,908.460 NHHJ Local 100.000000 0.00 0.00 0.00 381,908.461.000000

Base 100.000000 0.00 0.00 0.00 381,908.46

0.231% 31 Dec 20308611249L1 10 Dec 2010 10 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

3,392,213.780 NHHL Local 100.000000 0.00 0.00 0.00 3,392,213.781.000000

Base 100.000000 0.00 0.00 0.00 3,392,213.78

0.220% 31 Dec 20308611249L1 10 Dec 2010 10 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

3,482,500.920 NHHP Local 100.000000 0.00 0.00 0.00 3,482,500.921.000000

Base 100.000000 0.00 0.00 0.00 3,482,500.92

0.280% 31 Dec 20308611249L1 10 Dec 2010 10 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

60,938.250 NHHV Local 100.000000 0.00 0.00 0.00 60,938.251.000000

Base 100.000000 0.00 0.00 0.00 60,938.25

0.228% 31 Dec 20308611249L1 10 Dec 2010 10 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

87,424.640 NHIB Local 100.000000 0.00 0.00 0.00 87,424.641.000000

Base 100.000000 0.00 0.00 0.00 87,424.64
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Base Currency: USD - US DOLLAR

0.284% 31 Dec 20308611249L1 13 Dec 2010 13 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

13,434.080 NHDX Local 100.000000 0.00 0.00 0.00 13,434.081.000000

Base 100.000000 0.00 0.00 0.00 13,434.08

0.228% 31 Dec 20308611249L1 13 Dec 2010 13 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

3,503,784.150 NHDZ Local 100.000000 0.00 0.00 0.00 3,503,784.151.000000

Base 100.000000 0.00 0.00 0.00 3,503,784.15

0.250% 31 Dec 20308611249L1 13 Dec 2010 13 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

923,381.960 NHHO Local 100.000000 0.00 0.00 0.00 923,381.961.000000

Base 100.000000 0.00 0.00 0.00 923,381.96

1.000% 31 Dec 20308611249L1 13 Dec 2010 13 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

23,338,254.430 NHHW Local 100.000000 0.00 0.00 0.00 23,338,254.431.000000

Base 100.000000 0.00 0.00 0.00 23,338,254.43

0.228% 31 Dec 20308611249L1 14 Dec 2010 14 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

441,442.670 NHDU Local 100.000000 0.00 0.00 0.00 441,442.671.000000

Base 100.000000 0.00 0.00 0.00 441,442.67

0.284% 31 Dec 20308611249L1 14 Dec 2010 14 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

283,263.420 NHDX Local 100.000000 0.00 0.00 0.00 283,263.421.000000

Base 100.000000 0.00 0.00 0.00 283,263.42

0.228% 31 Dec 20308611249L1 14 Dec 2010 14 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

602,669.650 NHDZ Local 100.000000 0.00 0.00 0.00 602,669.651.000000

Base 100.000000 0.00 0.00 0.00 602,669.65



Prepared by State StreetPage 699

Sales Report by Report Date
Composite

to April 18, 2011View Date:December 31, 2010October 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds
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0.280% 31 Dec 20308611249L1 14 Dec 2010 14 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

554,500.000 NHEG Local 100.000000 0.00 0.00 0.00 554,500.001.000000

Base 100.000000 0.00 0.00 0.00 554,500.00

0.232% 31 Dec 20308611249L1 14 Dec 2010 14 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,568,769.000 NHEN Local 100.000000 0.00 0.00 0.00 2,568,769.001.000000

Base 100.000000 0.00 0.00 0.00 2,568,769.00

31 Dec 2030 14 Dec 2010 14 Dec 2010 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

5,945,984.820 NHFS Local 100.000000 0.00 0.00 0.00 5,945,984.821.000000

Base 100.000000 0.00 0.00 0.00 5,945,984.82

0.228% 31 Dec 20308611249L1 14 Dec 2010 14 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

559,020.660 NHHL Local 100.000000 0.00 0.00 0.00 559,020.661.000000

Base 100.000000 0.00 0.00 0.00 559,020.66

0.220% 31 Dec 20308611249L1 14 Dec 2010 14 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,376,137.290 NHHP Local 100.000000 0.00 0.00 0.00 2,376,137.291.000000

Base 100.000000 0.00 0.00 0.00 2,376,137.29

0.280% 31 Dec 20308611249L1 14 Dec 2010 14 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

37,878.840 NHHV Local 100.000000 0.00 0.00 0.00 37,878.841.000000

Base 100.000000 0.00 0.00 0.00 37,878.84

0.243% 31 Dec 20308611249L1 15 Dec 2010 15 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,179,004.100 NHDG Local 100.000000 0.00 0.00 0.00 2,179,004.101.000000

Base 100.000000 0.00 0.00 0.00 2,179,004.10
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0.228% 31 Dec 20308611249L1 15 Dec 2010 15 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,339,367.830 NHDU Local 100.000000 0.00 0.00 0.00 1,339,367.831.000000

Base 100.000000 0.00 0.00 0.00 1,339,367.83

0.229% 31 Dec 20308611249L1 15 Dec 2010 15 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

4,126,928.110 NHDZ Local 100.000000 0.00 0.00 0.00 4,126,928.111.000000

Base 100.000000 0.00 0.00 0.00 4,126,928.11

0.232% 31 Dec 20308611249L1 15 Dec 2010 15 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,130,607.460 NHEN Local 100.000000 0.00 0.00 0.00 2,130,607.461.000000

Base 100.000000 0.00 0.00 0.00 2,130,607.46

0.247% 31 Dec 20308611249L1 15 Dec 2010 15 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,835,374.660 NHFJ Local 100.000000 0.00 0.00 0.00 2,835,374.661.000000

Base 100.000000 0.00 0.00 0.00 2,835,374.66

0.201% 31 Dec 20308611249L1 15 Dec 2010 15 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

398,347.430 NHHL Local 100.000000 0.00 0.00 0.00 398,347.431.000000

Base 100.000000 0.00 0.00 0.00 398,347.43

0.280% 31 Dec 20308611249L1 15 Dec 2010 15 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

32,347.640 NHHV Local 100.000000 0.00 0.00 0.00 32,347.641.000000

Base 100.000000 0.00 0.00 0.00 32,347.64

0.233% 31 Dec 20308611249L1 15 Dec 2010 15 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

195,631.570 NHHZ Local 100.000000 0.00 0.00 0.00 195,631.571.000000

Base 100.000000 0.00 0.00 0.00 195,631.57
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0.221% 31 Dec 20308611249L1 16 Dec 2010 16 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,672,047.890 NHDF Local 100.000000 0.00 0.00 0.00 1,672,047.891.000000

Base 100.000000 0.00 0.00 0.00 1,672,047.89

0.228% 31 Dec 20308611249L1 16 Dec 2010 16 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

733,658.540 NHDU Local 100.000000 0.00 0.00 0.00 733,658.541.000000

Base 100.000000 0.00 0.00 0.00 733,658.54

0.259% 31 Dec 20308611249L1 16 Dec 2010 16 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

288,830.000 NHEG Local 100.000000 0.00 0.00 0.00 288,830.001.000000

Base 100.000000 0.00 0.00 0.00 288,830.00

0.289% 31 Dec 20308611249L1 16 Dec 2010 16 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

280,006.750 NHEM Local 100.000000 0.00 0.00 0.00 280,006.751.000000

Base 100.000000 0.00 0.00 0.00 280,006.75

0.232% 31 Dec 20308611249L1 16 Dec 2010 16 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

442,251.680 NHEN Local 100.000000 0.00 0.00 0.00 442,251.681.000000

Base 100.000000 0.00 0.00 0.00 442,251.68

0.267% 31 Dec 20308611249L1 16 Dec 2010 16 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

0.430 NHES Local 100.000000 0.00 0.00 0.00 0.431.000000

Base 100.000000 0.00 0.00 0.00 0.43

1.000% 31 Dec 20308611249L1 16 Dec 2010 16 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

0.130 NHEW Local 100.000000 0.00 0.00 0.00 0.131.000000

Base 100.000000 0.00 0.00 0.00 0.13
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0.283% 31 Dec 20308611249L1 16 Dec 2010 16 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

22,528.070 NHEX Local 100.000000 0.00 0.00 0.00 22,528.071.000000

Base 100.000000 0.00 0.00 0.00 22,528.07

0.251% 31 Dec 20308611249L1 16 Dec 2010 16 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

17,814.050 NHFI Local 100.000000 0.00 0.00 0.00 17,814.051.000000

Base 100.000000 0.00 0.00 0.00 17,814.05

0.243% 31 Dec 20308611249L1 16 Dec 2010 16 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

0.170 NHFN Local 100.000000 0.00 0.00 0.00 0.171.000000

Base 100.000000 0.00 0.00 0.00 0.17

0.232% 31 Dec 20308611249L1 16 Dec 2010 16 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

3,681,239.810 NHHM Local 100.000000 0.00 0.00 0.00 3,681,239.811.000000

Base 100.000000 0.00 0.00 0.00 3,681,239.81

0.206% 31 Dec 20308611249L1 16 Dec 2010 16 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

9,667,504.580 NHHW Local 100.000000 0.00 0.00 0.00 9,667,504.581.000000

Base 100.000000 0.00 0.00 0.00 9,667,504.58

0.232% 31 Dec 20308611249L1 16 Dec 2010 16 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,419.390 NHHZ Local 100.000000 0.00 0.00 0.00 2,419.391.000000

Base 100.000000 0.00 0.00 0.00 2,419.39

1.000% 31 Dec 20308611249L1 16 Dec 2010 16 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

39.430 NHIA Local 100.000000 0.00 0.00 0.00 39.431.000000

Base 100.000000 0.00 0.00 0.00 39.43
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0.228% 31 Dec 20308611249L1 17 Dec 2010 17 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

52,936.410 NHDU Local 100.000000 0.00 0.00 0.00 52,936.411.000000

Base 100.000000 0.00 0.00 0.00 52,936.41

0.283% 31 Dec 20308611249L1 17 Dec 2010 17 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

184,365.320 NHEX Local 100.000000 0.00 0.00 0.00 184,365.321.000000

Base 100.000000 0.00 0.00 0.00 184,365.32

0.204% 31 Dec 20308611249L1 17 Dec 2010 17 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,102,288.450 NHFS Local 100.000000 0.00 0.00 0.00 1,102,288.451.000000

Base 100.000000 0.00 0.00 0.00 1,102,288.45

0.237% 31 Dec 20308611249L1 17 Dec 2010 17 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

139,146.320 NHHO Local 100.000000 0.00 0.00 0.00 139,146.321.000000

Base 100.000000 0.00 0.00 0.00 139,146.32

0.231% 31 Dec 20308611249L1 17 Dec 2010 17 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

372,468.940 NHHP Local 100.000000 0.00 0.00 0.00 372,468.941.000000

Base 100.000000 0.00 0.00 0.00 372,468.94

0.280% 31 Dec 20308611249L1 17 Dec 2010 17 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

54,335.570 NHHV Local 100.000000 0.00 0.00 0.00 54,335.571.000000

Base 100.000000 0.00 0.00 0.00 54,335.57

0.206% 31 Dec 20308611249L1 17 Dec 2010 17 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

640,795.450 NHHW Local 100.000000 0.00 0.00 0.00 640,795.451.000000

Base 100.000000 0.00 0.00 0.00 640,795.45
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0.228% 31 Dec 20308611249L1 17 Dec 2010 17 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

242,367.930 NHIB Local 100.000000 0.00 0.00 0.00 242,367.931.000000

Base 100.000000 0.00 0.00 0.00 242,367.93

0.231% 31 Dec 20308611249L1 17 Dec 2010 17 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

490,078.480 NHID Local 100.000000 0.00 0.00 0.00 490,078.481.000000

Base 100.000000 0.00 0.00 0.00 490,078.48

0.232% 31 Dec 20308611249L1 20 Dec 2010 20 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

28,869.630 NHDF Local 100.000000 0.00 0.00 0.00 28,869.631.000000

Base 100.000000 0.00 0.00 0.00 28,869.63

0.221% 31 Dec 20308611249L1 20 Dec 2010 20 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

557,273.630 NHDY Local 100.000000 0.00 0.00 0.00 557,273.631.000000

Base 100.000000 0.00 0.00 0.00 557,273.63

0.305% 31 Dec 20308611249L1 20 Dec 2010 20 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

5,110.000 NHEM Local 100.000000 0.00 0.00 0.00 5,110.001.000000

Base 100.000000 0.00 0.00 0.00 5,110.00

0.232% 31 Dec 20308611249L1 20 Dec 2010 20 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,752,764.590 NHEN Local 100.000000 0.00 0.00 0.00 1,752,764.591.000000

Base 100.000000 0.00 0.00 0.00 1,752,764.59

0.228% 31 Dec 20308611249L1 20 Dec 2010 20 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

220,914.340 NHHO Local 100.000000 0.00 0.00 0.00 220,914.341.000000

Base 100.000000 0.00 0.00 0.00 220,914.34
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0.238% 31 Dec 20308611249L1 20 Dec 2010 20 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

332,359.530 NHHP Local 100.000000 0.00 0.00 0.00 332,359.531.000000

Base 100.000000 0.00 0.00 0.00 332,359.53

0.280% 31 Dec 20308611249L1 20 Dec 2010 20 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

135,446.070 NHHV Local 100.000000 0.00 0.00 0.00 135,446.071.000000

Base 100.000000 0.00 0.00 0.00 135,446.07

0.204% 31 Dec 20308611249L1 20 Dec 2010 20 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

85,435.990 NHIB Local 100.000000 0.00 0.00 0.00 85,435.991.000000

Base 100.000000 0.00 0.00 0.00 85,435.99

0.232% 31 Dec 20308611249L1 21 Dec 2010 21 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,691,266.730 NHEN Local 100.000000 0.00 0.00 0.00 2,691,266.731.000000

Base 100.000000 0.00 0.00 0.00 2,691,266.73

0.290% 31 Dec 20308611249L1 21 Dec 2010 21 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

250,626.690 NHEY Local 100.000000 0.00 0.00 0.00 250,626.691.000000

Base 100.000000 0.00 0.00 0.00 250,626.69

0.251% 31 Dec 20308611249L1 21 Dec 2010 21 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

693,443.890 NHFI Local 100.000000 0.00 0.00 0.00 693,443.891.000000

Base 100.000000 0.00 0.00 0.00 693,443.89

0.206% 31 Dec 20308611249L1 21 Dec 2010 21 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,008,109.540 NHHJ Local 100.000000 0.00 0.00 0.00 1,008,109.541.000000

Base 100.000000 0.00 0.00 0.00 1,008,109.54
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

0.228% 31 Dec 20308611249L1 21 Dec 2010 21 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

175,777.710 NHHO Local 100.000000 0.00 0.00 0.00 175,777.711.000000

Base 100.000000 0.00 0.00 0.00 175,777.71

0.280% 31 Dec 20308611249L1 21 Dec 2010 21 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

159,603.990 NHHV Local 100.000000 0.00 0.00 0.00 159,603.991.000000

Base 100.000000 0.00 0.00 0.00 159,603.99

0.206% 31 Dec 20308611249L1 21 Dec 2010 21 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

3,598,705.780 NHHW Local 100.000000 0.00 0.00 0.00 3,598,705.781.000000

Base 100.000000 0.00 0.00 0.00 3,598,705.78

1.000% 31 Dec 20308611249L1 16 Dec 2010 16 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

7,298.040 NHEF Local 100.000000 0.00 0.00 0.00 7,298.041.000000

Base 100.000000 0.00 0.00 0.00 7,298.04

0.232% 31 Dec 20308611249L1 22 Dec 2010 22 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,770,065.720 NHEN Local 100.000000 0.00 0.00 0.00 2,770,065.721.000000

Base 100.000000 0.00 0.00 0.00 2,770,065.72

0.204% 31 Dec 20308611249L1 22 Dec 2010 22 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,249,999.990 NHFS Local 100.000000 0.00 0.00 0.00 1,249,999.991.000000

Base 100.000000 0.00 0.00 0.00 1,249,999.99

0.246% 31 Dec 20308611249L1 23 Dec 2010 23 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,036,976.700 NHDM Local 100.000000 0.00 0.00 0.00 2,036,976.701.000000

Base 100.000000 0.00 0.00 0.00 2,036,976.70
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Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

0.229% 31 Dec 20308611249L1 23 Dec 2010 23 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

312,634.000 NHEL Local 100.000000 0.00 0.00 0.00 312,634.001.000000

Base 100.000000 0.00 0.00 0.00 312,634.00

0.251% 31 Dec 20308611249L1 23 Dec 2010 23 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

265,767.640 NHFI Local 100.000000 0.00 0.00 0.00 265,767.641.000000

Base 100.000000 0.00 0.00 0.00 265,767.64

0.230% 31 Dec 20308611249L1 23 Dec 2010 23 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

947,000.000 NHFS Local 100.000000 0.00 0.00 0.00 947,000.001.000000

Base 100.000000 0.00 0.00 0.00 947,000.00

0.207% 31 Dec 20308611249L1 23 Dec 2010 23 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

249,698.980 NHHM Local 100.000000 0.00 0.00 0.00 249,698.981.000000

Base 100.000000 0.00 0.00 0.00 249,698.98

0.206% 31 Dec 20308611249L1 23 Dec 2010 23 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

528,213.650 NHHW Local 100.000000 0.00 0.00 0.00 528,213.651.000000

Base 100.000000 0.00 0.00 0.00 528,213.65

0.238% 31 Dec 20308611249L1 23 Dec 2010 23 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

492,477.890 NHID Local 100.000000 0.00 0.00 0.00 492,477.891.000000

Base 100.000000 0.00 0.00 0.00 492,477.89

0.283% 31 Dec 20308611249L1 27 Dec 2010 27 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

345,394.720 NHDX Local 100.000000 0.00 0.00 0.00 345,394.721.000000

Base 100.000000 0.00 0.00 0.00 345,394.72
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0.305% 31 Dec 20308611249L1 27 Dec 2010 27 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

82,393.000 NHEM Local 100.000000 0.00 0.00 0.00 82,393.001.000000

Base 100.000000 0.00 0.00 0.00 82,393.00

0.244% 31 Dec 20308611249L1 27 Dec 2010 27 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

99,302.280 NHEX Local 100.000000 0.00 0.00 0.00 99,302.281.000000

Base 100.000000 0.00 0.00 0.00 99,302.28

0.207% 31 Dec 20308611249L1 27 Dec 2010 27 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

726,429.530 NHHM Local 100.000000 0.00 0.00 0.00 726,429.531.000000

Base 100.000000 0.00 0.00 0.00 726,429.53

0.206% 31 Dec 20308611249L1 27 Dec 2010 27 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

7,674,805.920 NHHW Local 100.000000 0.00 0.00 0.00 7,674,805.921.000000

Base 100.000000 0.00 0.00 0.00 7,674,805.92

0.269% 31 Dec 20308611249L1 28 Dec 2010 28 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

171,882.420 NHDX Local 100.000000 0.00 0.00 0.00 171,882.421.000000

Base 100.000000 0.00 0.00 0.00 171,882.42

0.229% 31 Dec 20308611249L1 28 Dec 2010 28 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

752,623.930 NHEU Local 100.000000 0.00 0.00 0.00 752,623.931.000000

Base 100.000000 0.00 0.00 0.00 752,623.93

0.251% 31 Dec 20308611249L1 28 Dec 2010 28 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

6,485.790 NHFI Local 100.000000 0.00 0.00 0.00 6,485.791.000000

Base 100.000000 0.00 0.00 0.00 6,485.79
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Base Currency: USD - US DOLLAR

1.000% 31 Dec 20308611249L1 28 Dec 2010 28 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,233,000.000 NHHL Local 100.000000 0.00 0.00 0.00 1,233,000.001.000000

Base 100.000000 0.00 0.00 0.00 1,233,000.00

0.214% 31 Dec 20308611249L1 28 Dec 2010 28 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

81,511.870 NHHO Local 100.000000 0.00 0.00 0.00 81,511.871.000000

Base 100.000000 0.00 0.00 0.00 81,511.87

0.231% 31 Dec 20308611249L1 28 Dec 2010 28 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,532,325.320 NHHY Local 100.000000 0.00 0.00 0.00 1,532,325.321.000000

Base 100.000000 0.00 0.00 0.00 1,532,325.32

0.232% 31 Dec 20308611249L1 28 Dec 2010 28 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

215,247.670 NHHZ Local 100.000000 0.00 0.00 0.00 215,247.671.000000

Base 100.000000 0.00 0.00 0.00 215,247.67

0.207% 31 Dec 20308611249L1 28 Dec 2010 28 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

85,632.050 NHIB Local 100.000000 0.00 0.00 0.00 85,632.051.000000

Base 100.000000 0.00 0.00 0.00 85,632.05

0.201% 31 Dec 20308611249L1 29 Dec 2010 29 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,319,633.190 NHDZ Local 100.000000 0.00 0.00 0.00 1,319,633.191.000000

Base 100.000000 0.00 0.00 0.00 1,319,633.19

0.251% 31 Dec 20308611249L1 29 Dec 2010 29 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

9,115,639.520 NHFI Local 100.000000 0.00 0.00 0.00 9,115,639.521.000000

Base 100.000000 0.00 0.00 0.00 9,115,639.52
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0.236% 31 Dec 20308611249L1 29 Dec 2010 29 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

181,849.180 NHHL Local 100.000000 0.00 0.00 0.00 181,849.181.000000

Base 100.000000 0.00 0.00 0.00 181,849.18

0.214% 31 Dec 20308611249L1 29 Dec 2010 29 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

66,024.540 NHHO Local 100.000000 0.00 0.00 0.00 66,024.541.000000

Base 100.000000 0.00 0.00 0.00 66,024.54

0.238% 31 Dec 20308611249L1 29 Dec 2010 29 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

447,301.820 NHHP Local 100.000000 0.00 0.00 0.00 447,301.821.000000

Base 100.000000 0.00 0.00 0.00 447,301.82

0.206% 31 Dec 20308611249L1 29 Dec 2010 29 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

0.010 NHHW Local 100.000000 0.00 0.00 0.00 0.011.000000

Base 100.000000 0.00 0.00 0.00 0.01

0.207% 31 Dec 20308611249L1 30 Dec 2010 30 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,501,485.970 NHHM Local 100.000000 0.00 0.00 0.00 1,501,485.971.000000

Base 100.000000 0.00 0.00 0.00 1,501,485.97

0.214% 31 Dec 20308611249L1 30 Dec 2010 30 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

77,717.490 NHHO Local 100.000000 0.00 0.00 0.00 77,717.491.000000

Base 100.000000 0.00 0.00 0.00 77,717.49

0.238% 31 Dec 20308611249L1 30 Dec 2010 30 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

491,105.230 NHID Local 100.000000 0.00 0.00 0.00 491,105.231.000000

Base 100.000000 0.00 0.00 0.00 491,105.23
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0.232% 31 Dec 20308611249L1 31 Dec 2010 31 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

5,143,902.510 NHDF Local 100.000000 0.00 0.00 0.00 5,143,902.511.000000

Base 100.000000 0.00 0.00 0.00 5,143,902.51

0.201% 31 Dec 20308611249L1 31 Dec 2010 31 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,135,286.450 NHDZ Local 100.000000 0.00 0.00 0.00 1,135,286.451.000000

Base 100.000000 0.00 0.00 0.00 1,135,286.45

0.305% 31 Dec 20308611249L1 31 Dec 2010 31 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

70,776.250 NHEM Local 100.000000 0.00 0.00 0.00 70,776.251.000000

Base 100.000000 0.00 0.00 0.00 70,776.25

0.207% 31 Dec 20308611249L1 31 Dec 2010 31 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

16.100 NHHJ Local 100.000000 0.00 0.00 0.00 16.101.000000

Base 100.000000 0.00 0.00 0.00 16.10

0.230% 31 Dec 20308611249L1 31 Dec 2010 31 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

22,031.790 NHHM Local 100.000000 0.00 0.00 0.00 22,031.791.000000

Base 100.000000 0.00 0.00 0.00 22,031.79

0.207% 31 Dec 20308611249L1 31 Dec 2010 31 Dec 2010 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

166,973.930 NHIB Local 100.000000 0.00 0.00 0.00 166,973.931.000000

Base 100.000000 0.00 0.00 0.00 166,973.93

8611249L1 Total

0.00 0.000.00888,439,561.060 Local 888,439,561.06

Base 0.00 0.00 0.00 888,439,561.06
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US DOLLAR  Total

0.00Local888,439,561.060

0.00Base

0.00

0.00

0.00

0.00

888,439,561.06

888,439,561.06

CASH EQUIVALENTS  Total

888,439,561.060
Base 0.00 0.00 0.00 888,439,561.06

EQUITY
AUSTRALIAN DOLLAR

COMMON STOCK NPV600052906 01 Oct 2010 05 Oct 2010 AUD/AU8JP MORGANSECURITIES AUSTRALIA LTDMINCOR RESOURCES NL

88,821.000 NHEH Local 1.905500 0.00 169.25 0.00 169,079.171.029866

Base 1.850241 0.00 164.34 0.00 164,175.89

COMMON STOCK NPV600688006 09 Dec 2010 14 Dec 2010 AUD/AU8 0.01BNP PARIBAS PEREGRINE SECURITIESADELAIDE BRIGHTON LTD

26,800.000 NHEG Local 3.251100 0.00 139.41 0.00 86,990.071.018019

Base 3.193555 0.00 136.94 0.00 85,450.34

10 Dec 2010 15 Dec 2010 AUD/AU8 0.01BNP PARIBAS PEREGRINE SECURITIES

42,500.000 NHEG Local 3.198000 0.00 217.46 0.00 135,697.541.014765

Base 3.151469 0.00 214.30 0.00 133,723.12

13 Dec 2010 16 Dec 2010 AUD/AU8 0.01BNP PARIBAS PEREGRINE SECURITIES

12,800.000 NHEG Local 3.190600 0.00 65.34 0.00 40,774.341.005935

Base 3.171776 0.00 64.95 0.00 40,533.77

600688006 Total

422.21 0.000.0082,100.000 Local 263,461.95

Base 0.00 416.19 0.00 259,707.23
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COMMON STOCK NPV606558005 27 Oct 2010 01 Nov 2010 AUD/AU8 0.01MORGAN STANLEY CO INCORPORATEDAUST AND NZ BANKING GROUP

8,522.000 NHHJ Local 24.149801 0.00 102.90 0.00 205,701.701.031194

Base 23.419261 0.00 99.79 0.00 199,479.15

COMMON STOCK NPV606660009 27 Oct 2010 01 Nov 2010 AUD/AU8MORGAN STANLEY CO INCORPORATEDAMCOR LIMITED

1,961.000 NHHJ Local 6.611500 0.00 6.48 0.00 12,958.671.031194

Base 6.411500 0.00 6.28 0.00 12,566.67

COMMON STOCK NPV607614005 27 Oct 2010 01 Nov 2010 AUD/AU8 0.01MORGAN STANLEY CO INCORPORATEDWESTPAC BANKING CORP

10,097.000 NHHJ Local 23.152200 0.00 116.88 0.00 233,650.881.031194

Base 22.451837 0.00 113.34 0.00 226,582.85

COMMON STOCK NPV607624004 13 Oct 2010 18 Oct 2010 AUD/AU8 0.01MORGAN STANLEY CO INCORPORATEDBANK OF QUEENSLAND LIMITED

19,608.000 NHEH Local 10.636900 0.00 208.57 0.00 208,359.771.008065

Base 10.551800 0.00 206.90 0.00 206,692.79

COMMON STOCK NPV608625901 27 Oct 2010 01 Nov 2010 AUD/AU8MORGAN STANLEY CO INCORPORATEDFORTESCUE METALS GROUP LTD

4,352.000 NHHJ Local 6.390800 0.00 13.91 0.00 27,798.851.031194

Base 6.197476 0.00 13.49 0.00 26,957.92

COMMON STOCK NPV608728903 27 Oct 2010 01 Nov 2010 AUD/AU8MORGAN STANLEY CO INCORPORATEDTELSTRA CORPORATION LTD

14,915.000 NHHJ Local 2.689000 0.00 20.05 0.00 40,086.391.031194

Base 2.607657 0.00 19.44 0.00 38,873.76

COMMON STOCK NPV609128905 27 Oct 2010 01 Nov 2010 AUD/AU8MORGAN STANLEY CO INCORPORATEDBENDIGO AND ADELAIDE BANK

1,014.000 NHHJ Local 9.015100 0.00 4.57 0.00 9,136.741.031194

Base 8.742390 0.00 4.43 0.00 8,860.35

COMMON STOCK NPV612922906 27 Oct 2010 01 Nov 2010 AUD/AU8 0.02MORGAN STANLEY CO INCORPORATEDASX LTD

534.000 NHHJ Local 37.743202 0.00 10.08 0.00 20,144.791.031194

Base 36.601456 0.00 9.78 0.00 19,535.40
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COMMON STOCK NPV614469005 27 Oct 2010 01 Nov 2010 AUD/AU8 0.02MORGAN STANLEY CO INCORPORATEDBHP BILLITON LTD

11,927.000 NHHJ Local 41.510400 0.00 247.55 0.00 494,846.991.031194

Base 40.254695 0.00 240.06 0.00 479,877.69

COMMON STOCK NPV616150009 27 Oct 2010 01 Nov 2010 AUD/AU8 0.01MORGAN STANLEY CO INCORPORATEDCALTEX AUSTRALIA LTD

2,512.000 NHHJ Local 11.963600 0.00 15.03 0.00 30,037.531.031194

Base 11.601697 0.00 14.58 0.00 29,128.88

REIT NPV616197901 27 Oct 2010 01 Nov 2010 AUD/AU8MORGAN STANLEY CO INCORPORATEDMIRVAC GROUP

2,142.000 NHHJ Local 1.319800 0.00 1.41 0.00 2,825.601.031194

Base 1.279876 0.00 1.37 0.00 2,740.12

COMMON STOCK NPV618041909 27 Oct 2010 01 Nov 2010 AUD/AU8MORGAN STANLEY CO INCORPORATEDCOMPUTERSHARE LTD

668.000 NHHJ Local 10.039805 0.00 3.35 0.00 6,703.241.031194

Base 9.736097 0.00 3.25 0.00 6,500.46

COMMON STOCK NPV618549901 27 Oct 2010 01 Nov 2010 AUD/AU8 0.02MORGAN STANLEY CO INCORPORATEDCSL LTD

1,663.000 NHHJ Local 32.916603 0.00 27.37 0.00 54,712.941.031194

Base 31.920864 0.00 26.54 0.00 53,057.85

COMMON STOCK NPV618562904 25 Oct 2010 25 Oct 2010 AUD/AU8TENDER OFFERCENTENNIAL COAL COMPANY LTD

4,077.000 NHEH Local 6.200000 0.00 0.00 0.00 25,277.401.006796

Base 6.158149 0.00 0.00 0.00 25,106.77

28 Oct 2010 01 Nov 2010 AUD/AU84 TENDER OFFER

77,445.000 NHEH Local 6.200000 0.00 0.00 0.00 480,159.001.021868

Base 6.067320 0.00 0.00 0.00 469,883.59

618562904 Total

0.00 0.000.0081,522.000 Local 505,436.40

Base 0.00 0.00 0.00 494,990.36
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MISC. NPV620088906 27 Oct 2010 01 Nov 2010 AUD/AU8MORGAN STANLEY CO INCORPORATEDTRANSURBAN GROUP

2,972.000 NHHJ Local 5.338200 0.00 7.93 0.00 15,857.201.031194

Base 5.176717 0.00 7.69 0.00 15,377.51

COMMON STOCK NPV621179902 27 Oct 2010 01 Nov 2010 AUD/AU8 0.03MORGAN STANLEY CO INCORPORATEDCOCHLEAR LTD

71.000 NHHJ Local 70.973400 0.00 2.52 0.00 5,036.591.031194

Base 68.826428 0.00 2.44 0.00 4,884.23

COMMON STOCK NPV621486901 27 Oct 2010 01 Nov 2010 AUD/AU8 0.01MORGAN STANLEY CO INCORPORATEDORIGIN ENERGY LTD

5,063.000 NHHJ Local 16.042801 0.00 40.61 0.00 81,184.091.031194

Base 15.557500 0.00 39.38 0.00 78,728.24

COMMON STOCK NPV621503002 27 Oct 2010 01 Nov 2010 AUD/AU8 0.02MORGAN STANLEY CO INCORPORATEDCOMMONWEALTH BANK OF AUSTRAL

5,106.000 NHHJ Local 49.955699 0.00 127.54 0.00 254,946.261.031194

Base 48.444521 0.00 123.68 0.00 247,234.04

COMMON STOCK NPV622010007 27 Oct 2010 01 Nov 2010 AUD/AU8 0.04MORGAN STANLEY CO INCORPORATEDRIO TINTO LTD

1,218.000 NHHJ Local 82.907701 0.00 50.49 0.00 100,931.091.031194

Base 80.399712 0.00 48.96 0.00 97,877.89

COMMON STOCK NPV625398904 27 Oct 2010 01 Nov 2010 AUD/AU8MORGAN STANLEY CO INCORPORATEDARISTOCRAT LEISURE LTD

2,258.000 NHHJ Local 3.548202 0.00 4.01 0.00 8,007.831.031194

Base 3.440868 0.00 3.89 0.00 7,765.59

COMMON STOCK NPV627102908 27 Oct 2010 01 Nov 2010 AUD/AU8MORGAN STANLEY CO INCORPORATEDINSURANCE AUSTRALIA GROUP

4,326.000 NHHJ Local 3.815601 0.00 8.25 0.00 16,498.041.031194

Base 3.700178 0.00 8.00 0.00 15,998.97

COMMON STOCK NPV629372905 27 Oct 2010 01 Nov 2010 AUD/AU8MORGAN STANLEY CO INCORPORATEDONESTEEL LTD

1,645.000 NHHJ Local 2.738000 0.00 2.25 0.00 4,501.761.031194

Base 2.655174 0.00 2.18 0.00 4,365.58
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COMMON STOCK NPV631707007 22 Nov 2010 29 Nov 2010 AUD/AU8REVERSE SPLIT NON CASHST BARBARA LTD

840,900.000 NHEG Local 0.318227 0.00 0.00 0.00 267,597.551.115191

Base 0.285356 0.00 0.00 0.00 239,956.64

22 Nov 2010 26 Nov 2010 AUD/AU8REVERSE SPLIT NON CASH

1,378,764.000 NHEH Local 0.406305 0.00 0.00 0.00 560,199.951.037452

Base 0.391637 0.00 0.00 0.00 539,976.74

631707007 Total

0.00 0.000.002,219,664.000 Local 827,797.50

Base 0.00 0.00 0.00 779,933.38

COMMON STOCK NPV631771904 27 Oct 2010 01 Nov 2010 AUD/AU8 0.01MORGAN STANLEY CO INCORPORATEDENERGY RESOURCES OF AUST

708.000 NHHJ Local 13.314901 0.00 4.71 0.00 9,422.241.031194

Base 12.912120 0.00 4.57 0.00 9,137.21

COMMON STOCK NPV634926901 27 Oct 2010 01 Nov 2010 AUD/AU8MORGAN STANLEY CO INCORPORATEDFOSTER S GROUP LTD

4,604.000 NHHJ Local 6.053599 0.00 13.94 0.00 27,856.831.031194

Base 5.870475 0.00 13.52 0.00 27,014.15

REIT NPV636586000 27 Oct 2010 01 Nov 2010 AUD/AU8MORGAN STANLEY CO INCORPORATEDGPT GROUP

3,219.000 NHHJ Local 2.821799 0.00 4.54 0.00 9,078.831.031194

Base 2.736439 0.00 4.40 0.00 8,804.19

COMMON STOCK NPV639782903 27 Oct 2010 01 Nov 2010 AUD/AU8MORGAN STANLEY CO INCORPORATEDOZ MINERALS LTD

5,030.000 NHHJ Local 1.543600 0.00 3.88 0.00 7,760.431.031194

Base 1.496906 0.00 3.76 0.00 7,525.67

COMMON STOCK NPV642819908 13 Oct 2010 18 Oct 2010 AUD/AU8JP MORGANSECURITIES AUSTRALIA LTDHILLS HOLDINGS LTD

96,800.000 NHEG Local 2.123400 0.00 328.87 0.00 205,216.251.008065

Base 2.106412 0.00 326.24 0.00 203,574.42
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09 Dec 2010 14 Dec 2010 AUD/AU8UBS AG

72,400.000 NHEG Local 2.072100 0.00 240.03 0.00 149,780.011.018019

Base 2.035424 0.00 235.78 0.00 147,128.89

10 Dec 2010 15 Dec 2010 AUD/AU8UBS AG

134,800.000 NHEG Local 2.115400 0.00 456.25 0.00 284,699.671.014765

Base 2.084621 0.00 449.61 0.00 280,557.24

642819908 Total

1,025.15 0.000.00304,000.000 Local 639,695.93

Base 0.00 1,011.63 0.00 631,260.55

MISC. NPV645694902 27 Oct 2010 01 Nov 2010 AUD/AU8MORGAN STANLEY CO INCORPORATEDINTOLL GROUP

6,492.000 NHHJ Local 1.500601 0.00 4.87 0.00 9,737.031.031194

Base 1.455207 0.00 4.72 0.00 9,442.48

20 Dec 2010 20 Dec 2010 AUD/AU8MERGER

73,251.000 NHHJ Local 1.520000 0.00 0.00 0.00 111,341.521.015022

Base 1.497504 0.00 0.00 0.00 109,693.70

645694902 Total

4.87 0.000.0079,743.000 Local 121,078.55

Base 0.00 4.72 0.00 119,136.18

COMMON STOCK NPV645800004 27 Oct 2010 01 Nov 2010 AUD/AU8 0.01MORGAN STANLEY CO INCORPORATEDORICA LTD

622.000 NHHJ Local 25.401400 0.00 7.90 0.00 15,791.771.031194

Base 24.632998 0.00 7.66 0.00 15,314.06

COMMON STOCK NPV646707000 27 Oct 2010 01 Nov 2010 AUD/AU8MORGAN STANLEY CO INCORPORATEDFAIRFAX MEDIA LTD

1,793.000 NHHJ Local 1.449500 0.00 1.30 0.00 2,597.651.031194

Base 1.405652 0.00 1.26 0.00 2,519.07
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COMMON STOCK NPV651122004 27 Oct 2010 01 Nov 2010 AUD/AU8 0.02MORGAN STANLEY CO INCORPORATEDLEIGHTON HOLDINGS LTD

459.000 NHHJ Local 37.371700 0.00 8.58 0.00 17,145.031.031194

Base 36.241192 0.00 8.32 0.00 16,626.39

MISC. NPV651200008 27 Oct 2010 01 Nov 2010 AUD/AU8MORGAN STANLEY CO INCORPORATEDLEND LEASE GROUP

163.000 NHHJ Local 7.308600 0.00 0.60 0.00 1,190.701.031194

Base 7.087512 0.00 0.58 0.00 1,154.68

COMMON STOCK NPV653323907 27 Oct 2010 01 Nov 2010 AUD/AU8MORGAN STANLEY CO INCORPORATEDBLUESCOPE STEEL LTD

5,243.000 NHHJ Local 2.072600 0.00 5.43 0.00 10,861.211.031194

Base 2.009903 0.00 5.27 0.00 10,532.65

MISC. NPV654362904 27 Oct 2010 01 Nov 2010 AUD/AU8MORGAN STANLEY CO INCORPORATEDMAP GROUP

1,444.000 NHHJ Local 3.074702 0.00 2.22 0.00 4,437.651.031194

Base 2.981691 0.00 2.15 0.00 4,303.41

COMMON STOCK NPV656247905 27 Oct 2010 01 Nov 2010 AUD/AU8 0.01MORGAN STANLEY CO INCORPORATEDWORLEYPARSONS LTD

885.000 NHHJ Local 22.538000 0.00 9.97 0.00 19,936.161.031194

Base 21.856217 0.00 9.67 0.00 19,333.08

REIT NPV656570900 16 Nov 2010 22 Nov 2010 AUD/AU8REVERSE SPLIT NON CASHABACUS PROPERTY GROUP

788,776.000 NHEH Local 0.433109 0.00 0.00 0.00 341,625.991.036132

Base 0.418006 0.00 0.00 0.00 329,712.94

COMMON STOCK NPV658508007 27 Oct 2010 01 Nov 2010 AUD/AU8MORGAN STANLEY CO INCORPORATEDSUNCORP GROUP LTD

2,961.000 NHHJ Local 9.102500 0.00 13.48 0.00 26,939.021.031194

Base 8.827146 0.00 13.07 0.00 26,124.10

23 Dec 2010 OPEN AUD/AU8CONVERSION NON CASH

33,415.000 NHHJ Local 11.099011 0.00 0.00 0.00 370,873.461.149137

Base 9.658565 0.00 0.00 0.00 322,740.95
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658508007 Total

13.48 0.000.0036,376.000 Local 397,812.48

Base 0.00 13.07 0.00 348,865.05

COMMON STOCK NPV661779900 27 Oct 2010 01 Nov 2010 AUD/AU8MORGAN STANLEY CO INCORPORATEDAXA ASIA PACIFIC HOLDINGS

836.000 NHHJ Local 5.373400 0.00 2.25 0.00 4,489.911.031194

Base 5.210853 0.00 2.18 0.00 4,354.09

COMMON STOCK NPV662460005 27 Oct 2010 01 Nov 2010 AUD/AU8 0.01MORGAN STANLEY CO INCORPORATEDNATIONAL AUSTRALIA BANK LTD

7,256.000 NHHJ Local 25.345600 0.00 91.95 0.00 183,815.721.031194

Base 24.578886 0.00 89.17 0.00 178,255.23

COMMON STOCK NPV663710002 27 Oct 2010 01 Nov 2010 AUD/AU8 0.02MORGAN STANLEY CO INCORPORATEDNEWCREST MINING LTD

1,431.000 NHHJ Local 39.773103 0.00 28.46 0.00 56,886.851.031194

Base 38.569952 0.00 27.60 0.00 55,166.00

COMMON STOCK NPV666846902 28 Oct 2010 03 Nov 2010 AUD/AU8UBS SECURITIES ASIA LTDPALADIN ENERGY LTD

5,472.000 NHHJ Local 4.169600 0.00 11.41 0.00 22,804.641.021868

Base 4.080370 0.00 11.17 0.00 22,316.62

COMMON STOCK NPV667304901 27 Oct 2010 01 Nov 2010 AUD/AU8MORGAN STANLEY CO INCORPORATEDINCITEC PIVOT LTD

5,095.000 NHHJ Local 3.767099 0.00 9.60 0.00 19,183.771.031194

Base 3.653143 0.00 9.31 0.00 18,603.45

COMMON STOCK NPV669374902 27 Oct 2010 01 Nov 2010 AUD/AU8MORGAN STANLEY CO INCORPORATEDTOLL HOLDINGS LTD

1,676.000 NHHJ Local 6.270300 0.00 5.25 0.00 10,503.771.031194

Base 6.080621 0.00 5.09 0.00 10,186.03

COMMON STOCK NPV670262906 19 Nov 2010 24 Nov 2010 AUD/AU8 0.03ITG AUSTRALIA LTD.JB HI FI LTD

34,400.000 NHEG Local 19.018700 0.00 1,046.79 0.00 653,196.491.015692

Base 18.724869 0.00 1,030.62 0.00 643,104.89
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22 Nov 2010 25 Nov 2010 AUD/AU8 0.03ITG AUSTRALIA LTD.

46,000.000 NHEG Local 18.738000 0.00 1,379.12 0.00 860,568.881.013685

Base 18.485032 0.00 1,360.50 0.00 848,950.99

670262906 Total

2,425.91 0.000.0080,400.000 Local 1,513,765.37

Base 0.00 2,391.12 0.00 1,492,055.88

COMMON STOCK NPV670995901 27 Oct 2010 01 Nov 2010 AUD/AU8MORGAN STANLEY CO INCORPORATEDAMP LTD

5,179.000 NHHJ Local 5.526700 0.00 14.31 0.00 28,608.471.031194

Base 5.359515 0.00 13.88 0.00 27,743.05

COMMON STOCK NPV671034908 27 Oct 2010 01 Nov 2010 AUD/AU8MORGAN STANLEY CO INCORPORATEDQANTAS AIRWAYS LTD

358.000 NHHJ Local 2.850587 0.00 0.51 0.00 1,020.001.031194

Base 2.764356 0.00 0.49 0.00 989.14

COMMON STOCK NPV671574002 22 Dec 2010 29 Dec 2010 AUD/AU8 0.01ITG AUSTRALIA LTD.QBE INSURANCE GROUP LTD

1,200.000 NHHP Local 18.490600 0.00 11.09 0.00 22,177.631.000050

Base 18.489676 0.00 11.09 0.00 22,176.52

27 Oct 2010 01 Nov 2010 AUD/AU8 0.01MORGAN STANLEY CO INCORPORATED

2,784.000 NHHJ Local 17.061501 0.00 23.75 0.00 47,475.471.031194

Base 16.545384 0.00 23.03 0.00 46,039.32

671574002 Total

34.84 0.000.003,984.000 Local 69,653.10

Base 0.00 34.12 0.00 68,215.84

COMMON STOCK NPV677670002 27 Oct 2010 01 Nov 2010 AUD/AU8 0.01MORGAN STANLEY CO INCORPORATEDSANTOS LTD

4,673.000 NHHJ Local 12.792001 0.00 29.89 0.00 59,747.131.031194

Base 12.405038 0.00 28.99 0.00 57,939.76
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REIT NPV685085003 27 Oct 2010 01 Nov 2010 AUD/AU8MORGAN STANLEY CO INCORPORATEDSTOCKLAND

3,445.000 NHHJ Local 3.773199 0.00 6.50 0.00 12,992.171.031194

Base 3.659058 0.00 6.30 0.00 12,599.15

COMMON STOCK NPV687326900 27 Oct 2010 01 Nov 2010 AUD/AU8MORGAN STANLEY CO INCORPORATEDTABCORP HOLDINGS LTD

3,074.000 NHHJ Local 7.442300 0.00 11.44 0.00 22,866.191.031194

Base 7.217168 0.00 11.09 0.00 22,174.48

COMMON STOCK NPV694883000 27 Oct 2010 01 Nov 2010 AUD/AU8 0.02MORGAN STANLEY CO INCORPORATEDWESFARMERS LTD

2,983.000 NHHJ Local 33.191498 0.00 49.51 0.00 98,960.731.031194

Base 32.187443 0.00 48.01 0.00 95,967.13

COMMON STOCK NPV695498006 27 Oct 2010 01 Nov 2010 AUD/AU8MORGAN STANLEY CO INCORPORATEDALUMINA LTD

1,479.000 NHHJ Local 2.000400 0.00 1.48 0.00 2,957.111.031194

Base 1.939887 0.00 1.44 0.00 2,867.66

COMMON STOCK NPV697972008 27 Oct 2010 01 Nov 2010 AUD/AU8 0.02MORGAN STANLEY CO INCORPORATEDWOODSIDE PETROLEUM LTD

2,287.000 NHHJ Local 43.938701 0.00 50.24 0.00 100,437.571.031194

Base 42.609539 0.00 48.72 0.00 97,399.30

COMMON STOCK NPV698123908 22 Dec 2010 29 Dec 2010 AUD/AU8 0.01ITG AUSTRALIA LTD.WOOLWORTHS LTD

1,200.000 NHHP Local 26.807000 0.00 16.08 0.00 32,152.321.000050

Base 26.805660 0.00 16.08 0.00 32,150.71

27 Oct 2010 01 Nov 2010 AUD/AU8 0.01MORGAN STANLEY CO INCORPORATED

3,618.000 NHHJ Local 28.640200 0.00 51.81 0.00 103,568.431.031194

Base 27.773823 0.00 50.24 0.00 100,435.45

698123908 Total

67.89 0.000.004,818.000 Local 135,720.75

Base 0.00 66.32 0.00 132,586.16
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EXP 08DEC10983CVM904 09 Dec 2010 09 Dec 2010 AUD/AU8LAPSED RIGHTSNOMAD BUILDING SOLUTIONS RTS

470,925.000 NHHV Local 0.177661 0.00 0.00 0.00 83,665.401.085599

Base 0.163652 0.00 0.00 0.00 77,068.40

EXP 10NOV10985VWV909 10 Nov 2010 10 Nov 2010 AUD/AU8LAPSED RIGHTSTABCORP HOLDINGS LTD

4,195.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.984979

Base 0.000000 0.00 0.00 0.00 0.00

COMMON STOCK NPVACI00C1R8 16 Nov 2010 17 Nov 2010 AUD/AU8NEW TO ORD NON CASHASCIANO LTD

34,034.000 NHHJ Local 1.865067 0.00 0.00 0.00 63,475.701.081138

Base 1.725096 0.00 0.00 0.00 58,711.91

REIT NPVB01BTX901 27 Oct 2010 01 Nov 2010 AUD/AU8 0.01MORGAN STANLEY CO INCORPORATEDWESTFIELD GROUP

5,739.000 NHHJ Local 12.244400 0.00 35.14 0.00 70,235.471.031194

Base 11.874002 0.00 34.08 0.00 68,110.82

REIT NPVB03FYZ909 27 Oct 2010 01 Nov 2010 AUD/AU8MORGAN STANLEY CO INCORPORATEDGOODMAN GROUP

8,364.000 NHHJ Local 0.643100 0.00 2.69 0.00 5,376.201.031194

Base 0.623646 0.00 2.61 0.00 5,213.57

COMMON STOCK NPVB0CRCP909 27 Oct 2010 01 Nov 2010 AUD/AU8MORGAN STANLEY CO INCORPORATEDTATTS GROUP LTD

6,214.000 NHHJ Local 2.526000 0.00 7.85 0.00 15,688.711.031194

Base 2.449588 0.00 7.61 0.00 15,214.12

COMMON STOCK NPVB0LCW7900 27 Oct 2010 01 Nov 2010 AUD/AU8 0.01MORGAN STANLEY CO INCORPORATEDSIMS METAL MANAGEMENT LTD

410.000 NHHJ Local 16.221400 0.00 3.33 0.00 6,647.441.031194

Base 15.730697 0.00 3.23 0.00 6,446.35

COMMON STOCK NPVB0ZNPN904 27 Oct 2010 01 Nov 2010 AUD/AU8 0.01MORGAN STANLEY CO INCORPORATEDAGL ENERGY LTD

232.000 NHHJ Local 16.189100 0.00 1.88 0.00 3,753.991.031194

Base 15.699374 0.00 1.82 0.00 3,640.43



Prepared by State StreetPage 723

Sales Report by Report Date
Composite

to April 18, 2011View Date:December 31, 2010October 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

NPV (STAPLED)B15F6S902 13 Oct 2010 18 Oct 2010 AUD/AU8NOMURA SECURITIES INTERNATIONAL INCCHARTER HALL GROUP

9,100.000 NHEG Local 0.575600 0.00 8.38 0.00 5,229.581.008065

Base 0.570995 0.00 8.31 0.00 5,187.74

14 Oct 2010 18 Oct 2010 AUD/AU8NOMURA SECURITIES INTERNATIONAL INC

14,900.000 NHEG Local 0.567700 0.00 13.53 0.00 8,445.201.005834

Base 0.564407 0.00 13.45 0.00 8,396.22

15 Oct 2010 20 Oct 2010 AUD/AU8NOMURA SECURITIES INTERNATIONAL INC

22,100.000 NHEG Local 0.565800 0.00 20.01 0.00 12,484.171.012095

Base 0.559038 0.00 19.77 0.00 12,334.98

18 Oct 2010 21 Oct 2010 AUD/AU8NOMURA SECURITIES INTERNATIONAL INC

15,600.000 NHEG Local 0.568500 0.00 14.19 0.00 8,854.411.008573

Base 0.563668 0.00 14.07 0.00 8,779.15

19 Oct 2010 22 Oct 2010 AUD/AU8NOMURA SECURITIES INTERNATIONAL INC

18,000.000 NHEG Local 0.573800 0.00 16.53 0.00 10,311.871.024905

Base 0.559857 0.00 16.13 0.00 10,061.29

20 Oct 2010 25 Oct 2010 AUD/AU8NOMURA SECURITIES INTERNATIONAL INC

6,300.000 NHEG Local 0.569800 0.00 5.74 0.00 3,584.001.015332

Base 0.561196 0.00 5.65 0.00 3,529.88

22 Oct 2010 27 Oct 2010 AUD/AU8NOMURA SECURITIES INTERNATIONAL INC

33,400.000 NHEG Local 0.591200 0.00 31.59 0.00 19,714.491.022234

Base 0.578341 0.00 30.90 0.00 19,285.69

25 Oct 2010 28 Oct 2010 AUD/AU8NOMURA SECURITIES INTERNATIONAL INC

86,400.000 NHEG Local 0.594800 0.00 82.23 0.00 51,308.491.006796

Base 0.590785 0.00 81.67 0.00 50,962.15

26 Oct 2010 29 Oct 2010 AUD/AU8NOMURA SECURITIES INTERNATIONAL INC

24,200.000 NHEG Local 0.587100 0.00 22.73 0.00 14,185.091.014147

Base 0.578910 0.00 22.41 0.00 13,987.21
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27 Oct 2010 01 Nov 2010 AUD/AU8NOMURA SECURITIES INTERNATIONAL INC

17,800.000 NHEG Local 0.584100 0.00 16.64 0.00 10,380.341.031194

Base 0.566431 0.00 16.14 0.00 10,066.33

28 Oct 2010 03 Nov 2010 AUD/AU8NOMURA SECURITIES INTERNATIONAL INC

18,400.000 NHEG Local 0.573400 0.00 16.88 0.00 10,533.681.021868

Base 0.561129 0.00 16.52 0.00 10,308.26

29 Oct 2010 04 Nov 2010 AUD/AU8NOMURA SECURITIES INTERNATIONAL INC

23,200.000 NHEG Local 0.551800 0.00 20.48 0.00 12,781.281.020721

Base 0.540598 0.00 20.06 0.00 12,521.82

01 Nov 2010 05 Nov 2010 AUD/AU8NOMURA SECURITIES INTERNATIONAL INC

71,400.000 NHEG Local 0.564700 0.00 64.51 0.00 40,255.071.012402

Base 0.557782 0.00 63.72 0.00 39,761.94

B15F6S902 Total

333.44 0.000.00360,800.000 Local 208,067.67

Base 0.00 328.80 0.00 205,182.66

COMMON STOCK NPVB1FJ0C904 27 Oct 2010 01 Nov 2010 AUD/AU8MORGAN STANLEY CO INCORPORATEDBRAMBLES LTD

3,452.000 NHHJ Local 6.467801 0.00 11.16 0.00 22,315.691.031194

Base 6.272148 0.00 10.82 0.00 21,640.63

COMMON STOCK NPVB1YC5L903 27 Oct 2010 01 Nov 2010 AUD/AU8MORGAN STANLEY CO INCORPORATEDASCIANO LTD

3,016.000 NHHJ Local 1.564101 0.00 2.36 0.00 4,714.971.031194

Base 1.516786 0.00 2.29 0.00 4,572.34

08 Nov 2010 AUD/AU8CONVERSION NON CASH

34,034.000 NHHJ Local 1.865067 0.00 0.00 0.00 63,475.701.081138

Base 1.725096 0.00 0.00 0.00 58,711.91
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08 Nov 2010 CANCEL AUD/AU8CONVERSION NON CASH

-34,034.000 NHHJ Local 1.865067 0.00 0.00 0.00 -63,475.701.081138

Base 1.725096 0.00 0.00 0.00 -58,711.91

08 Nov 2010 12 Nov 2010 AUD/AU8CONVERSION NON CASH

34,034.000 NHHJ Local 1.865067 0.00 0.00 0.00 63,475.701.081138

Base 1.725096 0.00 0.00 0.00 58,711.91

B1YC5L903 Total

2.36 0.000.0037,050.000 Local 68,190.67

Base 0.00 2.29 0.00 63,284.25

COMMON STOCK NPVB23XW7900 01 Oct 2010 05 Oct 2010 AUD/AU8JP MORGANSECURITIES AUSTRALIA LTDNRW HOLDINGS LTD

35,319.000 NHEH Local 1.697600 0.00 59.96 0.00 59,897.571.029866

Base 1.648370 0.00 58.22 0.00 58,160.55

04 Oct 2010 07 Oct 2010 AUD/AU8JP MORGANSECURITIES AUSTRALIA LTD

14,384.000 NHEH Local 1.695800 0.00 24.39 0.00 24,368.001.034822

Base 1.638736 0.00 23.57 0.00 23,548.01

05 Oct 2010 08 Oct 2010 AUD/AU8JP MORGANSECURITIES AUSTRALIA LTD

20,682.000 NHEH Local 1.680600 0.00 34.76 0.00 34,723.411.030875

Base 1.630266 0.00 33.72 0.00 33,683.43

06 Oct 2010 11 Oct 2010 AUD/AU8JP MORGANSECURITIES AUSTRALIA LTD

36,769.000 NHEH Local 1.733000 0.00 63.72 0.00 63,656.961.022495

Base 1.694874 0.00 62.32 0.00 62,256.50

B23XW7900 Total

182.83 0.000.00107,154.000 Local 182,645.94

Base 0.00 177.83 0.00 177,648.49
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COMMON STOCK NPVB28YTC906 27 Oct 2010 01 Nov 2010 AUD/AU8 0.02MORGAN STANLEY CO INCORPORATEDMACQUARIE GROUP LTD

833.000 NHHJ Local 34.522305 0.00 14.38 0.00 28,742.701.031194

Base 33.477993 0.00 13.94 0.00 27,873.22

COMMON STOCK NPVB29150909 27 Oct 2010 01 Nov 2010 AUD/AU8 0.02MORGAN STANLEY CO INCORPORATEDWESFARMERS LTD PPS

357.000 NHHJ Local 33.495686 0.00 5.98 0.00 11,951.981.031194

Base 32.482429 0.00 5.80 0.00 11,590.43

COMMON STOCK NPVB29LCJ906 27 Oct 2010 01 Nov 2010 AUD/AU8MORGAN STANLEY CO INCORPORATEDCROWN LTD

1,081.000 NHHJ Local 8.430102 0.00 4.56 0.00 9,108.381.031194

Base 8.175088 0.00 4.42 0.00 8,832.85

COMMON STOCKB3CB88901 13 Oct 2010 18 Oct 2010 AUD/AU8JP MORGANSECURITIES AUSTRALIA LTDIVANHOE AUSTRALIA LTD

97,808.000 NHEG Local 3.046000 0.00 476.68 0.00 297,446.491.008065

Base 3.021631 0.00 472.87 0.00 295,066.78

COMMON STOCK NPVB3S82B900 01 Dec 2010 AUD/AU8NEW TO ORD NON CASHST BARBARA LTD

140,150.000 NHEG Local 1.909365 0.00 0.00 0.00 267,597.551.115191

Base 1.712141 0.00 0.00 0.00 239,956.64

01 Dec 2010 CANCEL AUD/AU8NEW TO ORD NON CASH

-140,150.000 NHEG Local 1.909365 0.00 0.00 0.00 -267,597.551.115191

Base 1.712141 0.00 0.00 0.00 -239,956.64

01 Dec 2010 02 Dec 2010 AUD/AU8NEW TO ORD NON CASH

140,150.000 NHEG Local 1.909365 0.00 0.00 0.00 267,597.551.115191

Base 1.712141 0.00 0.00 0.00 239,956.64

01 Dec 2010 02 Dec 2010 AUD/AU8NEW TO ORD NON CASH

229,793.000 NHEH Local 2.437846 0.00 0.00 0.00 560,199.951.037452

Base 2.349840 0.00 0.00 0.00 539,976.74
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B3S82B900 Total

0.00 0.000.00369,943.000 Local 827,797.50

Base 0.00 0.00 0.00 779,933.38

COMMON STOCKB4JMNQ901 03 Nov 2010 04 Nov 2010 AUD/AU8NEW TO ORD NON CASHTABCORP HOLDINGS L

4,196.000 NHHJ Local 6.250000 0.00 0.00 0.00 26,225.001.016673

Base 6.147502 0.00 0.00 0.00 25,794.92

COMMON STOCKB4MB48902 29 Nov 2010 07 Dec 2010 AUD/AU88 NEW TO ORD NON CASHABACUS PROPERTY GROUP

157,755.000 NHEH Local 2.165547 0.00 0.00 0.00 341,625.991.036132

Base 2.090031 0.00 0.00 0.00 329,712.94

AUSTRALIAN DOLLAR  Total

0.00Local5,612,734.000

0.00Base

0.00

0.00

6,643.50

6,527.70

9,843,367.59

9,513,517.20

BRAZILIAN REAL

COMMON STOCK NPV203699905 27 Oct 2010 01 Nov 2010 BRL/BR3 0.03CREDIT SUISSE FIRST BOSTON SA CTVMBRF   BRASIL FOODS SA

3,800.000 NHHJ Local 24.122600 0.00 197.08 31.62 91,437.181.717300

Base 14.046818 0.00 114.76 18.41 53,244.73

COMMON STOCK NPV218985901 27 Oct 2010 01 Nov 2010 BRL/BR3 0.03CREDIT SUISSE FIRST BOSTON SA CTVMCYRELA BRAZIL REALTY SA EMP

5,000.000 NHHJ Local 23.010600 0.00 247.36 39.69 114,765.951.717300

Base 13.399290 0.00 144.04 23.11 66,829.30

COMMON STOCK NPV219369907 27 Oct 2010 01 Nov 2010 BRL/BR3 0.03CREDIT SUISSE FIRST BOSTON SA CTVMUSINAS SIDERURGICAS DE MINAS

3,700.000 NHHJ Local 23.064300 0.00 183.48 29.44 85,124.991.717300

Base 13.430560 0.00 106.84 17.14 49,569.09
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COMMON STOCK NPV219628005 27 Oct 2010 01 Nov 2010 BRL/BR3 0.07CREDIT SUISSE FIRST BOSTON SA CTVMVALE SA

4,400.000 NHHJ Local 55.095900 0.00 521.21 83.64 241,817.111.717300

Base 32.082863 0.00 303.51 48.70 140,812.39

PREFERENCE225712900 27 Oct 2010 01 Nov 2010 BRL/BR3 0.06CREDIT SUISSE FIRST BOSTON SA CTVMVALE SA PREF A

8,300.000 NHHJ Local 49.220400 0.00 878.34 140.94 407,510.041.717300

Base 28.661504 0.00 511.47 82.07 237,296.94

PREFERENCE229258900 27 Oct 2010 01 Nov 2010 BRL/BR3 0.01CREDIT SUISSE FIRST BOSTON SA CTVMTIM PARTICIPACOES SA PREF

1,600.000 NHHJ Local 5.521300 0.00 18.99 3.05 8,812.041.717300

Base 3.215105 0.00 11.06 1.78 5,131.33

PREFERENCE230844003 27 Oct 2010 01 Nov 2010 BRL/BR3 0.03CREDIT SUISSE FIRST BOSTON SA CTVMCENTRAIS ELETRICAS BRAS PR B

500.000 NHHJ Local 27.940000 0.00 30.04 4.82 13,935.141.717300

Base 16.269726 0.00 17.49 2.81 8,114.56

COMMON STOCK NPV231112905 27 Oct 2010 01 Nov 2010 BRL/BR3 0.03CREDIT SUISSE FIRST BOSTON SA CTVMCENTRAIS ELETRICAS BRASILIER

1,000.000 NHHJ Local 23.771000 0.00 51.11 8.20 23,711.691.717300

Base 13.842078 0.00 29.76 4.77 13,807.54

PREFERENCE232449900 27 Oct 2010 01 Nov 2010 BRL/BR3 0.05CREDIT SUISSE FIRST BOSTON SA CTVMTAM SA PREF

196.000 NHHJ Local 39.188010 0.00 16.51 2.65 7,661.691.717300

Base 22.819548 0.00 9.61 1.54 4,461.47

PREFERENCE236197901 27 Oct 2010 01 Nov 2010 BRL/BR3 0.29CREDIT SUISSE FIRST BOSTON SA CTVMCIA DE BEBIDAS DAS AME PREF

800.000 NHHJ Local 228.358800 0.00 392.78 63.03 182,231.231.717300

Base 132.975485 0.00 228.72 36.70 106,114.97

PREFERENCE238600902 27 Oct 2010 01 Nov 2010 BRL/BR3 0.03CREDIT SUISSE FIRST BOSTON SA CTVMUSINAS SIDER MINAS GER PF A

4,700.000 NHHJ Local 19.971900 0.00 201.82 32.38 93,633.731.717300

Base 11.629826 0.00 117.52 18.86 54,523.80
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PREFERENCE244103909 21 Dec 2010 27 Dec 2010 BRL/BR3 0.03CONCORDIASA CVMCCAES TIETE SA PREF

1,100.000 NHHP Local 22.764600 0.00 62.60 8.64 24,969.821.696800

Base 13.416195 0.00 36.89 5.09 14,715.83

PREFERENCE245877006 27 Oct 2010 01 Nov 2010 BRL/BR3 0.02CREDIT SUISSE FIRST BOSTON SA CTVMITAUSA INVESTIMENTOS ITAU PR

10,000.000 NHHJ Local 13.515500 0.00 290.58 46.63 134,817.791.717300

Base 7.870203 0.00 169.21 27.15 78,505.67

PREFERENCE251671905 27 Oct 2010 01 Nov 2010 BRL/BR3 0.02CREDIT SUISSE FIRST BOSTON SA CTVMLOJAS AMERICANAS SA PREF

2,200.000 NHHJ Local 16.994500 0.00 80.38 12.90 37,294.621.717300

Base 9.896058 0.00 46.81 7.51 21,717.01

COMMON STOCK NPV264544909 27 Oct 2010 01 Nov 2010 BRL/BR3 0.02CREDIT SUISSE FIRST BOSTON SA CTVMGERDAU S.A.

20,285.000 NHHJ Local 16.005800 0.00 698.06 112.01 323,867.581.717300

Base 9.320328 0.00 406.49 65.22 188,591.15

PREFERENCE264551904 27 Oct 2010 01 Nov 2010 BRL/BR3 0.03CREDIT SUISSE FIRST BOSTON SA CTVMGERDAU SA PREF

1,100.000 NHHJ Local 20.682700 0.00 48.91 7.85 22,694.211.717300

Base 12.043731 0.00 28.48 4.57 13,215.05

PREFERENCE264886904 27 Oct 2010 01 Nov 2010 BRL/BR3 0.03CREDIT SUISSE FIRST BOSTON SA CTVMMETALURGICA GERDAU SA PREF

300.000 NHHJ Local 24.756700 0.00 15.97 2.56 7,408.481.717300

Base 14.416060 0.00 9.30 1.49 4,314.03

PREFERENCE281334904 27 Oct 2010 01 Nov 2010 BRL/BR3 0.01CREDIT SUISSE FIRST BOSTON SA CTVMINDS KLABIN PAPEL E CELU PRF

2,000.000 NHHJ Local 4.790000 0.00 20.60 3.31 9,556.091.717300

Base 2.789262 0.00 12.00 1.93 5,564.60

COMMON STOCK NPV283214005 21 Dec 2010 27 Dec 2010 BRL/BR3 0.13CONCORDIASA CVMCCSOUZA CRUZ SA

500.000 NHHP Local 89.970800 0.00 112.46 15.52 44,857.421.696800

Base 53.023810 0.00 66.28 9.15 26,436.48
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27 Oct 2010 01 Nov 2010 BRL/BR3 0.11CREDIT SUISSE FIRST BOSTON SA CTVM

700.000 NHHJ Local 87.001400 0.00 130.94 21.01 60,749.031.717300

Base 50.661736 0.00 76.25 12.23 35,374.73

283214005 Total

243.40 36.530.001,200.000 Local 105,606.45

Base 0.00 142.53 21.38 61,811.21

COMMON STOCK NPV284097904 27 Oct 2010 01 Nov 2010 BRL/BR3 0.06CREDIT SUISSE FIRST BOSTON SA CTVMCCR SA

700.000 NHHJ Local 45.891400 0.00 69.07 11.08 32,043.831.717300

Base 26.722995 0.00 40.22 6.45 18,659.42

PREFERENCEB00FM5901 27 Oct 2010 01 Nov 2010 BRL/BR3 0.05CREDIT SUISSE FIRST BOSTON SA CTVMBANCO BRADESCO SA PREF

7,500.000 NHHJ Local 36.268000 0.00 584.82 93.84 271,331.341.717300

Base 21.119199 0.00 340.55 54.64 157,998.80

COMMON STOCK NPVB014K5907 27 Oct 2010 01 Nov 2010 BRL/BR3 0.06CREDIT SUISSE FIRST BOSTON SA CTVMNATURA COSMETICOS SA

1,500.000 NHHJ Local 48.056000 0.00 154.98 24.87 71,904.151.717300

Base 27.983462 0.00 90.25 14.48 41,870.47

COMMON STOCK NPVB019KX905 27 Oct 2010 01 Nov 2010 BRL/BR3 0.03CREDIT SUISSE FIRST BOSTON SA CTVMCIA SIDERURGICA NACIONAL SA

2,100.000 NHHJ Local 27.734800 0.00 125.22 20.09 58,097.771.717300

Base 16.150236 0.00 72.92 11.70 33,830.88

PREFERENCEB01NTS906 27 Oct 2010 01 Nov 2010 BRL/BR3 0.04CREDIT SUISSE FIRST BOSTON SA CTVMGOL LINHAS AEREAS   PREF

100.000 NHHJ Local 29.370000 0.00 6.31 1.01 2,929.681.717300

Base 17.102428 0.00 3.67 0.59 1,705.98

PREFERENCEB01SCS903 27 Oct 2010 01 Nov 2010 BRL/BR3 0.05CREDIT SUISSE FIRST BOSTON SA CTVMBRADESPAR SA  PREF

1,400.000 NHHJ Local 43.917900 0.00 132.19 21.21 61,331.661.717300

Base 25.573808 0.00 76.98 12.35 35,714.00
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COMMON STOCK NPVB02PDQ901 27 Oct 2010 01 Nov 2010 BRL/BR3 0.04CREDIT SUISSE FIRST BOSTON SA CTVMTELE NORTE LESTE PART

200.000 NHHJ Local 33.700000 0.00 14.49 2.33 6,723.181.717300

Base 19.623828 0.00 8.44 1.36 3,914.97

PREFERENCEB02PDW908 27 Oct 2010 01 Nov 2010 BRL/BR3 0.03CREDIT SUISSE FIRST BOSTON SA CTVMTELE NORTE LESTE PART PREF

700.000 NHHJ Local 26.045700 0.00 39.20 6.29 18,186.501.717300

Base 15.166657 0.00 22.83 3.66 10,590.17

COMMON STOCK NPVB031NN909 21 Dec 2010 27 Dec 2010 BRL/BR3 0.06CONCORDIASA CVMCCCPFL ENERGIA SA

500.000 NHHP Local 40.682200 0.00 50.85 7.02 20,283.231.696800

Base 23.975837 0.00 29.97 4.14 11,953.81

27 Oct 2010 01 Nov 2010 BRL/BR3 0.05CREDIT SUISSE FIRST BOSTON SA CTVM

400.000 NHHJ Local 39.975000 0.00 34.38 5.52 15,950.101.717300

Base 23.277820 0.00 20.02 3.21 9,287.89

B031NN909 Total

85.23 12.540.00900.000 Local 36,233.33

Base 0.00 49.99 7.35 21,241.70

PREFERENCEB037HR904 27 Oct 2010 01 Nov 2010 BRL/BR3 0.05CREDIT SUISSE FIRST BOSTON SA CTVMITAU UNIBANCO HOLDING SA

7,300.000 NHHJ Local 42.487700 0.00 666.84 107.01 309,386.361.717300

Base 24.740989 0.00 388.31 62.31 180,158.60

COMMON STOCK NPVB04M7D902 27 Oct 2010 01 Nov 2010 BRL/BR3 0.04CREDIT SUISSE FIRST BOSTON SA CTVMFIBRIA CELULOSE SA

517.000 NHHJ Local 29.840800 0.00 33.17 5.32 15,389.201.717300

Base 17.376580 0.00 19.32 3.10 8,961.28

UNIT NPVB06QT3909 22 Oct 2010 BRL/BR3CONVERSION NON CASHALL AMERICA LATINA LOGISTICA

20,181.000 NHHJ Local 17.712291 0.00 0.00 0.00 357,451.751.841600

Base 9.617883 0.00 0.00 0.00 194,098.49
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22 Oct 2010 CANCEL BRL/BR3CONVERSION NON CASH

-20,181.000 NHHJ Local 17.712291 0.00 0.00 0.00 -357,451.751.841600

Base 9.617883 0.00 0.00 0.00 -194,098.49

22 Oct 2010 27 Oct 2010 BRL/BR3CONVERSION NON CASH

20,181.000 NHHJ Local 17.712291 0.00 0.00 0.00 357,451.751.841600

Base 9.617883 0.00 0.00 0.00 194,098.49

B06QT3909 Total

0.00 0.000.0020,181.000 Local 357,451.75

Base 0.00 0.00 0.00 194,098.49

PREFERENCEB0774N903 27 Oct 2010 01 Nov 2010 BRL/BR3 0.02CREDIT SUISSE FIRST BOSTON SA CTVMBRASKEM SA PREF A

1,600.000 NHHJ Local 17.298800 0.00 59.51 9.55 27,609.021.717300

Base 10.073255 0.00 34.65 5.56 16,076.99

COMMON STOCK NPVB07C76906 27 Oct 2010 01 Nov 2010 BRL/BR3 0.03CREDIT SUISSE FIRST BOSTON SA CTVMTRACTEBEL ENERGIA SA

400.000 NHHJ Local 25.950000 0.00 22.32 3.58 10,354.101.717300

Base 15.110930 0.00 13.00 2.08 6,029.29

PREFERENCEB07C7D901 27 Oct 2010 01 Nov 2010 BRL/BR3 0.06CREDIT SUISSE FIRST BOSTON SA CTVMVIVO PARTICIPACOES SA PREF

200.000 NHHJ Local 49.445000 0.00 21.26 3.41 9,864.331.717300

Base 28.792290 0.00 12.38 1.99 5,744.09

COMMON STOCK NPVB0CGYD906 27 Oct 2010 01 Nov 2010 BRL/BR3 0.08CREDIT SUISSE FIRST BOSTON SA CTVMLOJAS RENNER S.A.

800.000 NHHJ Local 62.640000 0.00 107.74 17.29 49,986.971.717300

Base 36.475863 0.00 62.74 10.07 29,107.88

COMMON STOCK NPVB0P72G900 27 Oct 2010 01 Nov 2010 BRL/BR3 0.03CREDIT SUISSE FIRST BOSTON SA CTVMCOSAN SA INDUSTRIA COMERCIO

623.000 NHHJ Local 26.585300 0.00 35.61 5.71 16,521.321.717300

Base 15.480871 0.00 20.74 3.32 9,620.52
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COMMON STOCK NPVB16FPG906 27 Oct 2010 01 Nov 2010 BRL/BR3 0.01CREDIT SUISSE FIRST BOSTON SA CTVMEMBRAER SA

3,300.000 NHHJ Local 11.758200 0.00 83.42 13.39 38,705.251.717300

Base 6.846911 0.00 48.58 7.80 22,538.43

PREFERENCEB17MHG909 27 Oct 2010 01 Nov 2010 BRL/BR3 0.04CREDIT SUISSE FIRST BOSTON SA CTVMCIA ENERGETICA DE SP PREF B

1,055.000 NHHJ Local 28.025801 0.00 63.57 10.20 29,493.451.717300

Base 16.319688 0.00 37.02 5.94 17,174.31

PREFERENCEB17R2H902 27 Oct 2010 01 Nov 2010 BRL/BR3 0.04CREDIT SUISSE FIRST BOSTON SA CTVMELETROPAULO METROPOLI PREF B

144.000 NHHJ Local 29.932800 0.00 9.27 1.49 4,299.561.717300

Base 17.430152 0.00 5.40 0.87 2,503.67

21 Dec 2010 24 Dec 2010 BRL/BR3CONVERSION NON CASH

1,624.000 NHHJ Local 31.833417 0.00 0.00 0.00 51,697.471.837696

Base 17.322463 0.00 0.00 0.00 28,131.68

B17R2H902 Total

9.27 1.490.001,768.000 Local 55,997.03

Base 0.00 5.40 0.87 30,635.35

PREFERENCEB19CP2901 07 Oct 2010 13 Oct 2010 BRL/BR3MERRILL LYNCH PEIRCE FENNER AND SNET SERVICOS DE COMUNI PREF

23,125.000 NHHJ Local 23.000000 0.00 0.00 183.50 531,691.501.680050

Base 13.690069 0.00 0.00 109.22 316,473.62

COMMON STOCK NPVB19RPM904 27 Oct 2010 01 Nov 2010 BRL/BR3 0.03CREDIT SUISSE FIRST BOSTON SA CTVMOGX PETROLEO E GAS PARTICIPA

5,400.000 NHHJ Local 21.865000 0.00 253.85 40.73 117,776.421.717300

Base 12.732196 0.00 147.82 23.72 68,582.32

COMMON STOCK NPVB1LH3Y900 27 Oct 2010 01 Nov 2010 BRL/BR3 0.04CREDIT SUISSE FIRST BOSTON SA CTVMB2W COM GLOBAL DO VAREJO

590.000 NHHJ Local 29.917600 0.00 37.95 6.09 17,607.341.717300

Base 17.421301 0.00 22.10 3.55 10,252.92
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COMMON STOCK NPVB1XFXD904 27 Oct 2010 01 Nov 2010 BRL/BR3 0.02CREDIT SUISSE FIRST BOSTON SA CTVMBRASIL TELECOM SA

580.000 NHHJ Local 15.360293 0.00 19.15 3.07 8,886.751.717300

Base 8.944444 0.00 11.15 1.79 5,174.84

PREFERENCEB1XFXG907 27 Oct 2010 01 Nov 2010 BRL/BR3 0.02CREDIT SUISSE FIRST BOSTON SA CTVMBRASIL TELECOM SA PREFERENCE

481.000 NHHJ Local 12.074100 0.00 12.49 2.00 5,793.151.717300

Base 7.030862 0.00 7.27 1.16 3,373.41

PREFERENCEB1YBRG902 27 Oct 2010 01 Nov 2010 BRL/BR3 0.04CREDIT SUISSE FIRST BOSTON SA CTVMCIA ENERGETICA MINAS GER PRF

970.000 NHHJ Local 29.355804 0.00 61.22 9.82 28,404.091.717300

Base 17.094162 0.00 35.65 5.72 16,539.97

COMMON STOCK NPVB1YCHL900 27 Oct 2010 01 Nov 2010 BRL/BR3 0.05CREDIT SUISSE FIRST BOSTON SA CTVMCIA SANEAMENTO BASICO DE SP

199.000 NHHJ Local 38.811407 0.00 16.61 2.66 7,704.201.717300

Base 22.600249 0.00 9.67 1.55 4,486.23

COMMON STOCK NPVB1Z8B6907 13 Oct 2010 18 Oct 2010 BRL/BR3 0.04BRADESCO S.A CTVMREDECARD SA

25,700.000 NHHP Local 25.751200 0.00 1,654.51 0.00 660,151.331.657200

Base 15.538981 0.00 998.38 0.00 398,353.45

13 Oct 2010 18 Oct 2010 BRL/BR3 0.04BANCO ITAU SA

51,300.000 NHHP Local 25.882300 0.00 3,319.41 0.00 1,324,442.581.657200

Base 15.618091 0.00 2,003.02 0.00 799,205.03

13 Oct 2010 18 Oct 2010 BRL/BR3 0.04DEUTSCHE BANK SECURITIES INC

20,500.000 NHHP Local 25.800000 0.00 1,322.25 182.47 527,395.281.657200

Base 15.568429 0.00 797.88 110.11 318,244.80

21 Dec 2010 27 Dec 2010 BRL/BR3 0.03CONCORDIASA CVMCC

600.000 NHHP Local 20.662100 0.00 30.99 4.28 12,361.991.696800

Base 12.177098 0.00 18.26 2.52 7,285.47
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27 Oct 2010 01 Nov 2010 BRL/BR3 0.03CREDIT SUISSE FIRST BOSTON SA CTVM

968.000 NHHJ Local 23.604000 0.00 49.12 7.88 22,791.671.717300

Base 13.744832 0.00 28.60 4.59 13,271.80

B1Z8B6907 Total

6,376.28 194.630.0099,068.000 Local 2,547,142.85

Base 0.00 3,846.14 117.22 1,536,360.55

COMMON STOCK NPVB235JN901 27 Oct 2010 01 Nov 2010 BRL/BR3 0.02CREDIT SUISSE FIRST BOSTON SA CTVMMRV ENGENHARIA

11,290.000 NHHJ Local 16.607200 0.00 403.11 64.69 187,027.491.717300

Base 9.670529 0.00 234.73 37.67 108,907.87

COMMON STOCK NPVB27WY8904 27 Oct 2010 01 Nov 2010 BRL/BR3 0.02CREDIT SUISSE FIRST BOSTON SA CTVMDURATEX SA

198.000 NHHJ Local 19.418200 0.00 8.27 1.33 3,835.201.717300

Base 11.307401 0.00 4.82 0.77 2,233.27

COMMON STOCK NPVB2RHNV906 27 Oct 2010 01 Nov 2010 BRL/BR3 0.02CREDIT SUISSE FIRST BOSTON SA CTVMBM+FBOVESPA SA

5,611.000 NHHJ Local 14.057200 0.00 169.58 27.21 78,678.161.717300

Base 8.185640 0.00 98.75 15.84 45,815.04

RECEIPTB4Z7W4905 27 Oct 2010 01 Nov 2010 BRL/BR3 0.05CREDIT SUISSE FIRST BOSTON SA CTVMTAM SA   RCT ORD

101.000 NHHJ Local 38.297030 0.00 8.32 1.33 3,858.351.717300

Base 22.300722 0.00 4.84 0.77 2,246.75

COMMON STOCK NPVB55DVB907 21 Dec 2010 27 Dec 2010 BRL/BR3 0.03CONCORDIASA CVMCCCETIP SA BALCAO ORGANIZADO

800.000 NHHP Local 22.496600 0.00 44.99 6.21 17,946.081.696800

Base 13.258251 0.00 26.51 3.66 10,576.43

COMMON STOCK BRL1.B614LY900 21 Dec 2010 27 Dec 2010 BRL/BR3 0.02CONCORDIASA CVMCCCIELO SA

1,400.000 NHHP Local 13.460900 0.00 47.11 6.50 18,791.651.696800

Base 7.933109 0.00 27.76 3.83 11,074.76
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27 Oct 2010 01 Nov 2010 BRL/BR3 0.02CREDIT SUISSE FIRST BOSTON SA CTVM

3,745.000 NHHJ Local 14.426500 0.00 116.16 18.64 53,892.441.717300

Base 8.400687 0.00 67.64 10.85 31,382.08

B614LY900 Total

163.27 25.140.005,145.000 Local 72,684.09

Base 0.00 95.40 14.68 42,456.84

BRAZILIAN REAL  Total

0.00Local278,583.000

0.00Base

1,608.51

943.17

14,088.53

8,339.33

7,045,431.72

4,147,492.35

CANADIAN DOLLAR

UNIT NPV001986959 27 Oct 2010 01 Nov 2010 CAD/CAN 0.01ITG CANADAARC ENERGY TRUST UNITS

1,000.000 NHHJ Local 21.470000 0.00 13.50 0.00 21,456.501.032000

Base 20.804264 0.00 13.08 0.00 20,791.18

COMMON STOCK NPV002922201 11 Nov 2010 11 Nov 2010 CAD/CANCUSIP CHANGE NON CASHAASTRA TECHNOLOGIES LTD

31,200.000 NHHV Local 28.678650 0.00 0.00 0.00 894,773.881.106700

Base 25.913662 0.00 0.00 0.00 808,506.26

COMMON STOCK NPV008474959 27 Oct 2010 01 Nov 2010 CAD/CAN 0.01ITG CANADAAGNICO EAGLE MINES LTD

400.000 NHHJ Local 72.980000 0.00 5.40 0.00 29,186.601.032000

Base 70.717054 0.00 5.23 0.00 28,281.59

COMMON STOCK NPV008916959 27 Oct 2010 01 Nov 2010 CAD/CAN 0.01ITG CANADAAGRIUM INC

300.000 NHHJ Local 90.500000 0.00 4.05 0.00 27,145.951.032000

Base 87.693798 0.00 3.92 0.00 26,304.22
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COMMON STOCK NPV01626P957 27 Oct 2010 01 Nov 2010 CAD/CAN 0.01ITG CANADAALIMENTATION COUCHE TARD  B

100.000 NHHJ Local 23.640000 0.00 1.35 0.00 2,362.651.032000

Base 22.906977 0.00 1.31 0.00 2,289.39

COMMON STOCK NPV046789400 11 Nov 2010 11 Nov 2010 CAD/CANCUSIP CHANGE NON CASHATCO LTD  CLASS I

8,500.000 NHHV Local 38.027404 0.00 0.00 0.00 323,232.941.273250

Base 29.866408 0.00 0.00 0.00 253,864.47

COMMON STOCK NPV05534B950 27 Oct 2010 01 Nov 2010 CAD/CAN 0.01ITG CANADABCE INC

1,000.000 NHHJ Local 34.250000 0.00 13.50 0.00 34,236.501.032000

Base 33.187984 0.00 13.08 0.00 33,174.90

COMMON STOCK NPV063671952 27 Oct 2010 01 Nov 2010 CAD/CAN 0.01ITG CANADABANK OF MONTREAL

1,900.000 NHHJ Local 61.570000 0.00 25.65 0.00 116,957.351.032000

Base 59.660853 0.00 24.85 0.00 113,330.77

COMMON STOCK NPV064149958 27 Oct 2010 01 Nov 2010 CAD/CAN 0.01ITG CANADABANK OF NOVA SCOTIA

3,900.000 NHHJ Local 54.380600 0.00 52.65 0.00 212,031.691.032000

Base 52.694380 0.00 51.02 0.00 205,457.06

COMMON STOCK NPV067901959 27 Oct 2010 01 Nov 2010 CAD/CAN 0.01ITG CANADABARRICK GOLD CORP

3,200.000 NHHJ Local 47.300000 0.00 43.20 0.00 151,316.801.032000

Base 45.833333 0.00 41.86 0.00 146,624.81

COMMON STOCK NPV097751952 27 Oct 2010 01 Nov 2010 CAD/CAN 0.01ITG CANADABOMBARDIER INC  B

2,900.000 NHHJ Local 5.070000 0.00 29.00 0.00 14,674.001.032000

Base 4.912791 0.00 28.10 0.00 14,218.99

COMMON STOCK NPV112585955 27 Oct 2010 01 Nov 2010 CAD/CAN 0.01ITG CANADABROOKFIELD ASSET MANAGE CL A

900.000 NHHJ Local 31.200000 0.00 12.15 0.00 28,067.851.032000

Base 30.232558 0.00 11.77 0.00 27,197.53
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COMMON STOCK NPV124765959 27 Oct 2010 01 Nov 2010 CAD/CAN 0.01ITG CANADACAE INC

300.000 NHHJ Local 10.970000 0.00 4.05 0.00 3,286.951.032000

Base 10.629845 0.00 3.92 0.00 3,185.03

COMMON STOCK NPV13321L959 27 Oct 2010 01 Nov 2010 CAD/CAN 0.01ITG CANADACAMECO CORP

1,900.000 NHHJ Local 31.772100 0.00 25.65 0.00 60,341.341.032000

Base 30.786919 0.00 24.85 0.00 58,470.29

COMMON STOCK NPV136069952 27 Oct 2010 01 Nov 2010 CAD/CAN 0.01ITG CANADACAN IMPERIAL BK OF COMMERCE

1,300.000 NHHJ Local 76.974600 0.00 17.55 0.00 100,049.431.032000

Base 74.587791 0.00 17.01 0.00 96,947.12

COMMON STOCK NPV136375961 27 Oct 2010 01 Nov 2010 CAD/CAN 0.01ITG CANADACANADIAN NATL RAILWAY CO

1,200.000 NHHJ Local 67.795000 0.00 16.20 0.00 81,337.801.032000

Base 65.692829 0.00 15.70 0.00 78,815.70

COMMON STOCK NPV136385952 21 Dec 2010 30 Dec 2010 CAD/CAN 0.056 INSTINET U.K. LTDCANADIAN NATURAL RESOURCES

1,000.000 NHHP Local 43.731100 0.00 50.00 0.00 43,681.101.017450

Base 42.981080 0.00 49.14 0.00 42,931.94

27 Oct 2010 01 Nov 2010 CAD/CAN 0.01ITG CANADA

4,100.000 NHHJ Local 36.208500 0.00 55.35 0.00 148,399.501.032000

Base 35.085756 0.00 53.63 0.00 143,797.97

136385952 Total

105.35 0.000.005,100.000 Local 192,080.60

Base 0.00 102.77 0.00 186,729.91

UNIT NPV13642L951 27 Oct 2010 01 Nov 2010 CAD/CAN 0.01ITG CANADACANADIAN OIL SANDS TRUST

1,300.000 NHHJ Local 26.830000 0.00 17.55 0.00 34,861.451.032000

Base 25.998062 0.00 17.01 0.00 33,780.47
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COMMON STOCK NPV13645T951 27 Oct 2010 01 Nov 2010 CAD/CAN 0.01ITG CANADACANADIAN PACIFIC RAILWAY LTD

300.000 NHHJ Local 67.240000 0.00 4.05 0.00 20,167.951.032000

Base 65.155039 0.00 3.92 0.00 19,542.59

COMMON STOCK NPV136681202 08 Dec 2010 08 Dec 2010 CAD/CANCUSIP CHANGE NON CASHCANADIAN TIRE CORP CLASS A

20.000 NHHJ Local 48.000000 0.00 0.00 0.00 960.001.192398

Base 40.255000 0.00 0.00 0.00 805.10

COMMON STOCK NPV136681954 27 Oct 2010 01 Nov 2010 CAD/CAN 0.01ITG CANADACANADIAN TIRE CORP CLASS A

100.000 NHHJ Local 58.130000 0.00 1.35 0.00 5,811.651.032000

Base 56.327519 0.00 1.31 0.00 5,631.44

COMMON STOCK NPV15135U950 27 Oct 2010 01 Nov 2010 CAD/CAN 0.01ITG CANADACENOVUS ENERGY INC

3,400.000 NHHJ Local 29.275800 0.00 45.90 0.00 99,491.821.032000

Base 28.368023 0.00 44.48 0.00 96,406.80

COMMON STOCK NPV22576C952 27 Oct 2010 01 Nov 2010 CAD/CAN 0.01ITG CANADACRESCENT POINT ENERGY CORP

600.000 NHHJ Local 41.000000 0.00 8.10 0.00 24,591.901.032000

Base 39.728682 0.00 7.85 0.00 23,829.36

COMMON STOCK NPV292505955 27 Oct 2010 01 Nov 2010 CAD/CAN 0.01ITG CANADAENCANA CORP

3,300.000 NHHJ Local 28.340000 0.00 44.55 0.00 93,477.451.032000

Base 27.461240 0.00 43.17 0.00 90,578.92

COMMON STOCK NPV29250N956 27 Oct 2010 01 Nov 2010 CAD/CAN 0.01ITG CANADAENBRIDGE INC

2,500.000 NHHJ Local 55.587700 0.00 33.75 0.00 138,935.501.032000

Base 53.864050 0.00 32.70 0.00 134,627.42

UNIT NPV29274D950 27 Oct 2010 01 Nov 2010 CAD/CAN 0.01ITG CANADAENERPLUS RESOURCES FUND

1,200.000 NHHJ Local 28.010000 0.00 16.20 0.00 33,595.801.032000

Base 27.141473 0.00 15.70 0.00 32,554.07
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COMMON STOCK NPV293570958 27 Oct 2010 01 Nov 2010 CAD/CAN 0.01ITG CANADAENSIGN ENERGY SERVICES INC

700.000 NHHJ Local 12.881400 0.00 9.45 0.00 9,007.531.032000

Base 12.481977 0.00 9.16 0.00 8,728.23

COMMON STOCK NPV303901953 27 Oct 2010 01 Nov 2010 CAD/CAN 0.01ITG CANADAFAIRFAX FINANCIAL HLDGS LTD

100.000 NHHJ Local 413.000000 0.00 1.35 0.00 41,298.651.032000

Base 400.193798 0.00 1.31 0.00 40,018.07

COMMON STOCK NPV335934956 27 Oct 2010 01 Nov 2010 CAD/CAN 0.01ITG CANADAFIRST QUANTUM MINERALS LTD

100.000 NHHJ Local 85.430000 0.00 1.35 0.00 8,541.651.032000

Base 82.781008 0.00 1.31 0.00 8,276.79

COMMON STOCK NPV375916954 27 Oct 2010 01 Nov 2010 CAD/CAN 0.01ITG CANADAGILDAN ACTIVEWEAR INC

100.000 NHHJ Local 28.930000 0.00 1.35 0.00 2,891.651.032000

Base 28.032946 0.00 1.31 0.00 2,801.99

COMMON STOCK NPV380956953 27 Oct 2010 01 Nov 2010 CAD/CAN 0.01ITG CANADAGOLDCORP INC

2,300.000 NHHJ Local 43.280000 0.00 31.05 0.00 99,512.951.032000

Base 41.937984 0.00 30.09 0.00 96,427.28

COMMON STOCK NPV39138C957 27 Oct 2010 01 Nov 2010 CAD/CAN 0.01ITG CANADAGREAT WEST LIFECO INC

900.000 NHHJ Local 25.967800 0.00 12.15 0.00 23,358.871.032000

Base 25.162597 0.00 11.77 0.00 22,634.56

COMMON STOCK NPV41587B951 07 Oct 2010 13 Oct 2010 CAD/CAN 0.02J.P. MORGAN CLEARING CORP.HARRY WINSTON DIAMOND CORP

49,200.000 NHHV Local 12.175000 0.00 984.00 0.00 598,026.001.016600

Base 11.976195 0.00 967.93 0.00 588,260.87

08 Oct 2010 14 Oct 2010 CAD/CAN 0.02J.P. MORGAN CLEARING CORP.

500.000 NHHV Local 12.170000 0.00 10.00 0.00 6,075.001.013350

Base 12.009671 0.00 9.87 0.00 5,994.97
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41587B951 Total

994.00 0.000.0049,700.000 Local 604,101.00

Base 0.00 977.80 0.00 594,255.84

COMMON STOCK NPV448055954 27 Oct 2010 01 Nov 2010 CAD/CAN 0.01ITG CANADAHUSKY ENERGY INC

2,300.000 NHHJ Local 25.230900 0.00 31.05 0.00 58,000.021.032000

Base 24.448547 0.00 30.09 0.00 56,201.57

COMMON STOCK NPV453038960 27 Oct 2010 01 Nov 2010 CAD/CAN 0.01ITG CANADAIMPERIAL OIL LTD

2,000.000 NHHJ Local 38.864500 0.00 27.00 0.00 77,702.001.032000

Base 37.659399 0.00 26.16 0.00 75,292.64

COMMON STOCK NPV46579N954 27 Oct 2010 01 Nov 2010 CAD/CAN 0.01ITG CANADAIVANHOE MINES LTD

300.000 NHHJ Local 24.150000 0.00 4.05 0.00 7,240.951.032000

Base 23.401163 0.00 3.92 0.00 7,016.42

UNIT NPV493272959 19 Nov 2010 24 Nov 2010 CAD/CAN 0.04CHICAGO ANALYTIC TRADING COMPANYKEYERA FACILITIES INCOME FD

9,500.000 NHEG Local 34.773100 0.00 380.00 0.00 329,964.451.020700

Base 34.067895 0.00 372.29 0.00 323,272.71

COMMON STOCK NPV51925D106 11 Nov 2010 11 Nov 2010 CAD/CANCUSIP CHANGE NON CASHLAURENTIAN BANK OF CANADA

19,300.000 NHHV Local 42.480000 0.00 0.00 0.00 819,864.001.249400

Base 34.000320 0.00 0.00 0.00 656,206.18

COMMON STOCK NPV559222955 27 Oct 2010 01 Nov 2010 CAD/CAN 0.01ITG CANADAMAGNA INTERNATIONAL INC

300.000 NHHJ Local 91.549200 0.00 4.05 0.00 27,460.711.032000

Base 88.710465 0.00 3.92 0.00 26,609.22

COMMON STOCK NPV56501R957 27 Oct 2010 01 Nov 2010 CAD/CAN 0.01ITG CANADAMANULIFE FINANCIAL CORP

6,100.000 NHHJ Local 13.020800 0.00 82.35 0.00 79,344.531.032000

Base 12.617054 0.00 79.80 0.00 76,884.23
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COMMON STOCK NPV59151K959 01 Oct 2010 06 Oct 2010 CAD/CAN 0.01ITG CANADAMETHANEX CORP

1,400.000 NHHV Local 25.268800 0.00 14.15 0.00 35,362.171.021450

Base 24.738166 0.00 13.85 0.00 34,619.58

04 Oct 2010 07 Oct 2010 CAD/CAN 0.02BROCKHOUSE + COOPER INC MONTREAL

6,900.000 NHHV Local 25.170300 0.00 173.68 0.00 173,501.391.023600

Base 24.589977 0.00 169.68 0.00 169,501.16

06 Oct 2010 12 Oct 2010 CAD/CAN 0.01UBS SECURITIES CANADA INC

400.000 NHHV Local 26.111300 0.00 2.80 0.00 10,441.721.007350

Base 25.920782 0.00 2.78 0.00 10,365.53

07 Oct 2010 13 Oct 2010 CAD/CAN 0.01RBC DOMINION SECURITIES INC.

600.000 NHHV Local 26.229400 0.00 6.00 0.00 15,731.641.016600

Base 25.801102 0.00 5.90 0.00 15,474.76

12 Oct 2010 15 Oct 2010 CAD/CAN 0.01UBS SECURITIES CANADA INC

300.000 NHHV Local 26.699000 0.00 2.10 0.00 8,007.601.011200

Base 26.403283 0.00 2.08 0.00 7,918.91

59151K959 Total

198.73 0.000.009,600.000 Local 243,044.52

Base 0.00 194.29 0.00 237,879.94

COMMON STOCK NPV59162N950 27 Oct 2010 01 Nov 2010 CAD/CAN 0.01ITG CANADAMETRO INC  A

100.000 NHHJ Local 45.870000 0.00 1.35 0.00 4,585.651.032000

Base 44.447674 0.00 1.31 0.00 4,443.46

COMMON STOCK NPV633067954 27 Oct 2010 01 Nov 2010 CAD/CAN 0.01ITG CANADANATIONAL BANK OF CANADA

300.000 NHHJ Local 67.390000 0.00 4.05 0.00 20,212.951.032000

Base 65.300388 0.00 3.92 0.00 19,586.19
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COMMON STOCK NPV65334H953 27 Oct 2010 01 Nov 2010 CAD/CAN 0.01ITG CANADANEXEN INC

2,000.000 NHHJ Local 21.803200 0.00 27.00 0.00 43,579.401.032000

Base 21.127132 0.00 26.16 0.00 42,228.10

COMMON STOCK NPV653905950 27 Oct 2010 01 Nov 2010 CAD/CAN 0.01ITG CANADANIKO RESOURCES LTD

200.000 NHHJ Local 95.180000 0.00 2.70 0.00 19,033.301.032000

Base 92.228682 0.00 2.62 0.00 18,443.12

COMMON STOCK69374D955 27 Oct 2010 01 Nov 2010 CAD/CAN 0.01ITG CANADAPACE OIL AND GAS LTD

439.000 NHHJ Local 7.455400 0.00 4.39 0.00 3,268.531.032000

Base 7.224225 0.00 4.25 0.00 3,167.18

UNIT NPV707885950 27 Oct 2010 01 Nov 2010 CAD/CAN 0.01ITG CANADAPENN WEST ENERGY TRUST

1,900.000 NHHJ Local 23.060000 0.00 25.65 0.00 43,788.351.032000

Base 22.344961 0.00 24.85 0.00 42,430.57

COMMON STOCK NPV73755L958 27 Oct 2010 01 Nov 2010 CAD/CAN 0.01ITG CANADAPOTASH CORP OF SASKATCHE W/I

900.000 NHHJ Local 148.990000 0.00 12.15 0.00 134,078.851.032000

Base 144.370155 0.00 11.77 0.00 129,921.37

COMMON STOCK NPV739239952 27 Oct 2010 01 Nov 2010 CAD/CAN 0.01ITG CANADAPOWER CORP OF CANADA

1,200.000 NHHJ Local 27.568300 0.00 16.20 0.00 33,065.761.032000

Base 26.713469 0.00 15.70 0.00 32,040.47

COMMON STOCK NPV73927C951 27 Oct 2010 01 Nov 2010 CAD/CAN 0.01ITG CANADAPOWER FINANCIAL CORP

600.000 NHHJ Local 29.990000 0.00 8.10 0.00 17,985.901.032000

Base 29.060078 0.00 7.85 0.00 17,428.20

UNIT NPV74386K955 27 Oct 2010 01 Nov 2010 CAD/CAN 0.01ITG CANADAPROVIDENT ENERGY TRUST UTS

3,200.000 NHHJ Local 7.717400 0.00 32.00 0.00 24,663.681.032000

Base 7.478101 0.00 31.01 0.00 23,898.91
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COMMON STOCK NPV760975953 27 Oct 2010 01 Nov 2010 CAD/CAN 0.01ITG CANADARESEARCH IN MOTION

1,500.000 NHHJ Local 56.920000 0.00 20.25 0.00 85,359.751.032000

Base 55.155039 0.00 19.62 0.00 82,712.94

COMMON STOCK NPV775109960 27 Oct 2010 01 Nov 2010 CAD/CAN 0.01ITG CANADAROGERS COMMUNICATIONS INC B

1,200.000 NHHJ Local 37.875000 0.00 16.20 0.00 45,433.801.032000

Base 36.700581 0.00 15.70 0.00 44,025.00

COMMON STOCK NPV780087953 27 Oct 2010 01 Nov 2010 CAD/CAN 0.01ITG CANADAROYAL BANK OF CANADA

4,500.000 NHHJ Local 55.304000 0.00 60.75 0.00 248,807.251.032000

Base 53.589147 0.00 58.87 0.00 241,092.30

COMMON STOCK NPV802912956 27 Oct 2010 01 Nov 2010 CAD/CAN 0.01ITG CANADASAPUTO INC

300.000 NHHJ Local 37.486700 0.00 4.05 0.00 11,241.961.032000

Base 36.324322 0.00 3.92 0.00 10,893.37

COMMON STOCK NPV82028K952 27 Oct 2010 01 Nov 2010 CAD/CAN 0.01ITG CANADASHAW COMMUNICATIONS INC B

900.000 NHHJ Local 22.013300 0.00 12.15 0.00 19,799.821.032000

Base 21.330717 0.00 11.77 0.00 19,185.87

COMMON STOCK NPV82509W954 27 Oct 2010 01 Nov 2010 CAD/CAN 0.01ITG CANADASHOPPERS DRUG MART CORP

300.000 NHHJ Local 38.680000 0.00 4.05 0.00 11,599.951.032000

Base 37.480620 0.00 3.92 0.00 11,240.26

COMMON STOCK NPV866796956 27 Oct 2010 01 Nov 2010 CAD/CAN 0.01ITG CANADASUN LIFE FINANCIAL INC

2,100.000 NHHJ Local 27.904300 0.00 28.35 0.00 58,570.681.032000

Base 27.039050 0.00 27.47 0.00 56,754.53

COMMON STOCK NPV867224958 27 Oct 2010 01 Nov 2010 CAD/CAN 0.01ITG CANADASUNCOR ENERGY INC

5,500.000 NHHJ Local 33.110000 0.00 74.25 0.00 182,030.751.032000

Base 32.083333 0.00 71.95 0.00 176,386.39
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COMMON STOCK NPV87425E954 27 Oct 2010 01 Nov 2010 CAD/CAN 0.01ITG CANADATALISMAN ENERGY INC

4,300.000 NHHJ Local 18.366000 0.00 58.05 0.00 78,915.751.032000

Base 17.796512 0.00 56.25 0.00 76,468.75

COMMON STOCK NPV878742956 27 Oct 2010 01 Nov 2010 CAD/CAN 0.01ITG CANADATECK RESOURCES LTD CLS B

1,000.000 NHHJ Local 44.700000 0.00 13.50 0.00 44,686.501.032000

Base 43.313953 0.00 13.08 0.00 43,300.87

COMMON STOCK NPV87971M954 27 Oct 2010 01 Nov 2010 CAD/CAN 0.01ITG CANADATELUS CORPORATION  NON VOTE

300.000 NHHJ Local 42.770000 0.00 4.05 0.00 12,826.951.032000

Base 41.443798 0.00 3.92 0.00 12,429.22

COMMON STOCK NPV87971M962 27 Oct 2010 01 Nov 2010 CAD/CAN 0.01ITG CANADATELUS CORP

100.000 NHHJ Local 44.980000 0.00 1.35 0.00 4,496.651.032000

Base 43.585271 0.00 1.31 0.00 4,357.22

22 Nov 2010 22 Nov 2010 CAD/BOSASSET TRANSFER AT MARKET NON CASH

1,263.000 NHHJ Local 44.485170 0.00 0.00 0.00 56,184.771.047484

Base 42.468606 0.00 0.00 0.00 53,637.85

87971M962 Total

1.35 0.000.001,363.000 Local 60,681.42

Base 0.00 1.31 0.00 57,995.07

COMMON STOCK NPV884903956 27 Oct 2010 01 Nov 2010 CAD/CAN 0.01ITG CANADATHOMSON REUTERS CORP

1,000.000 NHHJ Local 39.817000 0.00 13.50 0.00 39,803.501.032000

Base 38.582364 0.00 13.08 0.00 38,569.28

COMMON STOCK NPV891160954 27 Oct 2010 01 Nov 2010 CAD/CAN 0.01ITG CANADATORONTO DOMINION BANK

2,550.000 NHHJ Local 74.082502 0.00 34.43 0.00 188,875.951.032000

Base 71.785370 0.00 33.36 0.00 183,019.33
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COMMON STOCK NPV89353D958 27 Oct 2010 01 Nov 2010 CAD/CAN 0.01ITG CANADATRANSCANADA CORP

4,300.000 NHHJ Local 37.932000 0.00 58.05 0.00 163,049.551.032000

Base 36.755814 0.00 56.25 0.00 157,993.75

COMMON STOCK NPV89366H103 10 Dec 2010 10 Dec 2010 CAD/CANCUSIP CHANGE NON CASHTRANSFORCE INC

81,800.000 NHHV Local 4.850000 0.00 0.00 0.00 396,730.001.249400

Base 3.881863 0.00 0.00 0.00 317,536.42

COMMON STOCK NPV91911K953 12 Oct 2010 15 Oct 2010 CAD/CAN 0.01MERRILL LYNCH PEIRCE FENNER AND SVALEANT PHARMACEUTICALS INTE

62,000.000 NHHV Local 28.057900 0.00 695.84 0.00 1,738,893.961.011200

Base 27.747132 0.00 688.13 0.00 1,719,634.06

14 Oct 2010 19 Oct 2010 CAD/CAN 0.01UBS SECURITIES CANADA INC

5,900.000 NHHV Local 27.957300 0.00 41.30 0.00 164,906.771.003550

Base 27.858403 0.00 41.15 0.00 164,323.42

27 Oct 2010 01 Nov 2010 CAD/CAN 0.01ITG CANADA

300.000 NHHJ Local 27.620000 0.00 4.05 0.00 8,281.951.032000

Base 26.763566 0.00 3.92 0.00 8,025.15

91911K953 Total

741.19 0.000.0068,200.000 Local 1,912,082.68

Base 0.00 733.20 0.00 1,891,982.63

COMMON STOCK NPV961148954 27 Oct 2010 01 Nov 2010 CAD/CAN 0.01ITG CANADAWESTON (GEORGE) LTD

100.000 NHHJ Local 81.000000 0.00 1.35 0.00 8,098.651.032000

Base 78.488372 0.00 1.31 0.00 7,847.53

COMMON STOCK NPV98462Y951 27 Oct 2010 01 Nov 2010 CAD/CAN 0.01ITG CANADAYAMANA GOLD INC

1,600.000 NHHJ Local 10.900000 0.00 21.60 0.00 17,418.401.032000

Base 10.562016 0.00 20.93 0.00 16,878.29
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UNIT NPV985569102 01 Nov 2010 01 Nov 2010 CAD/CANEXCHANGE OFFER (NON CASH)YELLOW PAGES INCOME FUND

235.000 NHHJ Local 10.987744 0.00 0.00 0.00 2,582.121.105790

Base 9.936553 0.00 0.00 0.00 2,335.09

UNIT NPV985569953 27 Oct 2010 01 Nov 2010 CAD/CAN 0.01ITG CANADAYELLOW PAGES INCOME FUND

700.000 NHHJ Local 6.130000 0.00 7.00 0.00 4,284.001.032000

Base 5.939922 0.00 6.78 0.00 4,151.16

01 Nov 2010 01 Nov 2010 CAD/CANEXCHANGE OFFER (NON CASH)

7,899.000 NHHJ Local 7.942762 0.00 0.00 0.00 62,739.881.077067

Base 7.374433 0.00 0.00 0.00 58,250.65

985569953 Total

7.00 0.000.008,599.000 Local 67,023.88

Base 0.00 6.78 0.00 62,401.81

CANADIAN DOLLAR  Total

0.00Local383,606.000

0.00Base

0.00

0.00

3,626.34

3,549.96

9,175,647.51

8,619,087.33

DANISH KRONE

COMMON STOCK DKK20.416921005 27 Oct 2010 01 Nov 2010 DKK/DK2 0.05CREDIT AGRICOLE INDOSUEZ CHEUVREUXCARLSBERG AS B

400.000 NHHJ Local 583.300000 0.00 116.66 0.00 233,203.345.409650

Base 107.825830 0.00 21.57 0.00 43,108.77

COMMON STOCK425304003 12 Oct 2010 15 Oct 2010 DKK/DK2 4.27CABRERA CAPITAL MARKETS LLCA P MOLLER   MAERSK A/S   B

43.000 NHHJ Local 45,962.500000 0.00 988.19 0.00 1,975,399.315.378250

Base 8,545.995445 0.00 183.74 0.00 367,294.07
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COMMON STOCK425305000 12 Oct 2010 15 Oct 2010 DKK/DK2 4.15CABRERA CAPITAL MARKETS LLCA P MOLLER   MAERSK A/S   A

13.000 NHHJ Local 44,647.083077 0.00 290.21 0.00 580,121.875.378250

Base 8,301.414601 0.00 53.96 0.00 107,864.43

COMMON STOCK DKK10.458882909 27 Oct 2010 01 Nov 2010 DKK/DK2 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXDANSKE BANK A/S

2,100.000 NHHJ Local 142.231100 0.00 149.34 0.00 298,535.975.409650

Base 26.292108 0.00 27.61 0.00 55,185.82

COMMON STOCK DKK10.465853901 27 Oct 2010 01 Nov 2010 DKK/DK2 0.06CREDIT AGRICOLE INDOSUEZ CHEUVREUXNOVOZYMES A/S B SHARES

200.000 NHHJ Local 679.650000 0.00 67.97 0.00 135,862.035.409650

Base 125.636594 0.00 12.56 0.00 25,114.75

COMMON STOCK DKK10.471349902 01 Oct 2010 06 Oct 2010 DKK/DK2 0.04INVESTMENT TECHNOLOGY GROUP LTDROCKWOOL INTL A/S B SHS

198.000 NHEH Local 596.750000 0.00 41.36 0.00 118,115.145.417950

Base 110.143135 0.00 7.63 0.00 21,800.71

01 Oct 2010 06 Oct 2010 DKK/DK2 0.04UBS AG

786.000 NHEH Local 589.814900 0.00 162.26 0.00 463,432.255.417950

Base 108.863112 0.00 29.95 0.00 85,536.46

04 Oct 2010 07 Oct 2010 DKK/DK2 0.04INVESTMENT TECHNOLOGY GROUP LTD

132.000 NHEH Local 593.500000 0.00 27.42 0.00 78,314.585.446650

Base 108.966062 0.00 5.03 0.00 14,378.49

04 Oct 2010 07 Oct 2010 DKK/DK2 0.04UBS AG

186.000 NHEH Local 594.553011 0.00 38.71 0.00 110,548.155.446650

Base 109.159394 0.00 7.11 0.00 20,296.54

471349902 Total

269.75 0.000.001,302.000 Local 770,410.12

Base 0.00 49.72 0.00 142,012.20
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COMMON STOCK DKK10.594228900 07 Dec 2010 10 Dec 2010 DKK/DK2 0.55JP MORGANSECURITIES LIMITEDSIMCORP A/S

1,512.000 NHEH Local 897.000000 0.00 4,611.30 0.00 1,351,652.705.594450

Base 160.337477 0.00 824.26 0.00 241,606.00

COMMON STOCK DKK1.596154906 27 Oct 2010 01 Nov 2010 DKK/DK2 0.04CREDIT AGRICOLE INDOSUEZ CHEUVREUXWILLIAM DEMANT HOLDING

100.000 NHHJ Local 404.920000 0.00 20.25 0.00 40,471.755.409650

Base 74.851423 0.00 3.74 0.00 7,481.40

COMMON STOCK DKK1.596465906 27 Oct 2010 01 Nov 2010 DKK/DK2 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXVESTAS WIND SYSTEMS A/S

600.000 NHHJ Local 177.020000 0.00 53.11 0.00 106,158.895.409650

Base 32.723004 0.00 9.82 0.00 19,623.98

COMMON STOCK DKK1.707752903 19 Oct 2010 22 Oct 2010 DKK/DK2 0.18SKANDINAVISKA ENSKILDA BANKEN LONDONOVO NORDISK A/S B

15,837.000 NHHP Local 488.191000 0.00 15,462.96 0.00 7,716,017.915.394100

Base 90.504625 0.00 2,866.64 0.00 1,430,455.11

03 Nov 2010 08 Nov 2010 DKK/DK2 0.21SKANDINAVISKA ENSKILDA BANKEN LONDO

12,900.000 NHHP Local 551.416400 0.00 14,226.54 0.00 7,099,045.025.319500

Base 103.659442 0.00 2,674.41 0.00 1,334,532.38

22 Dec 2010 28 Dec 2010 DKK/DK2 0.04SOCIETE GENERALE LONDON BRANCH

400.000 NHHP Local 611.816300 0.00 97.89 0.00 244,628.635.693650

Base 107.455903 0.00 17.19 0.00 42,965.17

27 Oct 2010 01 Nov 2010 DKK/DK2 0.05CREDIT AGRICOLE INDOSUEZ CHEUVREUX

1,650.000 NHHJ Local 545.629103 0.00 450.14 0.00 899,837.885.409650

Base 100.862182 0.00 83.21 0.00 166,339.39

707752903 Total

30,237.53 0.000.0030,787.000 Local 15,959,529.44

Base 0.00 5,641.45 0.00 2,974,292.05
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COMMON STOCK DKK25.B0LL2W908 27 Oct 2010 01 Nov 2010 DKK/DK2 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXTRYG A/S

64.000 NHHJ Local 277.554700 0.00 8.88 0.00 17,754.625.409650

Base 51.307330 0.00 1.64 0.00 3,282.03

COMMON STOCK DKK1.B1WP65900 07 Dec 2010 10 Dec 2010 DKK/DK2 0.11JP MORGANSECURITIES LIMITEDD/S NORDEN

7,445.000 NHEH Local 188.700000 0.00 4,776.56 0.00 1,400,094.945.594450

Base 33.729857 0.00 853.80 0.00 250,264.98

COMMON STOCK DKK1.B1WT5G909 27 Oct 2010 01 Nov 2010 DKK/DK2 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXDSV A/S

500.000 NHHJ Local 114.470000 0.00 28.62 0.00 57,206.385.409650

Base 21.160334 0.00 5.29 0.00 10,574.88

DANISH KRONE  Total

0.00Local45,066.000

0.00Base

0.00

0.00

41,618.37

7,689.16

22,926,401.36

4,247,705.36

EGYPTIAN POUND

COMMON STOCK610392904 27 Oct 2010 28 Oct 2010 EGP/EG2 0.15NATEXIS BLEICHROEDER INCMOBINIL EGYPTIAN MOBILE SERV

162.000 NHHJ Local 174.771000 0.00 141.56 7.48 28,163.865.775000

Base 30.263377 0.00 24.51 1.30 4,876.86

COMMON STOCK EGP5.0613947902 27 Oct 2010 28 Oct 2010 EGP/EG2 0.03NATEXIS BLEICHROEDER INCEFG HERMES HOLDING SAE

4,344.000 NHHJ Local 29.164701 0.00 633.46 32.07 126,025.935.775000

Base 5.050165 0.00 109.69 5.55 21,822.67

COMMON STOCK EGP5.0616261905 27 Oct 2010 28 Oct 2010 EGP/EG2 0.02NATEXIS BLEICHROEDER INCEZZ STEEL

6,250.000 NHHJ Local 19.243901 0.00 601.37 30.47 119,642.545.775000

Base 3.332277 0.00 104.13 5.28 20,717.32

COMMON STOCK624389904 27 Oct 2010 28 Oct 2010 EGP/EG2 0.04NATEXIS BLEICHROEDER INCCOMMERCIAL INTERNATIONAL BAN

7,264.000 NHHJ Local 43.854700 0.00 1,592.80 80.04 316,887.705.775000

Base 7.593887 0.00 275.81 13.86 54,872.33
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COMMON STOCK EGP5.0B03BN8900 27 Oct 2010 28 Oct 2010 EGP/EG2 0.23NATEXIS BLEICHROEDER INCORASCOM CONSTRUCTION INDS

483.000 NHHJ Local 261.662008 0.00 631.91 32.00 125,718.845.775000

Base 45.309439 0.00 109.42 5.54 21,769.50

COMMON STOCKB0S600906 27 Oct 2010 28 Oct 2010 EGP/EG2 0.02NATEXIS BLEICHROEDER INCTELECOM EGYPT

2,212.000 NHHJ Local 17.605601 0.00 194.72 10.14 38,738.735.775000

Base 3.048589 0.00 33.72 1.76 6,708.01

COMMON STOCK EGP2.0B1R9JX907 27 Oct 2010 28 Oct 2010 EGP/EG2 0.01NATEXIS BLEICHROEDER INCSIDI KERIR PETROCHEMICALS CO

12,471.000 NHHJ Local 13.936900 0.00 869.04 43.85 172,894.195.775000

Base 2.413316 0.00 150.48 7.59 29,938.39

COMMON STOCK EGP1.0B1VZ1Q908 27 Oct 2010 28 Oct 2010 EGP/EG2NATEXIS BLEICHROEDER INCORASCOM TELECOM HOLDING

13,037.000 NHHJ Local 4.590000 0.00 299.20 15.36 59,525.275.775000

Base 0.794805 0.00 51.81 2.66 10,307.41

EGYPTIAN POUND  Total

0.00Local46,223.000

0.00Base

251.41

43.54

4,964.06

859.57

987,597.06

171,012.49

EURO CURRENCY

AUSTRIA

COMMON STOCK NPV435969001 01 Oct 2010 06 Oct 2010 EUR/AT2 0.02INVESTMENT TECHNOLOGY GROUP LTDFLUGHAFEN WIEN AG

231.000 NHEH Local 42.716320 0.00 3.45 0.00 9,864.020.727008

Base 58.756327 0.00 4.75 0.00 13,567.97

01 Oct 2010 06 Oct 2010 EUR/AT2 0.02UBS AG

786.000 NHEH Local 42.809402 0.00 11.78 0.00 33,636.410.727008

Base 58.884362 0.00 16.20 0.00 46,266.90
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04 Oct 2010 07 Oct 2010 EUR/AT2 0.02INVESTMENT TECHNOLOGY GROUP LTD

1,091.000 NHEH Local 43.043804 0.00 16.44 0.00 46,944.350.730674

Base 58.909724 0.00 22.50 0.00 64,248.01

04 Oct 2010 07 Oct 2010 EUR/AT2 0.02UBS AG

588.000 NHEH Local 42.995901 0.00 8.85 0.00 25,272.740.730674

Base 58.844164 0.00 12.11 0.00 34,588.26

435969001 Total

40.52 0.000.002,696.000 Local 115,717.52

Base 0.00 55.56 0.00 158,671.14

COMMON STOCK NPV463508903 27 Oct 2010 02 Nov 2010 EUR/AT2 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXTELEKOM AUSTRIA AG

839.000 NHHJ Local 11.234005 0.00 4.71 0.00 9,420.620.725295

Base 15.488877 0.00 6.49 0.00 12,988.67

COMMON STOCK NPV466160009 27 Oct 2010 02 Nov 2010 EUR/AT2 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXVERBUND AG

164.000 NHHJ Local 29.204100 0.00 2.39 0.00 4,787.080.725295

Base 40.265133 0.00 3.30 0.00 6,600.18

COMMON STOCK NPV494340904 27 Oct 2010 02 Nov 2010 EUR/AT2 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXVOESTALPINE AG

236.000 NHHJ Local 29.032415 0.00 3.43 0.00 6,848.220.725295

Base 40.028423 0.00 4.73 0.00 9,441.98

COMMON STOCK NPV528983901 27 Oct 2010 02 Nov 2010 EUR/AT2 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXERSTE GROUP BANK AG

854.000 NHHJ Local 32.851300 0.00 14.03 0.00 28,040.980.725295

Base 45.293708 0.00 19.34 0.00 38,661.48

EXP 23NOV10983BZJ909 23 Nov 2010 30 Nov 2010 EUR/AT2LAPSED RIGHTSVERBUND RTS

1,850.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.734800

Base 0.000000 0.00 0.00 0.00 0.00
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COMMON STOCK NPVB0704T905 27 Oct 2010 02 Nov 2010 EUR/AT2 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXRAIFFEISEN BANK INTERNATIONA

229.000 NHHJ Local 41.878603 0.00 4.80 0.00 9,585.400.725295

Base 57.740096 0.00 6.62 0.00 13,215.86

COMMON STOCK NPVB0BKSS902 27 Oct 2010 02 Nov 2010 EUR/AT2 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXVIENNA INSURANCE GROUP AG

171.000 NHHJ Local 38.729600 0.00 3.31 0.00 6,619.450.725295

Base 53.398410 0.00 4.56 0.00 9,126.56

COMMON STOCK NPVB13WZ2902 19 Nov 2010 24 Nov 2010 EUR/AT2 0.03UBS AGZUMTOBEL AG

11,700.000 NHEG Local 15.927600 0.00 298.16 0.00 186,054.760.732386

Base 21.747548 0.00 407.11 0.00 254,039.21

18,739.000

0.00

0.00

507.71

371.35

0.00

0.00 367,074.03

502,745.08

Local

Base

AUSTRIA Total

BELGIUM

COMMON STOCK NPV400500005 27 Oct 2010 01 Nov 2010 EUR/BE5 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXUMICORE

85.000 NHHJ Local 34.967412 0.00 1.49 0.00 2,970.740.725295

Base 48.211296 0.00 2.05 0.00 4,095.91

REIT NPV417798907 07 Dec 2010 10 Dec 2010 EUR/BE5 0.44JP MORGANSECURITIES LIMITEDCOFINIMMO

1,301.000 NHEH Local 97.890000 0.00 433.01 0.00 126,921.880.750638

Base 130.409065 0.00 576.86 0.00 169,085.34

22 Dec 2010 27 Dec 2010 EUR/BE5 0.04UBS AG

1,840.000 NHEH Local 95.007402 0.00 61.18 0.00 174,752.440.764000

Base 124.355238 0.00 80.08 0.00 228,733.56

417798907 Total

494.19 0.000.003,141.000 Local 301,674.32

Base 0.00 656.94 0.00 397,818.90
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COMMON STOCK NPV424749000 27 Dec 2010 27 Dec 2010 EUR/BE5STOCKSPLIT NON CASHS.A. D IETEREN N.V.

1,709.000 NHEH Local 378.506582 0.00 0.00 0.00 646,867.750.772923

Base 489.707863 0.00 0.00 0.00 836,910.74

COMMON STOCK NPV426211009 27 Oct 2010 01 Nov 2010 EUR/BE5 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXDELHAIZE GROUP

209.000 NHHJ Local 49.678200 0.00 5.19 0.00 10,377.550.725295

Base 68.493785 0.00 7.16 0.00 14,308.04

COMMON STOCK NPV449774009 27 Oct 2010 01 Nov 2010 EUR/BE5 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXKBC GROEP NV

874.000 NHHJ Local 31.724600 0.00 13.86 0.00 27,713.440.725295

Base 43.740271 0.00 19.11 0.00 38,209.89

COMMON STOCK NPV475531901 27 Oct 2010 01 Nov 2010 EUR/BE5 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXANHEUSER BUSCH INBEV NV

1,840.000 NHHJ Local 44.650402 0.00 41.08 0.00 82,115.660.725295

Base 61.561712 0.00 56.64 0.00 113,216.91

COMMON STOCK NPV482110004 27 Oct 2010 01 Nov 2010 EUR/BE5 0.06CREDIT AGRICOLE INDOSUEZ CHEUVREUXSOLVAY SA

170.000 NHHJ Local 81.213000 0.00 6.90 0.00 13,799.310.725295

Base 111.972370 0.00 9.51 0.00 19,025.79

COMMON STOCK NPV559699905 27 Oct 2010 01 Nov 2010 EUR/BE5 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXUCB SA

251.000 NHHJ Local 27.496700 0.00 3.45 0.00 6,898.220.725295

Base 37.911057 0.00 4.76 0.00 9,510.92

COMMON STOCK NPV568905905 09 Dec 2010 14 Dec 2010 EUR/BE5 0.01UBS AGAGFA GEVAERT NV

33,900.000 NHEG Local 3.330900 0.00 180.67 0.00 112,736.840.757232

Base 4.398784 0.00 238.59 0.00 148,880.18

COMMON STOCK NPV580622900 15 Oct 2010 EUR/BE5STOCKSPLIT NON CASHCOLRUYT SA

446.000 NHHJ Local 172.457623 0.00 0.00 0.00 76,916.100.710000

Base 242.898061 0.00 0.00 0.00 108,332.54
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15 Oct 2010 CANCEL EUR/BE5STOCKSPLIT NON CASH

-446.000 NHHJ Local 172.457623 0.00 0.00 0.00 -76,916.100.710000

Base 242.898061 0.00 0.00 0.00 -108,332.54

15 Oct 2010 EUR/BE5STOCKSPLIT NON CASH

28,483.000 NHHP Local 164.443956 0.00 0.00 0.00 4,683,857.200.710000

Base 231.611206 0.00 0.00 0.00 6,596,981.97

15 Oct 2010 CANCEL EUR/BE5STOCKSPLIT NON CASH

-28,483.000 NHHP Local 164.443956 0.00 0.00 0.00 -4,683,857.200.710000

Base 231.611206 0.00 0.00 0.00 -6,596,981.97

15 Oct 2010 15 Oct 2010 EUR/BE5STOCKSPLIT NON CASH

446.000 NHHJ Local 172.457623 0.00 0.00 0.00 76,916.100.708013

Base 243.579686 0.00 0.00 0.00 108,636.54

15 Oct 2010 15 Oct 2010 EUR/BE5STOCKSPLIT NON CASH

28,483.000 NHHP Local 164.443956 0.00 0.00 0.00 4,683,857.200.717682

Base 229.132188 0.00 0.00 0.00 6,526,372.11

580622900 Total

0.00 0.000.0028,929.000 Local 4,760,773.30

Base 0.00 0.00 0.00 6,635,008.65

COMMON STOCK NPV582743902 10 Nov 2010 EUR/BE5STOCKSPLIT NON CASHBEKAERT NV

2,918.000 NHHV Local 74.600000 0.00 0.00 0.00 217,682.800.774773

Base 96.286268 0.00 0.00 0.00 280,963.33

10 Nov 2010 CANCEL EUR/BE5STOCKSPLIT NON CASH

-2,918.000 NHHV Local 74.600000 0.00 0.00 0.00 -217,682.800.774773

Base 96.286268 0.00 0.00 0.00 -280,963.33
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582743902 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

COMMON STOCK NPV709732903 27 Oct 2010 01 Nov 2010 EUR/BE5 0.04CREDIT AGRICOLE INDOSUEZ CHEUVREUXGROUPE BRUXELLES LAMBERT SA

274.000 NHHJ Local 63.000000 0.00 8.63 0.00 17,253.370.725295

Base 86.861208 0.00 11.90 0.00 23,788.07

COMMON STOCK NPV714761905 27 Oct 2010 01 Nov 2010 EUR/BE5CREDIT AGRICOLE INDOSUEZ CHEUVREUXDEXIA SA

1,598.000 NHHJ Local 3.191902 0.00 2.55 0.00 5,098.110.725295

Base 4.400833 0.00 3.52 0.00 7,029.02

COMMON STOCK NPV726613904 27 Oct 2010 01 Nov 2010 EUR/BE5CREDIT AGRICOLE INDOSUEZ CHEUVREUXAGEAS

4,865.000 NHHJ Local 2.232800 0.00 5.43 0.00 10,857.140.725295

Base 3.078472 0.00 7.49 0.00 14,969.27

COMMON STOCK NPVACI009ZR8 22 Dec 2010 27 Dec 2010 EUR/BE5 0.02SOCIETE GENERALE LONDON BRANCHCOLRUYT SA

300.000 NHHP Local 38.939400 0.00 4.67 0.00 11,677.150.764000

Base 50.967801 0.00 6.11 0.00 15,284.23

27 Oct 2010 01 Nov 2010 EUR/BE5 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUX

182.000 NHHJ Local 39.871000 0.00 3.63 0.00 7,252.890.725295

Base 54.972115 0.00 5.00 0.00 9,999.92

ACI009ZR8 Total

8.30 0.000.00482.000 Local 18,930.04

Base 0.00 11.11 0.00 25,284.15

COMMON STOCK NPVB00D9P907 27 Oct 2010 01 Nov 2010 EUR/BE5 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXBELGACOM SA

383.000 NHHJ Local 28.260000 0.00 5.41 0.00 10,818.170.725295

Base 38.963456 0.00 7.46 0.00 14,915.54
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COMMON STOCK NPVB1H4YG909 27 Oct 2010 01 Nov 2010 EUR/BE5 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXCNP  CIE NATL A PORTEFEUILLE

62.000 NHHJ Local 38.506300 0.00 1.19 0.00 2,386.200.725295

Base 53.090536 0.00 1.64 0.00 3,289.97

EXP 05NOV10B57PJJ905 22 Oct 2010 27 Oct 2010 EUR/BE5MERRILL LYNCH INTERNATIONALAGFA GEVAERT NV RTS

21,100.000 NHHV Local 0.324700 0.00 2.74 0.00 6,848.430.719321

Base 0.451398 0.00 3.81 0.00 9,520.69

25 Oct 2010 28 Oct 2010 EUR/BE5MERRILL LYNCH INTERNATIONAL

5,500.000 NHHV Local 0.286500 0.00 0.63 0.00 1,575.120.714975

Base 0.400713 0.00 0.88 0.00 2,203.04

26 Oct 2010 29 Oct 2010 EUR/BE5MERRILL LYNCH INTERNATIONAL

34,900.000 NHHV Local 0.223700 0.00 3.12 0.00 7,804.010.720903

Base 0.310305 0.00 4.33 0.00 10,825.33

27 Oct 2010 EUR/BE5MERRILL LYNCH INTERNATIONAL

44,200.000 NHHV Local 0.220300 0.00 3.90 0.00 9,733.360.725295

Base 0.303738 0.00 5.38 0.00 13,419.86

27 Oct 2010 CANCEL EUR/BE5MERRILL LYNCH INTERNATIONAL

-44,200.000 NHHV Local 0.220300 0.00 -3.90 0.00 -9,733.360.725295

Base 0.303738 0.00 -5.38 0.00 -13,419.86

27 Oct 2010 01 Nov 2010 EUR/BE5MERRILL LYNCH INTERNATIONAL

44,200.000 NHHV Local 0.220300 0.00 3.90 0.00 9,733.360.725295

Base 0.303738 0.00 5.38 0.00 13,419.86

28 Oct 2010 02 Nov 2010 EUR/BE5MERRILL LYNCH INTERNATIONAL

23,300.000 NHHV Local 0.202900 0.00 1.89 0.00 4,725.680.718030

Base 0.282579 0.00 2.63 0.00 6,581.45

29 Oct 2010 03 Nov 2010 EUR/BE5MERRILL LYNCH INTERNATIONAL

78,400.000 NHHV Local 0.260200 0.00 8.16 0.00 20,391.520.719735

Base 0.361522 0.00 11.34 0.00 28,331.98
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01 Nov 2010 04 Nov 2010 EUR/BE5MERRILL LYNCH INTERNATIONAL

24,216.000 NHHV Local 0.290500 0.00 2.81 0.00 7,031.940.720046

Base 0.403446 0.00 3.90 0.00 9,765.96

26 Oct 2010 01 Nov 2010 EUR/BE53 RIGHTS SOLD

10,055.000 NHEG Local 0.240000 0.00 0.00 0.00 2,413.200.720903

Base 0.332916 0.00 0.00 0.00 3,347.47

28 Oct 2010 02 Nov 2010 EUR/BE5RIGHTS SOLD

1,777.000 NHEH Local 0.199065 0.00 0.00 0.00 353.740.718030

Base 0.277238 0.00 0.00 0.00 492.65

26 Oct 2010 12 Nov 2010 EUR/BE514 RIGHTS SOLD

23,845.000 NHEG Local 0.234066 0.00 0.00 0.00 5,581.320.720903

Base 0.324684 0.00 0.00 0.00 7,742.12

28 Oct 2010 12 Nov 2010 EUR/BE510 RIGHTS SOLD

33,753.000 NHEH Local 0.234066 0.00 0.00 0.00 7,900.460.718030

Base 0.325984 0.00 0.00 0.00 11,002.97

B57PJJ905 Total

23.25 0.000.00301,046.000 Local 74,358.78

Base 0.00 32.27 0.00 103,233.52

379,818.000

0.00

0.00

1,070.15

801.59

0.00

0.00 6,105,628.94

8,409,495.47

Local

Base

BELGIUM Total

FINLAND

COMMON STOCK NPV449000900 27 Oct 2010 01 Nov 2010 EUR/FI2 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXKESKO OYJ B SHS

300.000 NHHJ Local 35.491000 0.00 5.32 0.00 10,641.980.725295

Base 48.933193 0.00 7.33 0.00 14,672.62



Prepared by State StreetPage 759

Sales Report by Report Date
Composite

to April 18, 2011View Date:December 31, 2010October 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCK NPV466514908 27 Oct 2010 01 Nov 2010 EUR/FI2 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXOUTOKUMPU OYJ

600.000 NHHJ Local 12.985000 0.00 3.90 0.00 7,787.100.725295

Base 17.903060 0.00 5.38 0.00 10,736.46

COMMON STOCK NPV472766906 27 Oct 2010 01 Nov 2010 EUR/FI2 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXRAUTARUUKKI OYJ

1,600.000 NHHJ Local 14.937000 0.00 11.95 0.00 23,887.250.725295

Base 20.594379 0.00 16.48 0.00 32,934.53

COMMON STOCK NPV505125906 27 Oct 2010 01 Nov 2010 EUR/FI2 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXUPM KYMMENE OYJ

1,761.000 NHHJ Local 13.140000 0.00 11.57 0.00 23,127.970.725295

Base 18.116766 0.00 15.95 0.00 31,887.67

COMMON STOCK NPV507267904 27 Oct 2010 01 Nov 2010 EUR/FI2 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXSTORA ENSO OYJ R SHS

2,000.000 NHHJ Local 7.576500 0.00 7.58 0.00 15,145.420.725295

Base 10.446094 0.00 10.45 0.00 20,881.74

COMMON STOCK NPV522603901 27 Oct 2010 01 Nov 2010 EUR/FI2 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXSAMPO OYJ A SHS

1,865.000 NHHJ Local 20.303003 0.00 18.93 0.00 37,846.170.725295

Base 27.992752 0.00 26.10 0.00 52,180.38

COMMON STOCK EUR3.4557955903 27 Oct 2010 01 Nov 2010 EUR/FI2 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXFORTUM OYJ

1,779.000 NHHJ Local 20.483002 0.00 18.22 0.00 36,421.040.725295

Base 28.240925 0.00 25.12 0.00 50,215.48

COMMON STOCK NPV570151902 17 Dec 2010 22 Dec 2010 EUR/FI2 0.01CABRERA CAPITAL MARKETS LLCELISA OYJ

30,502.000 NHHV Local 15.722500 0.00 287.74 0.00 479,279.950.760225

Base 20.681377 0.00 378.49 0.00 630,444.87

21 Dec 2010 27 Dec 2010 EUR/FI2 0.01CABRERA CAPITAL MARKETS LLC

11,198.000 NHHV Local 15.918800 0.00 106.96 0.00 178,151.760.761615

Base 20.901374 0.00 140.44 0.00 233,913.15
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27 Oct 2010 01 Nov 2010 EUR/FI2 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUX

2,250.000 NHHJ Local 15.649702 0.00 17.61 0.00 35,194.220.725295

Base 21.577016 0.00 24.28 0.00 48,524.01

570151902 Total

412.31 0.000.0043,950.000 Local 692,625.93

Base 0.00 543.21 0.00 912,882.03

COMMON STOCK NPV571342906 12 Oct 2010 15 Oct 2010 EUR/FI2 0.02CABRERA CAPITAL MARKETS LLCMETSO OYJ

29,825.000 NHHJ Local 34.764300 0.00 518.42 0.00 1,036,326.830.721293

Base 48.197196 0.00 718.74 0.00 1,436,762.63

COMMON STOCK NPVB06YV4907 27 Oct 2010 01 Nov 2010 EUR/FI2 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXNESTE OIL OYJ

3,913.000 NHHJ Local 11.485001 0.00 22.47 0.00 44,918.340.725295

Base 15.834938 0.00 30.98 0.00 61,931.13

COMMON STOCK NPVB07G37909 27 Oct 2010 01 Nov 2010 EUR/FI2 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXNOKIAN RENKAAT OYJ

2,420.000 NHHJ Local 25.297000 0.00 30.61 0.00 61,188.130.725295

Base 34.878222 0.00 42.20 0.00 84,363.09

COMMON STOCK NPVB09M9D905 27 Oct 2010 01 Nov 2010 EUR/FI2 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXKONE OYJ B

517.000 NHHJ Local 39.066905 0.00 10.10 0.00 20,187.490.725295

Base 53.863469 0.00 13.93 0.00 27,833.49

90,530.000

0.00

0.00

1,455.87

1,071.38

0.00

0.00 2,010,103.65

2,737,281.25

Local

Base

FINLAND Total

FRANCE

COMMON STOCK EUR1.400212908 27 Oct 2010 01 Nov 2010 EUR/FR4 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXBOUYGUES SA

1,032.000 NHHJ Local 32.073101 0.00 16.55 0.00 33,082.890.725295

Base 44.220767 0.00 22.82 0.00 45,613.01
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COMMON STOCK EUR1.0401225909 27 Oct 2010 01 Nov 2010 EUR/FR4 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXEADS NV

1,517.000 NHHJ Local 18.391400 0.00 13.95 0.00 27,885.800.725295

Base 25.357131 0.00 19.23 0.00 38,447.53

COMMON STOCK401701909 27 Oct 2010 01 Nov 2010 EUR/FR4 0.17CREDIT AGRICOLE INDOSUEZ CHEUVREUXERAMET

23.000 NHHJ Local 246.495700 0.00 2.83 0.00 5,666.570.725295

Base 339.855783 0.00 3.90 0.00 7,812.78

COMMON STOCK EUR5.0403187909 27 Oct 2010 01 Nov 2010 EUR/FR4 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXVEOLIA ENVIRONNEMENT

1,808.000 NHHJ Local 20.798800 0.00 18.80 0.00 37,585.430.725295

Base 28.676332 0.00 25.92 0.00 51,820.89

COMMON STOCK EUR.2405780909 27 Oct 2010 01 Nov 2010 EUR/FR4 0.06CREDIT AGRICOLE INDOSUEZ CHEUVREUXL OREAL

1,253.000 NHHJ Local 86.139002 0.00 53.97 0.00 107,878.200.725295

Base 118.764092 0.00 74.41 0.00 148,737.00

COMMON STOCK EUR2.0406139907 27 Oct 2010 01 Nov 2010 EUR/FR4 0.07CREDIT AGRICOLE INDOSUEZ CHEUVREUXCHRISTIAN DIOR

273.000 NHHJ Local 103.609304 0.00 14.14 0.00 28,271.200.725295

Base 142.851259 0.00 19.50 0.00 38,978.90

COMMON STOCK EUR.3406141903 27 Oct 2010 01 Nov 2010 EUR/FR4 0.08CREDIT AGRICOLE INDOSUEZ CHEUVREUXLVMH MOET HENNESSY LOUIS VUI

1,303.000 NHHJ Local 111.811903 0.00 72.85 0.00 145,618.060.725295

Base 154.160587 0.00 100.44 0.00 200,770.80

COMMON STOCK EUR3.0416279008 27 Oct 2010 01 Nov 2010 EUR/FR4 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXTHALES SA

575.000 NHHJ Local 28.959009 0.00 8.33 0.00 16,643.100.725295

Base 39.927214 0.00 11.48 0.00 22,946.66

COMMON STOCK EUR8.0416343002 27 Oct 2010 01 Nov 2010 EUR/FR4 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXCAP GEMINI

585.000 NHHJ Local 36.782205 0.00 10.76 0.00 21,506.830.725295

Base 50.713441 0.00 14.84 0.00 29,652.53
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COMMON STOCK417841004 27 Oct 2010 01 Nov 2010 EUR/FR4 0.05CREDIT AGRICOLE INDOSUEZ CHEUVREUXCASINO GUICHARD PERRACHON

171.000 NHHJ Local 66.603216 0.00 5.69 0.00 11,383.460.725295

Base 91.829140 0.00 7.85 0.00 15,694.94

COMMON STOCK EUR.4421539008 27 Oct 2010 01 Nov 2010 EUR/FR4 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXCIE GENERALE DE GEOPHYSIQUE

1,111.000 NHHJ Local 17.567003 0.00 9.76 0.00 19,507.180.725295

Base 24.220494 0.00 13.46 0.00 26,895.51

COMMON STOCK EUR.4438042905 27 Oct 2010 01 Nov 2010 EUR/FR4 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXPUBLICIS GROUPE

655.000 NHHJ Local 36.232600 0.00 11.87 0.00 23,720.480.725295

Base 49.955673 0.00 16.37 0.00 32,704.60

07 Dec 2010 10 Dec 2010 EUR/FR4 0.16JP MORGANSECURITIES LIMITED

16,233.000 NHEH Local 36.232500 0.00 1,999.75 0.00 586,162.420.750638

Base 48.268939 0.00 2,664.07 0.00 780,885.62

438042905 Total

2,011.62 0.000.0016,888.000 Local 609,882.90

Base 0.00 2,680.44 0.00 813,590.22

COMMON STOCK EUR4.0450270004 12 Oct 2010 15 Oct 2010 EUR/FR4 0.03CABRERA CAPITAL MARKETS LLCLAFARGE SA

11,753.000 NHHJ Local 40.539700 0.00 238.23 0.00 476,224.860.721293

Base 56.204206 0.00 330.28 0.00 660,237.74

COMMON STOCK EUR6.1454721002 27 Oct 2010 01 Nov 2010 EUR/FR4 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXLAGARDERE S.C.A.

515.000 NHHJ Local 29.097400 0.00 7.49 0.00 14,977.670.725295

Base 40.118021 0.00 10.33 0.00 20,650.45

REIT NPV455440909 27 Oct 2010 01 Nov 2010 EUR/FR4 0.05CREDIT AGRICOLE INDOSUEZ CHEUVREUXICADE

83.000 NHHJ Local 78.849400 0.00 3.27 0.00 6,541.230.725295

Base 108.713558 0.00 4.51 0.00 9,018.72
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COMMON STOCK NPV456229905 19 Nov 2010 24 Nov 2010 EUR/FR4 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXSILICON ON INSULATOR SOITEC

24,800.000 NHEG Local 8.288900 0.00 328.90 0.00 205,235.820.732386

Base 11.317666 0.00 449.08 0.00 280,229.03

COMMON STOCK468232004 27 Oct 2010 01 Nov 2010 EUR/FR4 0.04CREDIT AGRICOLE INDOSUEZ CHEUVREUXPERNOD RICARD SA

676.000 NHHJ Local 64.545800 0.00 21.82 0.00 43,611.140.725295

Base 88.992479 0.00 30.08 0.00 60,128.83

COMMON STOCK471279901 27 Oct 2010 01 Nov 2010 EUR/FR4 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXRENAULT SA

1,652.000 NHHJ Local 41.570303 0.00 34.34 0.00 68,639.800.725295

Base 57.315028 0.00 47.35 0.00 94,637.08

COMMON STOCK EUR1.0479213001 01 Oct 2010 06 Oct 2010 EUR/FR4 0.04UBS AGSEB SA

200.000 NHHV Local 62.471100 0.00 6.25 0.00 12,487.970.727008

Base 85.929041 0.00 8.60 0.00 17,177.21

04 Oct 2010 07 Oct 2010 EUR/FR4 0.04UBS AG

700.000 NHHV Local 63.079800 0.00 22.08 0.00 44,133.780.730674

Base 86.330977 0.00 30.22 0.00 60,401.46

04 Oct 2010 07 Oct 2010 EUR/FR4 0.06J.P. MORGAN CLEARING CORP.

3,100.000 NHHV Local 63.145000 0.00 137.02 0.00 195,612.480.730674

Base 86.420209 0.00 187.53 0.00 267,715.12

05 Oct 2010 08 Oct 2010 EUR/FR4 0.04UBS AG

700.000 NHHV Local 64.266000 0.00 22.49 0.00 44,963.710.722883

Base 88.902353 0.00 31.11 0.00 62,200.54

06 Oct 2010 11 Oct 2010 EUR/FR4 0.05UBS AG

2,200.000 NHHV Local 65.040600 0.00 71.54 0.00 143,017.780.718236

Base 90.556029 0.00 99.61 0.00 199,123.66
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07 Oct 2010 12 Oct 2010 EUR/FR4 0.04UBS AG

500.000 NHHV Local 64.623200 0.00 16.16 0.00 32,295.440.718391

Base 89.955470 0.00 22.49 0.00 44,955.24

08 Oct 2010 13 Oct 2010 EUR/FR4 0.04INVESTMENT TECHNOLOGY GROUP LTD

1,900.000 NHHV Local 64.370900 0.00 48.92 0.00 122,255.790.718184

Base 89.630095 0.00 68.12 0.00 170,229.06

11 Oct 2010 14 Oct 2010 EUR/FR4 0.05CREDIT SUISSE SECURITIES (USA) LLC

600.000 NHHV Local 66.018300 0.00 19.80 0.00 39,591.180.720669

Base 91.606965 0.00 27.47 0.00 54,936.70

20 Oct 2010 25 Oct 2010 EUR/FR4 0.05UBS AG

500.000 NHHV Local 64.677100 0.00 16.17 0.00 32,322.380.716769

Base 90.234232 0.00 22.56 0.00 45,094.56

22 Oct 2010 27 Oct 2010 EUR/FR4 0.06J.P. MORGAN CLEARING CORP.

3,100.000 NHHV Local 66.115000 0.00 143.47 0.00 204,813.030.719321

Base 91.913068 0.00 199.45 0.00 284,731.06

27 Oct 2010 01 Nov 2010 EUR/FR4 0.07J.P. MORGAN CLEARING CORP.

1,200.000 NHHV Local 68.645200 0.00 57.66 0.00 82,316.580.725295

Base 94.644524 0.00 79.50 0.00 113,493.93

28 Oct 2010 02 Nov 2010 EUR/FR4 0.07J.P. MORGAN CLEARING CORP.

1,900.000 NHHV Local 68.955000 0.00 91.71 0.00 130,922.790.718030

Base 96.033592 0.00 127.72 0.00 182,336.10

479213001 Total

653.27 0.000.0016,600.000 Local 1,084,732.91

Base 0.00 904.38 0.00 1,502,394.64
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COMMON STOCK EUR8.483410007 12 Oct 2010 15 Oct 2010 EUR/FR4 0.07CABRERA CAPITAL MARKETS LLCSCHNEIDER ELECTRIC SA

12,014.000 NHHJ Local 94.820300 0.00 569.59 0.00 1,138,601.490.721293

Base 131.458783 0.00 789.68 0.00 1,578,556.13

COMMON STOCK EUR5.5483477907 27 Oct 2010 01 Nov 2010 EUR/FR4 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXVIVENDI SA

5,392.000 NHHJ Local 20.238500 0.00 54.56 0.00 109,071.430.725295

Base 27.903818 0.00 75.22 0.00 150,382.16

COMMON STOCK EUR4.0517617908 27 Oct 2010 01 Nov 2010 EUR/FR4 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXFRANCE TELECOM SA

7,194.000 NHHJ Local 16.721000 0.00 60.15 0.00 120,230.720.725295

Base 23.054068 0.00 82.93 0.00 165,768.03

COMMON STOCK NPV525397907 27 Oct 2010 01 Nov 2010 EUR/FR4 0.12CREDIT AGRICOLE INDOSUEZ CHEUVREUXHERMES INTERNATIONAL

271.000 NHHJ Local 176.003000 0.00 23.85 0.00 47,672.960.725295

Base 242.664019 0.00 32.88 0.00 65,729.06

COMMON STOCK EUR1.0533004909 27 Oct 2010 01 Nov 2010 EUR/FR4 0.04CREDIT AGRICOLE INDOSUEZ CHEUVREUXDASSAULT SYSTEMES SA

397.000 NHHJ Local 51.492900 0.00 10.22 0.00 20,432.460.725295

Base 70.995802 0.00 14.09 0.00 28,171.24

COMMON STOCK EUR4.0550507909 27 Oct 2010 01 Nov 2010 EUR/FR4 0.08CREDIT AGRICOLE INDOSUEZ CHEUVREUXPPR

387.000 NHHJ Local 117.079700 0.00 22.65 0.00 45,287.190.725295

Base 161.423559 0.00 31.23 0.00 62,439.68

COMMON STOCK EUR1.0554398909 27 Oct 2010 01 Nov 2010 EUR/FR4 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXCNP ASSURANCES

1,141.000 NHHJ Local 13.850500 0.00 7.90 0.00 15,795.520.725295

Base 19.096368 0.00 10.89 0.00 21,778.06

COMMON STOCK EUR1.0561709908 27 Oct 2010 01 Nov 2010 EUR/FR4 0.04CREDIT AGRICOLE INDOSUEZ CHEUVREUXNEOPOST SA

512.000 NHHJ Local 59.176000 0.00 15.15 0.00 30,282.960.725295

Base 81.588871 0.00 20.89 0.00 41,752.61
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COMMON STOCK EUR2.5564156909 27 Oct 2010 01 Nov 2010 EUR/FR4 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXCARREFOUR SA

2,551.000 NHHJ Local 38.621000 0.00 49.26 0.00 98,472.910.725295

Base 53.248678 0.00 67.92 0.00 135,769.46

COMMON STOCK EUR1.565478906 27 Oct 2010 01 Nov 2010 EUR/FR4 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXATOS ORIGIN SA

241.000 NHHJ Local 34.111500 0.00 4.11 0.00 8,216.760.725295

Base 47.031208 0.00 5.67 0.00 11,328.85

COMMON STOCK EUR2.0567173901 27 Oct 2010 01 Nov 2010 EUR/FR4 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXSANOFI AVENTIS

4,232.000 NHHJ Local 49.603100 0.00 104.96 0.00 209,815.360.725295

Base 68.390241 0.00 144.71 0.00 289,282.79

COMMON STOCK EUR3.0585284904 27 Oct 2010 01 Nov 2010 EUR/FR4 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXACCOR SA

964.000 NHHJ Local 29.689004 0.00 14.31 0.00 28,605.890.725295

Base 40.933695 0.00 19.73 0.00 39,440.35

COMMON STOCK596233908 27 Oct 2010 01 Nov 2010 EUR/FR4CREDIT AGRICOLE INDOSUEZ CHEUVREUXSTMICROELECTRONICS NV

7,538.000 NHHJ Local 6.135700 0.00 23.13 0.00 46,227.780.725295

Base 8.459592 0.00 31.89 0.00 63,736.52

COMMON STOCK596651901 27 Oct 2010 01 Nov 2010 EUR/FR4 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXSOCIETE GENERALE

2,670.000 NHHJ Local 43.320700 0.00 57.83 0.00 115,608.440.725295

Base 59.728386 0.00 79.73 0.00 159,395.06

COMMON STOCK EUR.4598095909 19 Nov 2010 24 Nov 2010 EUR/FR4 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXHAVAS SA

90,464.000 NHEG Local 3.574700 0.00 517.41 0.00 322,864.250.732386

Base 4.880896 0.00 706.47 0.00 440,838.92

22 Nov 2010 25 Nov 2010 EUR/FR4 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUX

56,536.000 NHEG Local 3.512700 0.00 317.75 0.00 198,276.260.734808

Base 4.780432 0.00 432.43 0.00 269,834.11
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598095909 Total

835.16 0.000.00147,000.000 Local 521,140.51

Base 0.00 1,138.90 0.00 710,673.03

COMMON STOCK EUR.4599390903 27 Oct 2010 01 Nov 2010 EUR/FR4 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXM6 METROPOLE TELEVISION

280.000 NHHJ Local 17.351000 0.00 2.43 0.00 4,855.850.725295

Base 23.922680 0.00 3.35 0.00 6,695.00

COMMON STOCK EUR.2599711900 27 Oct 2010 01 Nov 2010 EUR/FR4 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXTELEVISION FRANCAISE (T.F.1)

536.000 NHHJ Local 11.466007 0.00 3.07 0.00 6,142.710.725295

Base 15.808750 0.00 4.23 0.00 8,469.26

COMMON STOCK NPV704239904 27 Oct 2010 01 Nov 2010 EUR/FR4 0.04CREDIT AGRICOLE INDOSUEZ CHEUVREUXEURAZEO

105.000 NHHJ Local 54.232500 0.00 2.85 0.00 5,691.560.725295

Base 74.773023 0.00 3.93 0.00 7,847.23

COMMON STOCK EUR4.0706271905 27 Oct 2010 01 Nov 2010 EUR/FR4 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXSODEXO

727.000 NHHJ Local 47.052806 0.00 17.10 0.00 34,190.290.725295

Base 64.874025 0.00 23.58 0.00 47,139.84

REIT EUR5.0707624904 27 Oct 2010 01 Nov 2010 EUR/FR4 0.10CREDIT AGRICOLE INDOSUEZ CHEUVREUXUNIBAIL RODAMCO SE

326.000 NHHJ Local 152.181300 0.00 24.81 0.00 49,586.290.725295

Base 209.819866 0.00 34.21 0.00 68,367.06

COMMON STOCK708842901 27 Oct 2010 01 Nov 2010 EUR/FR4 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXAXA SA

7,549.000 NHHJ Local 13.229000 0.00 49.93 0.00 99,815.790.725295

Base 18.239475 0.00 68.84 0.00 137,620.95

COMMON STOCK EUR1.0710352907 27 Oct 2010 01 Nov 2010 EUR/FR4 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXPEUGEOT SA

1,495.000 NHHJ Local 28.988602 0.00 21.67 0.00 43,316.290.725295

Base 39.968016 0.00 29.88 0.00 59,722.31
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07 Dec 2010 10 Dec 2010 EUR/FR4 0.14JP MORGANSECURITIES LIMITED

5,200.000 NHEH Local 31.830000 0.00 562.75 0.00 164,953.250.750638

Base 42.403928 0.00 749.70 0.00 219,750.73

30 Dec 2010 OPEN EUR/FR4 0.02CABRERA CAPITAL MARKETS LLC

1,342.000 NHEH Local 28.595000 0.00 19.19 0.00 38,355.300.753636

Base 37.942720 0.00 25.46 0.00 50,893.67

710352907 Total

603.61 0.000.008,037.000 Local 246,624.84

Base 0.00 805.04 0.00 330,366.71

COMMON STOCK EUR.18721247906 22 Dec 2010 27 Dec 2010 EUR/FR4 0.03SOCIETE GENERALE LONDON BRANCHESSILOR INTERNATIONAL

300.000 NHHP Local 49.449500 0.00 5.93 0.00 14,828.920.764000

Base 64.724476 0.00 7.76 0.00 19,409.58

27 Oct 2010 01 Nov 2010 EUR/FR4 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUX

733.000 NHHJ Local 48.041705 0.00 17.61 0.00 35,196.960.725295

Base 66.237469 0.00 24.28 0.00 48,527.79

721247906 Total

23.54 0.000.001,033.000 Local 50,025.88

Base 0.00 32.04 0.00 67,937.37

COMMON STOCK NPV729433904 19 Nov 2010 24 Nov 2010 EUR/FR4 0.11CREDIT AGRICOLE INDOSUEZ CHEUVREUXZODIAC AEROSPACE

358.000 NHEG Local 49.655587 0.00 28.44 0.00 17,748.260.732386

Base 67.799749 0.00 38.83 0.00 24,233.48

22 Nov 2010 25 Nov 2010 EUR/FR4 0.11CREDIT AGRICOLE INDOSUEZ CHEUVREUX

2,642.000 NHEG Local 48.992801 0.00 207.36 0.00 129,231.620.734754

Base 66.679189 0.00 282.22 0.00 175,884.20
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729433904 Total

235.80 0.000.003,000.000 Local 146,979.88

Base 0.00 321.05 0.00 200,117.68

COMMON STOCK EUR4.0738048909 27 Oct 2010 01 Nov 2010 EUR/FR4 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXCOMPAGNIE DE SAINT GOBAIN

2,156.000 NHHJ Local 34.145600 0.00 36.81 0.00 73,581.100.725295

Base 47.078223 0.00 50.75 0.00 101,449.89

REIT EUR1.4758255905 27 Oct 2010 01 Nov 2010 EUR/FR4 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXKLEPIERRE

278.000 NHHJ Local 28.563100 0.00 3.97 0.00 7,936.570.725295

Base 39.381355 0.00 5.47 0.00 10,942.54

REIT EUR7.5774246904 27 Oct 2010 01 Nov 2010 EUR/FR4 0.06CREDIT AGRICOLE INDOSUEZ CHEUVREUXGECINA SA

92.000 NHHJ Local 86.802609 0.00 3.99 0.00 7,981.850.725295

Base 119.679040 0.00 5.50 0.00 11,004.97

COMMON STOCK NPV775943905 22 Dec 2010 27 Dec 2010 EUR/FR4 0.05LOOP CAPITAL MARKETS LLCILIAD SA

1,223.000 NHEH Local 82.636803 0.00 50.53 0.00 101,014.280.764000

Base 108.163355 0.00 66.14 0.00 132,217.64

RECEIPT NPVB00ZQQ907 27 Oct 2010 01 Nov 2010 EUR/FR4 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXSES

1,547.000 NHHJ Local 18.320500 0.00 14.17 0.00 28,327.640.725295

Base 25.259377 0.00 19.54 0.00 39,056.71

COMMON STOCK EUR2.0B011GL903 27 Oct 2010 01 Nov 2010 EUR/FR4 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXIMERYS SA

58.000 NHHJ Local 43.904828 0.00 1.27 0.00 2,545.210.725295

Base 60.533752 0.00 1.75 0.00 3,509.21

COMMON STOCK NPVB01MJR901 22 Dec 2010 27 Dec 2010 EUR/FR4 0.04SOCIETE GENERALE LONDON BRANCHBIOMERIEUX

200.000 NHHP Local 76.339900 0.00 6.11 0.00 15,261.870.764000

Base 99.921335 0.00 8.00 0.00 19,976.27
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COMMON STOCK EUR.2B01N3F902 27 Oct 2010 01 Nov 2010 EUR/FR4 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXPAGESJAUNES GROUPE

688.000 NHHJ Local 7.954506 0.00 2.74 0.00 5,469.960.725295

Base 10.967270 0.00 3.78 0.00 7,541.70

COMMON STOCK EUR.2B058TZ909 27 Oct 2010 01 Nov 2010 EUR/FR4 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXSAFRAN SA

1,038.000 NHHJ Local 21.633102 0.00 11.23 0.00 22,443.930.725295

Base 29.826625 0.00 15.48 0.00 30,944.55

COMMON STOCK EUR1.0B0C2CQ902 27 Oct 2010 01 Nov 2010 EUR/FR4 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXGDF SUEZ

4,949.000 NHHJ Local 28.193001 0.00 69.76 0.00 139,457.400.725295

Base 38.871081 0.00 96.18 0.00 192,276.80

COMMON STOCK EUR1.0B0M7KJ907 14 Oct 2010 19 Oct 2010 EUR/FR4 0.04NOMURA INTERNATIONAL PLCEUTELSAT COMMUNICATIONS

5,549.000 NHEH Local 28.782500 0.00 159.71 0.00 159,554.380.710985

Base 40.482570 0.00 224.63 0.00 224,413.15

27 Oct 2010 01 Nov 2010 EUR/FR4 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUX

272.000 NHHJ Local 27.451103 0.00 3.73 0.00 7,462.970.725295

Base 37.848190 0.00 5.14 0.00 10,289.56

07 Dec 2010 10 Dec 2010 EUR/FR4 0.12JP MORGANSECURITIES LIMITED

10,068.000 NHEH Local 27.052500 0.00 926.04 0.00 271,438.530.750638

Base 36.039343 0.00 1,233.67 0.00 361,610.43

B0M7KJ907 Total

1,089.48 0.000.0015,889.000 Local 438,455.88

Base 0.00 1,463.44 0.00 596,313.14

COMMON STOCK EUR.5B0NJJ1901 27 Oct 2010 01 Nov 2010 EUR/FR4 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXELECTRICITE DE FRANCE

842.000 NHHJ Local 32.749100 0.00 13.79 0.00 27,560.950.725295

Base 45.152800 0.00 19.01 0.00 37,999.64
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COMMON STOCK EUR4.0B11ZRK906 27 Oct 2010 01 Nov 2010 EUR/FR4 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXLEGRAND SA

324.000 NHHJ Local 27.398611 0.00 4.44 0.00 8,872.710.725295

Base 37.775817 0.00 6.12 0.00 12,233.24

COMMON STOCK EUR4.0B13X01900 27 Oct 2010 01 Nov 2010 EUR/FR4 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXEIFFAGE

134.000 NHHJ Local 35.500000 0.00 2.38 0.00 4,754.620.725295

Base 48.945601 0.00 3.28 0.00 6,555.43

COMMON STOCK EUR3.0B164FY903 27 Oct 2010 01 Nov 2010 EUR/FR4 0.04CREDIT AGRICOLE INDOSUEZ CHEUVREUXADP

128.000 NHHJ Local 61.504063 0.00 3.94 0.00 7,868.580.725295

Base 84.798686 0.00 5.43 0.00 10,848.80

COMMON STOCK EUR4.0B197DR900 27 Oct 2010 01 Nov 2010 EUR/FR4 0.05CREDIT AGRICOLE INDOSUEZ CHEUVREUXVALLOUREC

504.000 NHHJ Local 74.156091 0.00 18.69 0.00 37,355.980.725295

Base 102.242661 0.00 25.77 0.00 51,504.53

COMMON STOCKB1LB9P906 27 Oct 2010 01 Nov 2010 EUR/FR4 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXSCOR SE

824.000 NHHJ Local 17.773500 0.00 7.32 0.00 14,638.040.725295

Base 24.505201 0.00 10.09 0.00 20,182.19

COMMON STOCK EUR2.5B1XH02900 27 Oct 2010 01 Nov 2010 EUR/FR4 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXVINCI SA

1,978.000 NHHJ Local 38.762503 0.00 38.34 0.00 76,633.890.725295

Base 53.443775 0.00 52.86 0.00 105,658.92

COMMON STOCK EUR.25B1Y9TB906 27 Oct 2010 01 Nov 2010 EUR/FR4 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXDANONE

2,472.000 NHHJ Local 45.386501 0.00 56.10 0.00 112,139.330.725295

Base 62.576608 0.00 77.35 0.00 154,612.03

COMMON STOCK EUR.12B28DTJ907 27 Oct 2010 01 Nov 2010 EUR/FR4 0.04CREDIT AGRICOLE INDOSUEZ CHEUVREUXBUREAU VERITAS SA

81.000 NHHJ Local 52.635432 0.00 2.13 0.00 4,261.340.725295

Base 72.571067 0.00 2.94 0.00 5,875.32
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COMMON STOCK EUR4.0B3B8D0900 27 Oct 2010 01 Nov 2010 EUR/FR4 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXSUEZ ENVIRONNEMENT CO

1,013.000 NHHJ Local 14.056496 0.00 7.12 0.00 14,232.110.725295

Base 19.380385 0.00 9.82 0.00 19,622.51

EXP 31DEC49B4LKG2903 14 Dec 2010 24 Dec 2010 EUR/FR4RIGHTS EXERCISEDRUBIS RTS

1,624.000 NHEH Local 0.000000 0.00 0.00 0.00 0.000.746850

Base 0.000000 0.00 0.00 0.00 0.00

09 Dec 2010 14 Dec 2010 EUR/FR4RIGHTS SOLD

2.000 NHEH Local 3.815000 0.00 0.00 0.00 7.630.757232

Base 5.038086 0.00 0.00 0.00 10.08

B4LKG2903 Total

0.00 0.000.001,626.000 Local 7.63

Base 0.00 0.00 0.00 10.08

EXP 13OCT10B4PGVG900 13 Oct 2010 25 Oct 2010 EUR/FR43 RIGHTS EXERCISEDMICHELIN (CGDE) RTS

7,997.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.722831

Base 0.000000 0.00 0.00 0.00 0.00

13 Oct 2010 EUR/FR4LAPSED RIGHTS

2.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.716307

Base 0.000000 0.00 0.00 0.00 0.00

13 Oct 2010 CANCEL EUR/FR4LAPSED RIGHTS

-2.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.716307

Base 0.000000 0.00 0.00 0.00 0.00

06 Oct 2010 12 Oct 2010 EUR/FR41 RIGHTS SOLD

11.000 NHEB Local 2.085454 0.00 0.00 0.00 22.940.718236

Base 2.903578 0.00 0.00 0.00 31.94
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06 Oct 2010 EUR/FR4RIGHTS SOLD

2.000 NHHJ Local 2.070000 0.00 0.00 0.00 4.140.718236

Base 2.882061 0.00 0.00 0.00 5.76

06 Oct 2010 CANCEL EUR/FR4RIGHTS SOLD

-2.000 NHHJ Local 2.070000 0.00 0.00 0.00 -4.140.718236

Base 2.882061 0.00 0.00 0.00 -5.76

06 Oct 2010 EUR/FR4RIGHTS SOLD

89,809.000 NHEB Local 2.204949 0.00 0.00 0.00 198,024.350.718236

Base 3.069951 0.00 0.00 0.00 275,709.31

06 Oct 2010 CANCEL EUR/FR4RIGHTS SOLD

-89,809.000 NHEB Local 2.204949 0.00 0.00 0.00 -198,024.350.718236

Base 3.069951 0.00 0.00 0.00 -275,709.31

06 Oct 2010 11 Oct 2010 EUR/FR4RIGHTS SOLD

89,809.000 NHEB Local 2.060000 0.00 0.00 0.00 185,006.540.718236

Base 2.868138 0.00 0.00 0.00 257,584.61

06 Oct 2010 11 Oct 2010 EUR/FR4RIGHTS SOLD

1.000 NHHJ Local 2.040000 0.00 0.00 0.00 2.040.718236

Base 2.840292 0.00 0.00 0.00 2.84

06 Oct 2010 11 Oct 2010 EUR/FR4RIGHTS SOLD

1.000 NHHJ Local 2.070000 0.00 0.00 0.00 2.070.718236

Base 2.882061 0.00 0.00 0.00 2.88

B4PGVG900 Total

0.00 0.000.0097,819.000 Local 185,033.59

Base 0.00 0.00 0.00 257,622.27
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COMMON STOCK EUR2.B62G1B904 27 Oct 2010 01 Nov 2010 EUR/FR4 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXEDENRED

964.000 NHHJ Local 15.570000 0.00 7.50 0.00 15,001.980.725295

Base 21.467127 0.00 10.34 0.00 20,683.97

433,542.000

0.00

0.00

10,571.97

7,794.35

0.00

0.00 7,515,086.96

10,315,663.74

Local

Base

FRANCE Total

GERMANY

COMMON STOCK NPV403197908 27 Oct 2010 29 Oct 2010 EUR/DE5 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXADIDAS AG

691.000 NHHJ Local 47.041505 0.00 16.25 0.00 32,489.430.725295

Base 64.858444 0.00 22.40 0.00 44,794.78

COMMON STOCK NPV435209903 27 Oct 2010 29 Oct 2010 EUR/DE5 0.04CREDIT AGRICOLE INDOSUEZ CHEUVREUXFRESENIUS SE + CO KGAA

121.000 NHHJ Local 59.567438 0.00 3.60 0.00 7,204.060.725295

Base 82.128566 0.00 4.96 0.00 9,932.59

COMMON STOCK NPV435413901 27 Oct 2010 29 Oct 2010 EUR/DE5 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXUNITED INTERNET AG REG SHARE

280.000 NHHJ Local 12.661500 0.00 1.77 0.00 3,543.450.725295

Base 17.457035 0.00 2.44 0.00 4,885.53

07 Dec 2010 09 Dec 2010 EUR/DE5 0.05JP MORGANSECURITIES LIMITED

27,394.000 NHEH Local 11.780000 0.00 1,097.18 0.00 321,604.140.750638

Base 15.693317 0.00 1,461.66 0.00 428,441.06

435413901 Total

1,098.95 0.000.0027,674.000 Local 325,147.59

Base 0.00 1,464.10 0.00 433,326.59

COMMON STOCK NPV451180905 27 Oct 2010 29 Oct 2010 EUR/DE5 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXHANNOVER RUECKVERSICHERUNGS

224.000 NHHJ Local 36.170100 0.00 4.05 0.00 8,098.050.725295

Base 49.869501 0.00 5.58 0.00 11,165.18
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COMMON STOCK NPV455710905 27 Oct 2010 29 Oct 2010 EUR/DE5 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXGEA GROUP AG

476.000 NHHJ Local 18.857100 0.00 4.49 0.00 8,971.490.725295

Base 25.999214 0.00 6.19 0.00 12,369.44

PREFERENCE456894906 27 Oct 2010 29 Oct 2010 EUR/DE5 0.04CREDIT AGRICOLE INDOSUEZ CHEUVREUXFRESENIUS SE PREF

227.000 NHHJ Local 60.465903 0.00 6.86 0.00 13,718.900.725295

Base 83.367324 0.00 9.46 0.00 18,914.92

COMMON STOCK NPV464731900 21 Dec 2010 23 Dec 2010 EUR/DE5 0.09CABRERA CAPITAL MARKETS LLCAXEL SPRINGER AG

779.000 NHHV Local 117.411091 0.00 54.88 0.00 91,408.360.761615

Base 154.160686 0.00 72.06 0.00 120,019.12

COMMON STOCK NPV474184900 27 Oct 2010 29 Oct 2010 EUR/DE5 0.04CREDIT AGRICOLE INDOSUEZ CHEUVREUXMERCK KGAA

252.000 NHHJ Local 59.847300 0.00 7.54 0.00 15,073.980.725295

Base 82.514425 0.00 10.40 0.00 20,783.24

COMMON STOCK NPV476896907 27 Oct 2010 29 Oct 2010 EUR/DE5 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXRWE AG

1,416.000 NHHJ Local 50.296003 0.00 35.61 0.00 71,183.530.725295

Base 69.345581 0.00 49.10 0.00 98,144.24

PREFERENCE476914908 27 Oct 2010 29 Oct 2010 EUR/DE5 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXRWE AG NON VTG PFD

216.000 NHHJ Local 47.792778 0.00 5.16 0.00 10,318.080.725295

Base 65.894261 0.00 7.11 0.00 14,226.05

COMMON STOCK NPV484628904 27 Oct 2010 29 Oct 2010 EUR/DE5 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXSAP AG COMMON

3,043.000 NHHJ Local 36.996701 0.00 56.29 0.00 112,524.670.725295

Base 51.009177 0.00 77.61 0.00 155,143.31

COMMON STOCK NPV494290901 27 Oct 2010 29 Oct 2010 EUR/DE5 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXE.ON AG

6,801.000 NHHJ Local 22.095201 0.00 75.13 0.00 150,194.330.725295

Base 30.463744 0.00 103.59 0.00 207,080.33
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COMMON STOCK NPV500246905 27 Oct 2010 29 Oct 2010 EUR/DE5 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXHENKEL AG + CO KGAA

336.000 NHHJ Local 36.325387 0.00 6.10 0.00 12,199.230.725295

Base 50.083603 0.00 8.41 0.00 16,819.68

COMMON STOCK NPV504141904 27 Oct 2010 29 Oct 2010 EUR/DE5 0.04CREDIT AGRICOLE INDOSUEZ CHEUVREUXMETRO AG

1,050.000 NHHJ Local 50.962800 0.00 26.76 0.00 53,484.180.725295

Base 70.264927 0.00 36.90 0.00 73,741.28

COMMON STOCK NPV506472901 27 Oct 2010 29 Oct 2010 EUR/DE5 0.17CREDIT AGRICOLE INDOSUEZ CHEUVREUXPUMA AG

42.000 NHHJ Local 246.933333 0.00 5.19 0.00 10,366.010.725295

Base 340.459169 0.00 7.16 0.00 14,292.13

COMMON STOCK NPV506921907 27 Oct 2010 29 Oct 2010 EUR/DE5 0.04CREDIT AGRICOLE INDOSUEZ CHEUVREUXBAYER AG REG

2,450.000 NHHJ Local 54.757702 0.00 67.08 0.00 134,089.290.725295

Base 75.497145 0.00 92.49 0.00 184,875.52

03 Dec 2010 07 Dec 2010 EUR/DE5 0.04CABRERA CAPITAL MARKETS LLC

27,811.000 NHHJ Local 57.322500 0.00 797.10 0.00 1,593,398.950.748083

Base 76.625856 0.00 1,065.52 0.00 2,129,976.15

506921907 Total

864.18 0.000.0030,261.000 Local 1,727,488.24

Base 0.00 1,158.01 0.00 2,314,851.67

PREFERENCE507670909 27 Oct 2010 29 Oct 2010 EUR/DE5 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXHENKEL AG + CO KGAA VORZUG

852.000 NHHJ Local 43.142500 0.00 18.38 0.00 36,739.030.725295

Base 59.482693 0.00 25.34 0.00 50,653.91

COMMON STOCK NPV510518905 27 Oct 2010 29 Oct 2010 EUR/DE5 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXCELESIO AG

367.000 NHHJ Local 17.558011 0.00 3.22 0.00 6,440.570.725295

Base 24.208096 0.00 4.44 0.00 8,879.93
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COMMON STOCK NPV510866908 27 Oct 2010 29 Oct 2010 EUR/DE5 0.04CREDIT AGRICOLE INDOSUEZ CHEUVREUXHOCHTIEF AG

305.000 NHHJ Local 64.141607 0.00 9.78 0.00 19,553.410.725295

Base 88.435198 0.00 13.48 0.00 26,959.25

COMMON STOCK NPV511738908 01 Oct 2010 05 Oct 2010 EUR/DE5 0.07KEMPEN + CO N.V.BILFINGER BERGER SE

600.000 NHHV Local 50.770500 0.00 30.46 0.00 30,431.840.727008

Base 69.834857 0.00 41.90 0.00 41,859.02

05 Oct 2010 07 Oct 2010 EUR/DE5 0.04UBS AG

800.000 NHHV Local 50.909900 0.00 20.36 0.00 40,707.560.722883

Base 70.426196 0.00 28.17 0.00 56,312.79

06 Oct 2010 08 Oct 2010 EUR/DE5 0.07KEMPEN + CO N.V.

1,800.000 NHHV Local 52.382700 0.00 94.29 0.00 94,194.570.718236

Base 72.932434 0.00 131.28 0.00 131,147.10

07 Oct 2010 11 Oct 2010 EUR/DE5 0.04CREDIT SUISSE SECURITIES (USA) LLC

500.000 NHHV Local 53.089200 0.00 13.27 0.00 26,531.330.718391

Base 73.900146 0.00 18.47 0.00 36,931.60

08 Oct 2010 12 Oct 2010 EUR/DE5 0.04UBS AG

600.000 NHHV Local 53.069200 0.00 15.92 0.00 31,825.600.718184

Base 73.893598 0.00 22.17 0.00 44,313.99

11 Oct 2010 13 Oct 2010 EUR/DE5 0.03MERRILL LYNCH INTERNATIONAL

400.000 NHHV Local 53.986500 0.00 8.64 0.00 21,585.960.720669

Base 74.911645 0.00 11.99 0.00 29,952.67

12 Oct 2010 14 Oct 2010 EUR/DE5 0.04PIPELINE TRADING SYSTEMS LLC

200.000 NHHV Local 53.720500 0.00 6.45 0.00 10,737.650.721293

Base 74.478055 0.00 8.94 0.00 14,886.67

511738908 Total

189.39 0.000.004,900.000 Local 256,014.51

Base 0.00 262.92 0.00 355,403.84
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COMMON STOCK NPV512067901 27 Oct 2010 29 Oct 2010 EUR/DE5 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXHEIDELBERGCEMENT AG

352.000 NHHJ Local 36.656000 0.00 6.45 0.00 12,896.460.725295

Base 50.539436 0.00 8.89 0.00 17,780.99

COMMON STOCK NPV512907908 27 Oct 2010 29 Oct 2010 EUR/DE5 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXFRESENIUS MEDICAL CARE AG +

798.000 NHHJ Local 45.380501 0.00 18.11 0.00 36,195.530.725295

Base 62.568336 0.00 24.97 0.00 49,904.56

22 Dec 2010 27 Dec 2010 EUR/DE5 0.03LOOP CAPITAL MARKETS LLC

2,824.000 NHEH Local 43.192900 0.00 60.99 0.00 121,915.760.764000

Base 56.535209 0.00 79.83 0.00 159,575.60

512907908 Total

79.10 0.000.003,622.000 Local 158,111.29

Base 0.00 104.80 0.00 209,480.16

COMMON STOCK NPV529412900 22 Dec 2010 24 Dec 2010 EUR/DE5 0.06SOCIETE GENERALE LONDON BRANCHMUENCHENER RUECKVER AG REG

100.000 NHHP Local 115.173800 0.00 4.61 0.00 11,512.770.764000

Base 150.751047 0.00 6.03 0.00 15,069.07

27 Oct 2010 29 Oct 2010 EUR/DE5 0.08CREDIT AGRICOLE INDOSUEZ CHEUVREUX

855.000 NHHJ Local 110.894600 0.00 47.41 0.00 94,767.470.725295

Base 152.895856 0.00 65.37 0.00 130,660.59

529412900 Total

52.02 0.000.00955.000 Local 106,280.24

Base 0.00 71.40 0.00 145,729.66

COMMON STOCK NPV546535907 27 Oct 2010 29 Oct 2010 EUR/DE5 0.04CREDIT AGRICOLE INDOSUEZ CHEUVREUXSALZGITTER AG

151.000 NHHJ Local 52.739868 0.00 3.98 0.00 7,959.740.725295

Base 72.715058 0.00 5.49 0.00 10,974.49
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COMMON STOCK546834904 19 Nov 2010 23 Nov 2010 EUR/DE5 0.05JEFFERIES+ COMPANY INCAIXTRON SE

6,300.000 NHEG Local 24.446700 0.00 246.42 0.00 153,767.790.732386

Base 33.379529 0.00 336.46 0.00 209,954.57

22 Nov 2010 24 Nov 2010 EUR/DE5 0.05JEFFERIES+ COMPANY INC

13,900.000 NHEG Local 24.508800 0.00 545.08 0.00 340,127.240.734754

Base 33.356470 0.00 741.85 0.00 462,913.08

546834904 Total

791.50 0.000.0020,200.000 Local 493,895.03

Base 0.00 1,078.31 0.00 672,867.65

COMMON STOCK NPV549710903 12 Oct 2010 14 Oct 2010 EUR/DE5 0.06CABRERA CAPITAL MARKETS LLCVOLKSWAGEN AG

4,518.000 NHHJ Local 79.872001 0.00 180.43 0.00 360,681.270.721293

Base 110.734474 0.00 250.15 0.00 500,048.21

PREFERENCE549716900 12 Oct 2010 14 Oct 2010 EUR/DE5 0.06CABRERA CAPITAL MARKETS LLCVOLKSWAGEN AG PFD

6,506.000 NHHJ Local 90.244301 0.00 293.56 0.00 586,835.860.721293

Base 125.114622 0.00 406.99 0.00 813,588.74

COMMON STOCK NPV556352904 12 Oct 2010 14 Oct 2010 EUR/DE5 0.05CABRERA CAPITAL MARKETS LLCMAN SE

5,950.000 NHHJ Local 78.029101 0.00 232.14 0.00 464,041.010.721293

Base 108.179479 0.00 321.84 0.00 643,346.06

COMMON STOCK NPV563692904 27 Oct 2010 29 Oct 2010 EUR/DE5 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXTHYSSENKRUPP AG

1,493.000 NHHJ Local 26.206497 0.00 19.56 0.00 39,106.740.725295

Base 36.132190 0.00 26.97 0.00 53,918.39

COMMON STOCK NPV566629903 27 Oct 2010 29 Oct 2010 EUR/DE5 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXTUI AG

1,465.000 NHHJ Local 8.512901 0.00 6.24 0.00 12,465.160.725295

Base 11.737157 0.00 8.60 0.00 17,186.33
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COMMON STOCK NPV572797900 27 Oct 2010 29 Oct 2010 EUR/DE5 0.06CREDIT AGRICOLE INDOSUEZ CHEUVREUXSIEMENS AG REG

2,674.000 NHHJ Local 81.837001 0.00 109.42 0.00 218,722.720.725295

Base 112.832711 0.00 150.86 0.00 301,563.81

03 Dec 2010 07 Dec 2010 EUR/DE5 0.06CABRERA CAPITAL MARKETS LLC

30,173.000 NHHJ Local 89.730500 0.00 1,353.72 0.00 2,706,084.660.748083

Base 119.947252 0.00 1,809.59 0.00 3,617,358.85

572797900 Total

1,463.14 0.000.0032,847.000 Local 2,924,807.38

Base 0.00 1,960.45 0.00 3,918,922.66

COMMON STOCK NPV575035902 27 Oct 2010 29 Oct 2010 EUR/DE5 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXDEUTSCHE BANK AG REGISTERED

3,710.000 NHHJ Local 41.553701 0.00 77.08 0.00 154,087.150.725742

Base 57.256850 0.00 106.21 0.00 212,316.70

COMMON STOCK EUR1.0575602909 01 Oct 2010 05 Oct 2010 EUR/DE5 0.14DEUTSCHE BANK SECURITIES INCBAYERISCHE MOTOREN WERKE AG

24,960.000 NHEB Local 50.119300 0.00 2,501.96 0.00 1,248,475.770.727008

Base 68.939131 0.00 3,441.45 0.00 1,717,279.27

27 Oct 2010 29 Oct 2010 EUR/DE5 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUX

1,666.000 NHHJ Local 49.800900 0.00 41.48 0.00 82,926.820.725295

Base 68.662958 0.00 57.19 0.00 114,335.30

575602909 Total

2,543.44 0.000.0026,626.000 Local 1,331,402.59

Base 0.00 3,498.64 0.00 1,831,614.57

PREFERENCE575603907 27 Oct 2010 29 Oct 2010 EUR/DE5 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXBAYERISCHE MOTOREN WERKE PFD

891.000 NHHJ Local 34.505600 0.00 15.37 0.00 30,729.120.725295

Base 47.574573 0.00 21.19 0.00 42,367.75
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COMMON STOCK NPV576162903 27 Oct 2010 29 Oct 2010 EUR/DE5 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXK S AG

681.000 NHHJ Local 48.955007 0.00 16.67 0.00 33,321.690.725295

Base 67.496683 0.00 22.98 0.00 45,942.26

COMMON STOCK NPV577325905 01 Oct 2010 05 Oct 2010 EUR/DE5 0.01UBS AGLEONI AG

4,488.000 NHEH Local 24.946400 0.00 39.19 0.00 111,920.250.727458

Base 34.292564 0.00 53.87 0.00 153,851.15

COMMON STOCK NPV584235907 27 Oct 2010 29 Oct 2010 EUR/DE5 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXDEUTSCHE TELEKOM AG REG

10,600.000 NHHJ Local 10.087000 0.00 53.46 0.00 106,868.740.725295

Base 13.907445 0.00 73.71 0.00 147,345.20

COMMON STOCK NPV588950907 27 Oct 2010 29 Oct 2010 EUR/DE5CREDIT AGRICOLE INDOSUEZ CHEUVREUXINFINEON TECHNOLOGIES AG

4,810.000 NHHJ Local 5.822601 0.00 14.00 0.00 27,992.710.725295

Base 8.027907 0.00 19.30 0.00 38,594.93

COMMON STOCK NPV591060900 01 Oct 2010 05 Oct 2010 EUR/DE5 0.08INVESTMENT TECHNOLOGY GROUP LTDRATIONAL AG

4.000 NHEH Local 154.650000 0.00 0.22 0.00 618.380.727008

Base 212.721181 0.00 0.30 0.00 850.58

01 Oct 2010 05 Oct 2010 EUR/DE5 0.07UBS AG

402.000 NHEH Local 154.077811 0.00 21.68 0.00 61,917.600.727008

Base 211.934134 0.00 29.82 0.00 85,167.70

591060900 Total

21.90 0.000.00406.000 Local 62,535.98

Base 0.00 30.12 0.00 86,018.28

COMMON STOCK NPV702196908 27 Oct 2010 29 Oct 2010 EUR/DE5 0.04CREDIT AGRICOLE INDOSUEZ CHEUVREUXDEUTSCHE BOERSE AG

851.000 NHHJ Local 51.888602 0.00 22.08 0.00 44,135.120.725295

Base 71.541376 0.00 30.44 0.00 60,851.27
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PREFERENCE710106907 27 Oct 2010 29 Oct 2010 EUR/DE5 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXPORSCHE AUTOMOBIL HLDG PFD

599.000 NHHJ Local 37.811603 0.00 11.32 0.00 22,637.830.725295

Base 52.132723 0.00 15.61 0.00 31,211.89

COMMON STOCK NPV710755901 27 Oct 2010 29 Oct 2010 EUR/DE5 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXFRAPORT AG

86.000 NHHJ Local 44.642326 0.00 1.92 0.00 3,837.320.725295

Base 61.550577 0.00 2.65 0.00 5,290.70

EXP 05OCT10985LXL902 05 Oct 2010 EUR/DE5RIGHTS EXERCISEDDEUTSCHE BANK AG RTS

30,835.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.730670

Base 0.000000 0.00 0.00 0.00 0.00

05 Oct 2010 CANCEL EUR/DE5RIGHTS EXERCISED

-30,835.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.730670

Base 0.000000 0.00 0.00 0.00 0.00

05 Oct 2010 05 Oct 2010 EUR/DE5RIGHTS EXERCISED

30,834.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.730670

Base 0.000000 0.00 0.00 0.00 0.00

05 Oct 2010 05 Oct 2010 EUR/DE5LAPSED RIGHTS

1.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.730670

Base 0.000000 0.00 0.00 0.00 0.00

985LXL902 Total

0.00 0.000.0030,835.000 Local 0.00

Base 0.00 0.00 0.00 0.00

COMMON STOCK NPVACI0054Q2 27 Oct 2010 29 Oct 2010 EUR/DE5 0.04CREDIT AGRICOLE INDOSUEZ CHEUVREUXBASF SE

4,219.000 NHHJ Local 52.513100 0.00 110.78 0.00 221,441.990.725295

Base 72.402402 0.00 152.74 0.00 305,313.00
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COMMON STOCKACI009HL1 03 Dec 2010 03 Dec 2010 EUR/DE5MERGERDEUTSCHE POSTBANK AG ASSD

14,878.000 NHHJ Local 25.000000 0.00 0.00 0.00 371,950.000.759330

Base 32.923762 0.00 0.00 0.00 489,839.73

COMMON STOCK NPVB018CX906 27 Oct 2010 29 Oct 2010 EUR/DE5 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXDEUTSCHE POSTBANK AG

1,319.000 NHHJ Local 25.006000 0.00 16.49 0.00 32,966.420.725295

Base 34.477006 0.00 22.74 0.00 45,452.43

04 Nov 2010 EUR/DE5EXCHANGE OFFER (NON CASH)

14,878.000 NHHJ Local 29.865512 0.00 0.00 0.00 444,339.100.704819

Base 42.373300 0.00 0.00 0.00 630,429.97

04 Nov 2010 CANCEL EUR/DE5EXCHANGE OFFER (NON CASH)

-14,878.000 NHHJ Local 29.865512 0.00 0.00 0.00 -444,339.100.704819

Base 42.373300 0.00 0.00 0.00 -630,429.97

04 Nov 2010 04 Nov 2010 EUR/DE5EXCHANGE OFFER (NON CASH)

14,878.000 NHHJ Local 29.865512 0.00 0.00 0.00 444,339.100.704819

Base 42.373300 0.00 0.00 0.00 630,429.97

B018CX906 Total

16.49 0.000.0016,197.000 Local 477,305.52

Base 0.00 22.74 0.00 675,882.40

COMMON STOCK NPVB046MV900 10 Dec 2010 14 Dec 2010 EUR/DE5 0.05M RAMSEY KING SECURITIES, INC.PHOENIX SOLAR AG

2,300.000 NHEG Local 21.941500 0.00 80.74 0.00 50,384.710.755230

Base 29.052739 0.00 106.91 0.00 66,714.39

13 Dec 2010 15 Dec 2010 EUR/DE5 0.05M RAMSEY KING SECURITIES, INC.

5,200.000 NHEG Local 21.729300 0.00 180.79 0.00 112,811.570.746854

Base 29.094441 0.00 242.07 0.00 151,049.03
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14 Dec 2010 16 Dec 2010 EUR/DE5 0.05M RAMSEY KING SECURITIES, INC.

7,800.000 NHEG Local 21.607900 0.00 269.67 0.00 168,271.950.746547

Base 28.943791 0.00 361.22 0.00 225,400.34

B046MV900 Total

531.20 0.000.0015,300.000 Local 331,468.23

Base 0.00 710.20 0.00 443,163.76

COMMON STOCKB09DHL908 01 Oct 2010 05 Oct 2010 EUR/DE5 0.03CREDIT SUISSE SECURITIES (USA) LLCMTU AERO ENGINES HOLDING AG

200.000 NHHV Local 42.033800 0.00 4.20 0.00 8,402.560.727008

Base 57.817521 0.00 5.78 0.00 11,557.73

04 Oct 2010 06 Oct 2010 EUR/DE5 0.03UBS AG

400.000 NHHV Local 42.117600 0.00 8.42 0.00 16,838.620.730674

Base 57.642122 0.00 11.52 0.00 23,045.33

14 Oct 2010 18 Oct 2010 EUR/DE5 0.03CREDIT SUISSE SECURITIES (USA) LLC

1,400.000 NHHV Local 42.678700 0.00 29.88 0.00 59,720.300.710985

Base 60.027567 0.00 42.03 0.00 83,996.57

19 Oct 2010 21 Oct 2010 EUR/DE5 0.04J.P. MORGAN CLEARING CORP.

2,000.000 NHHV Local 41.092500 0.00 57.53 0.00 82,127.470.723223

Base 56.818575 0.00 79.55 0.00 113,557.60

20 Oct 2010 22 Oct 2010 EUR/DE5 0.03CREDIT SUISSE SECURITIES (USA) LLC

1,000.000 NHHV Local 41.950000 0.00 20.98 0.00 41,929.020.716769

Base 58.526527 0.00 29.27 0.00 58,497.26

28 Oct 2010 01 Nov 2010 EUR/DE5 0.04J.P. MORGAN CLEARING CORP.

600.000 NHHV Local 43.047500 0.00 18.08 0.00 25,810.420.718030

Base 59.952230 0.00 25.18 0.00 35,946.16
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29 Oct 2010 02 Nov 2010 EUR/DE5 0.04J.P. MORGAN CLEARING CORP.

1,700.000 NHHV Local 43.495800 0.00 51.76 0.00 73,891.100.719735

Base 60.433076 0.00 71.92 0.00 102,664.31

B09DHL908 Total

190.85 0.000.007,300.000 Local 308,719.49

Base 0.00 265.25 0.00 429,264.96

COMMON STOCK NPVB11Y56904 27 Oct 2010 29 Oct 2010 EUR/DE5 0.10CREDIT AGRICOLE INDOSUEZ CHEUVREUXWACKER CHEMIE AG

72.000 NHHJ Local 147.254900 0.00 5.30 0.00 10,597.050.725295

Base 203.027596 0.00 7.31 0.00 14,610.68

COMMON STOCK NPVB3B20H900 07 Dec 2010 09 Dec 2010 EUR/DE5 0.30JP MORGANSECURITIES LIMITEDSMA SOLAR TECHNOLOGY AG

3,021.000 NHEH Local 66.555002 0.00 683.61 0.00 200,379.050.750638

Base 88.664579 0.00 910.71 0.00 266,944.99

EXP 22NOV10B5SYY8900 22 Nov 2010 26 Nov 2010 EUR/DE5RIGHTS EXERCISEDDEUTSCHE EUROSHOP AGRTS

17,752.000 NHEH Local 0.000000 0.00 0.00 0.00 0.000.731984

Base 0.000000 0.00 0.00 0.00 0.00

321,414.000

0.00

0.00

13,536.78

9,974.59

0.00

0.00 11,987,027.66

16,291,769.04

Local

Base

GERMANY Total

GREECE

COMMON STOCK EUR.3412267908 27 Oct 2010 02 Nov 2010 EUR/GR2CREDIT AGRICOLE INDOSUEZ CHEUVREUXPIRAEUS BANK S.A.

700.000 NHHJ Local 3.822500 0.00 1.34 4.88 2,669.530.725295

Base 5.270269 0.00 1.85 6.73 3,680.61

COMMON STOCK EUR4.7423586007 27 Oct 2010 02 Nov 2010 EUR/GR2CREDIT AGRICOLE INDOSUEZ CHEUVREUXALPHA BANK AE

1,010.000 NHHJ Local 5.126000 0.00 2.59 9.45 5,165.220.725295

Base 7.067469 0.00 3.57 13.03 7,121.54



Prepared by State StreetPage 786

Sales Report by Report Date
Composite

to April 18, 2011View Date:December 31, 2010October 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCK EUR.5442072005 27 Oct 2010 02 Nov 2010 EUR/GR2 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXCOCA COLA HELLENIC BOTTLING

370.000 NHHJ Local 19.120000 0.00 3.54 12.91 7,057.950.725295

Base 26.361687 0.00 4.88 17.80 9,731.14

COMMON STOCK EUR5.0462595000 27 Oct 2010 02 Nov 2010 EUR/GR2 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXNATIONAL BANK OF GREECE

2,130.000 NHHJ Local 8.244000 0.00 8.78 32.05 17,518.890.725295

Base 11.366410 0.00 12.11 44.19 24,154.16

COMMON STOCK505160903 27 Oct 2010 02 Nov 2010 EUR/GR2CREDIT AGRICOLE INDOSUEZ CHEUVREUXHELLENIC TELECOMMUN ORGANIZA

700.000 NHHJ Local 5.829100 0.00 2.04 7.45 4,070.880.725295

Base 8.036868 0.00 2.81 10.27 5,612.72

COMMON STOCK565431905 27 Oct 2010 02 Nov 2010 EUR/GR2CREDIT AGRICOLE INDOSUEZ CHEUVREUXEFG EUROBANK ERGASIAS

960.000 NHHJ Local 4.805104 0.00 2.31 8.42 4,602.170.725295

Base 6.625034 0.00 3.18 11.61 6,345.24

COMMON STOCK EUR.3710725904 27 Oct 2010 02 Nov 2010 EUR/GR2 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXOPAP SA

1,070.000 NHHJ Local 13.272000 0.00 7.10 25.92 14,168.020.725295

Base 18.298761 0.00 9.79 35.74 19,534.15

EXP 11OCT10985NSU904 28 Sep 2010 04 Oct 2010 EUR/GR23 RIGHTS SOLDNATIONAL BANK OF GREECE RTS

24,157.000 NHHJ Local 0.698879 0.00 0.00 0.00 16,882.840.736296

Base 0.949182 0.00 0.00 0.00 22,929.42

EXP 11OCT10985RWU900 11 Oct 2010 EUR/GR2RIGHTS EXERCISEDNATIONAL BANK OF GREECE RTS

24,155.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.717746

Base 0.000000 0.00 0.00 0.00 0.00

11 Oct 2010 CANCEL EUR/GR2RIGHTS EXERCISED

-24,155.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.717746

Base 0.000000 0.00 0.00 0.00 0.00
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11 Oct 2010 12 Oct 2010 EUR/GR21 RIGHTS EXERCISED

24,157.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.717746

Base 0.000000 0.00 0.00 0.00 0.00

985RWU900 Total

0.00 0.000.0024,157.000 Local 0.00

Base 0.00 0.00 0.00 0.00

55,254.000

0.00

0.00

38.19

27.70

139.37

101.08 72,135.50

99,108.98

Local

Base

GREECE Total

IRELAND

COMMON STOCK EUR.06405862004 07 Dec 2010 10 Dec 2010 EUR/IE1 0.02JP MORGANSECURITIES LIMITEDGLANBIA PLC

38,757.000 NHEH Local 3.425000 0.00 451.33 1.25 132,290.150.750638

Base 4.562785 0.00 601.26 1.67 176,236.95

COMMON STOCK EUR.32418224002 27 Oct 2010 01 Nov 2010 EUR/IE1 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXCRH PLC

2,416.000 NHHJ Local 12.330298 0.00 14.90 1.25 29,773.850.725295

Base 17.000390 0.00 20.54 1.72 41,050.68

COMMON STOCK EUR.25418947008 07 Dec 2010 10 Dec 2010 EUR/IE1 0.10JP MORGANSECURITIES LIMITEDDCC PLC

9,260.000 NHEH Local 21.105000 0.00 664.47 1.25 194,766.580.750638

Base 28.116083 0.00 885.21 1.67 259,468.05

COMMON STOCK EUR.05430550905 27 Oct 2010 01 Nov 2010 EUR/IE1CREDIT AGRICOLE INDOSUEZ CHEUVREUXELAN CORP PLC

1,165.000 NHHJ Local 3.950601 0.00 2.30 0.00 4,600.150.725295

Base 5.446889 0.00 3.17 0.00 6,342.45

COMMON STOCK451957906 27 Oct 2010 01 Nov 2010 EUR/IE1 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXKERRY GROUP PLC A

675.000 NHHJ Local 25.807807 0.00 8.71 1.25 17,410.310.725295

Base 35.582497 0.00 12.01 1.72 24,004.45
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COMMON STOCK EUR.01B011Y0909 01 Oct 2010 06 Oct 2010 EUR/IE1UBS AGC+C GROUP PLC

57,288.000 NHEH Local 3.159100 0.00 63.34 1.25 180,913.930.727008

Base 4.345344 0.00 87.12 1.72 248,847.23

04 Oct 2010 07 Oct 2010 EUR/IE1UBS AG

8,253.000 NHEH Local 3.134600 0.00 9.05 1.25 25,859.550.730674

Base 4.290012 0.00 12.39 1.71 35,391.36

B011Y0909 Total

72.39 2.500.0065,541.000 Local 206,773.48

Base 0.00 99.51 3.43 284,238.59

COMMON STOCKB1RR82907 30 Dec 2010 OPEN EUR/IE1CABRERA CAPITAL MARKETS LLCSMURFIT KAPPA GROUP PLC

10,500.000 NHEH Local 7.180000 0.00 37.70 1.25 75,351.050.753636

Base 9.527146 0.00 50.02 1.66 99,983.35

128,314.000

0.00

0.00

1,671.72

1,251.80

11.87

8.75 660,965.57

891,324.52

Local

Base

IRELAND Total

ITALY

COMMON STOCK EUR1.0405671009 27 Oct 2010 01 Nov 2010 EUR/IT4 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXASSICURAZIONI GENERALI

5,694.000 NHHJ Local 15.535000 0.00 44.23 0.00 88,412.060.725295

Base 21.418871 0.00 60.98 0.00 121,898.07

COMMON STOCK EUR4.0407216001 27 Oct 2010 01 Nov 2010 EUR/IT4CREDIT AGRICOLE INDOSUEZ CHEUVREUXBANCA POPOLARE DI MILANO

1,674.000 NHHJ Local 3.395502 0.00 2.84 0.00 5,681.230.725295

Base 4.681546 0.00 3.92 0.00 7,832.99

COMMON STOCK EUR.52407683002 27 Oct 2010 01 Nov 2010 EUR/IT4CREDIT AGRICOLE INDOSUEZ CHEUVREUXINTESA SANPAOLO

38,946.000 NHHJ Local 2.574500 0.00 50.13 0.00 100,216.350.725295

Base 3.549590 0.00 69.12 0.00 138,173.23



Prepared by State StreetPage 789

Sales Report by Report Date
Composite

to April 18, 2011View Date:December 31, 2010October 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCK EUR.52407684000 27 Oct 2010 01 Nov 2010 EUR/IT4CREDIT AGRICOLE INDOSUEZ CHEUVREUXINTESA SANPAOLO RSP

8,071.000 NHHJ Local 2.036000 0.00 8.22 0.00 16,424.340.725295

Base 2.807134 0.00 11.33 0.00 22,645.05

COMMON STOCK EUR.5423244003 27 Oct 2010 01 Nov 2010 EUR/IT4CREDIT AGRICOLE INDOSUEZ CHEUVREUXUNICREDIT SPA

73,788.000 NHHJ Local 1.871000 0.00 69.03 0.00 137,988.320.725295

Base 2.579640 0.00 95.18 0.00 190,251.30

COMMON STOCK468980008 27 Oct 2010 01 Nov 2010 EUR/IT4CREDIT AGRICOLE INDOSUEZ CHEUVREUXPIRELLI + C.

2,021.000 NHHJ Local 6.135002 0.00 6.20 0.00 12,392.640.725295

Base 8.458630 0.00 8.55 0.00 17,086.34

COMMON STOCK EUR1.0478321904 07 Dec 2010 10 Dec 2010 EUR/IT4 0.01JP MORGANSECURITIES LIMITEDIREN SPA

205,795.000 NHEH Local 1.209500 0.00 846.29 0.00 248,062.760.750638

Base 1.611296 0.00 1,127.43 0.00 330,469.23

COMMON STOCK EUR.06480065903 27 Oct 2010 01 Nov 2010 EUR/IT4 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXLUXOTTICA GROUP SPA

657.000 NHHJ Local 20.891005 0.00 6.86 0.00 13,718.530.725295

Base 28.803459 0.00 9.46 0.00 18,914.41

COMMON STOCK EUR.52507794907 27 Oct 2010 01 Nov 2010 EUR/IT4CREDIT AGRICOLE INDOSUEZ CHEUVREUXMEDIASET SPA

4,112.000 NHHJ Local 5.042500 0.00 10.37 0.00 20,724.390.725295

Base 6.952344 0.00 14.30 0.00 28,573.74

COMMON STOCK EUR3.5574852901 12 Oct 2010 15 Oct 2010 EUR/IT4 0.01CABRERA CAPITAL MARKETS LLCFIAT SPA

55,404.000 NHHJ Local 11.498100 0.00 318.52 0.00 636,722.210.721293

Base 15.940956 0.00 441.60 0.00 882,751.13

COMMON STOCK EUR.67712854900 27 Oct 2010 01 Nov 2010 EUR/IT4CREDIT AGRICOLE INDOSUEZ CHEUVREUXBANCA MONTE DEI PASCHI SIENA

19,115.000 NHHJ Local 1.024700 0.00 9.79 0.00 19,577.350.725295

Base 1.412804 0.00 13.50 0.00 26,992.26
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COMMON STOCK EUR1.714456902 27 Oct 2010 01 Nov 2010 EUR/IT4CREDIT AGRICOLE INDOSUEZ CHEUVREUXENEL SPA

27,109.000 NHHJ Local 4.009700 0.00 54.35 0.00 108,644.610.725295

Base 5.528371 0.00 74.94 0.00 149,793.68

COMMON STOCK EUR1.0727752909 27 Oct 2010 01 Nov 2010 EUR/IT4CREDIT AGRICOLE INDOSUEZ CHEUVREUXBANCA CARIGE SPA

5,990.000 NHHJ Local 1.730900 0.00 5.18 0.00 10,362.910.725295

Base 2.386477 0.00 7.14 0.00 14,287.86

COMMON STOCK EUR.5738165901 07 Dec 2010 10 Dec 2010 EUR/IT4JP MORGANSECURITIES LIMITEDPRELIOS SPA

60,589.000 NHEH Local 0.431300 0.00 88.85 0.00 26,043.190.750638

Base 0.574578 0.00 118.37 0.00 34,694.74

COMMON STOCK EUR2.5762222909 27 Oct 2010 01 Nov 2010 EUR/IT4 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXUBI BANCA SCPA

3,157.000 NHHJ Local 7.723500 0.00 12.19 0.00 24,370.900.725295

Base 10.648771 0.00 16.81 0.00 33,601.36

COMMON STOCK EUR.55763439908 27 Oct 2010 01 Nov 2010 EUR/IT4CREDIT AGRICOLE INDOSUEZ CHEUVREUXTELECOM ITALIA SPA

37,277.000 NHHJ Local 1.078200 0.00 20.10 0.00 40,171.960.725295

Base 1.486568 0.00 27.71 0.00 55,387.06

MISC. EUR.55763440906 27 Oct 2010 01 Nov 2010 EUR/IT4CREDIT AGRICOLE INDOSUEZ CHEUVREUXTELECOM ITALIA RSP

30,082.000 NHHJ Local 0.865200 0.00 13.01 0.00 26,013.940.725295

Base 1.192894 0.00 17.94 0.00 35,866.70

COMMON STOCK EUR1.766716906 27 Oct 2010 01 Nov 2010 EUR/IT4 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXATLANTIA SPA

968.000 NHHJ Local 15.807903 0.00 7.65 0.00 15,294.400.725295

Base 21.795136 0.00 10.55 0.00 21,087.14

COMMON STOCK NPVB019M6902 14 Oct 2010 19 Oct 2010 EUR/IT4 0.01NOMURA INTERNATIONAL PLCAZIMUT HOLDING SPA

25,092.000 NHEH Local 7.600000 0.00 190.70 0.00 190,508.500.710985

Base 10.689396 0.00 268.22 0.00 267,950.10



Prepared by State StreetPage 791

Sales Report by Report Date
Composite

to April 18, 2011View Date:December 31, 2010October 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCK EUR1.0B09RG6901 27 Oct 2010 01 Nov 2010 EUR/IT4CREDIT AGRICOLE INDOSUEZ CHEUVREUXPARMALAT SPA

8,838.000 NHHJ Local 1.953600 0.00 8.63 0.00 17,257.290.725295

Base 2.693525 0.00 11.90 0.00 23,793.48

COMMON STOCK NPVB1Z9G8906 27 Oct 2010 01 Nov 2010 EUR/IT4CREDIT AGRICOLE INDOSUEZ CHEUVREUXBANCO POPOLARE SCARL

2,788.000 NHHJ Local 3.940201 0.00 5.49 0.00 10,979.790.725295

Base 5.432550 0.00 7.57 0.00 15,138.38

617,167.000

0.00

0.00

2,416.52

1,778.63

0.00

0.00 1,769,567.67

2,437,188.25

Local

Base

ITALY Total

NETHERLANDS

COMMON STOCK EUR.07414881904 27 Oct 2010 01 Nov 2010 EUR/NL5 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXREED ELSEVIER NV

4,683.000 NHHJ Local 9.389300 0.00 21.99 0.00 43,948.100.725295

Base 12.945491 0.00 30.32 0.00 60,593.41

REIT EUR10.0492928007 27 Oct 2010 01 Nov 2010 EUR/NL5 0.04CREDIT AGRICOLE INDOSUEZ CHEUVREUXCORIO NV

84.000 NHHJ Local 53.634524 0.00 2.25 0.00 4,503.050.725295

Base 73.948564 0.00 3.10 0.00 6,208.58

REIT EUR10.0494862006 07 Dec 2010 10 Dec 2010 EUR/NL5 0.32JP MORGANSECURITIES LIMITEDWERELDHAVE NV

2,059.000 NHEH Local 71.630000 0.00 501.45 0.00 146,984.720.750638

Base 95.425491 0.00 668.03 0.00 195,813.06

COMMON STOCK EUR.04516529906 07 Dec 2010 10 Dec 2010 EUR/NL5 0.10JP MORGANSECURITIES LIMITEDASM INTERNATIONAL NV

15,499.000 NHEH Local 22.402500 0.00 1,180.54 0.00 346,035.810.750638

Base 29.844612 0.00 1,572.72 0.00 460,988.93

COMMON STOCK EUR.24518335906 07 Dec 2010 10 Dec 2010 EUR/NL5 0.26JP MORGANSECURITIES LIMITEDNUTRECO NV

9,421.000 NHEH Local 57.775001 0.00 1,850.61 0.00 542,447.670.750638

Base 76.967861 0.00 2,465.38 0.00 722,648.83
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COMMON STOCK EUR.1522865906 27 Oct 2010 01 Nov 2010 EUR/NL5 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXRANDSTAD HOLDING NV

234.000 NHHJ Local 35.222009 0.00 4.12 0.00 8,237.830.725295

Base 48.562322 0.00 5.68 0.00 11,357.90

COMMON STOCK EUR.3525260907 27 Oct 2010 01 Nov 2010 EUR/NL5 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXKONINKLIJKE AHOLD NV

6,316.000 NHHJ Local 9.800000 0.00 30.95 0.00 61,865.850.725295

Base 13.511743 0.00 42.67 0.00 85,297.50

COMMON STOCK EUR2.0545831901 27 Oct 2010 01 Nov 2010 EUR/NL5 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXAKZO NOBEL

927.000 NHHJ Local 42.486700 0.00 19.69 0.00 39,365.480.725295

Base 58.578509 0.00 27.15 0.00 54,275.13

COMMON STOCK EUR.48548155902 27 Oct 2010 01 Nov 2010 EUR/NL5 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXTNT NV

1,360.000 NHHJ Local 19.535500 0.00 13.28 0.00 26,555.000.725295

Base 26.934558 0.00 18.31 0.00 36,612.69

COMMON STOCK EUR.12567151907 27 Oct 2010 01 Nov 2010 EUR/NL5 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXWOLTERS KLUWER

2,012.000 NHHJ Local 16.370502 0.00 16.47 0.00 32,920.980.725295

Base 22.570819 0.00 22.71 0.00 45,389.78

COMMON STOCK EUR.12592737902 27 Oct 2010 01 Nov 2010 EUR/NL5CREDIT AGRICOLE INDOSUEZ CHEUVREUXAEGON NV

5,570.000 NHHJ Local 4.561700 0.00 12.70 0.00 25,395.970.725295

Base 6.289441 0.00 17.51 0.00 35,014.68

COMMON STOCK EUR.09594936908 27 Oct 2010 01 Nov 2010 EUR/NL5 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXASML HOLDING NV

3,457.000 NHHJ Local 23.723601 0.00 41.01 0.00 81,971.480.725295

Base 32.708899 0.00 56.54 0.00 113,018.12

COMMON STOCK EUR.24595607904 27 Oct 2010 01 Nov 2010 EUR/NL5 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXKONINKLIJKE KPN NV

5,837.000 NHHJ Local 11.750600 0.00 34.29 0.00 68,553.960.725295

Base 16.201132 0.00 47.28 0.00 94,518.73
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COMMON STOCK EUR.2598662906 27 Oct 2010 01 Nov 2010 EUR/NL5 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXKONINKLIJKE PHILIPS ELECTRON

3,555.000 NHHJ Local 22.443401 0.00 39.89 0.00 79,746.400.725295

Base 30.943824 0.00 55.00 0.00 109,950.30

CVA EUR0.24715418901 27 Oct 2010 01 Nov 2010 EUR/NL5 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXING GROEP NV

13,513.000 NHHJ Local 7.874600 0.00 53.20 0.00 106,356.270.725295

Base 10.857100 0.00 73.35 0.00 146,638.64

COMMON STOCK EUR1.6779255900 27 Oct 2010 01 Nov 2010 EUR/NL5 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXHEINEKEN NV

1,165.000 NHHJ Local 36.568000 0.00 21.30 0.00 42,580.420.725295

Base 50.418106 0.00 29.37 0.00 58,707.73

COMMON STOCKB03XPL901 12 Oct 2010 15 Oct 2010 EUR/NL5 0.02CABRERA CAPITAL MARKETS LLCARCELORMITTAL

40,458.000 NHHJ Local 24.269600 0.00 490.95 0.00 981,408.530.721293

Base 33.647353 0.00 680.65 0.00 1,360,623.95

DUTCH CERT EUR.05B096LW904 27 Oct 2010 01 Nov 2010 EUR/NL5 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXFUGRO NV CVA

920.000 NHHJ Local 50.206196 0.00 23.09 0.00 46,166.610.725295

Base 69.221759 0.00 31.84 0.00 63,652.18

COMMON STOCK EUR1.6B0CCH4904 27 Oct 2010 01 Nov 2010 EUR/NL5 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXHEINEKEN HOLDING NV

398.000 NHHJ Local 31.492688 0.00 6.27 0.00 12,527.820.725295

Base 43.420523 0.00 8.64 0.00 17,272.72

COMMON STOCK EUR1.5B0HZL9902 27 Oct 2010 01 Nov 2010 EUR/NL5 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXKONINKLIJKE DSM NV

728.000 NHHJ Local 39.420000 0.00 14.35 0.00 28,683.410.725295

Base 54.350299 0.00 19.79 0.00 39,547.23

COMMON STOCK EUR2.5B12GN4907 22 Dec 2010 27 Dec 2010 EUR/NL5 0.01UBS AGTEN CATE NV

2,736.000 NHEH Local 28.067401 0.00 26.88 0.00 76,765.530.764000

Base 36.737436 0.00 35.18 0.00 100,478.44
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23 Dec 2010 28 Dec 2010 EUR/NL5 0.01UBS AG

614.000 NHEH Local 27.876205 0.00 5.99 0.00 17,110.000.763417

Base 36.515044 0.00 7.85 0.00 22,412.39

B12GN4907 Total

32.87 0.000.003,350.000 Local 93,875.53

Base 0.00 43.03 0.00 122,890.83

COMMON STOCK EUR.25B156T5907 21 Dec 2010 24 Dec 2010 EUR/NL5 0.01CABRERA CAPITAL MARKETS LLCSBM OFFSHORE NV

29,600.000 NHHV Local 16.257500 0.00 288.73 0.00 480,933.270.761615

Base 21.346087 0.00 379.10 0.00 631,465.07

22 Dec 2010 27 Dec 2010 EUR/NL5 0.01CABRERA CAPITAL MARKETS LLC

30,880.000 NHHV Local 16.626700 0.00 308.06 0.00 513,124.430.764000

Base 21.762696 0.00 403.22 0.00 671,628.84

27 Oct 2010 01 Nov 2010 EUR/NL5 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUX

2,142.000 NHHJ Local 14.842502 0.00 15.90 0.00 31,776.740.725295

Base 20.464090 0.00 21.92 0.00 43,812.16

B156T5907 Total

612.69 0.000.0062,622.000 Local 1,025,834.44

Base 0.00 804.24 0.00 1,346,906.07

COMMON STOCK EUR.8B1XF88903 27 Oct 2010 01 Nov 2010 EUR/NL5 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXBOSKALIS WESTMINSTER

75.000 NHHJ Local 30.746700 0.00 1.15 0.00 2,304.850.725295

Base 42.391992 0.00 1.59 0.00 3,177.81

184,243.000

0.00

0.00

6,724.90

5,025.11

0.00

0.00 3,848,270.18

5,191,104.80

Local

Base

NETHERLANDS Total

PORTUGAL
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COMMON STOCK EUR3.405806902 27 Oct 2010 EUR/PT4CREDIT AGRICOLE INDOSUEZ CHEUVREUXBANCO ESPIRITO SANTO REG

3,143.000 NHHJ Local 3.601400 0.00 5.66 0.00 11,313.540.725295

Base 4.965428 0.00 7.80 0.00 15,598.54

27 Oct 2010 CANCEL EUR/PT4CREDIT AGRICOLE INDOSUEZ CHEUVREUX

-3,143.000 NHHJ Local 3.601400 0.00 -5.66 0.00 -11,313.540.725295

Base 4.965428 0.00 -7.80 0.00 -15,598.54

27 Oct 2010 01 Nov 2010 EUR/PT4CREDIT AGRICOLE INDOSUEZ CHEUVREUX

3,143.000 NHHJ Local 3.601400 0.00 5.66 0.00 11,313.540.725295

Base 4.965428 0.00 7.80 0.00 15,598.54

405806902 Total

5.66 0.000.003,143.000 Local 11,313.54

Base 0.00 7.80 0.00 15,598.54

COMMON STOCK EUR1.0410359905 27 Oct 2010 EUR/PT4CREDIT AGRICOLE INDOSUEZ CHEUVREUXEDP ENERGIAS DE PORTUGAL SA

6,867.000 NHHJ Local 2.693600 0.00 9.25 0.00 18,487.700.725295

Base 3.713799 0.00 12.75 0.00 25,489.90

27 Oct 2010 CANCEL EUR/PT4CREDIT AGRICOLE INDOSUEZ CHEUVREUX

-6,867.000 NHHJ Local 2.693600 0.00 -9.25 0.00 -18,487.700.725295

Base 3.713799 0.00 -12.75 0.00 -25,489.90

27 Oct 2010 01 Nov 2010 EUR/PT4CREDIT AGRICOLE INDOSUEZ CHEUVREUX

6,867.000 NHHJ Local 2.693600 0.00 9.25 0.00 18,487.700.725295

Base 3.713799 0.00 12.75 0.00 25,489.90

410359905 Total

9.25 0.000.006,867.000 Local 18,487.70

Base 0.00 12.75 0.00 25,489.90
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COMMON STOCK EUR1.0580392900 27 Oct 2010 EUR/PT4CREDIT AGRICOLE INDOSUEZ CHEUVREUXBRISA AUTO ESTRADAS PORTUGAL

658.000 NHHJ Local 5.443404 0.00 1.79 0.00 3,579.970.725295

Base 7.505090 0.00 2.47 0.00 4,935.88

27 Oct 2010 CANCEL EUR/PT4CREDIT AGRICOLE INDOSUEZ CHEUVREUX

-658.000 NHHJ Local 5.443404 0.00 -1.79 0.00 -3,579.970.725295

Base 7.505090 0.00 -2.47 0.00 -4,935.88

27 Oct 2010 01 Nov 2010 EUR/PT4CREDIT AGRICOLE INDOSUEZ CHEUVREUX

658.000 NHHJ Local 5.443404 0.00 1.79 0.00 3,579.970.725295

Base 7.505090 0.00 2.47 0.00 4,935.88

580392900 Total

1.79 0.000.00658.000 Local 3,579.97

Base 0.00 2.47 0.00 4,935.88

COMMON STOCK EUR1.0581249901 27 Oct 2010 EUR/PT4CREDIT AGRICOLE INDOSUEZ CHEUVREUXBANCO COMERCIAL PORTUGUES R

10,984.000 NHHJ Local 0.671200 0.00 3.69 0.00 7,368.770.725295

Base 0.925417 0.00 5.09 0.00 10,159.69

27 Oct 2010 CANCEL EUR/PT4CREDIT AGRICOLE INDOSUEZ CHEUVREUX

-10,984.000 NHHJ Local 0.671200 0.00 -3.69 0.00 -7,368.770.725295

Base 0.925417 0.00 -5.09 0.00 -10,159.69

27 Oct 2010 01 Nov 2010 EUR/PT4CREDIT AGRICOLE INDOSUEZ CHEUVREUX

10,984.000 NHHJ Local 0.671200 0.00 3.69 0.00 7,368.770.725295

Base 0.925417 0.00 5.09 0.00 10,159.69

581249901 Total

3.69 0.000.0010,984.000 Local 7,368.77

Base 0.00 5.09 0.00 10,159.69
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COMMON STOCK EUR.03581718905 27 Oct 2010 EUR/PT4 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXPORTUGAL TELECOM SGPS SA REG

1,901.000 NHHJ Local 10.388001 0.00 9.87 0.00 19,737.720.725295

Base 14.322449 0.00 13.61 0.00 27,213.37

27 Oct 2010 CANCEL EUR/PT4 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUX

-1,901.000 NHHJ Local 10.388001 0.00 -9.87 0.00 -19,737.720.725295

Base 14.322449 0.00 -13.61 0.00 -27,213.37

27 Oct 2010 01 Nov 2010 EUR/PT4 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUX

1,901.000 NHHJ Local 10.388001 0.00 9.87 0.00 19,737.720.725295

Base 14.322449 0.00 13.61 0.00 27,213.37

581718905 Total

9.87 0.000.001,901.000 Local 19,737.72

Base 0.00 13.61 0.00 27,213.37

COMMON STOCK EUR1.596293902 07 Dec 2010 10 Dec 2010 EUR/PT4 0.04JP MORGANSECURITIES LIMITEDSEMAPA SOCIEDADE DE INVESTIM

27,111.000 NHEH Local 8.338500 0.00 768.62 0.00 225,296.450.750638

Base 11.108550 0.00 1,023.96 0.00 300,139.95

COMMON STOCK EUR1.0701855900 01 Oct 2010 06 Oct 2010 EUR/PT4INVESTMENT TECHNOLOGY GROUP LTDPORTUCEL EMPRESA PRODUTORA

25,436.000 NHEH Local 2.165000 0.00 19.27 0.00 55,049.670.727008

Base 2.977959 0.00 26.51 0.00 75,720.86

01 Oct 2010 06 Oct 2010 EUR/PT4J.P. MORGAN CLEARING CORP.

30,551.000 NHEH Local 2.164500 0.00 33.06 0.00 66,094.580.727008

Base 2.977271 0.00 45.47 0.00 90,913.14

701855900 Total

52.33 0.000.0055,987.000 Local 121,144.25

Base 0.00 71.98 0.00 166,634.00
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COMMON STOCK EUR1.0757416904 27 Oct 2010 EUR/PT4CREDIT AGRICOLE INDOSUEZ CHEUVREUXCIMPOR CIMENTOS DE PORTUGAL

252.000 NHHJ Local 5.051000 0.00 0.64 0.00 1,272.210.725295

Base 6.964063 0.00 0.88 0.00 1,754.06

27 Oct 2010 CANCEL EUR/PT4CREDIT AGRICOLE INDOSUEZ CHEUVREUX

-252.000 NHHJ Local 5.051000 0.00 -0.64 0.00 -1,272.210.725295

Base 6.964063 0.00 -0.88 0.00 -1,754.06

27 Oct 2010 01 Nov 2010 EUR/PT4CREDIT AGRICOLE INDOSUEZ CHEUVREUX

252.000 NHHJ Local 5.051000 0.00 0.64 0.00 1,272.210.725295

Base 6.964063 0.00 0.88 0.00 1,754.06

757416904 Total

0.64 0.000.00252.000 Local 1,272.21

Base 0.00 0.88 0.00 1,754.06

COMMON STOCK EUR1.0B1FW75903 27 Oct 2010 EUR/PT4 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXGALP ENERGIA SGPS SA B SHRS

523.000 NHHJ Local 13.243500 0.00 3.46 0.00 6,922.890.725295

Base 18.259467 0.00 4.77 0.00 9,544.93

27 Oct 2010 CANCEL EUR/PT4 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUX

-523.000 NHHJ Local 13.243500 0.00 -3.46 0.00 -6,922.890.725295

Base 18.259467 0.00 -4.77 0.00 -9,544.93

27 Oct 2010 01 Nov 2010 EUR/PT4 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUX

523.000 NHHJ Local 13.243500 0.00 3.46 0.00 6,922.890.725295

Base 18.259467 0.00 4.77 0.00 9,544.93

B1FW75903 Total

3.46 0.000.00523.000 Local 6,922.89

Base 0.00 4.77 0.00 9,544.93
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COMMON STOCK EUR1.0B1Y1SQ901 27 Oct 2010 EUR/PT4 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXJERONIMO MARTINS

959.000 NHHJ Local 10.289000 0.00 4.93 0.00 9,862.220.725295

Base 14.185952 0.00 6.80 0.00 13,597.53

27 Oct 2010 CANCEL EUR/PT4 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUX

-959.000 NHHJ Local 10.289000 0.00 -4.93 0.00 -9,862.220.725295

Base 14.185952 0.00 -6.80 0.00 -13,597.53

27 Oct 2010 01 Nov 2010 EUR/PT4 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUX

959.000 NHHJ Local 10.289000 0.00 4.93 0.00 9,862.220.725295

Base 14.185952 0.00 6.80 0.00 13,597.53

B1Y1SQ901 Total

4.93 0.000.00959.000 Local 9,862.22

Base 0.00 6.80 0.00 13,597.53

108,385.000

0.00

0.00

1,150.11

860.24

0.00

0.00 424,985.72

575,067.85

Local

Base

PORTUGAL Total

SPAIN

COMMON STOCK EUR.78406495903 27 Oct 2010 01 Nov 2010 EUR/ES5G TRADE SERVICES LTDIBERIA LINEAS AER DE ESPANA

4,556.000 NHHJ Local 3.238000 0.00 7.38 0.00 14,744.950.725295

Base 4.464390 0.00 10.18 0.00 20,329.59

COMMON STOCK EUR3.0406566000 27 Oct 2010 01 Nov 2010 EUR/ES5 0.01G TRADE SERVICES LTDABERTIS INFRAESTRUCTURAS SA

1,136.000 NHHJ Local 14.177000 0.00 8.05 0.00 16,097.020.725295

Base 19.546529 0.00 11.10 0.00 22,193.76

COMMON STOCK EUR.6514021906 22 Dec 2010 28 Dec 2010 EUR/ES5 0.03LOOP CAPITAL MARKETS LLCPROSEGUR COMP SEGURIDAD REGD

3,066.000 NHEH Local 41.729900 0.00 63.97 0.00 127,879.900.764000

Base 54.620288 0.00 83.73 0.00 167,382.07
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COMMON STOCK EUR.3547400903 27 Oct 2010 01 Nov 2010 EUR/ES5G TRADE SERVICES LTDBANKINTER SA

2,721.000 NHHJ Local 4.885101 0.00 6.65 0.00 13,285.710.725295

Base 6.735330 0.00 9.17 0.00 18,317.66

COMMON STOCK EUR1.0549557908 15 Oct 2010 20 Oct 2010 EUR/ES5CITIGROUPGLOBAL MARKETS LIMITEDCAMPOFRIO FOOD GROUP SA

157.000 NHHV Local 7.150000 0.00 0.56 0.00 1,121.990.714464

Base 10.007502 0.00 0.78 0.00 1,570.39

COMMON STOCK EUR.49550190904 27 Oct 2010 01 Nov 2010 EUR/ES5 0.01G TRADE SERVICES LTDBANCO BILBAO VIZCAYA ARGENTA

14,059.000 NHHJ Local 9.497400 0.00 66.76 0.00 133,457.190.725295

Base 13.094534 0.00 92.05 0.00 184,004.01

COMMON STOCK EUR1.0557910908 27 Oct 2010 01 Nov 2010 EUR/ES5 0.04G TRADE SERVICES LTDACCIONA SA

38.000 NHHJ Local 62.881100 0.00 1.19 0.00 2,388.290.725295

Base 86.697275 0.00 1.64 0.00 3,292.85

COMMON STOCK EUR1.0565042900 27 Oct 2010 01 Nov 2010 EUR/ES5 0.01G TRADE SERVICES LTDGAS NATURAL SDG SA

297.000 NHHJ Local 10.534310 0.00 1.56 0.00 3,127.130.725295

Base 14.524173 0.00 2.15 0.00 4,311.53

COMMON STOCK EUR.5570594903 27 Oct 2010 01 Nov 2010 EUR/ES5 0.01G TRADE SERVICES LTDBANCO SANTANDER SA

29,320.000 NHHJ Local 9.226800 0.00 135.26 0.00 270,394.520.725295

Base 12.721444 0.00 186.49 0.00 372,806.27

COMMON STOCK EUR1.0573252905 27 Oct 2010 01 Nov 2010 EUR/ES5 0.01G TRADE SERVICES LTDTELEFONICA SA

12,793.000 NHHJ Local 19.129500 0.00 122.36 0.00 244,601.330.725295

Base 26.374785 0.00 168.70 0.00 337,243.92

COMMON STOCK EUR.1577090905 27 Oct 2010 01 Nov 2010 EUR/ES5 0.01G TRADE SERVICES LTDZARDOYA OTIS SA

612.000 NHHJ Local 12.294902 0.00 3.76 0.00 7,520.720.725295

Base 16.951588 0.00 5.18 0.00 10,369.19
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COMMON STOCK EUR1.0578711905 27 Oct 2010 01 Nov 2010 EUR/ES5 0.01G TRADE SERVICES LTDFOMENTO DE CONSTRUC Y CONTRA

405.000 NHHJ Local 19.584400 0.00 3.97 0.00 7,927.710.725295

Base 27.001979 0.00 5.47 0.00 10,930.32

COMMON STOCK EUR.15711131904 27 Oct 2010 01 Nov 2010 EUR/ES5 0.04G TRADE SERVICES LTDINDITEX

1,140.000 NHHJ Local 59.716000 0.00 34.04 0.00 68,042.200.725295

Base 82.333395 0.00 46.93 0.00 93,813.14

EXP 29OCT10985UWU903 20 Oct 2010 25 Oct 2010 EUR/ES5RIGHTS SOLDBANCO SANTANDER SA RTS

140,442.000 NHEB Local 0.120646 0.00 0.00 0.00 16,943.870.716769

Base 0.168319 0.00 0.00 0.00 23,639.23

20 Oct 2010 26 Oct 2010 EUR/ES51 RIGHTS SOLD

421,325.000 NHEB Local 0.122000 0.00 0.00 0.00 51,401.650.716769

Base 0.170208 0.00 0.00 0.00 71,712.99

04 Nov 2010 EUR/ES5SUBSCRIPTION (NON CASH)

360,048.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.713572

Base 0.000000 0.00 0.00 0.00 0.00

04 Nov 2010 CANCEL EUR/ES5SUBSCRIPTION (NON CASH)

-360,048.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.713572

Base 0.000000 0.00 0.00 0.00 0.00

04 Nov 2010 05 Nov 2010 EUR/ES5SUBSCRIPTION (NON CASH)

360,049.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.713572

Base 0.000000 0.00 0.00 0.00 0.00

985UWU903 Total

0.00 0.000.00921,816.000 Local 68,345.52

Base 0.00 0.00 0.00 95,352.22
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COMMON STOCK EUR.17B01CP2901 27 Oct 2010 01 Nov 2010 EUR/ES5G TRADE SERVICES LTDGAMESA CORP TECNOLOGICA SA

1,028.000 NHHJ Local 4.862101 0.00 2.50 0.00 4,995.740.725295

Base 6.703619 0.00 3.45 0.00 6,887.87

COMMON STOCK EUR.5B01SPF907 27 Oct 2010 01 Nov 2010 EUR/ES5 0.01G TRADE SERVICES LTDGRIFOLS SA

236.000 NHHJ Local 11.441700 0.00 1.35 0.00 2,698.890.725295

Base 15.775236 0.00 1.86 0.00 3,721.09

COMMON STOCK EUR.2B03851902 27 Oct 2010 01 Nov 2010 EUR/ES5 0.01G TRADE SERVICES LTDFERROVIAL SA

979.000 NHHJ Local 7.993200 0.00 3.91 0.00 7,821.430.725295

Base 11.020619 0.00 5.39 0.00 10,783.79

COMMON STOCK EUR.1B0BV6K909 27 Oct 2010 01 Nov 2010 EUR/ES5G TRADE SERVICES LTDBANCO POPULAR ESPANOL

5,594.000 NHHJ Local 4.579400 0.00 12.81 0.00 25,604.350.725295

Base 6.313845 0.00 17.66 0.00 35,301.98

10 Dec 2010 15 Dec 2010 EUR/ES5G TRADE SERVICES LTD

751,465.000 NHEB Local 4.248900 0.00 2,554.32 0.00 3,190,345.320.755230

Base 5.625968 0.00 3,382.17 0.00 4,224,336.06

B0BV6K909 Total

2,567.13 0.000.00757,059.000 Local 3,215,949.67

Base 0.00 3,399.83 0.00 4,259,638.04

COMMON STOCK EUR.1B0PP3G909 01 Oct 2010 06 Oct 2010 EUR/ES5UBS AGTUBOS REUNIDOS SA

10,692.000 NHEH Local 1.983800 0.00 7.42 0.00 21,203.370.727008

Base 2.728718 0.00 10.21 0.00 29,165.25

04 Oct 2010 07 Oct 2010 EUR/ES5UBS AG

3,742.000 NHEH Local 1.971601 0.00 2.58 0.00 7,375.150.730674

Base 2.698332 0.00 3.53 0.00 10,093.63



Prepared by State StreetPage 803

Sales Report by Report Date
Composite

to April 18, 2011View Date:December 31, 2010October 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

05 Oct 2010 08 Oct 2010 EUR/ES5UBS AG

19,774.000 NHEH Local 1.950500 0.00 13.50 0.00 38,555.690.722883

Base 2.698224 0.00 18.68 0.00 53,336.00

B0PP3G909 Total

23.50 0.000.0034,208.000 Local 67,134.21

Base 0.00 32.42 0.00 92,594.88

COMMON STOCK EUR.5B175SV901 14 Oct 2010 19 Oct 2010 EUR/ES5 0.01NOMURA INTERNATIONAL PLCDURO FELGUERA SA

17,562.000 NHEH Local 6.545000 0.00 114.94 0.00 114,828.350.710985

Base 9.205539 0.00 161.66 0.00 161,506.01

COMMON STOCK EUR.9B1W7BK901 07 Dec 2010 10 Dec 2010 EUR/ES5 0.01JP MORGANSECURITIES LIMITEDGRUPO EMPRESARIAL ENCE SA

46,732.000 NHEH Local 2.397500 0.00 380.94 0.00 111,659.030.750638

Base 3.193950 0.00 507.49 0.00 148,752.17

COMMON STOCKB1X8QN906 27 Oct 2010 01 Nov 2010 EUR/ES5G TRADE SERVICES LTDBANCO DE SABADELL SA

9,348.000 NHHJ Local 3.490500 0.00 16.31 0.00 32,612.880.725295

Base 4.812525 0.00 22.49 0.00 44,964.99

COMMON STOCK EUR1.0B283W9907 27 Oct 2010 01 Nov 2010 EUR/ES5G TRADE SERVICES LTDCRITERIA CAIXACORP SA

9,426.000 NHHJ Local 3.976200 0.00 18.74 0.00 37,460.920.725295

Base 5.482183 0.00 25.84 0.00 51,649.22

COMMON STOCK EUR.75B288C9908 27 Oct 2010 01 Nov 2010 EUR/ES5G TRADE SERVICES LTDIBERDROLA SA

10,725.000 NHHJ Local 5.927300 0.00 31.79 0.00 63,538.500.725295

Base 8.172261 0.00 43.83 0.00 87,603.66

EXP 17DEC10B40KP8903 09 Dec 2010 14 Dec 2010 EUR/ES5RIGHTS SOLDIBERDROLA SA RTS

28.000 NHHJ Local 0.145357 0.00 0.00 0.00 4.070.757232

Base 0.191958 0.00 0.00 0.00 5.37
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22 Dec 2010 28 Dec 2010 EUR/ES55 SUBSCRIPTION (NON CASH)

756,468.000 NHEB Local 0.000000 0.00 0.00 0.00 0.000.764000

Base 0.000000 0.00 0.00 0.00 0.00

22 Dec 2010 28 Dec 2010 EUR/ES55 SUBSCRIPTION (NON CASH)

120,996.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.764000

Base 0.000000 0.00 0.00 0.00 0.00

22 Dec 2010 28 Dec 2010 EUR/ES55 LAPSED RIGHTS

29.000 NHEB Local 0.000000 0.00 0.00 0.00 0.000.764000

Base 0.000000 0.00 0.00 0.00 0.00

B40KP8903 Total

0.00 0.000.00877,521.000 Local 4.07

Base 0.00 0.00 0.00 5.37

COMMON STOCKB4LKTD905 27 Dec 2010 29 Dec 2010 EUR/ES52 NEW TO ORD NON CASHIBERDROLA SA BILBAO

21,013.000 NHEB Local 0.000000 0.00 0.00 0.00 0.000.760717

Base 0.000000 0.00 0.00 0.00 0.00

27 Dec 2010 29 Dec 2010 EUR/ES52 NEW TO ORD NON CASH

3,361.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.760717

Base 0.000000 0.00 0.00 0.00 0.00

B4LKTD905 Total

0.00 0.000.0024,374.000 Local 0.00

Base 0.00 0.00 0.00 0.00

COMMON STOCKB4R737909 08 Nov 2010 08 Nov 2010 EUR/ES5NEW TO ORD NON CASHBANCO SANTANDER SA

4,616.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.718133

Base 0.000000 0.00 0.00 0.00 0.00
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EXP 24DEC10B51V4L909 28 Dec 2010 EUR/ES5LAPSED RIGHTSSACYR VALLEHERMOSO RTS

138,480.000 NHEH Local 1.000000 0.00 0.00 0.00 138,480.000.760420

Base 1.315063 0.00 0.00 0.00 182,109.89

28 Dec 2010 CANCEL EUR/ES5LAPSED RIGHTS

-138,480.000 NHEH Local 1.000000 0.00 0.00 0.00 -138,480.000.760420

Base 1.315063 0.00 0.00 0.00 -182,109.89

28 Dec 2010 OPEN EUR/ES55 LAPSED RIGHTS

138,480.000 NHEH Local 0.000000 0.00 0.00 0.00 0.000.760420

Base 0.000000 0.00 0.00 0.00 0.00

B51V4L909 Total

0.00 0.000.00138,480.000 Local 0.00

Base 0.00 0.00 0.00 0.00

EXP 30SEP10B545BZ904 23 Sep 2010 08 Oct 2010 EUR/ES510 RIGHTS SOLDDURO FELGUERA RTS

13,171.000 NHEH Local 3.530000 0.00 0.00 0.00 46,493.630.749344

Base 4.710787 0.00 0.00 0.00 62,045.78

EXP 30NOV10B56B1Q900 25 Nov 2010 EUR/ES5RIGHTS EXERCISEDBANCO BILBAO VIZCAYA ARG RTS

158,640.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.747692

Base 0.000000 0.00 0.00 0.00 0.00

25 Nov 2010 CANCEL EUR/ES5RIGHTS EXERCISED

-158,640.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.747692

Base 0.000000 0.00 0.00 0.00 0.00

25 Nov 2010 26 Nov 2010 EUR/ES5RIGHTS EXERCISED

158,639.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.747692

Base 0.000000 0.00 0.00 0.00 0.00
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25 Nov 2010 10 Dec 2010 EUR/ES514 LAPSED RIGHTS

1.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.747692

Base 0.000000 0.00 0.00 0.00 0.00

B56B1Q900 Total

0.00 0.000.00158,640.000 Local 0.00

Base 0.00 0.00 0.00 0.00

COMMON STOCKB5NF7J902 30 Nov 2010 30 Nov 2010 EUR/ES5NEW TO ORD NON CASHBANCO BILBAO VIZCAYA ARGENTARI

31,727.000 NHHJ Local 6.750000 0.00 0.00 0.00 214,157.250.747692

Base 9.027781 0.00 0.00 0.00 286,424.42

3,127,948.000

0.00

0.00

4,827.83

3,616.62

0.00

0.00 4,898,288.75

6,558,494.21

Local

Base

SPAIN Total

UNITED KINGDOM

COMMON STOCK EUR.6032902009 10 Dec 2010 13 Dec 2010 EUR/GBBCUSIP CHANGE NON CASHFBD HOLDINGS PLC

20,000.000 NHHV Local 7.812165 0.00 0.00 0.00 156,243.310.763498

Base 10.232064 0.00 0.00 0.00 204,641.30

COMMON STOCK EUR.63038641908 10 Dec 2010 13 Dec 2010 EUR/GBBCUSIP CHANGE NON CASHGREENCORE GROUP PLC

148,400.000 NHHV Local 1.335205 0.00 0.00 0.00 198,144.460.707280

Base 1.887801 0.00 0.00 0.00 280,149.77

COMMON STOCKACI00A192 09 Nov 2010 EUR/GBBNEW TO ORD NON CASHBANCO SANTANDER SA

1.000 NHHJ Local 13.450000 0.00 0.00 0.00 13.450.719251

Base 18.700000 0.00 0.00 0.00 18.70

09 Nov 2010 CANCEL EUR/GBBNEW TO ORD NON CASH

-1.000 NHHJ Local 13.450000 0.00 0.00 0.00 -13.450.719251

Base 18.700000 0.00 0.00 0.00 -18.70
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09 Nov 2010 09 Nov 2010 GBP/GBBNEW TO ORD NON CASH

1.000 NHHJ Local 13.450000 0.00 0.00 0.00 13.450.719251

Base 18.700000 0.00 0.00 0.00 18.70

ACI00A192 Total

0.00 0.000.001.000 Local 13.45

Base 0.00 0.00 0.00 18.70

168,401.000

0.00

0.00

0.00

0.00

0.00

0.00 354,401.22

484,809.77

Local

Base

UNITED KINGDOM Total

EURO CURRENCY  Total

0.00Local5,633,755.000

0.00Base

109.83

151.24

32,573.36

43,971.75

40,013,535.85

54,494,052.96

HONG KONG DOLLAR

COMMON STOCK CNY1.0600030902 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDJIANGXI COPPER CO LTD H

4,000.000 NHHJ Local 22.162500 0.00 44.33 96.09 88,509.587.759250

Base 2.856268 0.00 5.71 12.38 11,406.98

COMMON STOCK HKD.1600245005 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDASM PACIFIC TECHNOLOGY

2,500.000 NHHJ Local 70.074000 0.00 87.59 190.02 174,907.397.759250

Base 9.031027 0.00 11.29 24.49 22,541.79

COMMON STOCK CNY1.0601564909 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDANGANG STEEL CO LTD H

2,000.000 NHHJ Local 12.600000 0.00 12.60 28.02 25,159.387.759250

Base 1.623868 0.00 1.62 3.61 3,242.50

COMMON STOCK HKD1.603050006 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDHANG LUNG PROPERTIES LTD

5,000.000 NHHJ Local 39.150000 0.00 97.88 211.66 195,440.467.759250

Base 5.045591 0.00 12.61 27.28 25,188.06
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COMMON STOCK HKD.05603955907 04 Oct 2010 06 Oct 2010 HKD/HK1CITIGROUPGLOBAL MARKETS INC.TEXWINCA HOLDINGS LTD

72,000.000 NHEH Local 8.857900 0.00 637.77 689.02 636,442.017.758250

Base 1.141739 0.00 82.21 88.82 82,034.22

COMMON STOCK HKD.1607355906 27 Oct 2010 29 Oct 2010 HKD/HK1 0.01ITG SECURITIES (HK) LTDCHINA MOBILE LTD

23,500.000 NHHJ Local 79.211700 0.00 930.74 2,010.91 1,858,533.307.759250

Base 10.208680 0.00 119.95 259.16 239,524.86

COMMON STOCK HKD2.5607564002 28 Sep 2010 CANCEL HKD/HK1INSTINET PACIFIC LIMITEDBANK OF EAST ASIA

-10,400.000 NHHJ Local 32.855800 0.00 -170.85 -372.76 -341,156.717.757850

Base 4.235168 0.00 -22.02 -48.05 -43,975.68

27 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTD

6,800.000 NHHJ Local 33.417600 0.00 113.62 246.18 226,879.887.759250

Base 4.306808 0.00 14.64 31.72 29,239.92

27 Oct 2010 CANCEL HKD/HK1ITG SECURITIES (HK) LTD

-6,800.000 NHHJ Local 33.417600 0.00 -113.62 -246.18 -226,879.887.759250

Base 4.306808 0.00 -14.64 -31.72 -29,239.92

27 Oct 2010 29 Oct 2010 HKD/HK1UBS WARBURG SPEC CUST ACCNT SWAPS

6,800.000 NHHJ Local 33.417600 0.00 113.62 246.18 226,879.887.759250

Base 4.306808 0.00 14.64 31.72 29,239.92

28 Sep 2010 28 Oct 2010 HKD/HK128 INSTINET PACIFIC LIMITED

10,400.000 NHHJ Local 32.855800 0.00 170.85 372.76 341,156.717.757850

Base 4.235168 0.00 22.02 48.05 43,975.68

607564002 Total

113.62 246.180.006,800.000 Local 226,879.88

Base 0.00 14.64 31.72 29,239.92
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COMMON STOCK CNY1.0608039905 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDANHUI CONCH CEMENT CO LTD H

6,000.000 NHHJ Local 33.050000 0.00 99.15 214.86 197,985.997.759250

Base 4.259432 0.00 12.78 27.69 25,516.12

COMMON STOCK CNY1.0608071908 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDDATANG INTL POWER GEN CO H

10,000.000 NHHJ Local 3.190000 0.00 15.95 34.56 31,849.497.759250

Base 0.411122 0.00 2.06 4.45 4,104.71

COMMON STOCK HKD.1608169900 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDBEIJING ENTERPRISES HLDGS

2,000.000 NHHJ Local 52.512500 0.00 52.51 114.40 104,858.097.759250

Base 6.767729 0.00 6.77 14.74 13,513.95

COMMON STOCK HKD5.0609701909 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDCLP HOLDINGS LTD

8,000.000 NHHJ Local 63.387500 0.00 253.55 548.57 506,297.887.759250

Base 8.169282 0.00 32.68 70.70 65,250.88

COMMON STOCK CNY1.0609967906 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDHUANENG POWER INTL INC H

16,000.000 NHHJ Local 4.466900 0.00 35.74 77.71 71,356.957.759250

Base 0.575687 0.00 4.61 10.02 9,196.37

COMMON STOCK CNY1.0610989907 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDYANZHOU COAL MINING CO H

18,000.000 NHHJ Local 22.850000 0.00 205.65 444.91 410,649.447.759250

Base 2.944872 0.00 26.50 57.34 52,923.86

COMMON STOCK HKD.1613623909 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDHENGAN INTL GROUP CO LTD

4,000.000 NHHJ Local 71.637500 0.00 143.28 309.93 286,096.797.759250

Base 9.232529 0.00 18.47 39.95 36,871.71

COMMON STOCK HKD2.5614029908 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDHOPEWELL HOLDINGS

3,000.000 NHHJ Local 24.708300 0.00 37.06 80.93 74,006.917.759250

Base 3.184367 0.00 4.78 10.43 9,537.89
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COMMON STOCK HKD.2617975008 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDCATHAY PACIFIC AIRWAYS

2,000.000 NHHJ Local 21.025000 0.00 21.03 46.36 41,982.617.759250

Base 2.709669 0.00 2.71 5.97 5,410.65

COMMON STOCK HKD.5619027006 27 Oct 2010 29 Oct 2010 HKD/HK1 0.01ITG SECURITIES (HK) LTDCHEUNG KONG HOLDINGS LTD

6,000.000 NHHJ Local 120.483300 0.00 361.45 780.83 721,757.527.759250

Base 15.527699 0.00 46.58 100.63 93,018.98

COMMON STOCK HKD.1619215007 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDCHINA OVERSEAS LAND + INVEST

16,000.000 NHHJ Local 16.135000 0.00 129.08 279.65 257,751.277.759250

Base 2.079454 0.00 16.64 36.04 33,218.58

COMMON STOCK HKD.1619376908 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDCHINA RESOURCES LAND LTD

8,000.000 NHHJ Local 15.330000 0.00 61.32 132.81 122,445.877.759250

Base 1.975706 0.00 7.90 17.11 15,780.63

COMMON STOCK HKD.4619615008 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDCITIC PACIFIC LTD

3,000.000 NHHJ Local 20.950000 0.00 31.43 68.03 62,750.547.759250

Base 2.700003 0.00 4.05 8.77 8,087.19

COMMON STOCK HKD.1619728009 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDCHINA TRAVEL INTL INV HK

38,000.000 NHHJ Local 1.908400 0.00 36.26 78.81 72,404.137.759250

Base 0.245952 0.00 4.67 10.16 9,331.33

COMMON STOCK CNY1.0620842906 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDBEIJING CAPITAL INTL AIRPO H

12,000.000 NHHJ Local 4.525000 0.00 27.15 59.35 54,213.507.759250

Base 0.583175 0.00 3.50 7.65 6,986.95

COMMON STOCK HKD1.0621255900 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDCHEUNG KONG INFRASTRUCTURE

2,000.000 NHHJ Local 32.975000 0.00 32.98 71.28 65,845.747.759250

Base 4.249766 0.00 4.25 9.19 8,486.10
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COMMON STOCK621808906 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDLENOVO GROUP LTD

28,000.000 NHHJ Local 5.192900 0.00 72.70 157.63 145,170.877.759250

Base 0.669253 0.00 9.37 20.32 18,709.39

COMMON STOCK HKD.1626383905 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDCHINA UNICOM HONG KONG LTD

20,000.000 NHHJ Local 11.206000 0.00 112.06 242.93 223,765.017.759250

Base 1.444212 0.00 14.44 31.31 28,838.48

COMMON STOCK HKD.05626404909 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDCHINA TAIPING INSURANCE HOLD

2,000.000 NHHJ Local 28.525000 0.00 28.53 62.56 56,958.917.759250

Base 3.676257 0.00 3.68 8.06 7,340.78

COMMON STOCK HKD1.0626735906 27 Oct 2010 29 Oct 2010 HKD/HK1 0.01ITG SECURITIES (HK) LTDHONG KONG EXCHANGES + CLEAR

4,000.000 NHHJ Local 175.172500 0.00 350.35 757.05 699,582.607.759250

Base 22.575958 0.00 45.15 97.56 90,161.11

COMMON STOCK628625907 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDLI + FUNG LTD NEW

8,000.000 NHHJ Local 40.562500 0.00 162.25 350.97 323,986.787.759250

Base 5.227632 0.00 20.91 45.24 41,754.91

COMMON STOCK HKD1.629005901 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDMTR CORP

7,000.000 NHHJ Local 29.753600 0.00 104.14 225.66 207,945.407.759250

Base 3.834597 0.00 13.42 29.09 26,799.68

COMMON STOCK HKD.1631349909 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDCHAODA MODERN AGRICULTURE

12,000.000 NHHJ Local 6.289200 0.00 37.74 82.03 75,350.637.759250

Base 0.810542 0.00 4.86 10.57 9,711.07

COMMON STOCK HKD.1632164901 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDESPRIT HOLDINGS LTD

6,000.000 NHHJ Local 42.818300 0.00 128.45 277.56 256,503.797.759250

Base 5.518356 0.00 16.55 35.77 33,057.81
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COMMON STOCK HKD.1633393905 13 Oct 2010 15 Oct 2010 HKD/HK1CITIGROUPGLOBAL MARKETS INC.ENN ENERGY HOLDINGS LTD

46,000.000 NHEH Local 23.350000 0.00 1,074.10 1,160.93 1,071,864.977.760250

Base 3.008924 0.00 138.41 149.60 138,122.48

COMMON STOCK HKD.1635425903 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDCOSCO PACIFIC LTD

4,000.000 NHHJ Local 12.180000 0.00 24.36 52.90 48,642.747.759250

Base 1.569739 0.00 3.14 6.82 6,269.00

COMMON STOCK HKD5.0640837001 27 Oct 2010 29 Oct 2010 HKD/HK1 0.01ITG SECURITIES (HK) LTDHANG SENG BANK LTD

5,700.000 NHHJ Local 115.468400 0.00 329.08 711.66 657,129.147.759250

Base 14.881387 0.00 42.41 91.72 84,689.78

COMMON STOCK HKD.1641613005 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDCHINA MERCHANTS HLDGS INTL

4,000.000 NHHJ Local 27.300000 0.00 54.60 118.74 109,026.667.759250

Base 3.518381 0.00 7.04 15.31 14,051.19

COMMON STOCK HKD2.642053003 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDHENDERSON LAND DEVELOPMENT

3,000.000 NHHJ Local 56.933300 0.00 85.40 184.66 170,529.847.759250

Base 7.337475 0.00 11.01 23.80 21,977.62

COMMON STOCK HKD1.0643532005 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDPOWER ASSETS HOLDINGS LTD

6,500.000 NHHJ Local 49.142300 0.00 159.71 345.55 318,919.697.759250

Base 6.333383 0.00 20.58 44.53 41,101.87

COMMON STOCK HKD1.0643557002 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDWHARF HOLDINGS LTD

3,000.000 NHHJ Local 51.900000 0.00 77.85 168.46 155,453.697.759250

Base 6.688791 0.00 10.03 21.72 20,034.63

COMMON STOCK HKD.25643655004 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDHONG KONG + CHINA GAS

15,000.000 NHHJ Local 18.834700 0.00 141.26 305.61 282,073.637.759250

Base 2.427387 0.00 18.21 39.38 36,353.21
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COMMON STOCK HKD.25644806002 27 Oct 2010 29 Oct 2010 HKD/HK1 0.01ITG SECURITIES (HK) LTDHUTCHISON WHAMPOA LTD

10,000.000 NHHJ Local 78.340000 0.00 391.70 846.67 782,161.637.759250

Base 10.096337 0.00 50.48 109.12 100,803.77

COMMON STOCK HKD1.0645514902 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDCHINA EVERBRIGHT LTD

6,000.000 NHHJ Local 20.433300 0.00 61.30 132.81 122,405.697.759250

Base 2.633412 0.00 7.90 17.11 15,775.45

COMMON STOCK HKD.1646587006 13 Oct 2010 15 Oct 2010 HKD/HK1CITIGROUPGLOBAL MARKETS INC.GALAXY ENTERTAINMENT GROUP L

194,000.000 NHEH Local 6.884500 0.00 1,335.59 1,442.85 1,332,814.567.760250

Base 0.887149 0.00 172.11 185.93 171,748.92

COMMON STOCK HKD.1647749001 04 Oct 2010 06 Oct 2010 HKD/HK1CITIGROUPGLOBAL MARKETS INC.PUBLIC FINANCIAL HOLDINGS LT

16,000.000 NHEH Local 4.881900 0.00 78.11 85.25 77,947.047.758250

Base 0.629253 0.00 10.07 10.99 10,046.99

04 Oct 2010 06 Oct 2010 HKD/HK1CREDIT LYONNAIS SECURITIES (USA) IN

102,000.000 NHEH Local 4.955000 0.00 1,010.82 546.43 503,852.757.758250

Base 0.638675 0.00 130.29 70.43 64,944.12

647749001 Total

1,088.93 631.680.00118,000.000 Local 581,799.79

Base 0.00 140.36 81.42 74,991.11

COMMON STOCK HKD1.648631901 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDKERRY PROPERTIES LTD

1,000.000 NHHJ Local 42.900000 0.00 21.45 46.44 42,832.117.759250

Base 5.528885 0.00 2.76 5.98 5,520.14

COMMON STOCK HKD.1649131901 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDKINGBOARD CHEMICALS HOLDINGS

4,000.000 NHHJ Local 37.381300 0.00 74.76 161.97 149,288.477.759250

Base 4.817643 0.00 9.63 20.87 19,240.06
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COMMON STOCK HKD5.0653611905 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDBOC HONG KONG HOLDINGS LTD

21,500.000 NHHJ Local 25.015100 0.00 268.91 581.02 536,974.727.759250

Base 3.223907 0.00 34.66 74.88 69,204.46

COMMON STOCK CNY1.0653665901 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDBYD CO LTD H

3,500.000 NHHJ Local 47.028600 0.00 82.30 178.17 164,339.637.759250

Base 6.060972 0.00 10.61 22.96 21,179.83

COMMON STOCK CNY1.0655933901 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDCHINA TELECOM CORP LTD H

54,000.000 NHHJ Local 4.152600 0.00 112.12 242.94 223,885.347.759250

Base 0.535181 0.00 14.45 31.31 28,853.99

COMMON STOCK CNY1.0656099900 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDCHINA OILFIELD SERVICES H

24,000.000 NHHJ Local 11.983300 0.00 143.80 311.01 287,144.397.759250

Base 1.544389 0.00 18.53 40.09 37,006.72

COMMON STOCK HKD1.0656835907 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDNWS HOLDINGS LTD

2,000.000 NHHJ Local 18.530000 0.00 18.53 40.96 37,000.517.759250

Base 2.388117 0.00 2.39 5.28 4,768.57

COMMON STOCK HKD.25658653902 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDYUE YUEN INDUSTRIAL HLDG

3,000.000 NHHJ Local 27.633300 0.00 41.45 89.63 82,768.827.759250

Base 3.561336 0.00 5.34 11.55 10,667.12

COMMON STOCK HKD1.0663376002 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDNEW WORLD DEVELOPMENT

6,000.000 NHHJ Local 16.053300 0.00 48.16 104.71 96,166.937.759250

Base 2.068924 0.00 6.21 13.49 12,393.84

COMMON STOCK USD.1665911905 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDORIENT OVERSEAS INTL LTD

1,000.000 NHHJ Local 68.975000 0.00 34.49 74.52 68,865.997.759250

Base 8.889390 0.00 4.45 9.60 8,875.34
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COMMON STOCK CNY1.0670625904 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDPICC PROPERTY + CASUALTY  H

6,000.000 NHHJ Local 11.600000 0.00 34.80 75.57 69,489.637.759250

Base 1.494990 0.00 4.48 9.74 8,955.71

COMMON STOCK HKD1.0671156909 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDCHINA RESOURCES POWER HOLDIN

6,000.000 NHHJ Local 15.146700 0.00 45.44 98.27 90,736.497.759250

Base 1.952083 0.00 5.86 12.67 11,693.98

COMMON STOCK CNY1.0671897908 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDCHINA LIFE INSURANCE CO H

28,000.000 NHHJ Local 35.183900 0.00 492.57 1,064.81 983,591.827.759250

Base 4.534446 0.00 63.48 137.23 126,763.77

COMMON STOCK CNY.1672529906 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDZIJIN MINING GROUP CO LTD H

20,000.000 NHHJ Local 7.530000 0.00 75.30 163.05 150,361.657.759250

Base 0.970455 0.00 9.70 21.01 19,378.37

COMMON STOCK CNY1.0674395900 27 Oct 2010 29 Oct 2010 HKD/HK1 0.01ITG SECURITIES (HK) LTDWEICHAI POWER CO LTD H

1,000.000 NHHJ Local 96.600000 0.00 48.30 104.73 96,446.977.759250

Base 12.449657 0.00 6.22 13.50 12,429.93

COMMON STOCK HKD1.677103905 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDSHANGRI LA ASIA LTD

10,000.000 NHHJ Local 17.664000 0.00 88.32 191.13 176,360.557.759250

Base 2.276509 0.00 11.38 24.63 22,729.07

COMMON STOCK CNY1.0678204900 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDCHINA SHIPPING DEVELOPMENT H

4,000.000 NHHJ Local 11.610000 0.00 23.22 50.71 46,366.077.759250

Base 1.496279 0.00 2.99 6.54 5,975.59

COMMON STOCK HKD.1681001905 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDSHANGHAI INDUSTRIAL HLDG LTD

1,000.000 NHHJ Local 36.250000 0.00 18.13 39.90 36,191.977.759250

Base 4.671843 0.00 2.34 5.14 4,664.36
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COMMON STOCK HKD1.0681042008 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDSINO LAND CO

6,000.000 NHHJ Local 16.226700 0.00 48.68 105.79 97,205.737.759250

Base 2.091272 0.00 6.27 13.63 12,527.72

COMMON STOCK HKD.5685992000 27 Oct 2010 29 Oct 2010 HKD/HK1 0.01ITG SECURITIES (HK) LTDSUN HUNG KAI PROPERTIES

5,000.000 NHHJ Local 132.280000 0.00 330.70 714.91 660,354.397.759250

Base 17.048039 0.00 42.62 92.14 85,105.44

COMMON STOCK HKD.6686774001 27 Oct 2010 29 Oct 2010 HKD/HK1 0.01ITG SECURITIES (HK) LTDSWIRE PACIFIC LTD  A

4,000.000 NHHJ Local 111.200000 0.00 222.40 480.58 444,097.027.759250

Base 14.331282 0.00 28.66 61.94 57,234.53

COMMON STOCK HKD.05688167006 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDTELEVISION BROADCASTS LTD

2,000.000 NHHJ Local 41.825000 0.00 41.83 90.69 83,517.487.759250

Base 5.390341 0.00 5.39 11.69 10,763.60

COMMON STOCK690355904 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDTINGYI (CAYMAN ISLN) HLDG CO

10,000.000 NHHJ Local 20.430000 0.00 102.15 221.35 203,976.507.759250

Base 2.632986 0.00 13.16 28.53 26,288.17

COMMON STOCK HKD2.0691253009 13 Oct 2010 15 Oct 2010 HKD/HK1CITIGROUPGLOBAL MARKETS INC.INDUSTRIAL + COMMERCIAL BANK

33,000.000 NHEH Local 28.342600 0.00 935.31 1,010.83 933,359.667.760250

Base 3.652279 0.00 120.53 130.25 120,274.43

21 Dec 2010 23 Dec 2010 HKD/HK1MERGER

100,666.000 NHEH Local 29.450000 0.00 0.00 0.00 2,964,613.707.778600

Base 3.786028 0.00 0.00 0.00 381,124.33

691253009 Total

935.31 1,010.830.00133,666.000 Local 3,897,973.36

Base 0.00 120.53 130.25 501,398.76
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COMMON STOCK HKD.5691316004 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDGUANGDONG INVEST

6,000.000 NHHJ Local 3.993300 0.00 11.98 25.92 23,921.907.759250

Base 0.514650 0.00 1.54 3.34 3,083.02

COMMON STOCK USD.05692856909 13 Oct 2010 15 Oct 2010 HKD/HK1 0.01CITIGROUPGLOBAL MARKETS INC.VTECH HOLDINGS LTD

28,500.000 NHEH Local 81.935400 0.00 2,335.16 2,522.81 2,330,300.937.760250

Base 10.558345 0.00 300.91 325.09 300,286.84

COMMON STOCK HKD1.0697237907 27 Oct 2010 29 Oct 2010 HKD/HK1 0.01ITG SECURITIES (HK) LTDWING HANG BANK LTD

1,000.000 NHHJ Local 90.525000 0.00 45.26 98.25 90,381.497.759250

Base 11.666720 0.00 5.83 12.66 11,648.23

COMMON STOCK HKD1.0697245009 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDCHINA RESOURCES ENTERPRISE

6,000.000 NHHJ Local 32.616700 0.00 97.85 211.66 195,390.697.759250

Base 4.203589 0.00 12.61 27.28 25,181.65

COMMON STOCK CNY1.0699076907 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDZHEJIANG EXPRESSWAY CO H

8,000.000 NHHJ Local 7.772500 0.00 31.09 67.98 62,080.937.759250

Base 1.001708 0.00 4.01 8.76 8,000.89

EXP 08DEC10983CAQ908 08 Dec 2010 15 Dec 2010 HKD/HK1RIGHTS EXERCISEDCHINA CONSTRUCTION BANK

133,700.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.007.763050

Base 0.000000 0.00 0.00 0.00 0.00

RTS EXP. 16DEC2010987BPM909 07 Dec 2010 10 Dec 2010 HKD/HK1RIGHTS SOLDIND + COMM BK OF CHINA

88,290.000 NHHJ Local 2.395296 0.00 0.00 0.00 211,480.727.763200

Base 0.308545 0.00 0.00 0.00 27,241.44

COMMON STOCKB00LN4900 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDLIFESTYLE INTL HLDGS LTD

2,000.000 NHHJ Local 18.520000 0.00 18.52 40.96 36,980.527.759250

Base 2.386829 0.00 2.39 5.28 4,765.99
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COMMON STOCK CNY1.0B018L7903 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDCHINA SHIPPING CONTAINER H

9,000.000 NHHJ Local 3.016700 0.00 13.58 30.17 27,106.557.759250

Base 0.388788 0.00 1.75 3.89 3,493.45

COMMON STOCK HKD.1B01B1L907 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDCHINA MENGNIU DAIRY CO

4,000.000 NHHJ Local 22.700000 0.00 45.40 98.26 90,656.347.759250

Base 2.925540 0.00 5.85 12.67 11,683.65

COMMON STOCKB01CT3905 27 Oct 2010 29 Oct 2010 HKD/HK1 0.01ITG SECURITIES (HK) LTDTENCENT HOLDINGS LTD

3,000.000 NHHJ Local 180.310000 0.00 270.47 584.28 540,075.257.759250

Base 23.238071 0.00 34.86 75.30 69,604.05

COMMON STOCK CNY1.0B01FLR903 27 Oct 2010 29 Oct 2010 HKD/HK1 0.01ITG SECURITIES (HK) LTDPING AN INSURANCE GROUP CO H

5,500.000 NHHJ Local 85.090900 0.00 234.00 505.44 467,260.517.759250

Base 10.966382 0.00 30.16 65.15 60,219.80

COMMON STOCK HKD2.0B01XPC903 13 Oct 2010 15 Oct 2010 HKD/HK1 0.01NOMURA SECURITIES INTERNATIONAL INCALLIED GROUP LTD

4,000.000 NHEG Local 30.000000 0.00 192.00 129.60 119,678.407.760250

Base 3.865855 0.00 24.74 16.70 15,421.98

14 Oct 2010 18 Oct 2010 HKD/HK1 0.01NOMURA SECURITIES INTERNATIONAL INC

7,000.000 NHEG Local 30.237500 0.00 338.66 228.69 211,095.157.758150

Base 3.897514 0.00 43.65 29.48 27,209.47

15 Oct 2010 19 Oct 2010 HKD/HK1 0.01NOMURA SECURITIES INTERNATIONAL INC

5,000.000 NHEG Local 30.066700 0.00 240.53 162.86 149,930.117.757650

Base 3.875748 0.00 31.01 20.99 19,326.74

18 Oct 2010 20 Oct 2010 HKD/HK1 0.01NOMURA SECURITIES INTERNATIONAL INC

11,000.000 NHEG Local 29.633300 0.00 521.55 352.41 325,092.347.757150

Base 3.820127 0.00 67.23 45.43 41,908.73
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19 Oct 2010 21 Oct 2010 HKD/HK1 0.01NOMURA SECURITIES INTERNATIONAL INC

9,000.000 NHEG Local 29.480000 0.00 424.51 289.64 264,605.857.759450

Base 3.799238 0.00 54.71 37.33 34,101.11

20 Oct 2010 22 Oct 2010 HKD/HK1 0.01NOMURA SECURITIES INTERNATIONAL INC

3,000.000 NHEG Local 29.500000 0.00 141.60 95.58 88,262.827.762800

Base 3.800175 0.00 18.24 12.31 11,369.97

22 Oct 2010 26 Oct 2010 HKD/HK1 0.01NOMURA SECURITIES INTERNATIONAL INC

2,000.000 NHEG Local 29.900000 0.00 95.68 64.78 59,639.547.764100

Base 3.851058 0.00 12.32 8.34 7,681.45

25 Oct 2010 27 Oct 2010 HKD/HK1 0.01NOMURA SECURITIES INTERNATIONAL INC

7,000.000 NHEG Local 29.162500 0.00 326.62 221.09 203,589.797.758250

Base 3.758902 0.00 42.10 28.50 26,241.72

26 Oct 2010 28 Oct 2010 HKD/HK1 0.01NOMURA SECURITIES INTERNATIONAL INC

3,000.000 NHEG Local 29.150000 0.00 139.92 94.75 87,215.337.758400

Base 3.757218 0.00 18.03 12.21 11,241.41

27 Oct 2010 29 Oct 2010 HKD/HK1 0.01NOMURA SECURITIES INTERNATIONAL INC

2,000.000 NHEG Local 29.050000 0.00 92.96 63.65 57,943.397.759250

Base 3.743919 0.00 11.98 8.20 7,467.65

28 Oct 2010 01 Nov 2010 HKD/HK1 0.01NOMURA SECURITIES INTERNATIONAL INC

3,000.000 NHEG Local 28.850000 0.00 138.48 93.92 86,317.607.756550

Base 3.719437 0.00 17.85 12.11 11,128.35

29 Oct 2010 02 Nov 2010 HKD/HK1 0.01NOMURA SECURITIES INTERNATIONAL INC

7,000.000 NHEG Local 28.712500 0.00 321.58 217.33 200,448.597.751750

Base 3.704002 0.00 41.48 28.04 25,858.50

01 Nov 2010 03 Nov 2010 HKD/HK1 0.01NOMURA SECURITIES INTERNATIONAL INC

11,000.000 NHEG Local 29.000000 0.00 510.40 344.52 318,145.087.751900

Base 3.741018 0.00 65.84 44.44 41,040.92
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B01XPC903 Total

3,484.49 2,358.820.0074,000.000 Local 2,171,963.99

Base 0.00 449.18 304.08 279,998.00

COMMON STOCKB01Z8S902 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDGOME ELECTRICAL APPLIANCES

40,000.000 NHHJ Local 2.691500 0.00 53.83 116.61 107,489.567.759250

Base 0.346876 0.00 6.94 15.03 13,853.09

COMMON STOCK HKD.02B02L83907 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDMONGOLIA ENERGY CO LTD

22,143.000 NHHJ Local 3.115500 0.00 34.49 74.52 68,877.517.759250

Base 0.401521 0.00 4.45 9.60 8,876.83

COMMON STOCK CNY1.0B04KNF903 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDAIR CHINA LTD H

5,500.000 NHHJ Local 11.040000 0.00 30.36 65.86 60,623.787.759250

Base 1.422818 0.00 3.91 8.49 7,813.10

COMMON STOCK USD.04B05MBB900 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDFOXCONN INTERNATIONAL HLDGS

11,000.000 NHHJ Local 5.854500 0.00 32.20 70.15 64,297.157.759250

Base 0.754519 0.00 4.15 9.04 8,286.52

COMMON STOCK CNY1.0B09N7M905 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDCHINA SHENHUA ENERGY CO H

24,000.000 NHHJ Local 35.780200 0.00 429.36 927.70 857,367.747.759250

Base 4.611296 0.00 55.34 119.56 110,496.21

COMMON STOCK CNY1.0B0B8Z1900 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDCHINA COSCO HOLDINGS H

11,400.000 NHHJ Local 8.975400 0.00 51.16 111.19 102,157.217.759250

Base 1.156736 0.00 6.59 14.33 13,165.86

COMMON STOCK CNY1.0B0B8Z2908 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDBANK OF COMMUNICATIONS CO H

43,000.000 NHHJ Local 9.121600 0.00 196.11 424.38 391,608.317.759250

Base 1.175578 0.00 25.27 54.69 50,469.87
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COMMON STOCK HKD.1B0CJMD903 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDSINOFERT HOLDINGS LTD

16,400.000 NHHJ Local 4.203200 0.00 34.47 74.52 68,823.497.759250

Base 0.541702 0.00 4.44 9.60 8,869.86

COMMON STOCK HKD.1B0D01C908 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDCHINA YURUN FOOD GROUP LTD

3,400.000 NHHJ Local 29.576500 0.00 50.28 109.05 100,400.777.759250

Base 3.811773 0.00 6.48 14.06 12,939.49

COMMON STOCK HKD.02B0HZZ5905 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDPARKSON RETAIL GROUP LTD

9,000.000 NHHJ Local 13.606700 0.00 61.23 132.79 122,266.287.759250

Base 1.753610 0.00 7.89 17.11 15,757.49

COMMON STOCK CNY1.0B0LMTQ900 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDCHINA CONSTRUCTION BANK H

169,000.000 NHHJ Local 7.384200 0.00 623.96 1,347.84 1,245,958.007.759250

Base 0.951664 0.00 80.41 173.71 160,577.12

REIT NPVB0PB4M906 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDLINK REIT

9,000.000 NHHJ Local 24.047200 0.00 108.21 234.31 216,082.287.759250

Base 3.099166 0.00 13.95 30.20 27,848.35

COMMON STOCK HKD.1B0PR2F908 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDAGILE PROPERTY HOLDINGS LTD

3,100.000 NHHJ Local 9.900600 0.00 15.35 33.45 30,643.067.759250

Base 1.275974 0.00 1.98 4.32 3,949.23

COMMON STOCK CNY1.B0Y91C906 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDCHINA NATIONAL BUILDING MA H

4,200.000 NHHJ Local 19.359000 0.00 40.65 88.51 81,178.647.759250

Base 2.494958 0.00 5.24 11.41 10,462.18

COMMON STOCK HKD.1B16YNS901 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDSHIMAO PROPERTY HOLDINGS LTD

4,500.000 NHHJ Local 12.715600 0.00 28.61 62.58 57,129.017.759250

Base 1.638767 0.00 3.69 8.06 7,362.70
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COMMON STOCK CNY.25B19H8Y909 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDGUANGZHOU R+F PROPERTIES   H

5,600.000 NHHJ Local 11.127100 0.00 31.16 67.99 62,212.617.759250

Base 1.434043 0.00 4.02 8.76 8,017.86

COMMON STOCK HKD1.0B1DN3X908 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDCHINA BLUECHEMICAL LTD   H

23,600.000 NHHJ Local 6.074100 0.00 71.67 155.47 143,121.627.759250

Base 0.782821 0.00 9.24 20.04 18,445.29

COMMON STOCK CNY1.0B1DYPZ905 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDCHINA MERCHANTS BANK H

22,900.000 NHHJ Local 22.139500 0.00 253.50 547.56 506,193.497.759250

Base 2.853304 0.00 32.67 70.57 65,237.43

COMMON STOCK CNY1.0B1G1QD902 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDIND + COMM BK OF CHINA H

174,000.000 NHHJ Local 6.219200 0.00 541.07 1,169.57 1,080,430.167.759250

Base 0.801521 0.00 69.73 150.74 139,244.15

COMMON STOCK CNY1.0B1HVJ1909 12 Oct 2010 14 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDCHINA COMMUNICATIONS SERVI H

80,000.000 NHHJ Local 4.644300 0.00 185.77 401.73 370,956.507.758650

Base 0.598596 0.00 23.94 51.78 47,811.99

COMMON STOCK CNY1.0B1JKTQ905 12 Oct 2010 14 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDCHINA COMMUNICATIONS CONST H

341,000.000 NHHJ Local 7.249900 0.00 1,236.11 2,670.78 2,468,309.017.758650

Base 0.934428 0.00 159.32 344.23 318,136.40

COMMON STOCK CNY1.0B1JNK8908 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDCHINA COAL ENERGY CO H

33,000.000 NHHJ Local 14.229700 0.00 234.79 507.57 468,837.747.759250

Base 1.833901 0.00 30.26 65.41 60,423.07

COMMON STOCK HKD.1B1TLR6908 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDCHINA AGRI INDUSTRIES HLDGS

4,200.000 NHHJ Local 11.287600 0.00 23.70 51.79 47,332.437.759250

Base 1.454728 0.00 3.05 6.68 6,100.13
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COMMON STOCK HKD.1B1VKYN902 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDCOUNTRY GARDEN HOLDINGS CO

30,000.000 NHHJ Local 2.796700 0.00 41.95 90.72 83,768.337.759250

Base 0.360434 0.00 5.41 11.70 10,795.93

COMMON STOCK CNY1.0B1W0JF909 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDCHINA CITIC BANK CORP LTD H

32,600.000 NHHJ Local 5.660600 0.00 92.27 199.77 184,243.527.759250

Base 0.729529 0.00 11.89 25.74 23,745.02

COMMON STOCK HKD.01B1WJ4X905 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDBELLE INTERNATIONAL HOLDINGS

14,800.000 NHHJ Local 13.885700 0.00 102.75 222.45 205,183.167.759250

Base 1.789567 0.00 13.24 28.67 26,443.68

COMMON STOCK USD.01B1YC2B908 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDCHINA HIGH SPEED TRANSMISSIO

1,200.000 NHHJ Local 16.326700 0.00 9.80 21.57 19,560.677.759250

Base 2.104160 0.00 1.26 2.78 2,520.95

COMMON STOCK HKD.1B1Z656908 13 Oct 2010 15 Oct 2010 HKD/HK1CITIGROUPGLOBAL MARKETS INC.STELLA INTERNATIONAL

86,500.000 NHEH Local 15.084400 0.00 1,304.80 1,409.38 1,302,086.427.760250

Base 1.943803 0.00 168.14 181.61 167,789.24

COMMON STOCK HKD.1B1Z7FX906 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDFOSUN INTERNATIONAL

3,000.000 NHHJ Local 6.556700 0.00 9.84 21.57 19,638.697.759250

Base 0.845017 0.00 1.27 2.78 2,531.00

COMMON STOCK HKD.8B24CVP906 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDSINO OCEAN LAND HOLDINGS

10,400.000 NHHJ Local 5.377200 0.00 27.96 60.48 55,834.447.759250

Base 0.693005 0.00 3.60 7.80 7,195.86

COMMON STOCK HKD.02B27WLD907 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDSOHO CHINA LTD

16,600.000 NHHJ Local 6.174700 0.00 51.25 111.21 102,337.567.759250

Base 0.795786 0.00 6.61 14.33 13,189.10
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COMMON STOCKB28Q94903 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDALIBABA.COM LTD

3,100.000 NHHJ Local 15.067700 0.00 23.35 50.74 46,635.787.759250

Base 1.941902 0.00 3.01 6.54 6,010.35

COMMON STOCK CNY1.0B2PFVH904 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDCHINA RAILWAY CONSTRUCTION H

19,500.000 NHHJ Local 9.623600 0.00 93.83 203.01 187,363.367.759250

Base 1.240275 0.00 12.09 26.16 24,147.10

COMMON STOCK CNY1.0B43399904 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDGUANGZHOU AUTOMOBILE GROUP H

30,300.000 NHHJ Local 12.591300 0.00 190.76 412.53 380,913.107.759250

Base 1.622747 0.00 24.58 53.16 49,091.48

COMMON STOCKB4JSTL903 27 Oct 2010 29 Oct 2010 HKD/HK1ITG SECURITIES (HK) LTDWYNN MACAU LTD

4,800.000 NHHJ Local 17.045000 0.00 40.91 88.54 81,686.557.759250

Base 2.196733 0.00 5.27 11.41 10,527.63

CALL EXP15JUN11B5PD4Q902 04 Oct 2010 06 Oct 2010 HKD/HK1MERRILL LYNCH PEIRCE FENNER AND SPACIFIC ANDES INTL HLDG WTS

11,000.000 NHHV Local 0.088400 0.00 0.39 1.08 970.937.758250

Base 0.011394 0.00 0.05 0.14 125.15

06 Oct 2010 08 Oct 2010 HKD/HK1MERRILL LYNCH PEIRCE FENNER AND S

2,000.000 NHHV Local 0.085000 0.00 0.07 1.02 168.917.755650

Base 0.010960 0.00 0.01 0.13 21.78

07 Oct 2010 11 Oct 2010 HKD/HK1MERRILL LYNCH PEIRCE FENNER AND S

23,000.000 NHHV Local 0.085000 0.00 0.78 2.16 1,952.067.752900

Base 0.010964 0.00 0.10 0.28 251.78

08 Oct 2010 12 Oct 2010 HKD/HK1MERRILL LYNCH PEIRCE FENNER AND S

5,000.000 NHHV Local 0.083000 0.00 0.17 1.03 413.807.757350

Base 0.010700 0.00 0.02 0.13 53.34
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11 Oct 2010 13 Oct 2010 HKD/HK1MERRILL LYNCH PEIRCE FENNER AND S

4,000.000 NHHV Local 0.079500 0.00 0.13 1.03 316.847.758350

Base 0.010247 0.00 0.02 0.13 40.84

13 Oct 2010 15 Oct 2010 HKD/HK1MERRILL LYNCH PEIRCE FENNER AND S

10,000.000 NHHV Local 0.079200 0.00 0.32 1.06 790.627.760250

Base 0.010206 0.00 0.04 0.14 101.88

15 Oct 2010 19 Oct 2010 HKD/HK1MERRILL LYNCH PEIRCE FENNER AND S

4,000.000 NHHV Local 0.080000 0.00 0.13 1.03 318.847.757650

Base 0.010312 0.00 0.02 0.13 41.10

20 Oct 2010 22 Oct 2010 HKD/HK1MERRILL LYNCH PEIRCE FENNER AND S

2,000.000 NHHV Local 0.075000 0.00 0.06 1.01 148.937.762800

Base 0.009661 0.00 0.01 0.13 19.19

26 Oct 2010 28 Oct 2010 HKD/HK1MERRILL LYNCH PEIRCE FENNER AND S

1,800.000 NHHV Local 0.076000 0.00 0.05 1.01 135.747.758400

Base 0.009796 0.00 0.01 0.13 17.50

B5PD4Q902 Total

2.10 10.430.0062,800.000 Local 5,216.67

Base 0.00 0.28 1.34 672.56

HONG KONG DOLLAR  Total

0.00Local2,873,199.000

0.00Base

40,210.36

5,182.27

25,588.75

3,297.85

40,280,511.70

5,190,336.69

HUNGARIAN FORINT

COMMON STOCK474249901 27 Oct 2010 02 Nov 2010 HUF/HU2 0.21G TRADE SERVICES LTDMOL HUNGARIAN OIL AND GAS NY

230.000 NHHJ Local 20,653.000000 0.00 9,500.38 0.00 4,740,689.62199.709900

Base 103.415003 0.00 47.57 0.00 23,737.88
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HUNGARIAN FORINT  Total

0.00Local230.000

0.00Base

0.00

0.00

9,500.38

47.57

4,740,689.62

23,737.88

INDONESIAN RUPIAH

COMMON STOCK IDR500.604348904 27 Oct 2010 01 Nov 2010 IDR/ID5JPMORGAN SECURITIES(ASIA PACIFIC)LTBUMI RESOURCES TBK PT

77,500.000 NHHJ Local 2,296.774206 0.00 178,000.00 267,000.00 177,555,001.008,943.000000

Base 0.256824 0.00 19.90 29.85 19,854.08

COMMON STOCK IDR500.665104907 27 Oct 2010 01 Nov 2010 IDR/ID5JPMORGAN SECURITIES(ASIA PACIFIC)LTBANK MANDIRI TBK

43,000.000 NHHJ Local 6,966.279093 0.00 299,550.00 449,325.00 298,801,126.008,943.000000

Base 0.778964 0.00 33.50 50.25 33,411.73

COMMON STOCK IDR250.670909902 27 Oct 2010 01 Nov 2010 IDR/ID5JPMORGAN SECURITIES(ASIA PACIFIC)LTBANK RAKYAT INDONESIA PERSER

26,000.000 NHHJ Local 11,462.500000 0.00 298,025.00 447,038.00 297,279,937.008,943.000000

Base 1.281729 0.00 33.32 49.99 33,241.63

INDONESIAN RUPIAH  Total

0.00Local146,500.000

0.00Base

1,163,363.00

130.09

775,575.00

86.72

773,636,064.00

86,507.44

JAPANESE YEN

COMMON STOCK601070006 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDAISIN SEIKI CO LTD

700.000 NHHJ Local 2,438.570000 0.00 682.00 0.00 1,706,317.0081.565000

Base 29.897260 0.00 8.36 0.00 20,919.72

COMMON STOCK601090004 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDAJINOMOTO CO INC

2,000.000 NHHJ Local 793.000000 0.00 634.00 0.00 1,585,366.0081.565000

Base 9.722307 0.00 7.77 0.00 19,436.84
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COMMON STOCK601490006 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDALL NIPPON AIRWAYS CO LTD

1,000.000 NHHJ Local 297.000000 0.00 118.00 0.00 296,882.0081.565000

Base 3.641268 0.00 1.45 0.00 3,639.82

COMMON STOCK602129009 15 Nov 2010 18 Nov 2010 JPY/JP3 0.02NOMURA SECURITIES INTERNATIONAL INCALOKA CO LTD

25,900.000 NHEG Local 1,069.000000 0.00 44,299.00 0.00 27,642,801.0082.895000

Base 12.895832 0.00 534.40 0.00 333,467.65

COMMON STOCK602210007 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDAMADA CO LTD

1,000.000 NHHJ Local 541.000000 0.00 216.00 0.00 540,784.0081.565000

Base 6.632747 0.00 2.65 0.00 6,630.10

COMMON STOCK603658907 27 Oct 2010 01 Nov 2010 JPY/JP3 0.50ITG SECURITIES (HK) LTDFUJI MEDIA HOLDINGS INC

2.000 NHHJ Local 102,000.000000 0.00 81.00 0.00 203,919.0081.565000

Base 1,250.536382 0.00 0.99 0.00 2,500.08

COMMON STOCK603773904 06 Oct 2010 12 Oct 2010 JPY/JP3 0.01CREDIT SUISSE SECURITIES (USA) LLCAEON CREDIT SERVICE CO LTD

400.000 NHHV Local 883.372500 0.00 177.00 0.00 353,172.0082.805000

Base 10.668106 0.00 2.14 0.00 4,265.10

08 Oct 2010 14 Oct 2010 JPY/JP3CITIGROUPGLOBAL MARKETS INC.

400.000 NHHV Local 891.470000 0.00 142.00 0.00 356,446.0081.865000

Base 10.889513 0.00 1.73 0.00 4,354.07

09 Nov 2010 12 Nov 2010 JPY/JP3 0.01CABRERA CAPITAL MARKETS LLC

3,700.000 NHHV Local 960.540541 0.00 2,132.00 0.00 3,551,868.0081.140000

Base 11.838064 0.00 26.28 0.00 43,774.56

27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTD

300.000 NHHJ Local 944.330000 0.00 113.00 0.00 283,186.0081.565000

Base 11.577637 0.00 1.39 0.00 3,471.91
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603773904 Total

2,564.00 0.000.004,800.000 Local 4,544,672.00

Base 0.00 31.54 0.00 55,865.64

COMMON STOCK604800904 01 Oct 2010 04 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDARC LAND SAKAMOTO CO LTD

1,100.000 NHEH Local 963.856364 0.00 424.00 0.00 1,059,818.0083.310000

Base 11.569516 0.00 5.09 0.00 12,721.38

COMMON STOCK604978908 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDACOM CO LTD

250.000 NHHJ Local 976.960000 0.00 97.00 0.00 244,143.0081.565000

Base 11.977687 0.00 1.19 0.00 2,993.23

COMMON STOCK605440007 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDASAHI BREWERIES LTD

1,000.000 NHHJ Local 1,644.500000 0.00 657.00 0.00 1,643,843.0081.565000

Base 20.161834 0.00 8.05 0.00 20,153.78

COMMON STOCK605460005 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDASAHI KASEI CORP

4,000.000 NHHJ Local 479.050000 0.00 766.00 0.00 1,915,434.0081.565000

Base 5.873230 0.00 9.39 0.00 23,483.53

COMMON STOCK605520006 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDASAHI GLASS CO LTD

3,000.000 NHHJ Local 818.666667 0.00 982.00 0.00 2,455,018.0081.565000

Base 10.036985 0.00 12.04 0.00 30,098.91

COMMON STOCK607572005 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDHIROSHIMA BANK LTD/THE

1,000.000 NHHJ Local 336.000000 0.00 134.00 0.00 335,866.0081.565000

Base 4.119414 0.00 1.64 0.00 4,117.77

COMMON STOCK607575008 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDBANK OF KYOTO LTD/THE

1,000.000 NHHJ Local 707.000000 0.00 282.00 0.00 706,718.0081.565000

Base 8.667934 0.00 3.46 0.00 8,664.48
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COMMON STOCK608484903 27 Oct 2010 01 Nov 2010 JPY/JP3 0.14ITG SECURITIES (HK) LTDYAHOO JAPAN CORP

57.000 NHHJ Local 28,348.596491 0.00 646.00 0.00 1,615,224.0081.565000

Base 347.558346 0.00 7.92 0.00 19,802.91

COMMON STOCK612192906 27 Oct 2010 01 Nov 2010 JPY/JP3 0.02ITG SECURITIES (HK) LTDBENESSE HOLDINGS INC

400.000 NHHJ Local 3,771.250000 0.00 603.00 0.00 1,507,897.0081.565000

Base 46.236131 0.00 7.39 0.00 18,487.06

COMMON STOCK612528901 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDTREND MICRO INC

300.000 NHHJ Local 2,332.700000 0.00 279.00 0.00 699,531.0081.565000

Base 28.599277 0.00 3.42 0.00 8,576.36

COMMON STOCK612563908 27 Oct 2010 01 Nov 2010 JPY/JP3 1.22ITG SECURITIES (HK) LTDNTT DATA CORP

4.000 NHHJ Local 249,525.000000 0.00 399.00 0.00 997,701.0081.565000

Base 3,059.216576 0.00 4.89 0.00 12,231.97

COMMON STOCK612927905 27 Oct 2010 01 Nov 2010 JPY/JP3 0.66ITG SECURITIES (HK) LTDNTT DOCOMO INC

58.000 NHHJ Local 134,236.206897 0.00 3,114.00 0.00 7,782,586.0081.565000

Base 1,645.757456 0.00 38.18 0.00 95,415.75

COMMON STOCK613210004 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDBRIDGESTONE CORP

30,926.000 NHHJ Local 1,473.238893 0.00 18,224.00 0.00 45,543,162.0081.730000

Base 18.025681 0.00 222.98 0.00 557,239.23

COMMON STOCK614168904 27 Oct 2010 01 Nov 2010 JPY/JP3 0.02ITG SECURITIES (HK) LTDORACLE CORP JAPAN

100.000 NHHJ Local 3,595.000000 0.00 143.00 0.00 359,357.0081.565000

Base 44.075277 0.00 1.75 0.00 4,405.77

COMMON STOCK614650000 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDBROTHER INDUSTRIES LTD

600.000 NHHJ Local 1,043.050000 0.00 250.00 0.00 625,580.0081.565000

Base 12.787961 0.00 3.07 0.00 7,669.71
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COMMON STOCK617149901 27 Oct 2010 01 Nov 2010 JPY/JP3 0.03ITG SECURITIES (HK) LTDUSS CO LTD

310.000 NHHJ Local 6,238.387097 0.00 773.00 0.00 1,933,127.0081.565000

Base 76.483628 0.00 9.48 0.00 23,700.45

COMMON STOCK617232004 27 Oct 2010 01 Nov 2010 JPY/JP3 0.02ITG SECURITIES (HK) LTDCANON INC

3,900.000 NHHJ Local 3,637.179487 0.00 5,674.00 0.00 14,179,326.0081.565000

Base 44.592405 0.00 69.56 0.00 173,840.81

COMMON STOCK617245006 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDCANON MARKETING JAPAN INC

200.000 NHHJ Local 1,016.000000 0.00 81.00 0.00 203,119.0081.565000

Base 12.456323 0.00 0.99 0.00 2,490.27

COMMON STOCK617896006 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDCASIO COMPUTER CO LTD

2,800.000 NHHJ Local 579.903571 0.00 649.00 0.00 1,623,081.0081.565000

Base 7.109711 0.00 7.96 0.00 19,899.23

COMMON STOCK618355903 27 Oct 2010 01 Nov 2010 JPY/JP3 2.94ITG SECURITIES (HK) LTDCENTRAL JAPAN RAILWAY CO

6.000 NHHJ Local 598,350.000000 0.00 1,436.00 0.00 3,588,664.0081.565000

Base 7,335.867100 0.00 17.61 0.00 43,997.60

COMMON STOCK619056005 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDCHIBA BANK LTD/THE

3,000.000 NHHJ Local 499.366667 0.00 599.00 0.00 1,497,501.0081.565000

Base 6.122316 0.00 7.34 0.00 18,359.60

COMMON STOCK619182900 19 Nov 2010 25 Nov 2010 JPY/JP3 0.02BNP PARIBAS PEREGRINE SECURITIESCHIYODA INTEGRE CO LTD

5,200.000 NHEG Local 1,024.828077 0.00 8,527.00 0.00 5,320,579.0083.500000

Base 12.273390 0.00 102.12 0.00 63,719.51

22 Nov 2010 26 Nov 2010 JPY/JP3 0.02BNP PARIBAS PEREGRINE SECURITIES

4,100.000 NHEG Local 1,020.920000 0.00 6,697.00 0.00 4,179,075.0083.475000

Base 12.230249 0.00 80.23 0.00 50,063.79
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24 Nov 2010 29 Nov 2010 JPY/JP3 0.02BNP PARIBAS PEREGRINE SECURITIES

6,700.000 NHEG Local 997.428657 0.00 10,692.00 0.00 6,672,080.0083.390000

Base 11.961010 0.00 128.22 0.00 80,010.55

619182900 Total

25,916.00 0.000.0016,000.000 Local 16,171,734.00

Base 0.00 310.57 0.00 193,793.85

COMMON STOCK619560006 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDCHUBU ELECTRIC POWER CO INC

2,200.000 NHHJ Local 1,953.959091 0.00 1,719.00 0.00 4,296,991.0081.565000

Base 23.955852 0.00 21.08 0.00 52,681.80

COMMON STOCK619590003 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDCHUGOKU ELECTRIC POWER CO

200.000 NHHJ Local 1,608.000000 0.00 128.00 0.00 321,472.0081.565000

Base 19.714338 0.00 1.57 0.00 3,941.30

COMMON STOCK619640006 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDCHUGAI PHARMACEUTICAL CO LTD

800.000 NHHJ Local 1,480.400000 0.00 473.00 0.00 1,183,847.0081.565000

Base 18.149942 0.00 5.80 0.00 14,514.15

COMMON STOCK619730005 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDCITIZEN HOLDINGS CO LTD

2,100.000 NHHJ Local 475.123333 0.00 399.00 0.00 997,360.0081.565000

Base 5.825088 0.00 4.89 0.00 12,227.79

COMMON STOCK622633006 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDCOSMO OIL COMPANY LTD

14,000.000 NHHJ Local 212.785643 0.00 1,191.00 0.00 2,977,808.0081.565000

Base 2.608786 0.00 14.60 0.00 36,508.40

COMMON STOCK622959906 27 Oct 2010 01 Nov 2010 JPY/JP3 0.30ITG SECURITIES (HK) LTDRAKUTEN INC

21.000 NHHJ Local 60,842.809524 0.00 511.00 0.00 1,277,188.0081.565000

Base 745.942617 0.00 6.26 0.00 15,658.53
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COMMON STOCK624899902 27 Oct 2010 01 Nov 2010 JPY/JP3 2.10ITG SECURITIES (HK) LTDKDDI CORP

10.000 NHHJ Local 428,010.000000 0.00 1,712.00 0.00 4,278,388.0081.565000

Base 5,247.471342 0.00 20.99 0.00 52,453.72

COMMON STOCK625050000 27 Oct 2010 01 Nov 2010 JPY/JP3 0.02ITG SECURITIES (HK) LTDDAITO TRUST CONSTRUCT CO LTD

200.000 NHHJ Local 4,900.000000 0.00 392.00 0.00 979,608.0081.565000

Base 60.074787 0.00 4.81 0.00 12,010.15

COMMON STOCK625072004 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDDAIKIN INDUSTRIES LTD

800.000 NHHJ Local 2,876.650000 0.00 920.00 0.00 2,300,400.0081.565000

Base 35.268191 0.00 11.28 0.00 28,203.27

COMMON STOCK625086004 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDDAINIPPON SUMITOMO PHARMA CO

300.000 NHHJ Local 688.666667 0.00 82.00 0.00 206,518.0081.565000

Base 8.443164 0.00 1.01 0.00 2,531.94

COMMON STOCK625090006 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDDAI NIPPON PRINTING CO LTD

2,000.000 NHHJ Local 1,034.500000 0.00 827.00 0.00 2,068,173.0081.565000

Base 12.683136 0.00 10.14 0.00 25,356.13

COMMON STOCK625136007 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDDAIWA HOUSE INDUSTRY CO LTD

2,000.000 NHHJ Local 887.500000 0.00 710.00 0.00 1,774,290.0081.565000

Base 10.880893 0.00 8.70 0.00 21,753.08

COMMON STOCK625144001 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDDAIWA SECURITIES GROUP INC

7,000.000 NHHJ Local 334.371286 0.00 936.00 0.00 2,339,663.0081.565000

Base 4.099446 0.00 11.48 0.00 28,684.64

COMMON STOCK625149000 29 Dec 2010 OPEN JPY/JP3CABRERA CAPITAL MARKETS LLCDAISHINKU CORP

5,000.000 NHEH Local 412.600000 0.00 825.00 0.00 2,062,175.0081.905000

Base 5.037543 0.00 10.07 0.00 25,177.64
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30 Dec 2010 OPEN JPY/JP3CABRERA CAPITAL MARKETS LLC

1,000.000 NHEH Local 411.000000 0.00 164.00 0.00 410,836.0081.680000

Base 5.031832 0.00 2.01 0.00 5,029.82

625149000 Total

989.00 0.000.006,000.000 Local 2,473,011.00

Base 0.00 12.08 0.00 30,207.46

COMMON STOCK626691901 27 Oct 2010 01 Nov 2010 JPY/JP3 0.02ITG SECURITIES (HK) LTDLAWSON INC

100.000 NHHJ Local 3,725.000000 0.00 149.00 0.00 372,351.0081.565000

Base 45.669098 0.00 1.83 0.00 4,565.08

COMMON STOCK626897003 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDMITSUBISHI UFJ LEASE + FINAN

120.000 NHHJ Local 2,686.825000 0.00 128.00 0.00 322,291.0081.565000

Base 32.940906 0.00 1.57 0.00 3,951.34

COMMON STOCK629854902 27 Oct 2010 01 Nov 2010 JPY/JP3 0.02ITG SECURITIES (HK) LTDEAST JAPAN RAILWAY CO

1,800.000 NHHJ Local 5,013.193889 0.00 3,609.00 0.00 9,020,140.0081.565000

Base 61.462562 0.00 44.25 0.00 110,588.37

COMMON STOCK630720001 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDEISAI CO LTD

900.000 NHHJ Local 2,775.888889 0.00 999.00 0.00 2,497,301.0081.565000

Base 34.032844 0.00 12.25 0.00 30,617.31

COMMON STOCK630946903 27 Oct 2010 01 Nov 2010 JPY/JP3 0.05ITG SECURITIES (HK) LTDSBI HOLDINGS INC

48.000 NHHJ Local 9,940.812500 0.00 190.00 0.00 476,969.0081.565000

Base 121.875958 0.00 2.33 0.00 5,847.72

COMMON STOCK633127006 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDFAMILYMART CO LTD

100.000 NHHJ Local 2,866.000000 0.00 114.00 0.00 286,486.0081.565000

Base 35.137620 0.00 1.40 0.00 3,512.36
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COMMON STOCK633243902 27 Oct 2010 01 Nov 2010 JPY/JP3 0.05ITG SECURITIES (HK) LTDFAST RETAILING CO LTD

200.000 NHHJ Local 10,955.000000 0.00 876.00 0.00 2,190,124.0081.565000

Base 134.310059 0.00 10.74 0.00 26,851.27

COMMON STOCK633478904 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDNIPPON PAPER GROUP INC

100.000 NHHJ Local 2,105.000000 0.00 84.00 0.00 210,416.0081.565000

Base 25.807638 0.00 1.03 0.00 2,579.73

COMMON STOCK633517909 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDMITSUBISHI UFJ FINANCIAL GRO

41,700.000 NHHJ Local 375.835995 0.00 6,268.00 0.00 15,666,093.0081.565000

Base 4.607810 0.00 76.85 0.00 192,068.82

COMMON STOCK633547906 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDSAPPORO HOKUYO HOLDINGS INC

600.000 NHHJ Local 328.081667 0.00 78.00 0.00 196,771.0081.565000

Base 4.022334 0.00 0.96 0.00 2,412.44

COMMON STOCK635636004 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDFUJI ELECTRIC CO LTD

2,000.000 NHHJ Local 190.000000 0.00 152.00 0.00 379,848.0081.565000

Base 2.329431 0.00 1.86 0.00 4,657.00

COMMON STOCK635640006 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDFUJI HEAVY INDUSTRIES LTD

5,000.000 NHHJ Local 558.420000 0.00 1,116.00 0.00 2,790,984.0081.565000

Base 6.846319 0.00 13.68 0.00 34,217.91

COMMON STOCK635652001 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDFUJIFILM HOLDINGS CORP

2,100.000 NHHJ Local 2,749.761429 0.00 2,309.00 0.00 5,772,190.0081.565000

Base 33.712517 0.00 28.31 0.00 70,767.98

COMMON STOCK635661002 19 Nov 2010 25 Nov 2010 JPY/JP3 0.06BNP PARIBAS PEREGRINE SECURITIESMIRACA HOLDINGS INC

44,700.000 NHEG Local 3,036.507606 0.00 217,171.00 0.00 135,514,719.0083.500000

Base 36.365361 0.00 2,600.85 0.00 1,622,930.77
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COMMON STOCK635693005 27 Oct 2010 01 Nov 2010 JPY/JP3 0.06ITG SECURITIES (HK) LTDFANUC CORP

700.000 NHHJ Local 11,258.714286 0.00 3,152.00 0.00 7,877,948.0081.565000

Base 138.033645 0.00 38.64 0.00 96,584.91

COMMON STOCK635694003 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDFUJITSU LTD

8,000.000 NHHJ Local 538.425000 0.00 1,722.00 0.00 4,305,678.0081.565000

Base 6.601177 0.00 21.11 0.00 52,788.30

COMMON STOCK635756000 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDFURUKAWA ELECTRIC CO LTD

1,000.000 NHHJ Local 310.000000 0.00 124.00 0.00 309,876.0081.565000

Base 3.800650 0.00 1.52 0.00 3,799.13

COMMON STOCK636600009 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDTONENGENERAL SEKIYU KK

11,000.000 NHHJ Local 716.836364 0.00 3,154.00 0.00 7,882,046.0081.565000

Base 8.788529 0.00 38.67 0.00 96,635.15

COMMON STOCK637389909 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDMATSUI SECURITIES CO LTD

300.000 NHHJ Local 477.666667 0.00 57.00 0.00 143,243.0081.565000

Base 5.856270 0.00 0.70 0.00 1,756.18

COMMON STOCK639092907 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDNOMURA RESEARCH INSTITUTE

200.000 NHHJ Local 1,511.000000 0.00 120.00 0.00 302,080.0081.565000

Base 18.525103 0.00 1.47 0.00 3,703.55

REIT639680909 27 Oct 2010 01 Nov 2010 JPY/JP3 3.92ITG SECURITIES (HK) LTDNIPPON BUILDING FUND INC

1.000 NHHJ Local 800,000.000000 0.00 320.00 0.00 799,680.0081.565000

Base 9,808.128486 0.00 3.92 0.00 9,804.21

COMMON STOCK639808005 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDGUNMA BANK LTD/THE

1,000.000 NHHJ Local 401.000000 0.00 160.00 0.00 400,840.0081.565000

Base 4.916324 0.00 1.96 0.00 4,914.36
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COMMON STOCK640062006 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDHACHIJUNI BANK LTD/THE

1,000.000 NHHJ Local 404.000000 0.00 161.00 0.00 403,839.0081.565000

Base 4.953105 0.00 1.97 0.00 4,951.13

COMMON STOCK640866000 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDHANKYU HANSHIN HOLDINGS INC

4,000.000 NHHJ Local 385.775000 0.00 617.00 0.00 1,542,483.0081.565000

Base 4.729663 0.00 7.56 0.00 18,911.09

COMMON STOCK641628904 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDDENTSU INC

500.000 NHHJ Local 1,946.200000 0.00 389.00 0.00 972,711.0081.565000

Base 23.860725 0.00 4.77 0.00 11,925.59

COMMON STOCK642155907 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDRESONA HOLDINGS INC

2,300.000 NHHJ Local 622.947391 0.00 573.00 0.00 1,432,206.0081.565000

Base 7.637435 0.00 7.03 0.00 17,559.08

COMMON STOCK642872006 27 Oct 2010 01 Nov 2010 JPY/JP3 0.04ITG SECURITIES (HK) LTDHIROSE ELECTRIC CO LTD

200.000 NHHJ Local 8,230.000000 0.00 658.00 0.00 1,645,342.0081.565000

Base 100.901122 0.00 8.07 0.00 20,172.16

COMMON STOCK642890008 27 Oct 2010 01 Nov 2010 JPY/JP3 0.02ITG SECURITIES (HK) LTDHISAMITSU PHARMACEUTICAL CO

200.000 NHHJ Local 3,317.500000 0.00 265.00 0.00 663,235.0081.565000

Base 40.673083 0.00 3.25 0.00 8,131.37

COMMON STOCK642910004 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDHITACHI LTD

23,000.000 NHHJ Local 354.382565 0.00 3,260.00 0.00 8,147,539.0081.565000

Base 4.344787 0.00 39.97 0.00 99,890.14

COMMON STOCK642912000 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDHITACHI CHEMICAL CO LTD

400.000 NHHJ Local 1,530.250000 0.00 244.00 0.00 611,856.0081.565000

Base 18.761111 0.00 2.99 0.00 7,501.45
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COMMON STOCK642940001 12 Oct 2010 15 Oct 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATEDHITACHI CONSTRUCTION MACHINE

3,976.000 NHHJ Local 1,826.346076 0.00 2,904.00 0.00 7,258,648.0081.730000

Base 22.346092 0.00 35.53 0.00 88,812.53

COMMON STOCK643189905 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDSUMITOMO MITSUI TRUST HOLDIN

3,000.000 NHHJ Local 289.700000 0.00 347.00 0.00 868,753.0081.565000

Base 3.551769 0.00 4.25 0.00 10,651.05

COMMON STOCK643312002 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDHOKURIKU ELECTRIC POWER CO

100.000 NHHJ Local 1,887.000000 0.00 75.00 0.00 188,625.0081.565000

Base 23.134923 0.00 0.92 0.00 2,312.57

COMMON STOCK643514003 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDHONDA MOTOR CO LTD

7,000.000 NHHJ Local 2,950.428571 0.00 8,261.00 0.00 20,644,739.0081.565000

Base 36.172728 0.00 101.28 0.00 253,107.82

COMMON STOCK643981004 01 Oct 2010 04 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDHOSIDEN CORP

5,800.000 NHEH Local 794.627414 0.00 1,843.00 0.00 4,606,996.0083.310000

Base 9.538200 0.00 22.12 0.00 55,299.44

COMMON STOCK644150005 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDHOYA CORP

1,700.000 NHHJ Local 1,932.117059 0.00 1,313.00 0.00 3,283,286.0081.565000

Base 23.688065 0.00 16.10 0.00 40,253.61

COMMON STOCK645610007 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDIBIDEN CO LTD

500.000 NHHJ Local 2,006.000000 0.00 401.00 0.00 1,002,599.0081.565000

Base 24.593882 0.00 4.92 0.00 12,292.02

COMMON STOCK646698001 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDIHI CORP

4,000.000 NHHJ Local 151.075000 0.00 241.00 0.00 604,059.0081.565000

Base 1.852204 0.00 2.95 0.00 7,405.86
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COMMON STOCK646710004 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDISUZU MOTORS LTD

99,848.000 NHHJ Local 322.908491 0.00 12,896.00 0.00 32,228,871.0081.730000

Base 3.950918 0.00 157.79 0.00 394,333.43

COMMON STOCK646828004 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDIYO BANK LTD/THE

1,000.000 NHHJ Local 594.000000 0.00 237.00 0.00 593,763.0081.565000

Base 7.282535 0.00 2.91 0.00 7,279.63

COMMON STOCK647068006 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDJAPAN STEEL WORKS LTD

1,000.000 NHHJ Local 802.000000 0.00 320.00 0.00 801,680.0081.565000

Base 9.832649 0.00 3.92 0.00 9,828.73

COMMON STOCK647074004 10 Nov 2010 15 Nov 2010 JPY/JP3CREDIT SUISSE SECURITIES (USA) LLCJAPAN RADIO CO LTD

83,000.000 NHEH Local 266.586494 0.00 8,850.00 0.00 22,117,829.0082.530000

Base 3.230177 0.00 107.23 0.00 267,997.44

COMMON STOCK647098003 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDJSR CORP

500.000 NHHJ Local 1,381.200000 0.00 276.00 0.00 690,324.0081.565000

Base 16.933734 0.00 3.38 0.00 8,463.48

COMMON STOCK647143007 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDJAFCO CO LTD

100.000 NHHJ Local 1,700.000000 0.00 68.00 0.00 169,932.0081.565000

Base 20.842273 0.00 0.83 0.00 2,083.39

COMMON STOCK647453901 27 Oct 2010 01 Nov 2010 JPY/JP3 1.29ITG SECURITIES (HK) LTDJAPAN TOBACCO INC

15.000 NHHJ Local 263,560.000000 0.00 1,581.00 0.00 3,951,819.0081.565000

Base 3,231.287930 0.00 19.38 0.00 48,449.94

COMMON STOCK647976000 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDJOYO BANK LTD/THE

2,000.000 NHHJ Local 345.000000 0.00 276.00 0.00 689,724.0081.565000

Base 4.229755 0.00 3.38 0.00 8,456.13
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COMMON STOCK648004000 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDAEON CO LTD

1,700.000 NHHJ Local 988.152353 0.00 671.00 0.00 1,679,188.0081.565000

Base 12.114907 0.00 8.23 0.00 20,587.11

COMMON STOCK648132009 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDKAJIMA CORP

2,000.000 NHHJ Local 192.500000 0.00 154.00 0.00 384,846.0081.565000

Base 2.360081 0.00 1.89 0.00 4,718.27

COMMON STOCK648348001 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDKANSAI ELECTRIC POWER CO INC

2,500.000 NHHJ Local 1,949.764000 0.00 1,949.00 0.00 4,872,461.0081.565000

Base 23.904420 0.00 23.90 0.00 59,737.15

COMMON STOCK648380004 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDKAO CORP

1,900.000 NHHJ Local 2,078.525789 0.00 1,579.00 0.00 3,947,620.0081.565000

Base 25.483060 0.00 19.36 0.00 48,398.46

COMMON STOCK648462000 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDKAWASAKI HEAVY INDUSTRIES

5,000.000 NHHJ Local 225.440000 0.00 450.00 0.00 1,126,750.0081.565000

Base 2.763931 0.00 5.52 0.00 13,814.14

COMMON STOCK648468007 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDKAWASAKI KISEN KAISHA LTD

3,000.000 NHHJ Local 311.700000 0.00 374.00 0.00 934,726.0081.565000

Base 3.821492 0.00 4.59 0.00 11,459.89

COMMON STOCK648730000 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDKEIKYU CORP

1,000.000 NHHJ Local 762.000000 0.00 304.00 0.00 761,696.0081.565000

Base 9.342242 0.00 3.73 0.00 9,338.52

COMMON STOCK649099009 27 Oct 2010 01 Nov 2010 JPY/JP3 0.10ITG SECURITIES (HK) LTDKEYENCE CORP

200.000 NHHJ Local 20,090.000000 0.00 1,607.00 0.00 4,016,393.0081.565000

Base 246.306627 0.00 19.70 0.00 49,241.62
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COMMON STOCK649296001 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDKINTETSU CORP

4,000.000 NHHJ Local 258.550000 0.00 413.00 0.00 1,033,787.0081.565000

Base 3.169865 0.00 5.06 0.00 12,674.39

COMMON STOCK649374006 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDKIRIN HOLDINGS CO LTD

2,000.000 NHHJ Local 1,124.000000 0.00 899.00 0.00 2,247,101.0081.565000

Base 13.780421 0.00 11.02 0.00 27,549.82

COMMON STOCK649602000 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDKOBE STEEL LTD

8,000.000 NHHJ Local 182.475000 0.00 583.00 0.00 1,459,217.0081.565000

Base 2.237173 0.00 7.15 0.00 17,890.23

COMMON STOCK649668001 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDKONAMI CORP

200.000 NHHJ Local 1,453.500000 0.00 116.00 0.00 290,584.0081.565000

Base 17.820143 0.00 1.42 0.00 3,562.61

COMMON STOCK649670007 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDKONICA MINOLTA HOLDINGS INC

2,000.000 NHHJ Local 827.250000 0.00 661.00 0.00 1,653,839.0081.565000

Base 10.142218 0.00 8.10 0.00 20,276.33

COMMON STOCK649708005 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDJTEKT CORP

700.000 NHHJ Local 836.442857 0.00 234.00 0.00 585,276.0081.565000

Base 10.254924 0.00 2.87 0.00 7,175.58

COMMON STOCK649750007 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDKUBOTA CORP

4,000.000 NHHJ Local 719.275000 0.00 1,150.00 0.00 2,875,950.0081.565000

Base 8.818427 0.00 14.10 0.00 35,259.61

COMMON STOCK649766003 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDKURARAY CO LTD

600.000 NHHJ Local 1,103.181667 0.00 264.00 0.00 661,645.0081.565000

Base 13.525184 0.00 3.24 0.00 8,111.87
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COMMON STOCK649790003 29 Dec 2010 OPEN JPY/JP3CABRERA CAPITAL MARKETS LLCKUREHA CORP

23,000.000 NHEH Local 484.956478 0.00 4,461.00 0.00 11,149,538.0081.905000

Base 5.920963 0.00 54.47 0.00 136,127.68

COMMON STOCK649796000 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDKURITA WATER INDUSTRIES LTD

200.000 NHHJ Local 2,205.500000 0.00 176.00 0.00 440,924.0081.565000

Base 27.039784 0.00 2.16 0.00 5,405.80

COMMON STOCK649926003 27 Oct 2010 01 Nov 2010 JPY/JP3 0.04ITG SECURITIES (HK) LTDKYOCERA CORP

700.000 NHHJ Local 8,331.570000 0.00 2,332.00 0.00 5,829,767.0081.565000

Base 102.146386 0.00 28.59 0.00 71,473.88

COMMON STOCK649955002 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDKYOWA HAKKO KIRIN CO LTD

1,000.000 NHHJ Local 818.000000 0.00 327.00 0.00 817,673.0081.565000

Base 10.028811 0.00 4.01 0.00 10,024.80

COMMON STOCK649980000 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDKYUSHU ELECTRIC POWER CO INC

800.000 NHHJ Local 1,834.750000 0.00 587.00 0.00 1,467,213.0081.565000

Base 22.494330 0.00 7.20 0.00 17,988.27

COMMON STOCK651312902 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDTOKIO MARINE HOLDINGS INC

2,500.000 NHHJ Local 2,273.680000 0.00 2,273.00 0.00 5,681,927.0081.565000

Base 27.875682 0.00 27.87 0.00 69,661.34

COMMON STOCK653420901 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDAEON MALL CO LTD

100.000 NHHJ Local 1,928.000000 0.00 77.00 0.00 192,723.0081.565000

Base 23.637590 0.00 0.94 0.00 2,362.81

COMMON STOCK654379908 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDJFE HOLDINGS INC

1,700.000 NHHJ Local 2,524.470588 0.00 1,716.00 0.00 4,289,884.0081.565000

Base 30.950415 0.00 21.04 0.00 52,594.67
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COMMON STOCK655103000 27 Oct 2010 01 Nov 2010 JPY/JP3 0.02ITG SECURITIES (HK) LTDMABUCHI MOTOR CO LTD

200.000 NHHJ Local 4,227.500000 0.00 338.00 0.00 845,162.0081.565000

Base 51.829829 0.00 4.14 0.00 10,361.82

COMMON STOCK655580009 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDMAKITA CORP

300.000 NHHJ Local 2,698.000000 0.00 323.00 0.00 809,077.0081.565000

Base 33.077913 0.00 3.96 0.00 9,919.41

COMMON STOCK656097003 29 Dec 2010 OPEN JPY/JP3 0.01CABRERA CAPITAL MARKETS LLCMANDOM CORP

3,200.000 NHEH Local 2,204.125000 0.00 2,821.00 0.00 7,050,379.0081.905000

Base 26.910750 0.00 34.44 0.00 86,079.96

COMMON STOCK656302908 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDSUMITOMO MITSUI FINANCIAL GR

3,900.000 NHHJ Local 2,387.371795 0.00 3,724.00 0.00 9,307,026.0081.565000

Base 29.269562 0.00 45.66 0.00 114,105.63

COMMON STOCK656946001 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDMARUBENI CORP

6,000.000 NHHJ Local 522.416667 0.00 1,253.00 0.00 3,133,247.0081.565000

Base 6.404912 0.00 15.36 0.00 38,414.11

COMMON STOCK656952009 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDMARUI GROUP CO LTD

500.000 NHHJ Local 654.040000 0.00 130.00 0.00 326,890.0081.565000

Base 8.018635 0.00 1.59 0.00 4,007.72

COMMON STOCK657270005 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDPANASONIC CORP

6,900.000 NHHJ Local 1,198.526087 0.00 3,307.00 0.00 8,266,523.0081.565000

Base 14.694122 0.00 40.54 0.00 101,348.90

COMMON STOCK657272001 14 Oct 2010 14 Oct 2010 JPY/JP3TENDER OFFERPANASONIC ELECTRIC WORKS CO

20,000.000 NHHJ Local 1,110.000000 0.00 0.00 0.00 22,200,000.0081.450000

Base 13.627993 0.00 0.00 0.00 272,559.85
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COMMON STOCK659101901 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDMIZUHO FINANCIAL GROUP INC

48,100.000 NHHJ Local 118.008295 0.00 2,270.00 0.00 5,673,929.0081.565000

Base 1.446801 0.00 27.83 0.00 69,563.28

COMMON STOCK659180004 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDCREDIT SAISON CO LTD

300.000 NHHJ Local 1,187.700000 0.00 142.00 0.00 356,168.0081.565000

Base 14.561393 0.00 1.74 0.00 4,366.68

COMMON STOCK659672000 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDMITSUBISHI ESTATE CO LTD

4,000.000 NHHJ Local 1,478.775000 0.00 2,366.00 0.00 5,912,734.0081.565000

Base 18.130019 0.00 29.01 0.00 72,491.07

COMMON STOCK659678007 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDMITSUBISHI CORP

4,600.000 NHHJ Local 1,984.456304 0.00 3,651.00 0.00 9,124,848.0081.565000

Base 24.329753 0.00 44.76 0.00 111,872.10

COMMON STOCK659692008 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDMITSUBISHI GAS CHEMICAL CO

1,000.000 NHHJ Local 482.000000 0.00 192.00 0.00 481,808.0081.565000

Base 5.909397 0.00 2.35 0.00 5,907.04

COMMON STOCK659704001 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDMITSUBISHI ELECTRIC CORP

7,000.000 NHHJ Local 731.185571 0.00 2,047.00 0.00 5,116,252.0081.565000

Base 8.964453 0.00 25.10 0.00 62,726.07

COMMON STOCK659706006 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDMITSUBISHI HEAVY INDUSTRIES

11,000.000 NHHJ Local 292.709091 0.00 1,287.00 0.00 3,218,513.0081.565000

Base 3.588660 0.00 15.78 0.00 39,459.49

COMMON STOCK659708002 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDMITSUBISHI MATERIALS CORP

4,000.000 NHHJ Local 250.300000 0.00 400.00 0.00 1,000,800.0081.565000

Base 3.068718 0.00 4.90 0.00 12,269.97
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COMMON STOCK659734008 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDMITSUI MINING + SMELTING CO

1,000.000 NHHJ Local 254.000000 0.00 101.00 0.00 253,899.0081.565000

Base 3.114081 0.00 1.24 0.00 3,112.84

COMMON STOCK659736003 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDMITSUI CHEMICALS INC

4,000.000 NHHJ Local 240.850000 0.00 385.00 0.00 963,015.0081.565000

Base 2.952860 0.00 4.72 0.00 11,806.72

COMMON STOCK659740005 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDMITSUMI ELECTRIC CO LTD

500.000 NHHJ Local 1,411.660000 0.00 282.00 0.00 705,548.0081.565000

Base 17.307178 0.00 3.46 0.00 8,650.13

COMMON STOCK659758007 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDMITSUI OSK LINES LTD

4,000.000 NHHJ Local 521.050000 0.00 833.00 0.00 2,083,367.0081.565000

Base 6.388157 0.00 10.21 0.00 25,542.41

COMMON STOCK659760003 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDMITSUI FUDOSAN CO LTD

3,000.000 NHHJ Local 1,567.333000 0.00 1,880.00 0.00 4,700,119.0081.565000

Base 19.215754 0.00 23.05 0.00 57,624.21

COMMON STOCK660274002 01 Oct 2010 04 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDMORITA HOLDINGS CORP

7,000.000 NHEH Local 441.352857 0.00 1,235.00 0.00 3,088,235.0083.310000

Base 5.297718 0.00 14.82 0.00 37,069.20

COMMON STOCK661040006 27 Oct 2010 01 Nov 2010 JPY/JP3 0.02ITG SECURITIES (HK) LTDMURATA MANUFACTURING CO LTD

900.000 NHHJ Local 4,558.332222 0.00 1,640.00 0.00 4,100,859.0081.565000

Base 55.885885 0.00 20.11 0.00 50,277.19

COMMON STOCK661650903 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDSEIKO EPSON CORP

1,000.000 NHHJ Local 1,281.340000 0.00 512.00 0.00 1,280,828.0081.565000

Base 15.709434 0.00 6.28 0.00 15,703.16
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COMMON STOCK661950006 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDNGK INSULATORS LTD

1,000.000 NHHJ Local 1,508.000000 0.00 603.00 0.00 1,507,397.0081.565000

Base 18.488322 0.00 7.39 0.00 18,480.93

COMMON STOCK661960005 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDNGK SPARK PLUG CO LTD

1,000.000 NHHJ Local 1,087.000000 0.00 434.00 0.00 1,086,566.0081.565000

Base 13.326795 0.00 5.32 0.00 13,321.47

COMMON STOCK661990002 29 Dec 2010 OPEN JPY/JP3CABRERA CAPITAL MARKETS LLCNACHI FUJIKOSHI CORP

1,000.000 NHEH Local 274.000000 0.00 109.00 0.00 273,891.0081.905000

Base 3.345339 0.00 1.33 0.00 3,344.01

COMMON STOCK663150001 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDMIZUHO SECURITIES CO LTD

1,000.000 NHHJ Local 184.000000 0.00 73.00 0.00 183,927.0081.565000

Base 2.255870 0.00 0.89 0.00 2,254.97

COMMON STOCK663955003 27 Oct 2010 01 Nov 2010 JPY/JP3 0.11ITG SECURITIES (HK) LTDNINTENDO CO LTD

300.000 NHHJ Local 21,530.000000 0.00 2,583.00 0.00 6,456,417.0081.565000

Base 263.961258 0.00 31.67 0.00 79,156.71

COMMON STOCK663972008 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDNISHI NIPPON CITY BANK LTD

2,000.000 NHHJ Local 218.500000 0.00 174.00 0.00 436,826.0081.565000

Base 2.678845 0.00 2.13 0.00 5,355.56

COMMON STOCK664035003 19 Nov 2010 25 Nov 2010 JPY/JP3 0.01BNP PARIBAS PEREGRINE SECURITIESNIPPON CHEMI CON CORP

89,000.000 NHEG Local 340.778697 0.00 48,527.00 0.00 30,280,777.0083.500000

Base 4.081182 0.00 581.16 0.00 362,644.04

COMMON STOCK664038007 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDDENSO CORP

2,000.000 NHHJ Local 2,540.750000 0.00 2,032.00 0.00 5,079,468.0081.565000

Base 31.150003 0.00 24.91 0.00 62,275.09
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COMMON STOCK664040003 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDNEC CORP

16,000.000 NHHJ Local 229.337500 0.00 1,467.00 0.00 3,667,933.0081.565000

Base 2.811715 0.00 17.99 0.00 44,969.45

COMMON STOCK664068004 27 Oct 2010 01 Nov 2010 JPY/JP3 0.04ITG SECURITIES (HK) LTDNIDEC CORP

400.000 NHHJ Local 7,615.000000 0.00 1,218.00 0.00 3,044,782.0081.565000

Base 93.361123 0.00 14.93 0.00 37,329.52

COMMON STOCK664076007 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDNIPPON MEAT PACKERS INC

1,000.000 NHHJ Local 968.000000 0.00 387.00 0.00 967,613.0081.565000

Base 11.867835 0.00 4.74 0.00 11,863.09

COMMON STOCK664116001 29 Dec 2010 OPEN JPY/JP3CABRERA CAPITAL MARKETS LLCNIPPON CARBON CO LTD

67,000.000 NHEH Local 265.462687 0.00 7,114.00 0.00 17,778,886.0081.905000

Base 3.241105 0.00 86.86 0.00 217,067.16

COMMON STOCK664137007 27 Oct 2010 01 Nov 2010 JPY/JP3 0.02ITG SECURITIES (HK) LTDNIPPON TELEGRAPH + TELEPHONE

2,600.000 NHHJ Local 3,640.576538 0.00 3,786.00 0.00 9,461,713.0081.565000

Base 44.634053 0.00 46.42 0.00 116,002.12

COMMON STOCK664144003 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDNIPPON SHEET GLASS CO LTD

2,000.000 NHHJ Local 178.500000 0.00 142.00 0.00 356,858.0081.565000

Base 2.188439 0.00 1.74 0.00 4,375.14

COMMON STOCK664154002 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDNSK LTD

2,000.000 NHHJ Local 632.000000 0.00 505.00 0.00 1,263,495.0081.565000

Base 7.748422 0.00 6.19 0.00 15,490.65

COMMON STOCK664158003 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDNISSAN CHEMICAL INDUSTRIES

100.000 NHHJ Local 995.000000 0.00 39.00 0.00 99,461.0081.565000

Base 12.198860 0.00 0.48 0.00 1,219.41
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COMMON STOCK664164001 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDNISSHIN STEEL CO LTD

2,000.000 NHHJ Local 151.000000 0.00 120.00 0.00 301,880.0081.565000

Base 1.851284 0.00 1.47 0.00 3,701.10

COMMON STOCK664176005 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDNISSIN FOODS HOLDINGS CO LTD

200.000 NHHJ Local 2,948.000000 0.00 235.00 0.00 589,365.0081.565000

Base 36.142953 0.00 2.88 0.00 7,225.71

COMMON STOCK664180007 27 Oct 2010 01 Nov 2010 JPY/JP3 0.02ITG SECURITIES (HK) LTDNITTO DENKO CORP

500.000 NHHJ Local 3,102.300000 0.00 620.00 0.00 1,550,530.0081.565000

Base 38.034696 0.00 7.60 0.00 19,009.75

COMMON STOCK664212008 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDNIPPON EXPRESS CO LTD

3,000.000 NHHJ Local 311.033000 0.00 373.00 0.00 932,726.0081.565000

Base 3.813315 0.00 4.57 0.00 11,435.37

COMMON STOCK664232006 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDNIKON CORP

900.000 NHHJ Local 1,534.000000 0.00 552.00 0.00 1,380,048.0081.565000

Base 18.807086 0.00 6.77 0.00 16,919.61

COMMON STOCK664238003 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDYAMAHA CORP

100.000 NHHJ Local 1,011.000000 0.00 40.00 0.00 101,060.0081.565000

Base 12.395022 0.00 0.49 0.00 1,239.01

COMMON STOCK664240009 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDMINEBEA CO LTD

1,000.000 NHHJ Local 429.000000 0.00 171.00 0.00 428,829.0081.565000

Base 5.259609 0.00 2.10 0.00 5,257.51

COMMON STOCK664242005 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDNOK CORP

400.000 NHHJ Local 1,463.275000 0.00 234.00 0.00 585,076.0081.565000

Base 17.939987 0.00 2.87 0.00 7,173.13
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COMMON STOCK664256005 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDNIPPON STEEL CORP

17,000.000 NHHJ Local 261.529353 0.00 1,778.00 0.00 4,444,221.0081.565000

Base 3.206392 0.00 21.80 0.00 54,486.86

COMMON STOCK664266004 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDNIPPON ELECTRIC GLASS CO LTD

1,000.000 NHHJ Local 1,080.000000 0.00 432.00 0.00 1,079,568.0081.565000

Base 13.240973 0.00 5.30 0.00 13,235.68

COMMON STOCK664280005 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDHITACHI HIGH TECHNOLOGIES CO

400.000 NHHJ Local 1,540.250000 0.00 246.00 0.00 615,854.0081.565000

Base 18.883712 0.00 3.02 0.00 7,550.47

COMMON STOCK664286002 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDNISSAN MOTOR CO LTD

162,320.000 NHHJ Local 734.766997 0.00 47,706.00 0.00 119,219,673.0081.730000

Base 8.990175 0.00 583.70 0.00 1,458,701.49

COMMON STOCK664310000 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDNOMURA HOLDINGS INC

12,600.000 NHHJ Local 434.653968 0.00 2,190.00 0.00 5,474,450.0081.565000

Base 5.328927 0.00 26.85 0.00 67,117.64

COMMON STOCK664480902 22 Dec 2010 28 Dec 2010 JPY/JP3 0.04ITG SECURITIES (HK) LTDNITORI HOLDINGS CO LTD

300.000 NHHP Local 7,078.640000 0.00 1,062.00 0.00 2,122,530.0083.575000

Base 84.698056 0.00 12.71 0.00 25,396.71

27 Oct 2010 01 Nov 2010 JPY/JP3 0.03ITG SECURITIES (HK) LTD

150.000 NHHJ Local 6,973.326667 0.00 418.00 0.00 1,045,581.0081.565000

Base 85.494105 0.00 5.12 0.00 12,818.99

664480902 Total

1,480.00 0.000.00450.000 Local 3,168,111.00

Base 0.00 17.83 0.00 38,215.70
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COMMON STOCK664889904 27 Oct 2010 01 Nov 2010 JPY/JP3 0.04ITG SECURITIES (HK) LTDORIENTAL LAND CO LTD

500.000 NHHJ Local 7,866.400000 0.00 1,573.00 0.00 3,931,627.0081.565000

Base 96.443327 0.00 19.29 0.00 48,202.38

COMMON STOCK665118006 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDNTN CORP

1,000.000 NHHJ Local 372.000000 0.00 148.00 0.00 371,852.0081.565000

Base 4.560780 0.00 1.81 0.00 4,558.97

COMMON STOCK665610002 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDODAKYU ELECTRIC RAILWAY CO

1,000.000 NHHJ Local 751.000000 0.00 300.00 0.00 750,700.0081.565000

Base 9.207381 0.00 3.68 0.00 9,203.70

COMMON STOCK665640009 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDOBAYASHI CORP

1,000.000 NHHJ Local 349.000000 0.00 139.00 0.00 348,861.0081.565000

Base 4.278796 0.00 1.70 0.00 4,277.09

COMMON STOCK665770004 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDOJI PAPER CO LTD

2,000.000 NHHJ Local 378.500000 0.00 302.00 0.00 756,698.0081.565000

Base 4.640471 0.00 3.70 0.00 9,277.24

COMMON STOCK665880001 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDOLYMPUS CORP

700.000 NHHJ Local 2,201.714286 0.00 616.00 0.00 1,540,584.0081.565000

Base 26.993371 0.00 7.55 0.00 18,887.81

COMMON STOCK665942009 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDOMRON CORP

1,200.000 NHHJ Local 2,017.666667 0.00 968.00 0.00 2,420,232.0081.565000

Base 24.736917 0.00 11.87 0.00 29,672.43

COMMON STOCK666010004 27 Oct 2010 01 Nov 2010 JPY/JP3 0.02ITG SECURITIES (HK) LTDONO PHARMACEUTICAL CO LTD

200.000 NHHJ Local 3,337.500000 0.00 267.00 0.00 667,233.0081.565000

Base 40.918286 0.00 3.27 0.00 8,180.38
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COMMON STOCK666020003 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDTAIHEIYO CEMENT CORP

2,000.000 NHHJ Local 93.500000 0.00 74.00 0.00 186,926.0081.565000

Base 1.146325 0.00 0.91 0.00 2,291.74

COMMON STOCK666114004 27 Oct 2010 01 Nov 2010 JPY/JP3 0.04ITG SECURITIES (HK) LTDORIX CORP

380.000 NHHJ Local 7,368.789474 0.00 1,120.00 0.00 2,799,020.0081.565000

Base 90.342542 0.00 13.73 0.00 34,316.43

COMMON STOCK666176003 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDOSAKA GAS CO LTD

3,000.000 NHHJ Local 295.700000 0.00 354.00 0.00 886,746.0081.565000

Base 3.625329 0.00 4.34 0.00 10,871.65

COMMON STOCK666634001 29 Dec 2010 OPEN JPY/JP3CABRERA CAPITAL MARKETS LLCPACIFIC METALS CO LTD

17,000.000 NHEH Local 698.470588 0.00 4,749.00 0.00 11,869,251.0081.905000

Base 8.527814 0.00 57.98 0.00 144,914.85

COMMON STOCK668359904 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDHOKUHOKU FINANCIAL GROUP INC

4,000.000 NHHJ Local 147.000000 0.00 235.00 0.00 587,765.0081.565000

Base 1.802244 0.00 2.88 0.00 7,206.09

COMMON STOCK668721905 27 Oct 2010 01 Nov 2010 JPY/JP3 0.02ITG SECURITIES (HK) LTDALFRESA HOLDINGS CORP

100.000 NHHJ Local 3,470.000000 0.00 138.00 0.00 346,862.0081.565000

Base 42.542757 0.00 1.69 0.00 4,252.58

COMMON STOCK671169902 27 Oct 2010 01 Nov 2010 JPY/JP3 0.02ITG SECURITIES (HK) LTDJAPAN PETROLEUM EXPLORATION

600.000 NHHJ Local 3,216.666667 0.00 772.00 0.00 1,929,228.0081.565000

Base 39.436850 0.00 9.46 0.00 23,652.65

COMMON STOCK673093902 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDSHINSEI BANK LTD

5,000.000 NHHJ Local 63.920000 0.00 127.00 0.00 319,473.0081.565000

Base 0.783669 0.00 1.56 0.00 3,916.79
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COMMON STOCK673822003 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDRICOH CO LTD

3,000.000 NHHJ Local 1,185.000000 0.00 1,422.00 0.00 3,553,578.0081.565000

Base 14.528290 0.00 17.43 0.00 43,567.44

COMMON STOCK674187901 22 Dec 2010 22 Dec 2010 JPY/JP3TENDER OFFERRISA PARTNERS INC

33.000 NHEH Local 36,000.000000 0.00 0.00 0.00 1,188,000.0083.575000

Base 430.750823 0.00 0.00 0.00 14,214.78

COMMON STOCK674429907 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDT+D HOLDINGS INC

650.000 NHHJ Local 1,647.023077 0.00 428.00 0.00 1,070,137.0081.565000

Base 20.192767 0.00 5.25 0.00 13,120.05

COMMON STOCK674720008 27 Oct 2010 01 Nov 2010 JPY/JP3 0.03ITG SECURITIES (HK) LTDROHM CO LTD

800.000 NHHJ Local 5,105.000000 0.00 1,633.00 0.00 4,082,367.0081.565000

Base 62.588120 0.00 20.02 0.00 50,050.48

COMMON STOCK676396005 27 Oct 2010 01 Nov 2010 JPY/JP3 0.06ITG SECURITIES (HK) LTDSMC CORP

200.000 NHHJ Local 12,420.000000 0.00 993.00 0.00 2,483,007.0081.565000

Base 152.271195 0.00 12.17 0.00 30,442.06

COMMON STOCK677062903 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDSOFTBANK CORP

2,500.000 NHHJ Local 2,657.924000 0.00 2,657.00 0.00 6,642,153.0081.565000

Base 32.586575 0.00 32.58 0.00 81,433.86

COMMON STOCK677543001 27 Oct 2010 01 Nov 2010 JPY/JP3 0.02ITG SECURITIES (HK) LTDSANKYO CO LTD

100.000 NHHJ Local 4,390.000000 0.00 175.00 0.00 438,825.0081.565000

Base 53.822105 0.00 2.15 0.00 5,380.06

COMMON STOCK677676009 14 Oct 2010 14 Oct 2010 JPY/JP5TENDER OFFERSANYO ELECTRIC CO LTD

96,000.000 NHHJ Local 138.000000 0.00 0.00 0.00 13,248,000.0081.450000

Base 1.694291 0.00 0.00 0.00 162,651.93
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COMMON STOCK678209909 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDMEDIPAL HOLDINGS CORP

300.000 NHHJ Local 949.700000 0.00 113.00 0.00 284,797.0081.565000

Base 11.643475 0.00 1.39 0.00 3,491.66

COMMON STOCK679159004 22 Dec 2010 28 Dec 2010 JPY/JP3 0.02ITG SECURITIES (HK) LTDSECOM CO LTD

400.000 NHHP Local 3,858.237500 0.00 772.00 0.00 1,542,523.0083.575000

Base 46.164972 0.00 9.24 0.00 18,456.75

27 Oct 2010 01 Nov 2010 JPY/JP3 0.02ITG SECURITIES (HK) LTD

600.000 NHHJ Local 3,720.250000 0.00 892.00 0.00 2,231,258.0081.565000

Base 45.610863 0.00 10.94 0.00 27,355.58

679159004 Total

1,664.00 0.000.001,000.000 Local 3,773,781.00

Base 0.00 20.18 0.00 45,812.33

COMMON STOCK679382002 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDSEKISUI CHEMICAL CO LTD

1,000.000 NHHJ Local 535.000000 0.00 214.00 0.00 534,786.0081.565000

Base 6.559186 0.00 2.62 0.00 6,556.56

COMMON STOCK679390005 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDSEKISUI HOUSE LTD

1,000.000 NHHJ Local 767.000000 0.00 306.00 0.00 766,694.0081.565000

Base 9.403543 0.00 3.75 0.00 9,399.79

COMMON STOCK680060001 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDSHARP CORP

4,000.000 NHHJ Local 837.000000 0.00 1,339.00 0.00 3,346,661.0081.565000

Base 10.261754 0.00 16.42 0.00 41,030.60

COMMON STOCK680403003 27 Oct 2010 01 Nov 2010 JPY/JP3 0.04ITG SECURITIES (HK) LTDSHIMAMURA CO LTD

100.000 NHHJ Local 7,720.000000 0.00 308.00 0.00 771,692.0081.565000

Base 94.648440 0.00 3.78 0.00 9,461.07
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COMMON STOCK680436003 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDSHIMADZU CORP

2,000.000 NHHJ Local 623.000000 0.00 498.00 0.00 1,245,502.0081.565000

Base 7.638080 0.00 6.11 0.00 15,270.05

COMMON STOCK680440005 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDSHIMIZU CORP

2,000.000 NHHJ Local 323.500000 0.00 258.00 0.00 646,742.0081.565000

Base 3.966162 0.00 3.16 0.00 7,929.16

COMMON STOCK680458007 27 Oct 2010 01 Nov 2010 JPY/JP3 0.02ITG SECURITIES (HK) LTDSHIN ETSU CHEMICAL CO LTD

1,400.000 NHHJ Local 4,254.178571 0.00 2,382.00 0.00 5,953,468.0081.565000

Base 52.156913 0.00 29.20 0.00 72,990.47

COMMON STOCK680468006 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDSHIONOGI + CO LTD

900.000 NHHJ Local 1,437.243333 0.00 517.00 0.00 1,293,002.0081.565000

Base 17.620834 0.00 6.34 0.00 15,852.41

COMMON STOCK680492006 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDSHINKO ELECTRIC INDUSTRIES

900.000 NHHJ Local 859.443333 0.00 309.00 0.00 773,190.0081.565000

Base 10.536913 0.00 3.79 0.00 9,479.43

COMMON STOCK680526001 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDSHISEIDO CO LTD

1,100.000 NHHJ Local 1,770.018182 0.00 778.00 0.00 1,946,242.0081.565000

Base 21.700707 0.00 9.54 0.00 23,861.24

COMMON STOCK680532009 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDSHIZUOKA BANK LTD/THE

2,000.000 NHHJ Local 690.500000 0.00 552.00 0.00 1,380,448.0081.565000

Base 8.465641 0.00 6.77 0.00 16,924.51

COMMON STOCK680546009 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDSHOWA DENKO K K

3,000.000 NHHJ Local 151.066667 0.00 181.00 0.00 453,019.0081.565000

Base 1.852102 0.00 2.22 0.00 5,554.09
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COMMON STOCK680554003 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDSHOWA SHELL SEKIYU KK

5,400.000 NHHJ Local 679.836852 0.00 1,468.00 0.00 3,669,651.0081.565000

Base 8.334909 0.00 18.00 0.00 44,990.51

COMMON STOCK682150008 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDSONY CORP

3,200.000 NHHJ Local 2,757.221875 0.00 3,529.00 0.00 8,819,581.0081.565000

Base 33.803983 0.00 43.27 0.00 108,129.48

03 Dec 2010 08 Dec 2010 JPY/JP3 0.01MORGAN STANLEY CO INCORPORATED

35,547.000 NHHJ Local 3,026.272794 0.00 43,029.00 0.00 107,531,890.0082.740000

Base 36.575692 0.00 520.05 0.00 1,299,636.09

682150008 Total

46,558.00 0.000.0038,747.000 Local 116,351,471.00

Base 0.00 563.32 0.00 1,407,765.57

COMMON STOCK684110000 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDSTANLEY ELECTRIC CO LTD

400.000 NHHJ Local 1,393.275000 0.00 222.00 0.00 557,088.0081.565000

Base 17.081775 0.00 2.72 0.00 6,829.99

COMMON STOCK685856007 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDSUMITOMO CHEMICAL CO LTD

5,000.000 NHHJ Local 353.900000 0.00 707.00 0.00 1,768,793.0081.565000

Base 4.338871 0.00 8.67 0.00 21,685.69

COMMON STOCK685870008 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDSUMITOMO ELECTRIC INDUSTRIES

2,100.000 NHHJ Local 1,053.309048 0.00 884.00 0.00 2,211,065.0081.565000

Base 12.913738 0.00 10.84 0.00 27,108.01

COMMON STOCK685873002 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDSUMITOMO HEAVY INDUSTRIES

1,000.000 NHHJ Local 458.000000 0.00 183.00 0.00 457,817.0081.565000

Base 5.615154 0.00 2.24 0.00 5,612.91
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COMMON STOCK685882003 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDSUMITOMO METAL INDUSTRIES

12,000.000 NHHJ Local 190.883250 0.00 916.00 0.00 2,289,683.0081.565000

Base 2.340259 0.00 11.23 0.00 28,071.88

COMMON STOCK685884009 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDSUMITOMO METAL MINING CO LTD

2,000.000 NHHJ Local 1,309.000000 0.00 1,047.00 0.00 2,616,953.0081.565000

Base 16.048550 0.00 12.84 0.00 32,084.26

COMMON STOCK685890006 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDSUMITOMO REALTY + DEVELOPMNT

1,000.000 NHHJ Local 1,823.000000 0.00 729.00 0.00 1,822,271.0081.565000

Base 22.350273 0.00 8.94 0.00 22,341.34

COMMON STOCK685894008 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDSUMITOMO CORP

2,800.000 NHHJ Local 1,063.192857 0.00 1,190.00 0.00 2,975,750.0081.565000

Base 13.034915 0.00 14.59 0.00 36,483.17

COMMON STOCK685899007 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDSUMITOMO RUBBER INDUSTRIES

800.000 NHHJ Local 844.412500 0.00 270.00 0.00 675,260.0081.565000

Base 10.352633 0.00 3.31 0.00 8,278.80

COMMON STOCK685900003 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDSUMITOMO TRUST + BANKING CO

5,000.000 NHHJ Local 435.860000 0.00 871.00 0.00 2,178,429.0081.565000

Base 5.343714 0.00 10.68 0.00 26,707.89

COMMON STOCK686432006 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDSURUGA BANK LTD

1,000.000 NHHJ Local 706.000000 0.00 282.00 0.00 705,718.0081.565000

Base 8.655673 0.00 3.46 0.00 8,652.22

COMMON STOCK686550005 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDSUZUKI MOTOR CORP

2,200.000 NHHJ Local 1,958.090455 0.00 1,723.00 0.00 4,306,076.0081.565000

Base 24.006503 0.00 21.12 0.00 52,793.18
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COMMON STOCK686556903 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDSUZUKEN CO LTD

100.000 NHHJ Local 2,624.000000 0.00 104.00 0.00 262,296.0081.565000

Base 32.170661 0.00 1.28 0.00 3,215.79

COMMON STOCK686913005 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDTHK CO LTD

400.000 NHHJ Local 1,590.500000 0.00 254.00 0.00 635,946.0081.565000

Base 19.499785 0.00 3.11 0.00 7,796.80

COMMON STOCK686930009 27 Oct 2010 01 Nov 2010 JPY/JP3 0.02ITG SECURITIES (HK) LTDTDK CORP

500.000 NHHJ Local 4,697.200000 0.00 939.00 0.00 2,347,661.0081.565000

Base 57.588426 0.00 11.51 0.00 28,782.70

COMMON STOCK687010009 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDTAISEI CORP

2,000.000 NHHJ Local 175.000000 0.00 140.00 0.00 349,860.0081.565000

Base 2.145528 0.00 1.72 0.00 4,289.34

COMMON STOCK687040006 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDTAKASHIMAYA CO LTD

2,000.000 NHHJ Local 631.000000 0.00 504.00 0.00 1,261,496.0081.565000

Base 7.736161 0.00 6.18 0.00 15,466.14

COMMON STOCK687044008 27 Oct 2010 01 Nov 2010 JPY/JP3 0.02ITG SECURITIES (HK) LTDTAKEDA PHARMACEUTICAL CO LTD

2,900.000 NHHJ Local 3,780.068966 0.00 4,384.00 0.00 10,957,816.0081.565000

Base 46.344253 0.00 53.75 0.00 134,344.58

COMMON STOCK687049007 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDADVANTEST CORP

1,300.000 NHHJ Local 1,713.615385 0.00 891.00 0.00 2,226,809.0081.565000

Base 21.009200 0.00 10.92 0.00 27,301.04

COMMON STOCK687098004 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDMITSUBISHI TANABE PHARMA

1,000.000 NHHJ Local 1,309.000000 0.00 523.00 0.00 1,308,477.0081.565000

Base 16.048550 0.00 6.41 0.00 16,042.14
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COMMON STOCK688050004 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDTEIJIN LTD

2,000.000 NHHJ Local 279.500000 0.00 223.00 0.00 558,777.0081.565000

Base 3.426715 0.00 2.73 0.00 6,850.70

COMMON STOCK688507003 27 Oct 2010 01 Nov 2010 JPY/JP3 0.02ITG SECURITIES (HK) LTDTERUMO CORP

600.000 NHHJ Local 4,298.500000 0.00 1,031.00 0.00 2,578,069.0081.565000

Base 52.700300 0.00 12.64 0.00 31,607.54

COMMON STOCK689402006 13 Oct 2010 18 Oct 2010 JPY/JP3 0.03PERSHING LLCTOKAI RIKA CO LTD

12,800.000 NHEG Local 1,326.646328 0.00 27,170.00 0.00 16,953,903.0081.820000

Base 16.214206 0.00 332.07 0.00 207,209.77

COMMON STOCK689508000 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDTOKYU LAND CORP

1,000.000 NHHJ Local 383.000000 0.00 153.00 0.00 382,847.0081.565000

Base 4.695642 0.00 1.88 0.00 4,693.77

COMMON STOCK689516003 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDTOBU RAILWAY CO LTD

1,000.000 NHHJ Local 462.000000 0.00 184.00 0.00 461,816.0081.565000

Base 5.664194 0.00 2.26 0.00 5,661.94

COMMON STOCK689520005 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDTOHO CO LTD

100.000 NHHJ Local 1,270.000000 0.00 50.00 0.00 126,950.0081.565000

Base 15.570404 0.00 0.61 0.00 1,556.43

COMMON STOCK689526002 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDTOHOKU ELECTRIC POWER CO INC

1,000.000 NHHJ Local 1,752.100000 0.00 700.00 0.00 1,751,400.0081.565000

Base 21.481027 0.00 8.58 0.00 21,472.45

COMMON STOCK689540003 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDTOKYO ELECTRIC POWER CO INC

4,000.000 NHHJ Local 1,880.912500 0.00 3,009.00 0.00 7,520,641.0081.565000

Base 23.060289 0.00 36.89 0.00 92,204.27
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COMMON STOCK689542009 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDTOKYO TATEMONO CO LTD

1,000.000 NHHJ Local 337.000000 0.00 134.00 0.00 336,866.0081.565000

Base 4.131674 0.00 1.64 0.00 4,130.03

COMMON STOCK689544005 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDTOKYO GAS CO LTD

6,000.000 NHHJ Local 368.433167 0.00 884.00 0.00 2,209,715.0081.565000

Base 4.517050 0.00 10.84 0.00 27,091.46

COMMON STOCK689567006 27 Oct 2010 01 Nov 2010 JPY/JP3 0.02ITG SECURITIES (HK) LTDTOKYO ELECTRON LTD

900.000 NHHJ Local 4,808.610000 0.00 1,731.00 0.00 4,326,018.0081.565000

Base 58.954331 0.00 21.22 0.00 53,037.68

COMMON STOCK689576007 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDTOKUYAMA CORPORATION

1,000.000 NHHJ Local 458.000000 0.00 183.00 0.00 457,817.0081.565000

Base 5.615154 0.00 2.24 0.00 5,612.91

COMMON STOCK689587004 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDTOKYO STEEL MFG CO LTD

300.000 NHHJ Local 806.666667 0.00 96.00 0.00 241,904.0081.565000

Base 9.889863 0.00 1.18 0.00 2,965.78

COMMON STOCK689654002 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDTOKYU CORP

3,000.000 NHHJ Local 359.666667 0.00 431.00 0.00 1,078,569.0081.565000

Base 4.409571 0.00 5.28 0.00 13,223.43

COMMON STOCK689702009 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDTOPPAN PRINTING CO LTD

1,000.000 NHHJ Local 655.000000 0.00 262.00 0.00 654,738.0081.565000

Base 8.030405 0.00 3.21 0.00 8,027.19

COMMON STOCK689714004 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDTORAY INDUSTRIES INC

4,000.000 NHHJ Local 466.575000 0.00 746.00 0.00 1,865,554.0081.565000

Base 5.720284 0.00 9.15 0.00 22,871.99
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COMMON STOCK689721009 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDTOSHIBA CORP

16,000.000 NHHJ Local 409.175000 0.00 2,618.00 0.00 6,544,182.0081.565000

Base 5.016551 0.00 32.10 0.00 80,232.72

COMMON STOCK690021001 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDJS GROUP CORP

700.000 NHHJ Local 1,572.714286 0.00 440.00 0.00 1,100,460.0081.565000

Base 19.281730 0.00 5.39 0.00 13,491.82

COMMON STOCK690026000 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDTOYO SEIKAN KAISHA LTD

400.000 NHHJ Local 1,434.275000 0.00 229.00 0.00 573,481.0081.565000

Base 17.584442 0.00 2.81 0.00 7,030.97

COMMON STOCK690028006 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDTOSOH CORP

1,000.000 NHHJ Local 230.000000 0.00 92.00 0.00 229,908.0081.565000

Base 2.819837 0.00 1.13 0.00 2,818.71

COMMON STOCK690030002 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDMAZDA MOTOR CORP

7,000.000 NHHJ Local 210.514286 0.00 589.00 0.00 1,473,011.0081.565000

Base 2.580939 0.00 7.22 0.00 18,059.35

COMMON STOCK690054002 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDTOYOTA INDUSTRIES CORP

800.000 NHHJ Local 2,231.775000 0.00 714.00 0.00 1,784,706.0081.565000

Base 27.361920 0.00 8.75 0.00 21,880.78

COMMON STOCK690055009 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDTOYODA GOSEI CO LTD

200.000 NHHJ Local 1,833.000000 0.00 146.00 0.00 366,454.0081.565000

Base 22.472874 0.00 1.79 0.00 4,492.78

COMMON STOCK690058003 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDTOYOTA TSUSHO CORP

800.000 NHHJ Local 1,291.400000 0.00 413.00 0.00 1,032,707.0081.565000

Base 15.832771 0.00 5.06 0.00 12,661.15
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COMMON STOCK690059902 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDTOYOTA BOSHOKU CORP

600.000 NHHJ Local 1,373.850000 0.00 329.00 0.00 823,981.0081.565000

Base 16.843622 0.00 4.03 0.00 10,102.14

COMMON STOCK691070007 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDUBE INDUSTRIES LTD

2,000.000 NHHJ Local 202.500000 0.00 162.00 0.00 404,838.0081.565000

Base 2.482683 0.00 1.99 0.00 4,963.38

COMMON STOCK691148001 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDUNICHARM CORP

400.000 NHHJ Local 3,040.250000 0.00 486.00 0.00 1,215,614.0081.565000

Base 37.273953 0.00 5.96 0.00 14,903.62

COMMON STOCK691898001 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDUSHIO INC

200.000 NHHJ Local 1,364.500000 0.00 109.00 0.00 272,791.0081.565000

Base 16.728989 0.00 1.34 0.00 3,344.46

COMMON STOCK695799908 27 Oct 2010 01 Nov 2010 JPY/JP3 1.44ITG SECURITIES (HK) LTDWEST JAPAN RAILWAY CO

6.000 NHHJ Local 293,116.666667 0.00 703.00 0.00 1,757,997.0081.565000

Base 3,593.657410 0.00 8.62 0.00 21,553.33

COMMON STOCK698502002 27 Oct 2010 01 Nov 2010 JPY/JP3 0.02ITG SECURITIES (HK) LTDYAMADA DENKI CO LTD

320.000 NHHJ Local 5,088.000000 0.00 651.00 0.00 1,627,509.0081.565000

Base 62.379697 0.00 7.98 0.00 19,953.52

COMMON STOCK698511003 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDYAKULT HONSHA CO LTD

300.000 NHHJ Local 2,384.000000 0.00 286.00 0.00 714,914.0081.565000

Base 29.228223 0.00 3.51 0.00 8,764.96

COMMON STOCK698526001 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDYAMAHA MOTOR CO LTD

900.000 NHHJ Local 1,222.388889 0.00 440.00 0.00 1,099,710.0081.565000

Base 14.986684 0.00 5.39 0.00 13,482.62
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COMMON STOCK698538006 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDASTELLAS PHARMA INC

1,800.000 NHHJ Local 3,007.166667 0.00 2,165.00 0.00 5,410,735.0081.565000

Base 36.868346 0.00 26.54 0.00 66,336.48

COMMON STOCK698556008 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDYAMATO HOLDINGS CO LTD

1,000.000 NHHJ Local 1,022.050000 0.00 408.00 0.00 1,021,642.0081.565000

Base 12.530497 0.00 5.00 0.00 12,525.50

COMMON STOCK698604006 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDYASKAWA ELECTRIC CORP

1,000.000 NHHJ Local 643.000000 0.00 257.00 0.00 642,743.0081.565000

Base 7.883283 0.00 3.15 0.00 7,880.13

COMMON STOCK698608007 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDMIZUHO TRUST + BANKING CO

5,000.000 NHHJ Local 73.460000 0.00 146.00 0.00 367,154.0081.565000

Base 0.900631 0.00 1.79 0.00 4,501.37

COMMON STOCK698642006 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDYOKOGAWA ELECTRIC CORP

900.000 NHHJ Local 550.510000 0.00 198.00 0.00 495,261.0081.565000

Base 6.749341 0.00 2.43 0.00 6,071.98

COMMON STOCK698644002 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDBANK OF YOKOHAMA LTD/THE

4,000.000 NHHJ Local 396.050000 0.00 633.00 0.00 1,583,567.0081.565000

Base 4.855637 0.00 7.76 0.00 19,414.79

COMMON STOCKB02Q32903 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDELECTRIC POWER DEVELOPMENT C

300.000 NHHJ Local 2,321.330000 0.00 278.00 0.00 696,121.0081.565000

Base 28.459879 0.00 3.41 0.00 8,534.56

COMMON STOCKB02RK0906 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDSEGA SAMMY HOLDINGS INC

600.000 NHHJ Local 1,299.666667 0.00 311.00 0.00 779,489.0081.565000

Base 15.934122 0.00 3.81 0.00 9,556.66
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COMMON STOCKB031SG909 27 Oct 2010 01 Nov 2010 JPY/JP3 0.37ITG SECURITIES (HK) LTDNTT URBAN DEVELOPMENT CORP

2.000 NHHJ Local 75,450.000000 0.00 60.00 0.00 150,840.0081.565000

Base 925.029118 0.00 0.74 0.00 1,849.32

COMMON STOCKB035F6906 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDELPIDA MEMORY INC

1,000.000 NHHJ Local 889.710000 0.00 355.00 0.00 889,355.0081.565000

Base 10.907987 0.00 4.35 0.00 10,903.64

COMMON STOCKB05L36902 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDDENA CO LTD

100.000 NHHJ Local 1,983.000000 0.00 79.00 0.00 198,221.0081.565000

Base 24.311898 0.00 0.97 0.00 2,430.22

COMMON STOCKB0FS5D909 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDSEVEN + I HOLDINGS CO LTD

2,900.000 NHHJ Local 1,903.555172 0.00 2,208.00 0.00 5,518,102.0081.565000

Base 23.337892 0.00 27.07 0.00 67,652.82

COMMON STOCKB0J7D9901 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDDAIICHI SANKYO CO LTD

2,500.000 NHHJ Local 1,703.800000 0.00 1,703.00 0.00 4,257,797.0081.565000

Base 20.888862 0.00 20.88 0.00 52,201.28

COMMON STOCKB0JDQD905 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDNAMCO BANDAI HOLDINGS INC

400.000 NHHJ Local 737.775000 0.00 118.00 0.00 294,992.0081.565000

Base 9.045240 0.00 1.45 0.00 3,616.65

COMMON STOCKB0JQTJ900 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDMITSUBISHI CHEMICAL HOLDINGS

5,000.000 NHHJ Local 422.170000 0.00 844.00 0.00 2,110,006.0081.565000

Base 5.175872 0.00 10.35 0.00 25,869.01

COMMON STOCKB0M0C8905 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDSUMCO CORP

1,300.000 NHHJ Local 1,381.307692 0.00 718.00 0.00 1,794,982.0081.565000

Base 16.935054 0.00 8.80 0.00 22,006.77
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COMMON STOCKB1CWJM906 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDNOMURA REAL ESTATE HOLDINGS

100.000 NHHJ Local 1,255.000000 0.00 50.00 0.00 125,450.0081.565000

Base 15.386502 0.00 0.61 0.00 1,538.04

COMMON STOCKB1DGKS905 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDYAMAGUCHI FINANCIAL GROUP IN

1,000.000 NHHJ Local 735.000000 0.00 294.00 0.00 734,706.0081.565000

Base 9.011218 0.00 3.60 0.00 9,007.61

COMMON STOCKB1FF8P905 27 Oct 2010 01 Nov 2010 JPY/JP3 0.03ITG SECURITIES (HK) LTDIDEMITSU KOSAN CO LTD

500.000 NHHJ Local 6,784.400000 0.00 1,356.00 0.00 3,390,844.0081.565000

Base 83.177834 0.00 16.62 0.00 41,572.29

COMMON STOCKB1G185909 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDAOZORA BANK LTD

3,000.000 NHHJ Local 132.366667 0.00 158.00 0.00 396,942.0081.565000

Base 1.622837 0.00 1.94 0.00 4,866.57

COMMON STOCKB1TK1Y907 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDFUKUOKA FINANCIAL GROUP INC

2,000.000 NHHJ Local 315.000000 0.00 252.00 0.00 629,748.0081.565000

Base 3.861951 0.00 3.09 0.00 7,720.81

COMMON STOCKB23TC1904 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDJ FRONT RETAILING CO LTD

1,000.000 NHHJ Local 421.000000 0.00 168.00 0.00 420,832.0081.565000

Base 5.161528 0.00 2.06 0.00 5,159.47

COMMON STOCKB249SN902 27 Oct 2010 01 Nov 2010 JPY/JP3 1.39ITG SECURITIES (HK) LTDSONY FINANCIAL HOLDINGS INC

3.000 NHHJ Local 282,903.000000 0.00 339.00 0.00 848,370.0081.565000

Base 3,468.436217 0.00 4.16 0.00 10,401.15

COMMON STOCKB2NT8S908 27 Oct 2010 01 Nov 2010 JPY/JP3 0.70ITG SECURITIES (HK) LTDSEVEN BANK LTD

1.000 NHHJ Local 144,100.000000 0.00 57.00 0.00 144,043.0081.565000

Base 1,766.689144 0.00 0.70 0.00 1,765.99
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COMMON STOCKB2Q4CL900 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDISETAN MITSUKOSHI HOLDINGS L

1,300.000 NHHJ Local 894.068462 0.00 464.00 0.00 1,161,825.0081.565000

Base 10.961423 0.00 5.69 0.00 14,244.16

COMMON STOCKB2Q4CS905 27 Oct 2010 01 Nov 2010 JPY/JP3 0.01ITG SECURITIES (HK) LTDMS+AD INSURANCE GROUP HOLDIN

1,400.000 NHHJ Local 2,010.000000 0.00 1,125.00 0.00 2,812,875.0081.565000

Base 24.642923 0.00 13.79 0.00 34,486.30

COMMON STOCKB627LW906 12 Oct 2010 15 Oct 2010 JPY/JP3MORGAN STANLEY CO INCORPORATEDJX HOLDINGS INC

262,345.000 NHHJ Local 478.082597 0.00 50,169.00 0.00 125,372,410.0081.730000

Base 5.849536 0.00 613.84 0.00 1,533,982.75

COMMON STOCKB62G7K908 27 Oct 2010 01 Nov 2010 JPY/JP3ITG SECURITIES (HK) LTDNKSJ HOLDINGS INC

4,000.000 NHHJ Local 557.300000 0.00 891.00 0.00 2,228,309.0081.565000

Base 6.832588 0.00 10.92 0.00 27,319.43

JAPANESE YEN  Total

0.00Local1,740,409.000

0.00Base

0.00

0.00

794,261.00

9,630.97

1,338,270,918.00

16,314,221.15

MEXICAN PESO

COMMON STOCK NPV204342000 27 Oct 2010 01 Nov 2010 MXN/MX1 0.02CREDIT SUISSE SECURITIES (USA) LLCALFA S.A.B. A

1,100.000 NHHJ Local 102.300900 0.00 225.06 0.00 112,305.9312.462600

Base 8.208632 0.00 18.06 0.00 9,011.44

UNIT NPV224205906 27 Oct 2010 01 Nov 2010 MXN/MX1 0.01CREDIT SUISSE SECURITIES (USA) LLCFOMENTO ECONOMICO MEXICA UBD

7,000.000 NHHJ Local 65.612600 0.00 918.58 0.00 458,369.6212.462600

Base 5.264760 0.00 73.71 0.00 36,779.61

COMMON STOCK NPV238010904 27 Oct 2010 01 Nov 2010 MXN/MX1 0.01CREDIT SUISSE SECURITIES (USA) LLCGRUPO TELEVISA  ORD PART CTF

11,100.000 NHHJ Local 54.999600 0.00 1,220.99 0.00 609,274.5712.462600

Base 4.413172 0.00 97.97 0.00 48,888.24
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COMMON STOCK NPV238053904 27 Oct 2010 01 Nov 2010 MXN/MX1 0.01CREDIT SUISSE SECURITIES (USA) LLCGRUPO MODELO S.A.B. SER C

3,500.000 NHHJ Local 68.507100 0.00 479.55 0.00 239,295.3012.462600

Base 5.497015 0.00 38.48 0.00 19,201.07

COMMON STOCK NPV239247901 27 Oct 2010 01 Nov 2010 MXN/MX1 0.01CREDIT SUISSE SECURITIES (USA) LLCGRUPO BIMBO SAB  SERIES A

1,700.000 NHHJ Local 92.755900 0.00 315.37 0.00 157,369.6612.462600

Base 7.442741 0.00 25.31 0.00 12,627.35

COMMON STOCK NPV239345002 27 Oct 2010 01 Nov 2010 MXN/MX1 0.01CREDIT SUISSE SECURITIES (USA) LLCGRUPO CARSO SAB DE CV SER A1

6,000.000 NHHJ Local 70.006800 0.00 840.08 0.00 419,200.7212.462600

Base 5.617351 0.00 67.41 0.00 33,636.70

UNIT NPV240645903 27 Oct 2010 01 Nov 2010 MXN/MX1CREDIT SUISSE SECURITIES (USA) LLCCEMEX SAB CPO

23,500.000 NHHJ Local 10.658900 0.00 500.97 0.00 249,983.1812.462600

Base 0.855271 0.00 40.20 0.00 20,058.67

COMMON STOCK NPV242104909 27 Oct 2010 01 Nov 2010 MXN/MX1 0.01CREDIT SUISSE SECURITIES (USA) LLCGRUPO FINANCIERO BANORTE O

3,883.000 NHHJ Local 52.000201 0.00 403.83 0.00 201,512.9512.462600

Base 4.172500 0.00 32.40 0.00 16,169.41

COMMON STOCK NPV244820908 27 Oct 2010 01 Nov 2010 MXN/MX1 0.05CREDIT SUISSE SECURITIES (USA) LLCINDUSTRIAS PENOLES SAB DE CV

300.000 NHHJ Local 341.125800 0.00 204.68 0.00 102,133.0612.462600

Base 27.371961 0.00 16.42 0.00 8,195.16

COMMON STOCK NPV249191008 27 Oct 2010 01 Nov 2010 MXN/MX1 0.01CREDIT SUISSE SECURITIES (USA) LLCKIMBERLY CLARK MEXICO CL A

4,200.000 NHHJ Local 76.679800 0.00 644.11 0.00 321,411.0512.462600

Base 6.152793 0.00 51.68 0.00 25,790.05

COMMON STOCK NPV264367905 27 Oct 2010 01 Nov 2010 MXN/MX1 0.01CREDIT SUISSE SECURITIES (USA) LLCGRUPO MEXICO SA SER B

11,374.000 NHHJ Local 39.548100 0.00 899.64 0.00 448,920.4512.462600

Base 3.173343 0.00 72.19 0.00 36,021.41
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COMMON STOCK NPV266747906 27 Oct 2010 01 Nov 2010 MXN/MX1 0.01CREDIT SUISSE SECURITIES (USA) LLCAMERICA MOVIL SAB DE C SER L

46,900.000 NHHJ Local 35.430700 0.00 3,323.40 0.00 1,658,376.4312.462600

Base 2.842962 0.00 266.67 0.00 133,068.25

COMMON STOCK NPV288168008 27 Oct 2010 01 Nov 2010 MXN/MX1CREDIT SUISSE SECURITIES (USA) LLCTELEFONOS DE MEXICO SAB  L

24,200.000 NHHJ Local 9.326100 0.00 451.38 0.00 225,240.2412.462600

Base 0.748327 0.00 36.22 0.00 18,073.29

COMMON STOCK NPVB02YZ0905 27 Oct 2010 01 Nov 2010 MXN/MX1 0.01CREDIT SUISSE SECURITIES (USA) LLCWALMART DE MEXICO  SER V

22,200.000 NHHJ Local 33.064900 0.00 1,468.08 0.00 732,572.7012.462600

Base 2.653130 0.00 117.80 0.00 58,781.69

COMMON STOCK NPVB0ZV10902 27 Oct 2010 01 Nov 2010 MXN/MX1 0.01CREDIT SUISSE SECURITIES (USA) LLCGRUPO AEROPORTUARIO DEL B SH

800.000 NHHJ Local 44.523800 0.00 71.24 0.00 35,547.8012.462600

Base 3.572593 0.00 5.72 0.00 2,852.36

MEXICAN PESO  Total

0.00Local167,757.000

0.00Base

0.00

0.00

11,966.96

960.24

5,971,513.66

479,154.70

NEW ZEALAND DOLLAR

COMMON STOCK NPV612370908 27 Oct 2010 01 Nov 2010 NZD/NZ4CREDIT SUISSE SECURITIES (USA) LLCAUCKLAND INTL AIRPORT LTD

37,995.000 NHHJ Local 2.120000 0.00 80.55 0.00 80,468.851.344990

Base 1.576220 0.00 59.89 0.00 59,828.59

COMMON STOCK NPV615252905 27 Oct 2010 01 Nov 2010 NZD/NZ4CREDIT SUISSE SECURITIES (USA) LLCCONTACT ENERGY LIMITED

3,966.000 NHHJ Local 5.856001 0.00 23.22 0.00 23,201.681.344990

Base 4.353936 0.00 17.26 0.00 17,250.45

COMMON STOCK NPV634160907 27 Oct 2010 01 Nov 2010 NZD/NZ4 0.01CREDIT SUISSE SECURITIES (USA) LLCFLETCHER BUILDING LTD

13,409.000 NHHJ Local 8.077000 0.00 108.30 0.00 108,196.191.344990

Base 6.005249 0.00 80.52 0.00 80,443.86
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COMMON STOCK NPV682319900 27 Oct 2010 01 Nov 2010 NZD/NZ4CREDIT SUISSE SECURITIES (USA) LLCSKY CITY ENTERTAINMENT GROUP

28,822.000 NHHJ Local 2.915000 0.00 84.02 0.00 83,932.111.344990

Base 2.167302 0.00 62.47 0.00 62,403.52

COMMON STOCK NPV688143007 27 Oct 2010 01 Nov 2010 NZD/NZ4CREDIT SUISSE SECURITIES (USA) LLCTELECOM CORP OF NEW ZEALAND

29,448.000 NHHJ Local 2.072600 0.00 61.03 0.00 60,972.891.344990

Base 1.540978 0.00 45.38 0.00 45,333.34

NEW ZEALAND DOLLAR  Total

0.00Local113,640.000

0.00Base

0.00

0.00

357.12

265.52

356,771.72

265,259.76

NORWEGIAN KRONE

COMMON STOCK NOK10.426330007 27 Oct 2010 01 Nov 2010 NOK/NO3 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXDNB NOR ASA

2,400.000 NHHJ Local 82.374400 0.00 98.85 0.00 197,599.715.902750

Base 13.955258 0.00 16.75 0.00 33,475.87

COMMON STOCK NOK6.473249902 27 Oct 2010 01 Nov 2010 NOK/NO3 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXTELENOR ASA

1,800.000 NHHJ Local 94.145000 0.00 84.73 0.00 169,376.275.902750

Base 15.949346 0.00 14.35 0.00 28,694.47

COMMON STOCK NOK1.7775125909 27 Oct 2010 01 Nov 2010 NOK/NO3 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXYARA INTERNATIONAL ASA

600.000 NHHJ Local 291.856700 0.00 87.56 0.00 175,026.465.902750

Base 49.444191 0.00 14.83 0.00 29,651.68

COMMON STOCK NOK1.B01VHW902 27 Oct 2010 01 Nov 2010 NOK/NO3CREDIT AGRICOLE INDOSUEZ CHEUVREUXRENEWABLE ENERGY CORP ASA

1,626.000 NHHJ Local 21.581501 0.00 17.55 0.00 35,073.975.902750

Base 3.656177 0.00 2.97 0.00 5,941.97

COMMON STOCK NOK.75B02L48900 30 Nov 2010 03 Dec 2010 NOK/NO3CABRERA CAPITAL MARKETS LLCMARINE HARVEST

400,000.000 NHHV Local 5.789800 0.00 1,389.55 0.00 2,314,530.456.187750

Base 0.935687 0.00 224.56 0.00 374,050.41
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01 Dec 2010 06 Dec 2010 NOK/NO3CABRERA CAPITAL MARKETS LLC

475,400.000 NHHV Local 5.884400 0.00 1,678.47 0.00 2,795,765.296.143200

Base 0.957872 0.00 273.22 0.00 455,099.18

B02L48900 Total

3,068.02 0.000.00875,400.000 Local 5,110,295.74

Base 0.00 497.78 0.00 829,149.59

COMMON STOCK USD.1B04X7M908 01 Oct 2010 06 Oct 2010 NOK/NO3UBS AGGOLDEN OCEAN GROUP LTD

112,685.000 NHEH Local 8.260300 0.00 325.78 0.00 930,486.135.838950

Base 1.414689 0.00 55.79 0.00 159,358.47

COMMON STOCKB11HK3901 27 Oct 2010 01 Nov 2010 NOK/NO3CREDIT AGRICOLE INDOSUEZ CHEUVREUXNORSK HYDRO ASA

3,195.000 NHHJ Local 36.608000 0.00 58.48 0.00 116,904.085.902750

Base 6.201855 0.00 9.91 0.00 19,805.02

COMMON STOCKB1VQF4902 27 Oct 2010 01 Nov 2010 NOK/NO3CREDIT AGRICOLE INDOSUEZ CHEUVREUXORKLA ASA

2,058.000 NHHJ Local 56.620000 0.00 58.26 0.00 116,465.705.902750

Base 9.592139 0.00 9.87 0.00 19,730.75

NORWEGIAN KRONE  Total

0.00Local999,764.000

0.00Base

0.00

0.00

3,799.23

622.25

6,851,228.06

1,125,807.82

POUND STERLING

COMMON STOCK GBP.5002826006 27 Oct 2010 01 Nov 2010 GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXAMEC PLC

6,284.000 NHHJ Local 10.462000 0.00 32.87 1.00 65,709.340.633734

Base 16.508504 0.00 51.87 1.58 103,685.99
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COMMON STOCK GBP.05004561908 27 Oct 2010 01 Nov 2010 GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXANTOFAGASTA PLC

817.000 NHHJ Local 12.817001 0.00 5.24 1.00 10,465.250.633734

Base 20.224575 0.00 8.27 1.58 16,513.63

COMMON STOCK GBP.1005367008 22 Dec 2010 29 Dec 2010 GBP/GBBCABRERA CAPITAL MARKETS LLCASHTEAD GROUP PLC

29,325.000 NHHV Local 1.701483 0.00 29.94 1.00 49,865.040.649815

Base 2.618411 0.00 46.07 1.54 76,737.29

COMMON STOCK USD.5005665906 27 Oct 2010 01 Nov 2010 GBP/GBB 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXBHP BILLITON PLC

7,313.000 NHHJ Local 21.660800 0.00 79.20 1.00 158,325.230.633734

Base 34.179640 0.00 124.97 1.58 249,829.16

COMMON STOCK005958905 27 Oct 2010 01 Nov 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXARM HOLDINGS PLC

4,189.000 NHHJ Local 3.643300 0.00 7.63 1.00 15,253.150.633734

Base 5.748942 0.00 12.04 1.58 24,068.69

COMMON STOCK006080907 05 Oct 2010 08 Oct 2010 GBP/GBB 0.01MERRILL LYNCH INTERNATIONALATKINS (WS) PLC

45,000.000 NHHV Local 7.399600 0.00 166.49 0.00 332,815.510.628378

Base 11.775715 0.00 264.95 0.00 529,642.21

06 Oct 2010 11 Oct 2010 GBP/GBB 0.01MERRILL LYNCH INTERNATIONAL

45,940.000 NHHV Local 7.432400 0.00 170.72 0.00 341,273.740.628852

Base 11.818997 0.00 271.48 0.00 542,693.26

02 Nov 2010 05 Nov 2010 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

57,320.000 NHEH Local 7.660000 0.00 153.68 1.00 438,916.520.624629

Base 12.263279 0.00 246.03 1.60 702,683.54

006080907 Total

490.89 1.000.00148,260.000 Local 1,113,005.77

Base 0.00 782.46 1.60 1,775,019.01
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COMMON STOCK GBP.5009616004 27 Oct 2010 01 Nov 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXBALFOUR BEATTY PLC

3,293.000 NHHJ Local 2.760501 0.00 4.55 0.00 9,085.780.633734

Base 4.355930 0.00 7.18 0.00 14,336.90

REIT GBP.25013670005 27 Oct 2010 01 Nov 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXBRITISH LAND CO PLC

3,760.000 NHHJ Local 5.047500 0.00 9.49 1.00 18,968.110.633734

Base 7.964698 0.00 14.97 1.58 29,930.71

COMMON STOCK GBP.5014119903 27 Oct 2010 01 Nov 2010 GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXBRITISH SKY BROADCASTING GRO

4,824.000 NHHJ Local 7.046501 0.00 17.00 1.00 33,974.320.633734

Base 11.119020 0.00 26.83 1.58 53,609.75

COMMON STOCK GBP.2014789903 27 Oct 2010 01 Nov 2010 GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXAGGREKO PLC

831.000 NHHJ Local 16.679302 0.00 6.93 1.00 13,852.570.633734

Base 26.319090 0.00 10.94 1.58 21,858.65

COMMON STOCK GBP.1015008907 27 Oct 2010 01 Nov 2010 GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXTULLOW OIL PLC

4,178.000 NHHJ Local 12.005000 0.00 25.08 1.00 50,130.810.633734

Base 18.943279 0.00 39.57 1.58 79,103.87

COMMON STOCK GBP.25021623004 27 Oct 2010 01 Nov 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXAVIVA PLC

10,837.000 NHHJ Local 3.964700 0.00 21.48 1.00 42,942.970.633734

Base 6.256095 0.00 33.89 1.58 67,761.82

COMMON STOCK023740905 22 Dec 2010 29 Dec 2010 GBP/GBB 0.01SOCIETE GENERALE LONDON BRANCHDIAGEO PLC

1,400.000 NHHP Local 12.038036 0.00 6.74 1.00 16,845.510.649815

Base 18.525328 0.00 10.37 1.54 25,923.55

27 Oct 2010 01 Nov 2010 GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUX

9,662.000 NHHJ Local 11.556000 0.00 55.83 1.00 111,597.240.633734

Base 18.234780 0.00 88.10 1.58 176,094.77
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023740905 Total

62.57 2.000.0011,062.000 Local 128,442.75

Base 0.00 98.47 3.12 202,018.32

COMMON STOCK GBP1.024054900 27 Oct 2010 01 Nov 2010 GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXSCHRODERS PLC

1,281.000 NHHJ Local 14.991000 0.00 9.60 1.00 19,192.870.633734

Base 23.655035 0.00 15.15 1.58 30,285.37

COMMON STOCK026349902 27 Oct 2010 01 Nov 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXBAE SYSTEMS PLC ORD

14,388.000 NHHJ Local 3.447700 0.00 24.80 1.00 49,579.710.633734

Base 5.440295 0.00 39.13 1.58 78,234.26

COMMON STOCK GBP.25028758902 22 Dec 2010 29 Dec 2010 GBP/GBB 0.02SOCIETE GENERALE LONDON BRANCHBRITISH AMERICAN TOBACCO PLC

1,800.000 NHHP Local 24.992044 0.00 17.99 1.00 44,966.690.649815

Base 38.460245 0.00 27.68 1.54 69,199.22

27 Oct 2010 01 Nov 2010 GBP/GBB 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUX

6,801.000 NHHJ Local 23.907300 0.00 81.30 1.00 162,511.250.633734

Base 37.724503 0.00 128.29 1.58 256,434.48

028758902 Total

99.29 2.000.008,601.000 Local 207,477.94

Base 0.00 155.97 3.12 325,633.70

COMMON STOCK GBP.05033086000 01 Oct 2010 06 Oct 2010 GBP/GBB 0.01J.P. MORGAN CLEARING CORP.SPECTRIS PLC

1,200.000 NHHV Local 10.945000 0.00 9.19 1.00 13,123.810.631951

Base 17.319381 0.00 14.54 1.58 20,767.13

01 Oct 2010 06 Oct 2010 GBP/GBB 0.01JP MORGANSECURITIES LIMITED

1,300.000 NHHV Local 10.828692 0.00 7.04 1.00 14,069.260.631951

Base 17.135335 0.00 11.14 1.58 22,263.21
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04 Oct 2010 07 Oct 2010 GBP/GBB 0.01J.P. MORGAN CLEARING CORP.

7,138.000 NHHV Local 10.805000 0.00 53.99 1.00 77,071.100.630975

Base 17.124292 0.00 85.57 1.58 122,146.04

033086000 Total

70.22 3.000.009,638.000 Local 104,264.17

Base 0.00 111.25 4.74 165,176.38

COMMON STOCK GBP.05034521906 27 Oct 2010 01 Nov 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXFIRSTGROUP PLC

1,630.000 NHHJ Local 3.942202 0.00 3.21 0.00 6,422.580.633734

Base 6.220594 0.00 5.07 0.00 10,134.50

REIT GBP.25040650004 27 Oct 2010 01 Nov 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXHAMMERSON PLC

3,054.000 NHHJ Local 4.119100 0.00 6.29 1.00 12,572.440.633734

Base 6.499730 0.00 9.93 1.58 19,838.67

COMMON STOCK USD.5040828907 22 Dec 2010 29 Dec 2010 GBP/GBB 0.01SOCIETE GENERALE LONDON BRANCHSTANDARD CHARTERED PLC

1,400.000 NHHP Local 17.721543 0.00 9.92 1.00 24,799.240.649815

Base 27.271674 0.00 15.27 1.54 38,163.54

27 Oct 2010 01 Nov 2010 GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUX

7,701.000 NHHJ Local 17.739200 0.00 68.30 1.00 136,540.280.633734

Base 27.991555 0.00 107.77 1.58 215,453.61

040828907 Total

78.22 2.000.009,101.000 Local 161,339.52

Base 0.00 123.04 3.12 253,617.15

COMMON STOCK GBP.05041700006 01 Oct 2010 06 Oct 2010 GBP/GBBJ.P. MORGAN CLEARING CORP.HEADLAM GROUP PLC

19,806.000 NHHV Local 2.902500 0.00 40.24 1.00 57,445.680.631951

Base 4.592919 0.00 63.68 1.58 90,902.11
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COMMON STOCK042504902 27 Oct 2010 01 Nov 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXREXAM PLC

4,393.000 NHHJ Local 3.207999 0.00 7.05 1.00 14,084.690.633734

Base 5.062059 0.00 11.12 1.58 22,224.92

COMMON STOCK GBP.1045449907 22 Dec 2010 29 Dec 2010 GBP/GBB 0.01SOCIETE GENERALE LONDON BRANCHIMPERIAL TOBACCO GROUP PLC

1,600.000 NHHP Local 19.995938 0.00 12.80 1.00 31,979.700.649815

Base 30.771740 0.00 19.70 1.54 49,213.55

27 Oct 2010 01 Nov 2010 GBP/GBB 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUX

3,833.000 NHHJ Local 19.744200 0.00 37.84 1.00 75,640.680.633734

Base 31.155343 0.00 59.71 1.58 119,357.14

045449907 Total

50.64 2.000.005,433.000 Local 107,620.38

Base 0.00 79.41 3.12 168,570.69

COMMON STOCK GBP1.047640008 27 Oct 2010 01 Nov 2010 GBP/GBB 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXJOHNSON MATTHEY PLC

1,148.000 NHHJ Local 19.171603 0.00 11.00 1.00 21,997.000.633734

Base 30.251814 0.00 17.36 1.58 34,710.15

COMMON STOCK USD.1048354906 08 Nov 2010 11 Nov 2010 GBP/GBB 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXSABMILLER PLC

263,505.000 NHHP Local 20.251100 0.00 5,336.27 1.00 5,330,928.840.619233

Base 32.703522 0.00 8,617.55 1.61 8,608,922.39

12 Oct 2010 15 Oct 2010 GBP/GBB 0.02CABRERA CAPITAL MARKETS LLC

35,831.000 NHHJ Local 20.101800 0.00 360.13 0.58 719,906.890.632931

Base 31.759860 0.00 568.99 0.92 1,137,417.65

048354906 Total

5,696.40 1.580.00299,336.000 Local 6,050,835.73

Base 0.00 9,186.54 2.53 9,746,340.04
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COMMON STOCK GBP.1053315909 27 Oct 2010 01 Nov 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXCOMPASS GROUP PLC

7,454.000 NHHJ Local 5.178000 0.00 19.30 1.00 38,576.510.633734

Base 8.170620 0.00 30.45 1.58 60,871.77

COMMON STOCK056039902 27 Oct 2010 01 Nov 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXLEGAL + GENERAL GROUP PLC

35,899.000 NHHJ Local 1.004000 0.00 18.02 1.00 36,023.580.633734

Base 1.584261 0.00 28.43 1.58 56,843.38

COMMON STOCK GBP.1057463903 13 Oct 2010 18 Oct 2010 GBP/GBBPERSHING LLCMCBRIDE PLC

254,641.000 NHEG Local 1.860200 0.00 757.89 1.00 472,924.300.631233

Base 2.946931 0.00 1,200.65 1.58 749,207.19

14 Oct 2010 19 Oct 2010 GBP/GBBPERSHING LLC

34,300.000 NHEG Local 1.810800 0.00 99.38 1.00 62,010.060.625352

Base 2.895649 0.00 158.92 1.60 99,160.25

15 Oct 2010 20 Oct 2010 GBP/GBBPERSHING LLC

7,700.000 NHEG Local 1.772800 0.00 21.84 1.00 13,627.720.623928

Base 2.841353 0.00 35.00 1.60 21,841.82

18 Oct 2010 21 Oct 2010 GBP/GBBPERSHING LLC

8,619.000 NHEG Local 1.714400 0.00 23.64 1.00 14,751.770.628792

Base 2.726498 0.00 37.60 1.59 23,460.49

19 Oct 2010 22 Oct 2010 GBP/GBBPERSHING LLC

13,628.000 NHEG Local 1.717200 0.00 37.44 1.00 23,363.560.635364

Base 2.702703 0.00 58.93 1.57 36,771.93

20 Oct 2010 25 Oct 2010 GBP/GBBPERSHING LLC

10,700.000 NHEG Local 1.662700 0.00 28.47 1.00 17,761.420.630716

Base 2.636210 0.00 45.14 1.59 28,160.73

22 Oct 2010 27 Oct 2010 GBP/GBBM RAMSEY KING SECURITIES, INC.

13,845.000 NHEG Local 1.720200 0.00 38.11 1.00 23,777.060.638040

Base 2.696069 0.00 59.73 1.57 37,265.78
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057463903 Total

1,006.77 7.000.00343,433.000 Local 628,215.89

Base 0.00 1,595.97 11.10 995,868.19

COMMON STOCK GBP.05057580003 08 Nov 2010 12 Nov 2010 GBP/GBB1 CABRERA CAPITAL MARKETS LLCMEGGITT PLC

63,538.000 NHHV Local 3.283644 0.00 125.18 1.00 208,510.020.619233

Base 5.302760 0.00 202.15 1.61 336,723.04

16 Nov 2010 19 Nov 2010 GBP/GBBCABRERA CAPITAL MARKETS LLC

36,462.000 NHHV Local 3.193020 0.00 69.85 1.00 116,353.040.629663

Base 5.070998 0.00 110.93 1.59 184,786.21

057580003 Total

195.03 2.000.00100,000.000 Local 324,863.06

Base 0.00 313.08 3.20 521,509.25

COMMON STOCK GBP.1060431004 27 Oct 2010 01 Nov 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXWM MORRISON SUPERMARKETS

7,621.000 NHHJ Local 2.943101 0.00 11.21 1.00 22,417.160.633734

Base 4.644064 0.00 17.69 1.58 35,373.14

COMMON STOCK063201008 27 Oct 2010 01 Nov 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXINTERNATIONAL POWER PLC

5,550.000 NHHJ Local 4.072400 0.00 11.30 1.00 22,589.520.633734

Base 6.426040 0.00 17.83 1.58 35,645.11

COMMON STOCK066168907 27 Oct 2010 01 Nov 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXRSA INSURANCE GROUP PLC

15,284.000 NHHJ Local 1.321000 0.00 10.10 1.00 20,179.060.633734

Base 2.084471 0.00 15.94 1.58 31,841.53

COMMON STOCK067312900 27 Oct 2010 01 Nov 2010 GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXASSOCIATED BRITISH FOODS PLC

1,990.000 NHHJ Local 10.471000 0.00 10.42 1.00 20,825.870.633734

Base 16.522705 0.00 16.44 1.58 32,862.16
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COMMON STOCK GBP.25067760009 27 Oct 2010 01 Nov 2010 GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXPEARSON PLC

3,672.000 NHHJ Local 9.635501 0.00 17.69 1.00 35,362.870.633734

Base 15.204330 0.00 27.91 1.58 55,800.81

REIT GBP.5068343904 27 Oct 2010 01 Nov 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXCAPITAL SHOPPING CENTRES GRO

1,931.000 NHHJ Local 3.794300 0.00 3.66 0.00 7,323.130.633734

Base 5.987212 0.00 5.78 0.00 11,555.53

COMMON STOCK GBP.05070995006 27 Oct 2010 01 Nov 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXPRUDENTIAL PLC

10,739.000 NHHJ Local 6.170000 0.00 33.13 1.00 66,225.500.633734

Base 9.735946 0.00 52.28 1.58 104,500.47

COMMON STOCK GBP.1071887004 27 Oct 2010 01 Nov 2010 GBP/GBB 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXRIO TINTO PLC

4,895.000 NHHJ Local 40.712801 0.00 99.64 1.00 199,188.520.633734

Base 64.242728 0.00 157.23 1.58 314,309.35

COMMON STOCK GBP.1073899908 27 Oct 2010 01 Nov 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXOLD MUTUAL PLC

22,524.000 NHHJ Local 1.300700 0.00 14.65 1.00 29,281.320.633734

Base 2.052438 0.00 23.12 1.58 46,204.43

COMMON STOCK GBP.05075069906 01 Oct 2010 06 Oct 2010 GBP/GBB 0.01INVESTMENT TECHNOLOGY GROUP LTDROTORK PLC

1,214.000 NHEH Local 17.280404 0.00 7.34 1.00 20,970.070.631951

Base 27.344531 0.00 11.61 1.58 33,183.06

01 Oct 2010 06 Oct 2010 GBP/GBB 0.01UBS AG

112.000 NHEH Local 17.295000 0.00 0.68 0.00 1,936.360.631951

Base 27.367628 0.00 1.08 0.00 3,064.10

075069906 Total

8.02 1.000.001,326.000 Local 22,906.43

Base 0.00 12.69 1.58 36,247.16
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COMMON STOCK GBP.25075478008 27 Oct 2010 01 Nov 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXROYAL BANK OF SCOTLAND GROUP

71,185.000 NHHJ Local 0.441700 0.00 15.72 1.00 31,425.690.633734

Base 0.696980 0.00 24.81 1.58 49,588.14

COMMON STOCK GBP.5079087003 09 Nov 2010 12 Nov 2010 GBP/GBB 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXSCOTTISH + SOUTHERN ENERGY

29,600.000 NHHP Local 11.176800 0.00 330.83 1.00 330,501.450.623208

Base 17.934301 0.00 530.85 1.60 530,322.86

10 Nov 2010 15 Nov 2010 GBP/GBB 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUX

17,250.000 NHHP Local 11.608700 0.00 200.25 1.00 200,048.820.622297

Base 18.654597 0.00 321.79 1.61 321,468.40

11 Nov 2010 16 Nov 2010 GBP/GBB 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUX

17,250.000 NHHP Local 11.498700 0.00 198.35 1.00 198,153.220.619828

Base 18.551437 0.00 320.01 1.61 319,690.66

08 Dec 2010 13 Dec 2010 GBP/GBB 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUX

66,800.000 NHHP Local 11.112500 0.00 742.32 1.00 741,571.690.633252

Base 17.548306 0.00 1,172.23 1.58 1,171,053.06

22 Dec 2010 29 Dec 2010 GBP/GBB 0.01SOCIETE GENERALE LONDON BRANCH

500.000 NHHP Local 12.240000 0.00 2.45 0.00 6,117.550.649815

Base 18.836130 0.00 3.77 0.00 9,414.29

27 Oct 2010 01 Nov 2010 GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUX

3,491.000 NHHJ Local 11.102000 0.00 19.38 1.00 38,736.700.633734

Base 17.518391 0.00 30.58 1.58 61,124.54

079087003 Total

1,493.58 5.000.00134,891.000 Local 1,515,129.43

Base 0.00 2,379.23 7.98 2,413,073.81
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COMMON STOCK GBP.02079737003 27 Oct 2010 01 Nov 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXSERCO GROUP PLC

1,667.000 NHHJ Local 6.168002 0.00 5.14 1.00 10,275.920.633734

Base 9.732793 0.00 8.11 1.58 16,214.88

COMMON STOCK USD.25079805909 27 Oct 2010 01 Nov 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXBP PLC

79,400.000 NHHJ Local 4.239500 0.00 168.31 1.00 336,446.990.633734

Base 6.689715 0.00 265.58 1.58 530,896.23

COMMON STOCK GBP.01080216906 27 Oct 2010 01 Nov 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXSAGE GROUP PLC/THE

4,964.000 NHHJ Local 2.702200 0.00 6.71 1.00 13,406.010.633734

Base 4.263934 0.00 10.59 1.58 21,154.00

COMMON STOCK USD.01084354901 13 Dec 2010 13 Dec 2010 GBP/GBBTENDER OFFERDIMENSION DATA HOLDINGS PLC

301,943.000 NHEH Local 1.200000 0.00 0.00 0.00 362,331.600.629683

Base 1.905721 0.00 0.00 0.00 575,419.06

COMMON STOCK GBP.1087061008 27 Oct 2010 01 Nov 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXLLOYDS BANKING GROUP PLC

120,567.000 NHHJ Local 0.674800 0.00 40.68 1.00 81,316.930.633734

Base 1.064800 0.00 64.19 1.58 128,313.98

COMMON STOCK GBP.1087628905 27 Oct 2010 01 Nov 2010 GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXBG GROUP PLC

15,754.000 NHHJ Local 11.825800 0.00 93.15 1.00 186,209.500.633734

Base 18.660511 0.00 146.99 1.58 293,829.11

COMMON STOCK GBP.05088470000 03 Nov 2010 08 Nov 2010 GBP/GBB 0.01CITIGROUPGLOBAL MARKETS UK EQUITY LTESCO PLC

250,500.000 NHHP Local 4.263400 0.00 1,601.97 1.00 1,066,378.730.621949

Base 6.854903 0.00 2,575.73 1.61 1,714,575.84

22 Dec 2010 29 Dec 2010 GBP/GBBSOCIETE GENERALE LONDON BRANCH

5,800.000 NHHP Local 4.320552 0.00 10.02 1.00 25,048.180.649815

Base 6.648895 0.00 15.42 1.54 38,546.63
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27 Oct 2010 01 Nov 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUX

27,532.000 NHHJ Local 4.281400 0.00 58.94 1.00 117,815.560.633734

Base 6.755831 0.00 93.00 1.58 185,906.96

088470000 Total

1,670.93 3.000.00283,832.000 Local 1,209,242.47

Base 0.00 2,684.15 4.73 1,939,029.43

COMMON STOCK USD.2092232909 27 Oct 2010 01 Nov 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXSMITH + NEPHEW PLC

3,344.000 NHHJ Local 5.725999 0.00 9.57 1.00 19,137.170.633734

Base 9.035335 0.00 15.10 1.58 30,197.48

COMMON STOCK GBP.25092528900 27 Oct 2010 01 Nov 2010 GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXGLAXOSMITHKLINE PLC

19,069.000 NHHJ Local 12.434300 0.00 118.55 1.00 236,990.120.633734

Base 19.620693 0.00 187.07 1.58 373,958.35

COMMON STOCK USD.25098952906 27 Oct 2010 01 Nov 2010 GBP/GBB 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXASTRAZENECA PLC

6,693.000 NHHJ Local 32.676000 0.00 109.35 1.00 218,590.120.633734

Base 51.561065 0.00 172.55 1.58 344,924.08

COMMON STOCK GBP.05309135903 27 Oct 2010 01 Nov 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXBT GROUP PLC

28,422.000 NHHJ Local 1.548400 0.00 22.00 1.00 43,985.620.633734

Base 2.443296 0.00 34.71 1.58 69,407.07

COMMON STOCK USD1.311924906 27 Oct 2010 01 Nov 2010 GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXLONMIN PLC

522.000 NHHJ Local 17.746000 0.00 4.63 0.00 9,258.780.633734

Base 28.002285 0.00 7.31 0.00 14,609.88

COMMON STOCK312152903 27 Oct 2010 01 Nov 2010 GBP/GBB 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXCARNIVAL PLC

716.000 NHHJ Local 27.554804 0.00 9.86 1.00 19,718.380.633734

Base 43.480078 0.00 15.56 1.58 31,114.60
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COMMON STOCK GBP.25312748908 27 Oct 2010 01 Nov 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXMARKS + SPENCER GROUP PLC

7,883.000 NHHJ Local 4.249400 0.00 16.75 1.00 33,480.270.633734

Base 6.705337 0.00 26.43 1.58 52,830.16

COMMON STOCK USD.5314110909 27 Oct 2010 01 Nov 2010 GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXXSTRATA PLC

6,286.000 NHHJ Local 12.845500 0.00 40.37 1.00 80,705.440.633734

Base 20.269545 0.00 63.70 1.58 127,349.08

COMMON STOCK317430908 27 Oct 2010 01 Nov 2010 GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXBURBERRY GROUP PLC

1,125.000 NHHJ Local 10.009700 0.00 5.63 1.00 11,254.280.633734

Base 15.794797 0.00 8.88 1.58 17,758.68

REIT GBP.1318094901 27 Oct 2010 01 Nov 2010 GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXLAND SECURITIES GROUP PLC

2,511.000 NHHJ Local 6.738001 0.00 8.46 1.00 16,909.660.633734

Base 10.632223 0.00 13.35 1.58 26,682.58

COMMON STOCK GBP.01320898901 27 Oct 2010 01 Nov 2010 GBP/GBB 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXNEXT PLC

1,030.000 NHHJ Local 22.884000 0.00 11.79 1.00 23,557.730.633734

Base 36.109787 0.00 18.60 1.58 37,172.90

COMMON STOCK GBP.2328364906 27 Oct 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXROLLS ROYCE GROUP PLC

6,074.000 NHHJ Local 6.279001 0.00 19.07 1.00 38,118.580.633734

Base 9.907944 0.00 30.09 1.58 60,149.18

27 Oct 2010 CANCEL GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUX

-6,074.000 NHHJ Local 6.279001 0.00 -19.07 -1.00 -38,118.580.633734

Base 9.907944 0.00 -30.09 -1.58 -60,149.18

27 Oct 2010 01 Nov 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUX

6,074.000 NHHJ Local 6.279000 0.00 19.07 1.00 38,118.580.633734

Base 9.907942 0.00 30.09 1.58 60,149.18
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328364906 Total

19.07 1.000.006,074.000 Local 38,118.58

Base 0.00 30.09 1.58 60,149.18

COMMON STOCK331952903 27 Oct 2010 01 Nov 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXKINGFISHER PLC

8,793.000 NHHJ Local 2.428400 0.00 10.68 1.00 21,341.240.633734

Base 3.831892 0.00 16.85 1.58 33,675.39

COMMON STOCK GBP.15332520907 08 Oct 2010 08 Oct 2010 GBP/GBBTENDER OFFERDANA PETROLEUM PLC

14,349.000 NHEH Local 18.000000 0.00 0.00 0.00 258,282.000.626920

Base 28.711797 0.00 0.00 0.00 411,985.58

COMMON STOCK USD.1332770908 27 Oct 2010 01 Nov 2010 GBP/GBB 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXVEDANTA RESOURCES PLC

310.000 NHHJ Local 21.345000 0.00 3.31 0.00 6,613.640.633734

Base 33.681324 0.00 5.22 0.00 10,435.99

COMMON STOCK GBP.1338721905 27 Oct 2010 01 Nov 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXICAP PLC

2,153.000 NHHJ Local 4.562100 0.00 4.91 0.00 9,817.290.633734

Base 7.198762 0.00 7.75 0.00 15,491.18

SCRIP ENTITLEMENT RI985XRK905 22 Oct 2010 05 Nov 2010 GBP/GBB1 LAPSED RIGHTSBANCO SANTANDER

113.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.638040

Base 0.000000 0.00 0.00 0.00 0.00

COMMON STOCKB019KW907 27 Oct 2010 01 Nov 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXSAINSBURY (J) PLC

4,858.000 NHHJ Local 3.844100 0.00 9.34 1.00 18,664.300.633734

Base 6.065794 0.00 14.74 1.58 29,451.32

COMMON STOCK GBP.25B01FLG907 03 Dec 2010 08 Dec 2010 GBP/GBB 0.01KEEFE BRUYETTE AND WOOD LIMITEDG4S PLC

145,836.000 NHHP Local 2.391500 0.00 523.15 1.00 348,242.640.636051

Base 3.759919 0.00 822.50 1.57 547,507.42
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06 Dec 2010 GBP/GBB 0.01MERRILL LYNCH INTERNATIONAL LIMITED

10,113.000 NHHP Local 2.390600 0.00 36.26 0.13 24,139.750.637796

Base 3.748220 0.00 56.85 0.20 37,848.70

06 Dec 2010 CANCEL GBP/GBB 0.01MERRILL LYNCH INTERNATIONAL LIMITED

-10,113.000 NHHP Local 2.390600 0.00 -36.26 -0.13 -24,139.750.637796

Base 3.748220 0.00 -56.85 -0.20 -37,848.70

06 Dec 2010 09 Dec 2010 GBP/GBB 0.01MERRILL LYNCH INTERNATIONAL LIMITED

10,113.000 NHHP Local 2.390600 0.00 36.26 0.13 24,139.750.637796

Base 3.748220 0.00 56.85 0.20 37,848.70

07 Dec 2010 GBP/GBB 0.01MERRILL LYNCH INTERNATIONAL LIMITED

2,890.000 NHHP Local 2.390000 0.00 10.36 0.13 6,896.610.632871

Base 3.776441 0.00 16.37 0.21 10,897.34

07 Dec 2010 CANCEL GBP/GBB 0.01MERRILL LYNCH INTERNATIONAL LIMITED

-2,890.000 NHHP Local 2.390000 0.00 -10.36 -0.13 -6,896.610.632871

Base 3.776441 0.00 -16.37 -0.21 -10,897.34

08 Dec 2010 13 Dec 2010 GBP/GBB 0.01MERRILL LYNCH INTERNATIONAL LIMITED

195,106.000 NHHP Local 2.430700 0.00 711.37 0.13 473,532.650.633252

Base 3.838440 0.00 1,123.36 0.21 747,779.16

07 Dec 2010 10 Dec 2010 GBP/GBB 0.01MERRILL LYNCH INTERNATIONAL LIMITED

2,890.000 NHHP Local 2.390000 0.00 10.36 0.13 6,896.610.632871

Base 3.776441 0.00 16.37 0.21 10,897.34

22 Dec 2010 29 Dec 2010 GBP/GBBSOCIETE GENERALE LONDON BRANCH

1,700.000 NHHP Local 2.547882 0.00 1.73 0.00 4,329.670.649815

Base 3.920934 0.00 2.66 0.00 6,662.93

27 Oct 2010 01 Nov 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUX

4,294.000 NHHJ Local 2.678400 0.00 5.75 1.00 11,494.300.633734

Base 4.226379 0.00 9.07 1.58 18,137.42
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B01FLG907 Total

1,288.62 2.390.00359,939.000 Local 868,635.62

Base 0.00 2,030.81 3.77 1,368,832.97

COMMON STOCKB02J63904 22 Dec 2010 29 Dec 2010 GBP/GBB 0.01SOCIETE GENERALE LONDON BRANCHADMIRAL GROUP PLC

600.000 NHHP Local 15.519250 0.00 3.72 0.00 9,307.830.649815

Base 23.882567 0.00 5.72 0.00 14,323.82

COMMON STOCKB033F2900 27 Oct 2010 01 Nov 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXCENTRICA PLC

19,106.000 NHHJ Local 3.207200 0.00 30.64 1.00 61,245.120.633734

Base 5.060798 0.00 48.35 1.58 96,641.68

COMMON STOCK GBP.01B040K6900 19 Nov 2010 25 Nov 2010 GBP/GBBLIQUIDATIONRAYMARINE PLC

409,800.000 NHHV Local 0.195200 0.00 0.00 0.00 79,992.960.626606

Base 0.311520 0.00 0.00 0.00 127,660.70

COMMON STOCKB0744B906 22 Dec 2010 29 Dec 2010 GBP/GBBSOCIETE GENERALE LONDON BRANCHBUNZL PLC

800.000 NHHP Local 7.376750 0.00 2.36 0.00 5,899.040.649815

Base 11.352077 0.00 3.63 0.00 9,078.03

27 Oct 2010 01 Nov 2010 GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUX

2,272.000 NHHJ Local 7.453002 0.00 8.47 1.00 16,923.750.633734

Base 11.760458 0.00 13.37 1.58 26,704.82

B0744B906 Total

10.83 1.000.003,072.000 Local 22,822.79

Base 0.00 17.00 1.58 35,782.85

COMMON STOCKB07KD3908 27 Oct 2010 01 Nov 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXCOBHAM PLC

4,000.000 NHHJ Local 2.375400 0.00 4.75 0.00 9,496.850.633734

Base 3.748260 0.00 7.50 0.00 14,985.55
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COMMON STOCKB08SNH908 27 Oct 2010 01 Nov 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXNATIONAL GRID PLC

14,785.000 NHHJ Local 5.862500 0.00 43.34 1.00 86,632.720.633734

Base 9.250727 0.00 68.39 1.58 136,702.02

COMMON STOCK GBP.2B0HZPV909 27 Oct 2010 01 Nov 2010 GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXKAZAKHMYS PLC

623.000 NHHJ Local 13.632905 0.00 4.25 0.00 8,489.050.633734

Base 21.512030 0.00 6.71 0.00 13,395.29

COMMON STOCK USD.5B0PYHC904 22 Dec 2010 29 Dec 2010 GBP/GBBJ.P. MORGAN CLEARING CORP.LANCASHIRE HOLDINGS LTD

33,877.000 NHEH Local 5.470000 0.00 92.65 1.00 185,213.540.649498

Base 8.421889 0.00 142.65 1.54 285,164.14

COMMON STOCKB0SWJX907 27 Oct 2010 01 Nov 2010 GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXLONDON STOCK EXCHANGE GROUP

709.000 NHHJ Local 7.288505 0.00 2.58 0.00 5,164.970.633734

Base 11.500890 0.00 4.07 0.00 8,150.06

COMMON STOCKB10RZP905 12 Oct 2010 15 Oct 2010 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCUNILEVER PLC

63,840.000 NHHJ Local 17.707200 0.00 565.21 0.67 1,129,861.770.632931

Base 27.976509 0.00 893.00 1.06 1,785,126.29

COMMON STOCKB15CMQ905 01 Oct 2010 06 Oct 2010 GBP/GBB 0.01INVESTMENT TECHNOLOGY GROUP LTDAVEVA GROUP PLC

11,813.000 NHEH Local 14.758500 0.00 61.02 1.00 174,280.140.631951

Base 23.353868 0.00 96.56 1.58 275,781.10

01 Oct 2010 06 Oct 2010 GBP/GBB 0.01UBS AG

1,439.000 NHEH Local 14.929903 0.00 7.52 1.00 21,475.610.631951

Base 23.625096 0.00 11.90 1.58 33,983.03

B15CMQ905 Total

68.54 2.000.0013,252.000 Local 195,755.75

Base 0.00 108.46 3.16 309,764.13
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COMMON STOCKB16GWD903 27 Oct 2010 01 Nov 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXVODAFONE GROUP PLC

187,454.000 NHHJ Local 1.675400 0.00 157.03 1.00 313,902.400.633734

Base 2.643696 0.00 247.79 1.58 495,322.01

COMMON STOCK GBP.1B16KPT907 27 Oct 2010 01 Nov 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXSTANDARD LIFE PLC

9,735.000 NHHJ Local 2.246400 0.00 10.93 1.00 21,856.770.633734

Base 3.544705 0.00 17.25 1.58 34,488.87

COMMON STOCKB17BBQ907 27 Oct 2010 01 Nov 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXINVESTEC PLC

2,795.000 NHHJ Local 4.979800 0.00 6.96 1.00 13,910.580.633734

Base 7.857871 0.00 10.98 1.58 21,950.19

COMMON STOCK GBP.1B19DVX904 27 Oct 2010 01 Nov 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXINVENSYS PLC

2,663.000 NHHJ Local 3.066801 0.00 4.08 0.00 8,162.810.633734

Base 4.839256 0.00 6.44 0.00 12,880.50

COMMON STOCK GBP.1B19NKB902 27 Oct 2010 01 Nov 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXHOME RETAIL GROUP

5,219.000 NHHJ Local 2.178600 0.00 5.69 1.00 11,363.420.633734

Base 3.437720 0.00 8.98 1.58 17,930.90

COMMON STOCK USD.1B19NLV907 27 Oct 2010 01 Nov 2010 GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXEXPERIAN PLC

3,809.000 NHHJ Local 7.197000 0.00 13.71 1.00 27,398.660.633734

Base 11.356500 0.00 21.63 1.58 43,233.69

COMMON STOCKB1FH8J905 27 Oct 2010 01 Nov 2010 GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXSEVERN TRENT PLC

703.000 NHHJ Local 13.594000 0.00 4.78 0.00 9,551.800.633734

Base 21.450640 0.00 7.54 0.00 15,072.25

COMMON STOCK GBP.25B1H0DZ908 09 Dec 2010 14 Dec 2010 GBP/GBB 0.01CHICAGO ANALYTIC TRADING COMPANYTULLETT PREBON PLC

116,500.000 NHEG Local 3.859000 0.00 719.32 1.00 448,853.180.635687

Base 6.070598 0.00 1,131.56 1.57 706,091.49
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10 Dec 2010 GBP/GBB 0.01CHICAGO ANALYTIC TRADING COMPANY

13,500.000 NHEG Local 3.791400 0.00 82.89 0.00 51,101.010.632651

Base 5.992878 0.00 131.02 0.00 80,772.83

10 Dec 2010 CANCEL GBP/GBB 0.01CHICAGO ANALYTIC TRADING COMPANY

-13,500.000 NHEG Local 3.791400 0.00 -82.89 0.00 -51,101.010.632651

Base 5.992878 0.00 -131.02 0.00 -80,772.83

10 Dec 2010 GBP/GBB 0.01CHICAGO ANALYTIC TRADING COMPANY

13,500.000 NHEG Local 3.776325 0.00 81.89 0.00 50,898.510.630144

Base 5.992797 0.00 129.95 0.00 80,772.83

10 Dec 2010 CANCEL GBP/GBB 0.01CHICAGO ANALYTIC TRADING COMPANY

-13,500.000 NHEG Local 3.776325 0.00 -81.89 0.00 -50,898.510.630144

Base 5.992797 0.00 -129.95 0.00 -80,772.83

10 Dec 2010 15 Dec 2010 GBP/GBB 0.01CHICAGO ANALYTIC TRADING COMPANY

13,500.000 NHEG Local 3.776400 0.00 81.89 1.00 50,898.510.632651

Base 5.969168 0.00 129.44 1.58 80,452.75

B1H0DZ908 Total

801.21 2.000.00130,000.000 Local 499,751.69

Base 0.00 1,261.00 3.15 786,544.24

COMMON STOCK EUR.01B1HDWM908 10 Dec 2010 EUR/GBBCUSIP CHANGE NON CASHTOTAL PRODUCE PLC

207,500.000 NHHV Local 0.244036 0.00 0.00 0.00 50,637.630.646308

Base 0.377585 0.00 0.00 0.00 78,349.06

COMMON STOCKB1KJJ4906 27 Oct 2010 01 Nov 2010 GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXWHITBREAD PLC

869.000 NHHJ Local 17.007000 0.00 7.39 1.00 14,770.690.633734

Base 26.836180 0.00 11.66 1.58 23,307.40
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COMMON STOCKB1S49Q903 22 Dec 2010 29 Dec 2010 GBP/GBBSOCIETE GENERALE LONDON BRANCHDOMINO S PIZZA UK + IRL PLC

1,400.000 NHHP Local 5.505964 0.00 3.08 0.00 7,705.270.649815

Base 8.473125 0.00 4.74 0.00 11,857.64

COMMON STOCKB1VJ6Q909 01 Oct 2010 06 Oct 2010 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTDSTAGECOACH GROUP PLC

14,127.000 NHEH Local 1.819700 0.00 9.00 1.00 25,696.900.632491

Base 2.877037 0.00 14.23 1.58 40,628.09

01 Oct 2010 06 Oct 2010 GBP/GBBUBS AG

123,509.000 NHEH Local 1.802100 0.00 77.90 1.00 222,496.670.632491

Base 2.849211 0.00 123.16 1.58 351,778.40

B1VJ6Q909 Total

86.90 2.000.00137,636.000 Local 248,193.57

Base 0.00 137.39 3.16 392,406.49

COMMON STOCK EUR.1B1VYCH909 27 Oct 2010 01 Nov 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXTHOMAS COOK GROUP PLC

6,585.000 NHHJ Local 1.796400 0.00 5.91 1.00 11,822.380.633734

Base 2.834628 0.00 9.33 1.58 18,655.11

COMMON STOCKB1WQCS901 27 Oct 2010 01 Nov 2010 GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXINTERCONTINENTAL HOTELS GROU

1,849.000 NHHJ Local 12.009000 0.00 11.10 1.00 22,192.540.633734

Base 18.949591 0.00 17.52 1.58 35,018.70

07 Dec 2010 10 Dec 2010 GBP/GBB 0.07JP MORGANSECURITIES LIMITED

24,998.000 NHEH Local 12.290000 0.00 1,044.57 1.00 306,179.850.632871

Base 19.419439 0.00 1,650.53 1.58 483,795.04

B1WQCS901 Total

1,055.67 2.000.0026,847.000 Local 328,372.39

Base 0.00 1,668.05 3.16 518,813.74
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COMMON STOCKB1WY23900 27 Oct 2010 01 Nov 2010 GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXSMITHS GROUP PLC

2,531.000 NHHJ Local 11.891000 0.00 15.05 1.00 30,080.070.633734

Base 18.763393 0.00 23.75 1.58 47,464.82

COMMON STOCKB1XZS8907 27 Oct 2010 01 Nov 2010 GBP/GBB 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXANGLO AMERICAN PLC

5,312.000 NHHJ Local 28.794100 0.00 76.48 1.00 152,876.780.633734

Base 45.435624 0.00 120.68 1.58 241,231.78

COMMON STOCK GBP.1B1YKG0909 07 Dec 2010 10 Dec 2010 GBP/GBB 0.02JP MORGANSECURITIES LIMITEDINTERNATIONAL PERSONAL FINAN

62,892.000 NHEH Local 3.363000 0.00 719.12 1.00 210,785.680.632871

Base 5.313879 0.00 1,136.28 1.58 333,062.63

30 Dec 2010 OPEN GBP/GBBCABRERA CAPITAL MARKETS LLC

8,574.000 NHEH Local 3.809000 0.00 16.33 1.00 32,641.040.649773

Base 5.862047 0.00 25.13 1.54 50,234.53

B1YKG0909 Total

735.45 2.000.0071,466.000 Local 243,426.72

Base 0.00 1,161.41 3.12 383,297.16

COMMON STOCKB1YW44908 27 Oct 2010 01 Nov 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUX3I GROUP PLC

5,308.000 NHHJ Local 2.925400 0.00 7.76 1.00 15,519.260.633734

Base 4.616132 0.00 12.24 1.58 24,488.60

COMMON STOCKB1Z7RQ908 27 Oct 2010 01 Nov 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXTUI TRAVEL PLC

5,052.000 NHHJ Local 2.096000 0.00 5.29 1.00 10,582.700.633734

Base 3.307381 0.00 8.35 1.58 16,698.96

COMMON STOCKB23K0M900 21 Oct 2010 26 Oct 2010 GBP/GBB 0.02REDBURN PARTNERS LLPCAPITA GROUP PLC

62,200.000 NHHP Local 7.800400 0.00 727.78 1.00 484,456.100.634820

Base 12.287578 0.00 1,146.44 1.58 763,139.32
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03 Nov 2010 08 Nov 2010 GBP/GBB 0.02UBS AG

65,500.000 NHHP Local 7.458721 0.00 732.82 1.00 487,812.410.621949

Base 11.992496 0.00 1,178.26 1.61 784,328.63

04 Nov 2010 09 Nov 2010 GBP/GBB 0.02MERRILL LYNCH INTERNATIONAL LIMITED

22,600.000 NHHP Local 7.370900 0.00 249.87 0.14 166,332.330.614194

Base 12.000931 0.00 406.83 0.23 270,813.99

22 Dec 2010 29 Dec 2010 GBP/GBBSOCIETE GENERALE LONDON BRANCH

1,300.000 NHHP Local 7.044408 0.00 3.66 0.00 9,154.070.649815

Base 10.840636 0.00 5.63 0.00 14,087.19

27 Oct 2010 01 Nov 2010 GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUX

3,133.000 NHHJ Local 7.758300 0.00 12.15 1.00 24,293.600.633734

Base 12.242203 0.00 19.17 1.58 38,334.06

B23K0M900 Total

1,726.28 3.140.00154,733.000 Local 1,172,048.51

Base 0.00 2,756.33 5.00 1,870,703.19

COMMON STOCK GBP.1B24CGK904 22 Dec 2010 29 Dec 2010 GBP/GBB 0.02SOCIETE GENERALE LONDON BRANCHRECKITT BENCKISER GROUP PLC

600.000 NHHP Local 35.959867 0.00 8.63 1.00 21,566.290.649815

Base 55.338623 0.00 13.28 1.54 33,188.35

27 Oct 2010 01 Nov 2010 GBP/GBB 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUX

2,717.000 NHHJ Local 34.183301 0.00 46.44 1.00 92,828.590.633734

Base 53.939509 0.00 73.28 1.58 146,478.79

B24CGK904 Total

55.07 2.000.003,317.000 Local 114,394.88

Base 0.00 86.56 3.12 179,667.14
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COMMON STOCKB28KQ1903 27 Oct 2010 01 Nov 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXMAN GROUP PLC

6,190.000 NHHJ Local 2.564401 0.00 7.94 1.00 15,864.700.633734

Base 4.046494 0.00 12.53 1.58 25,033.69

COMMON STOCKB2988H904 22 Dec 2010 29 Dec 2010 GBP/GBBSOCIETE GENERALE LONDON BRANCHAMLIN PLC

2,700.000 NHHP Local 4.050596 0.00 4.37 1.00 10,931.240.649815

Base 6.233460 0.00 6.72 1.54 16,822.08

14 Oct 2010 19 Oct 2010 GBP/GBB 0.01NOMURA INTERNATIONAL PLC

18,137.000 NHEH Local 4.050500 0.00 73.47 1.00 73,389.450.625352

Base 6.477152 0.00 117.49 1.60 117,357.02

B2988H904 Total

77.84 2.000.0020,837.000 Local 84,320.69

Base 0.00 124.21 3.14 134,179.10

COMMON STOCK USD.2B29BCK905 27 Oct 2010 01 Nov 2010 GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXEURASIAN NATURAL RESOURCES

1,022.000 NHHJ Local 8.910000 0.00 4.55 0.00 9,101.470.633734

Base 14.059527 0.00 7.18 0.00 14,361.66

COMMON STOCKB2B0DG904 27 Oct 2010 01 Nov 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXREED ELSEVIER PLC

7,436.000 NHHJ Local 5.413501 0.00 20.13 1.00 40,233.660.633734

Base 8.542229 0.00 31.76 1.58 63,486.67

COMMON STOCK GBP1.0B2QCM1905 23 Dec 2010 23 Dec 2010 GBP/GBBREVERSE SPLIT NON CASHNOVAE GROUP PLC

81,300.000 NHEG Local 3.531645 0.00 0.00 0.00 287,122.750.631487

Base 5.592586 0.00 0.00 0.00 454,677.25

COMMON STOCK GBP.05B2QKY0906 27 Oct 2010 01 Nov 2010 GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXSHIRE PLC

1,685.000 NHHJ Local 14.517300 0.00 12.23 1.00 24,448.420.633734

Base 22.907561 0.00 19.30 1.58 38,578.36
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COMMON STOCK GBP.05B39J2M903 27 Oct 2010 01 Nov 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXUNITED UTILITIES GROUP PLC

2,908.000 NHHJ Local 5.983000 0.00 8.70 1.00 17,388.860.633734

Base 9.440870 0.00 13.73 1.58 27,438.74

COMMON STOCKB3DGH8909 01 Oct 2010 06 Oct 2010 GBP/GBB 0.02CREDIT SUISSE SECURITIES (USA) LLCDE LA RUE PLC

1,300.000 NHHP Local 6.650000 0.00 12.97 0.00 8,632.030.631951

Base 10.522968 0.00 20.52 0.00 13,659.33

23 Nov 2010 26 Nov 2010 GBP/GBB 0.01JP MORGANSECURITIES LIMITED

12,961.000 NHHP Local 5.600000 0.00 108.87 1.00 72,471.730.632011

Base 8.860605 0.00 172.26 1.58 114,668.46

23 Nov 2010 26 Nov 2010 GBP/GBB 0.02INSTINET U.K. LTD

160,835.000 NHHP Local 5.605100 0.00 1,803.00 1.00 899,692.260.632011

Base 8.868675 0.00 2,852.80 1.58 1,423,538.93

24 Nov 2010 29 Nov 2010 GBP/GBB 0.01JP MORGANSECURITIES LIMITED

25,922.000 NHHP Local 5.600000 0.00 217.74 1.00 144,944.460.633673

Base 8.837366 0.00 343.62 1.58 228,737.00

24 Nov 2010 29 Nov 2010 GBP/GBB 0.01MERRILL LYNCH INTERNATIONAL

12,337.000 NHHP Local 5.600000 0.00 103.63 0.00 68,983.570.633754

Base 8.836236 0.00 163.52 0.00 108,849.13

24 Nov 2010 29 Nov 2010 GBP/GBB 0.02INSTINET U.K. LTD

62,859.000 NHHP Local 5.600300 0.00 704.06 1.00 351,324.200.633754

Base 8.836710 0.00 1,110.94 1.58 554,354.21

25 Nov 2010 30 Nov 2010 GBP/GBB 0.02INSTINET U.K. LTD

23,277.000 NHHP Local 5.650700 0.00 263.06 1.00 131,267.280.633754

Base 8.916236 0.00 415.08 1.58 207,126.55

B3DGH8909 Total

3,213.33 5.000.00299,491.000 Local 1,677,315.53

Base 0.00 5,078.74 7.90 2,650,933.61
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COMMON STOCK GBP.1B3DMTY906 27 Oct 2010 01 Nov 2010 GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXWPP PLC

4,548.000 NHHJ Local 7.275800 0.00 16.55 1.00 33,072.790.633734

Base 11.480842 0.00 26.12 1.58 52,187.18

COMMON STOCK GBP1.B3WK54901 14 Oct 2010 19 Oct 2010 GBP/GBB 0.01NOMURA INTERNATIONAL PLCCOOKSON GROUP PLC

35,064.000 NHEH Local 5.817500 0.00 203.98 1.00 203,779.840.625352

Base 9.302761 0.00 326.18 1.60 325,864.22

07 Dec 2010 10 Dec 2010 GBP/GBB 0.03JP MORGANSECURITIES LIMITED

35,081.000 NHEH Local 6.242500 0.00 744.58 1.00 218,247.560.632871

Base 9.863780 0.00 1,176.51 1.58 344,853.15

B3WK54901 Total

948.56 2.000.0070,145.000 Local 422,027.40

Base 0.00 1,502.69 3.18 670,717.37

COMMON STOCKB4KNJ4901 08 Nov 2010 08 Nov 2010 GBP/GBBNEW TO ORD NON CASHSTANDARD CHARTERED PLC

61,063.000 NHHP Local 12.800000 0.00 0.00 0.00 781,606.400.614190

Base 20.840457 0.00 0.00 0.00 1,272,580.80

EXP 05NOV10B4PZGV902 27 Oct 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXSTANDARD CHARTERED PLC NPR RTS

11,825.000 NHHJ Local 4.939800 0.00 29.21 1.00 58,382.930.633734

Base 7.794753 0.00 46.09 1.58 92,125.29

27 Oct 2010 CANCEL GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUX

-11,825.000 NHHJ Local 4.939800 0.00 -29.21 -1.00 -58,382.930.633734

Base 7.794753 0.00 -46.09 -1.58 -92,125.29

27 Oct 2010 01 Nov 2010 GBP/GBB4 CREDIT AGRICOLE INDOSUEZ CHEUVREUX

11,825.000 NHHJ Local 4.939800 0.00 29.21 1.00 58,382.930.633734

Base 7.794753 0.00 46.09 1.58 92,125.29
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29 Oct 2010 01 Nov 2010 GBP/GBBRIGHTS SOLD

21,125.000 NHEB Local 5.222574 0.00 0.00 0.00 110,326.890.624181

Base 8.367083 0.00 0.00 0.00 176,754.64

05 Nov 2010 05 Nov 2010 GBP/GBBRIGHTS EXERCISED

61,063.000 NHHP Local 0.000000 0.00 0.00 0.00 0.000.614190

Base 0.000000 0.00 0.00 0.00 0.00

B4PZGV902 Total

29.21 1.000.0094,013.000 Local 168,709.82

Base 0.00 46.09 1.58 268,879.93

COMMON STOCKB520WF908 03 Dec 2010 GBP/GBBEXCHANGE OFFERROLLS ROYCE GROUP

4,774,848.000 NHHJ Local 0.001000 0.00 0.00 0.00 4,774.850.636173

Base 0.001572 0.00 0.00 0.00 7,505.58

03 Dec 2010 CANCEL GBP/GBBEXCHANGE OFFER

-4,774,848.000 NHHJ Local 0.001000 0.00 0.00 0.00 -4,774.850.636173

Base 0.001572 0.00 0.00 0.00 -7,505.58

03 Dec 2010 OPEN GBP/GBBEXCHANGE OFFER

4,774,848.000 NHHJ Local 0.001000 0.00 0.00 0.00 4,774.850.636173

Base 0.001572 0.00 0.00 0.00 7,505.58

B520WF908 Total

0.00 0.000.004,774,848.000 Local 4,774.85

Base 0.00 0.00 0.00 7,505.58

COMMON STOCKB59MW6903 27 Oct 2010 01 Nov 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXCAIRN ENERGY PLC

11,570.000 NHHJ Local 3.832900 0.00 22.17 1.00 44,323.480.633734

Base 6.048121 0.00 34.98 1.58 69,940.20
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COMMON STOCK GBP.05B5WB0X907 27 Oct 2010 01 Nov 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXCABLE + WIRELESS WORLDWIDE

7,541.000 NHHJ Local 0.684800 0.00 2.58 0.00 5,161.500.633734

Base 1.080580 0.00 4.07 0.00 8,144.58

REIT GBP.1B5ZN1N909 27 Oct 2010 01 Nov 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXSEGRO PLC

3,177.000 NHHJ Local 2.955100 0.00 4.69 0.00 9,383.660.633734

Base 4.662997 0.00 7.40 0.00 14,806.94

COMMON STOCK GBP.1B5ZN3P902 27 Oct 2010 01 Nov 2010 GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXWOLSELEY PLC

1,067.000 NHHJ Local 16.755005 0.00 8.94 1.00 17,867.650.633734

Base 26.438545 0.00 14.11 1.58 28,194.24

23 Nov 2010 23 Nov 2010 GBP/GBBMERGER NON CASH

12,039.000 NHHJ Local 21.313143 0.00 0.00 0.00 256,588.930.549776

Base 38.766933 0.00 0.00 0.00 466,715.11

B5ZN3P902 Total

8.94 1.000.0013,106.000 Local 274,456.58

Base 0.00 14.11 1.58 494,909.35

COMMON STOCK GBP1.B62W23906 27 Oct 2010 01 Nov 2010 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXRESOLUTION LTD

16,554.000 NHHJ Local 2.587400 0.00 21.42 1.00 42,809.400.633734

Base 4.082786 0.00 33.80 1.58 67,551.05

POUND STERLING  Total

0.00Local9,675,525.000

0.00Base

127.78

201.80

23,545.95

37,483.05

24,720,111.29

39,421,091.45

SINGAPORE DOLLAR
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COMMON STOCK NPV604321901 27 Oct 2010 01 Nov 2010 SGD/SG4ITG SECURITIES (HK) LTDSINGAPORE TECH ENGINEERING

10,000.000 NHHJ Local 3.354000 0.00 16.77 13.42 33,509.811.306400

Base 2.567361 0.00 12.84 10.27 25,650.50

COMMON STOCK NPV610575904 01 Oct 2010 04 Oct 2010 SGD/SG4CITIGROUPGLOBAL MARKETS SINGAPORE SHONG LEONG ASIA LIMITED

48,000.000 NHEH Local 3.341200 0.00 160.38 64.15 160,153.071.312000

Base 2.546646 0.00 122.24 48.89 122,067.89

COMMON STOCK NPV615362902 01 Oct 2010 04 Oct 2010 SGD/SG4CITIGROUPGLOBAL MARKETS SINGAPORE SALLGREEN PROPERTIES LTD

130,000.000 NHEH Local 1.170500 0.00 152.17 60.87 151,951.961.312000

Base 0.892149 0.00 115.98 46.39 115,817.04

COMMON STOCK616447900 27 Oct 2010 01 Nov 2010 SGD/SG4ITG SECURITIES (HK) LTDGOLDEN AGRI RESOURCES LTD

37,000.000 NHHJ Local 0.675500 0.00 12.50 10.00 24,971.001.306400

Base 0.517070 0.00 9.57 7.65 19,114.36

COMMON STOCK NPV617520903 27 Oct 2010 01 Nov 2010 SGD/SG4 0.01ITG SECURITIES (HK) LTDDBS GROUP HOLDINGS LTD

11,000.000 NHHJ Local 14.178200 0.00 77.98 62.38 155,819.841.306400

Base 10.852878 0.00 59.69 47.75 119,274.22

COMMON STOCK NPV618099907 19 Nov 2010 24 Nov 2010 SGD/SG4UBS SECURITIES ASIA LTDYONGNAM HOLDINGS LTD

492,200.000 NHEG Local 0.288900 0.00 227.51 56.88 141,912.191.298100

Base 0.222556 0.00 175.26 43.82 109,323.00

22 Nov 2010 25 Nov 2010 SGD/SG4UBS SECURITIES ASIA LTD

305,200.000 NHEG Local 0.285000 0.00 139.17 34.79 86,808.041.298250

Base 0.219526 0.00 107.20 26.80 66,865.43

23 Nov 2010 26 Nov 2010 SGD/SG4UBS SECURITIES ASIA LTD

737,400.000 NHEG Local 0.275600 0.00 406.45 0.00 202,820.991.313000

Base 0.209901 0.00 309.56 0.00 154,471.43
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24 Nov 2010 29 Nov 2010 SGD/SG4UBS SECURITIES ASIA LTD

806,800.000 NHEG Local 0.271100 0.00 349.96 87.49 218,286.031.308650

Base 0.207160 0.00 267.42 66.86 166,802.45

618099907 Total

1,123.09 179.160.002,341,600.000 Local 649,827.25

Base 0.00 859.44 137.48 497,462.31

COMMON STOCK NPV619792005 27 Oct 2010 01 Nov 2010 SGD/SG4 0.01ITG SECURITIES (HK) LTDCITY DEVELOPMENTS LTD

3,000.000 NHHJ Local 13.073300 0.00 19.61 15.69 39,184.601.306400

Base 10.007119 0.00 15.01 12.01 29,994.34

COMMON STOCK619935901 01 Oct 2010 04 Oct 2010 SGD/SG4CITIGROUPGLOBAL MARKETS SINGAPORE SHO BEE INVESTMENT LTD

23,000.000 NHEH Local 1.650400 0.00 37.96 15.18 37,906.061.312000

Base 1.257927 0.00 28.93 11.57 28,891.81

COMMON STOCK NPV620513903 27 Oct 2010 01 Nov 2010 SGD/SG4ITG SECURITIES (HK) LTDSEMBCORP MARINE LTD

3,000.000 NHHJ Local 4.610000 0.00 6.92 5.53 13,817.551.306400

Base 3.528781 0.00 5.30 4.23 10,576.81

COMMON STOCK NPV624226007 27 Oct 2010 01 Nov 2010 SGD/SG4 0.01ITG SECURITIES (HK) LTDJARDINE CYCLE + CARRIAGE LTD

1,000.000 NHHJ Local 39.060000 0.00 19.53 15.62 39,024.851.306400

Base 29.898959 0.00 14.95 11.96 29,872.05

COMMON STOCK NPV630386902 27 Oct 2010 01 Nov 2010 SGD/SG4ITG SECURITIES (HK) LTDSINGAPORE EXCHANGE LTD

9,000.000 NHHJ Local 8.854400 0.00 39.84 31.88 79,617.881.306400

Base 6.777710 0.00 30.50 24.40 60,944.49

COMMON STOCK NPV630930907 27 Oct 2010 01 Nov 2010 SGD/SG4ITG SECURITIES (HK) LTDCAPITALAND LTD

13,000.000 NHHJ Local 3.963800 0.00 25.76 20.61 51,483.031.306400

Base 3.034140 0.00 19.72 15.78 39,408.32
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COMMON STOCK NPV632005906 01 Oct 2010 04 Oct 2010 SGD/SG4CITIGROUPGLOBAL MARKETS SINGAPORE SHYFLUX LTD

32,000.000 NHEH Local 3.116100 0.00 99.72 39.89 99,575.591.312000

Base 2.375076 0.00 76.01 30.40 75,896.03

COMMON STOCK USD.1636679003 27 Oct 2010 01 Nov 2010 SGD/SG4ITG SECURITIES (HK) LTDGENTING SINGAPORE PLC

22,000.000 NHHJ Local 2.188200 0.00 24.07 19.26 48,097.071.306400

Base 1.674985 0.00 18.42 14.74 36,816.50

COMMON STOCK NPV660373903 27 Oct 2010 01 Nov 2010 SGD/SG4ITG SECURITIES (HK) LTDCOMFORTDELGRO CORP LTD

11,000.000 NHHJ Local 1.463600 0.00 8.05 6.44 16,085.111.306400

Base 1.120331 0.00 6.16 4.93 12,312.55

COMMON STOCK NPV662885003 27 Oct 2010 01 Nov 2010 SGD/SG4ITG SECURITIES (HK) LTDNEPTUNE ORIENT LINES LTD

4,000.000 NHHJ Local 2.085000 0.00 4.17 3.34 8,332.491.306400

Base 1.595989 0.00 3.19 2.56 6,378.21

COMMON STOCK NPV681173001 27 Oct 2010 01 Nov 2010 SGD/SG4 0.01ITG SECURITIES (HK) LTDSINGAPORE AIRLINES LTD

3,000.000 NHHJ Local 15.906700 0.00 23.86 19.09 47,677.151.306400

Base 12.175980 0.00 18.26 14.61 36,495.06

COMMON STOCK NPV691678007 27 Oct 2010 01 Nov 2010 SGD/SG4 0.01ITG SECURITIES (HK) LTDUNITED OVERSEAS BANK LTD

7,000.000 NHHJ Local 18.708600 0.00 65.48 52.38 130,842.341.306400

Base 14.320729 0.00 50.12 40.09 100,154.88

EX DATE 08OCT10985MRV905 08 Oct 2010 08 Oct 2010 SGD/SG4LAPSED RIGHTSMAPLETREE LOGISTIC

26,000.000 NHEH Local 0.000000 0.00 0.00 0.00 0.001.306600

Base 0.000000 0.00 0.00 0.00 0.00

COMMON STOCK NPVB01289907 27 Oct 2010 01 Nov 2010 SGD/SG4ITG SECURITIES (HK) LTDSINGAPORE PRESS HOLDINGS LTD

20,000.000 NHHJ Local 4.155500 0.00 41.56 33.24 83,035.201.306400

Base 3.180879 0.00 31.81 25.44 63,560.32
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COMMON STOCK HKD.25B01CLC903 13 Oct 2010 18 Oct 2010 SGD/SG4ITG SECURITIES (HK) LTDNOBLE GROUP LTD

137,000.000 NHEH Local 1.960000 0.00 134.26 107.41 268,278.331.302900

Base 1.504336 0.00 103.05 82.44 205,908.61

27 Oct 2010 01 Nov 2010 SGD/SG4ITG SECURITIES (HK) LTD

4,000.000 NHHJ Local 1.882500 0.00 3.77 3.01 7,523.221.306400

Base 1.440983 0.00 2.89 2.30 5,758.74

B01CLC903 Total

138.03 110.420.00141,000.000 Local 275,801.55

Base 0.00 105.94 84.74 211,667.35

COMMON STOCK NPVB02PY2901 27 Oct 2010 01 Nov 2010 SGD/SG4ITG SECURITIES (HK) LTDSINGAPORE TELECOM LTD

33,000.000 NHHJ Local 3.066700 0.00 50.60 40.48 101,110.021.306400

Base 2.347443 0.00 38.73 30.99 77,395.91

COMMON STOCK NPVB05Q3L908 27 Oct 2010 01 Nov 2010 SGD/SG4ITG SECURITIES (HK) LTDOLAM INTERNATIONAL LTD

5,000.000 NHHJ Local 3.064000 0.00 7.66 6.13 15,306.211.306400

Base 2.345377 0.00 5.86 4.69 11,716.33

COMMON STOCK NPVB08X16905 27 Oct 2010 01 Nov 2010 SGD/SG4ITG SECURITIES (HK) LTDSEMBCORP INDUSTRIES LTD

6,000.000 NHHJ Local 4.550000 0.00 13.65 10.92 27,275.431.306400

Base 3.482854 0.00 10.45 8.36 20,878.31

REIT NPVB0D6P4907 30 Sep 2010 CANCEL SGD/SG4CITIGROUPGLOBAL MARKETS SINGAPORE SMAPLETREE LOGISTICS TRUST

-71,000.000 NHEH Local 0.870000 0.00 -61.77 -24.71 -61,683.521.316400

Base 0.660893 0.00 -46.92 -18.77 -46,857.73

30 Sep 2010 15 Nov 2010 SGD/SG441 CITIGROUPGLOBAL MARKETS SINGAPORE S

71,000.000 NHEH Local 0.870000 0.00 61.77 24.71 61,683.521.316400

Base 0.660893 0.00 46.92 18.77 46,857.73
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B0D6P4907 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

COMMON STOCK NPVB0F9V2906 22 Dec 2010 27 Dec 2010 SGD/SG4INVESTMENT TECHNOLOGY GROUP LTDOVERSEA CHINESE BANKING CORP

1,600.000 NHHP Local 9.844800 0.00 7.88 7.48 15,736.321.307000

Base 7.532364 0.00 6.03 5.72 12,040.03

27 Oct 2010 01 Nov 2010 SGD/SG4ITG SECURITIES (HK) LTD

17,000.000 NHHJ Local 8.980000 0.00 76.33 61.06 152,522.611.306400

Base 6.873852 0.00 58.43 46.74 116,750.31

B0F9V2906 Total

84.21 68.540.0018,600.000 Local 168,258.93

Base 0.00 64.46 52.46 128,790.34

COMMON STOCK NPVB0WCDT901 27 Oct 2010 01 Nov 2010 SGD/SG4ITG SECURITIES (HK) LTDCOSCO CORP SINGAPORE LTD

14,000.000 NHHJ Local 1.853600 0.00 12.98 10.38 25,927.041.306400

Base 1.418861 0.00 9.94 7.95 19,846.17

COMMON STOCK NPVB17KC6900 27 Oct 2010 01 Nov 2010 SGD/SG4ITG SECURITIES (HK) LTDWILMAR INTERNATIONAL LTD

7,000.000 NHHJ Local 6.440000 0.00 22.54 18.03 45,039.431.306400

Base 4.929577 0.00 17.25 13.80 34,475.99

COMMON STOCK NPVB17NLV909 27 Oct 2010 01 Nov 2010 SGD/SG4ITG SECURITIES (HK) LTDFRASER AND NEAVE LTD

7,000.000 NHHJ Local 6.205700 0.00 21.72 17.38 43,400.801.306400

Base 4.750230 0.00 16.63 13.30 33,221.68

COMMON STOCK NPVB1VQ5C905 27 Oct 2010 01 Nov 2010 SGD/SG4ITG SECURITIES (HK) LTDKEPPEL CORP LTD

6,000.000 NHHJ Local 9.803300 0.00 29.41 23.53 58,766.861.306400

Base 7.504057 0.00 22.51 18.01 44,983.82
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COMMON STOCK SGD.1B2N7DZ904 19 Nov 2010 24 Nov 2010 SGD/SG4UBS SECURITIES ASIA LTDLI HENG CHEMICAL FIBRE TECH

340,200.000 NHEG Local 0.209600 0.00 114.09 28.52 71,163.311.298100

Base 0.161467 0.00 87.89 21.97 54,821.13

22 Nov 2010 25 Nov 2010 SGD/SG4UBS SECURITIES ASIA LTD

780,800.000 NHEG Local 0.205000 0.00 320.12 0.00 159,743.881.298250

Base 0.157905 0.00 246.58 0.00 123,045.55

B2N7DZ904 Total

434.21 28.520.001,121,000.000 Local 230,907.19

Base 0.00 334.47 21.97 177,866.68

SINGAPORE DOLLAR  Total

0.00Local4,113,200.000

0.00Base

1,002.46

767.42

2,774.43

2,124.38

2,862,705.31

2,191,530.27

SOUTH AFRICAN RAND

COMMON STOCK604077909 27 Oct 2010 03 Nov 2010 ZAR/ZA1 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXAFRICAN BANK INVESTMENTS LTD

1,506.000 NHHJ Local 35.426600 0.00 80.03 0.00 53,272.437.073350

Base 5.008461 0.00 11.31 0.00 7,531.43

COMMON STOCK ZAR.05604112904 27 Oct 2010 03 Nov 2010 ZAR/ZA1 0.04CREDIT AGRICOLE INDOSUEZ CHEUVREUXAFRICAN RAINBOW MINERALS LTD

2,702.000 NHHJ Local 177.538301 0.00 719.56 0.00 478,988.937.073350

Base 25.099606 0.00 101.73 0.00 67,717.41

COMMON STOCK ZAR.05610008906 27 Oct 2010 03 Nov 2010 ZAR/ZA1 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXBIDVEST GROUP LTD

1,098.000 NHHJ Local 146.626102 0.00 241.49 0.00 160,753.977.073350

Base 20.729372 0.00 34.14 0.00 22,726.71
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COMMON STOCK612793901 27 Oct 2010 03 Nov 2010 ZAR/ZA1CREDIT AGRICOLE INDOSUEZ CHEUVREUXSTEINHOFF INTL HOLDINGS LTD

3,188.000 NHHJ Local 21.939800 0.00 104.92 0.00 69,839.167.073350

Base 3.101755 0.00 14.83 0.00 9,873.56

COMMON STOCK ZAR.05615333903 27 Oct 2010 03 Nov 2010 ZAR/ZA1 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXAVENG LTD

3,075.000 NHHJ Local 44.000000 0.00 202.95 0.00 135,097.057.073350

Base 6.220532 0.00 28.69 0.00 19,099.44

COMMON STOCK NPV618211908 12 Oct 2010 19 Oct 2010 ZAR/ZA1 0.02MORGAN STANLEY CO INCORPORATEDARCELORMITTAL SOUTH AFRICA

33,534.000 NHHJ Local 80.476000 0.00 4,048.02 0.00 2,694,634.166.876750

Base 11.702621 0.00 588.65 0.00 391,847.04

COMMON STOCK ZAR.5628021909 27 Oct 2010 03 Nov 2010 ZAR/ZA1 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXGOLD FIELDS LTD

2,397.000 NHHJ Local 105.805600 0.00 380.42 0.00 253,235.607.073350

Base 14.958344 0.00 53.78 0.00 35,801.37

COMMON STOCK ZAR.01635026909 27 Oct 2010 03 Nov 2010 ZAR/ZA1 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXNORTHAM PLATINUM LTD

4,948.000 NHHJ Local 47.872401 0.00 355.31 0.00 236,517.337.073350

Base 6.767996 0.00 50.23 0.00 33,437.81

COMMON STOCK ZAR.5641056908 27 Oct 2010 03 Nov 2010 ZAR/ZA1 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXHARMONY GOLD MINING CO LTD

1,450.000 NHHJ Local 77.967103 0.00 169.58 0.00 112,882.727.073350

Base 11.022656 0.00 23.97 0.00 15,958.88

COMMON STOCK ZAR.01641880901 27 Oct 2010 03 Nov 2010 ZAR/ZA1 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXEXXARO RESOURCES LTD

1,708.000 NHHJ Local 130.841400 0.00 335.22 0.00 223,141.897.073350

Base 18.497798 0.00 47.39 0.00 31,546.85

COMMON STOCK651505901 27 Oct 2010 03 Nov 2010 ZAR/ZA1 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXLIBERTY HOLDINGS LTD

483.000 NHHJ Local 74.049710 0.00 53.65 0.00 35,712.367.073350

Base 10.468832 0.00 7.58 0.00 5,048.86
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COMMON STOCK ZAR.25656565900 27 Oct 2010 03 Nov 2010 ZAR/ZA1 0.07CREDIT AGRICOLE INDOSUEZ CHEUVREUXANGLOGOLD ASHANTI LTD

1,094.000 NHHJ Local 320.000000 0.00 525.12 0.00 349,554.887.073350

Base 45.240233 0.00 74.24 0.00 49,418.58

COMMON STOCK658857909 27 Oct 2010 03 Nov 2010 ZAR/ZA1 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXTELKOM SA LTD

1,278.000 NHHJ Local 36.683100 0.00 70.32 0.00 46,810.687.073350

Base 5.186100 0.00 9.94 0.00 6,617.89

COMMON STOCK ZAR.01660699901 27 Oct 2010 03 Nov 2010 ZAR/ZA1CREDIT AGRICOLE INDOSUEZ CHEUVREUXFIRSTRAND LTD

12,761.000 NHHJ Local 20.394600 0.00 390.38 0.00 259,865.117.073350

Base 2.883301 0.00 55.19 0.00 36,738.62

COMMON STOCK ZAR.02662269901 27 Oct 2010 03 Nov 2010 ZAR/ZA1 0.08CREDIT AGRICOLE INDOSUEZ CHEUVREUXNASPERS LTD N SHS

1,124.000 NHHJ Local 368.115500 0.00 620.64 0.00 413,141.187.073350

Base 52.042597 0.00 87.74 0.00 58,408.13

COMMON STOCK ZAR1.662800903 27 Oct 2010 03 Nov 2010 ZAR/ZA1 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXNEDBANK GROUP LTD

1,142.000 NHHJ Local 131.051602 0.00 224.49 0.00 149,436.447.073350

Base 18.527516 0.00 31.74 0.00 21,126.69

COMMON STOCK ZAR.1672872900 27 Oct 2010 03 Nov 2010 ZAR/ZA1 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXREUNERT LTD

224.000 NHHJ Local 63.700000 0.00 21.40 0.00 14,247.407.073350

Base 9.005634 0.00 3.03 0.00 2,014.24

COMMON STOCK ZAR.1676100902 27 Oct 2010 03 Nov 2010 ZAR/ZA1 0.15CREDIT AGRICOLE INDOSUEZ CHEUVREUXANGLO PLATINUM LTD

700.000 NHHJ Local 686.745400 0.00 721.08 0.00 480,000.707.073350

Base 97.089130 0.00 101.94 0.00 67,860.45

COMMON STOCK ZAR1.0677700908 27 Oct 2010 03 Nov 2010 ZAR/ZA1 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXSAPPI LIMITED

713.000 NHHJ Local 34.414194 0.00 36.81 0.00 24,500.517.073350

Base 4.865332 0.00 5.20 0.00 3,463.78
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COMMON STOCK680157906 27 Oct 2010 03 Nov 2010 ZAR/ZA1 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXSHOPRITE HOLDINGS LTD

465.000 NHHJ Local 99.150000 0.00 69.16 0.00 46,035.597.073350

Base 14.017403 0.00 9.78 0.00 6,508.32

COMMON STOCK ZAR.1B030GJ908 27 Oct 2010 03 Nov 2010 ZAR/ZA1 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXSTANDARD BANK GROUP LTD

4,981.000 NHHJ Local 104.327501 0.00 779.48 0.00 518,875.807.073350

Base 14.749376 0.00 110.20 0.00 73,356.44

COMMON STOCK ZAR.04B095WZ907 27 Oct 2010 03 Nov 2010 ZAR/ZA1 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXIMPERIAL HOLDINGS LTD

701.000 NHHJ Local 116.256405 0.00 122.24 0.00 81,373.507.073350

Base 16.435834 0.00 17.28 0.00 11,504.24

COMMON STOCK ZAR.1B0J4PP909 27 Oct 2010 03 Nov 2010 ZAR/ZA1 0.04CREDIT AGRICOLE INDOSUEZ CHEUVREUXTIGER BRANDS LTD

570.000 NHHJ Local 183.045000 0.00 156.50 0.00 104,179.157.073350

Base 25.878120 0.00 22.13 0.00 14,728.40

COMMON STOCK ZAR.01B0L675905 27 Oct 2010 03 Nov 2010 ZAR/ZA1 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXSANLAM LTD

9,720.000 NHHJ Local 26.007100 0.00 379.18 0.00 252,409.837.073350

Base 3.676773 0.00 53.61 0.00 35,684.62

COMMON STOCK ZAR.1B0N3K5905 27 Oct 2010 03 Nov 2010 ZAR/ZA1 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXMURRAY + ROBERTS HOLDINGS

893.000 NHHJ Local 44.200000 0.00 59.21 0.00 39,411.397.073350

Base 6.248807 0.00 8.37 0.00 5,571.81

COMMON STOCKB17BBR905 27 Oct 2010 03 Nov 2010 ZAR/ZA1 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXINVESTEC LTD

1,007.000 NHHJ Local 57.333200 0.00 86.60 0.00 57,647.937.073350

Base 8.105523 0.00 12.24 0.00 8,150.02

COMMON STOCKB1FFT7902 27 Oct 2010 03 Nov 2010 ZAR/ZA1 0.04SOCIETE GENERALE LONDON BRANCHIMPALA PLATINUM HOLDINGS LTD

1,938.000 NHHJ Local 190.814500 0.00 554.70 0.00 369,243.807.073350

Base 26.976539 0.00 78.42 0.00 52,202.11
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COMMON STOCKB1G426907 27 Oct 2010 03 Nov 2010 ZAR/ZA1 0.08CREDIT AGRICOLE INDOSUEZ CHEUVREUXKUMBA IRON ORE LTD

589.000 NHHJ Local 393.062105 0.00 347.27 0.00 231,166.317.073350

Base 55.569441 0.00 49.10 0.00 32,681.31

COMMON STOCK ZAR.1B1XHRP900 27 Oct 2010 03 Nov 2010 ZAR/ZA1 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXPRETORIA PORTLAND CEMENT CO

1,013.000 NHHJ Local 33.055696 0.00 50.23 0.00 33,435.197.073350

Base 4.673273 0.00 7.10 0.00 4,726.92

SOUTH AFRICAN RAND  Total

0.00Local97,002.000

0.00Base

0.00

0.00

11,905.96

1,699.55

7,925,410.99

1,131,351.93

SOUTH KOREAN WON

COMMON STOCK609823901 01 Oct 2010 05 Oct 2010 KRW/KR3 0.06MERRILL LYNCH PEIRCE FENNER AND SBINGGRAE CO LTD

96.000 NHEH Local 57,403.489583 0.00 6,613.00 16,532.00 5,487,590.001,130.450000

Base 50.779326 0.00 5.85 14.62 4,854.34

04 Oct 2010 06 Oct 2010 KRW/KR3 0.06MERRILL LYNCH PEIRCE FENNER AND S

155.000 NHEH Local 56,782.606452 0.00 10,562.00 26,404.00 8,764,338.001,122.350000

Base 50.592602 0.00 9.41 23.53 7,808.92

05 Oct 2010 07 Oct 2010 KRW/KR3 0.06MERRILL LYNCH PEIRCE FENNER AND S

60.000 NHEH Local 56,220.000000 0.00 4,048.00 10,120.00 3,359,032.001,130.650000

Base 49.723610 0.00 3.58 8.95 2,970.89

06 Oct 2010 08 Oct 2010 KRW/KR3 0.06MERRILL LYNCH PEIRCE FENNER AND S

99.000 NHEH Local 56,690.909091 0.00 6,735.00 16,838.00 5,588,827.001,118.050000

Base 50.705164 0.00 6.02 15.06 4,998.73

609823901 Total

27,958.00 69,894.000.00410.000 Local 23,199,787.00

Base 0.00 24.86 62.16 20,632.88
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COMMON STOCK616216909 19 Nov 2010 23 Nov 2010 KRW/KR3 0.03NOMURA FINANCIAL AND INVESTMENLIG INSURANCE CO LTD

750.000 NHEG Local 21,866.134667 0.00 26,230.00 49,198.00 16,324,173.001,133.650000

Base 19.288259 0.00 23.14 43.40 14,399.66

22 Nov 2010 24 Nov 2010 KRW/KR3 0.03NOMURA FINANCIAL AND INVESTMEN

1,900.000 NHEG Local 21,387.361053 0.00 65,010.00 121,908.00 40,449,068.001,125.750000

Base 18.998322 0.00 57.75 108.29 35,930.77

23 Nov 2010 25 Nov 2010 KRW/KR3 0.03NOMURA FINANCIAL AND INVESTMEN

1,820.000 NHEG Local 20,777.412637 0.00 60,500.00 113,444.00 37,640,947.001,137.400000

Base 18.267463 0.00 53.19 99.74 33,093.85

29 Nov 2010 01 Dec 2010 KRW/KR3 0.03NOMURA FINANCIAL AND INVESTMEN

950.000 NHEG Local 20,079.952632 0.00 30,520.00 57,228.00 18,988,207.001,152.400000

Base 17.424464 0.00 26.48 49.66 16,477.10

30 Nov 2010 02 Dec 2010 KRW/KR3 0.03NOMURA FINANCIAL AND INVESTMEN

760.000 NHEG Local 20,235.294737 0.00 24,600.00 46,136.00 15,308,088.001,159.400000

Base 17.453247 0.00 21.22 39.79 13,203.46

01 Dec 2010 03 Dec 2010 KRW/KR3 0.03NOMURA FINANCIAL AND INVESTMEN

1,070.000 NHEG Local 20,313.929907 0.00 34,770.00 65,208.00 21,635,927.001,151.450000

Base 17.642043 0.00 30.20 56.63 18,790.16

02 Dec 2010 06 Dec 2010 KRW/KR3 0.03NOMURA FINANCIAL AND INVESTMEN

1,160.000 NHEG Local 20,435.700000 0.00 37,920.00 71,116.00 23,596,376.001,148.800000

Base 17.788736 0.00 33.01 61.90 20,540.02

03 Dec 2010 07 Dec 2010 KRW/KR3 0.03NOMURA FINANCIAL AND INVESTMEN

1,090.000 NHEG Local 20,019.170642 0.00 34,910.00 65,462.00 21,720,524.001,138.550000

Base 17.583040 0.00 30.66 57.50 19,077.36

616216909 Total

314,460.00 589,700.000.009,500.000 Local 195,663,310.00

Base 0.00 275.65 516.91 171,512.38
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COMMON STOCK639750900 27 Oct 2010 29 Oct 2010 KRW/KR3 0.03INSTINET PACIFIC LIMITEDSHINHAN FINANCIAL GROUP LTD

1,850.000 NHHJ Local 44,169.729189 0.00 65,371.00 245,141.00 81,403,487.001,128.775000

Base 39.130676 0.00 57.91 217.17 72,116.66

COMMON STOCK640586905 13 Oct 2010 15 Oct 2010 KRW/KR3 0.07NOMURA FINANCIAL AND INVESTMENHYUNDAI MERCHANT MARINE

10,900.000 NHEG Local 45,930.674587 0.00 801,030.00 1,501,934.00 498,341,389.001,120.450000

Base 40.993060 0.00 714.92 1,340.47 444,768.97

09 Dec 2010 13 Dec 2010 KRW/KR3 0.06NOMURA FINANCIAL AND INVESTMEN

19,100.000 NHEG Local 41,525.593508 0.00 1,269,020.00 2,379,416.00 789,490,400.001,139.400000

Base 36.445141 0.00 1,113.76 2,088.31 692,900.12

640586905 Total

2,070,050.00 3,881,350.000.0030,000.000 Local 1,287,831,789.00

Base 0.00 1,828.68 3,428.78 1,137,669.09

COMMON STOCK640605903 27 Oct 2010 29 Oct 2010 KRW/KR3 0.05INSTINET PACIFIC LIMITEDS OIL CORPORATION

1,250.000 NHHJ Local 71,081.600000 0.00 71,081.00 266,556.00 88,514,363.001,128.775000

Base 62.972337 0.00 62.97 236.15 78,416.30

COMMON STOCK646297903 27 Oct 2010 29 Oct 2010 KRW/KR3 0.01INSTINET PACIFIC LIMITEDINDUSTRIAL BANK OF KOREA

1,890.000 NHHJ Local 16,297.354497 0.00 24,641.00 92,406.00 30,684,953.001,128.775000

Base 14.438090 0.00 21.83 81.86 27,184.30

COMMON STOCK649504909 27 Oct 2010 29 Oct 2010 KRW/KR3 0.01INSTINET PACIFIC LIMITEDKOREA EXCHANGE BANK

1,880.000 NHHJ Local 13,231.914894 0.00 19,900.00 74,628.00 24,781,472.001,128.775000

Base 11.722367 0.00 17.63 66.11 21,954.31

COMMON STOCK653426908 27 Oct 2010 29 Oct 2010 KRW/KR3 0.01INSTINET PACIFIC LIMITEDWOORI FINANCE HOLDINGS CO

1,790.000 NHHJ Local 14,638.268156 0.00 20,962.00 78,607.00 26,102,931.001,128.775000

Base 12.968278 0.00 18.57 69.64 23,125.01
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COMMON STOCK656297900 01 Oct 2010 05 Oct 2010 KRW/KR3 0.05MERRILL LYNCH PEIRCE FENNER AND SDAEWOONG PHARMACEUTICAL CO

500.000 NHEH Local 49,220.662000 0.00 29,532.00 73,830.00 24,506,969.001,130.450000

Base 43.540769 0.00 26.12 65.31 21,678.95

04 Oct 2010 06 Oct 2010 KRW/KR3 0.05MERRILL LYNCH PEIRCE FENNER AND S

816.000 NHEH Local 49,994.432598 0.00 48,955.00 122,386.00 40,624,116.001,122.350000

Base 44.544423 0.00 43.62 109.04 36,195.59

05 Oct 2010 07 Oct 2010 KRW/KR3 0.05MERRILL LYNCH PEIRCE FENNER AND S

427.000 NHEH Local 50,428.571429 0.00 25,840.00 64,600.00 21,442,560.001,130.650000

Base 44.601399 0.00 22.85 57.14 18,964.81

06 Oct 2010 08 Oct 2010 KRW/KR3 0.06MERRILL LYNCH PEIRCE FENNER AND S

429.000 NHEH Local 53,445.454545 0.00 27,514.00 68,784.00 22,831,802.001,118.050000

Base 47.802383 0.00 24.61 61.52 20,421.09

656297900 Total

131,841.00 329,600.000.002,172.000 Local 109,405,447.00

Base 0.00 117.20 293.01 97,260.44

EXP 24DEC10983BAB903 08 Dec 2010 22 Dec 2010 KRW/KR37 RIGHTS SOLDHYUNDAI MERCHANT MARINE

1,103.000 NHEG Local 7,128.007252 0.00 0.00 0.00 7,862,192.001,145.900000

Base 6.220444 0.00 0.00 0.00 6,861.15

EXP 02DEC2010985XMR905 16 Nov 2010 30 Nov 2010 KRW/KR37 RIGHTS SOLDKOLON INDUSTRIES RTS

1,279.000 NHEG Local 5,472.500390 0.00 0.00 0.00 6,999,328.001,129.500000

Base 4.845065 0.00 0.00 0.00 6,196.84

22 Nov 2010 30 Nov 2010 KRW/KR31 RIGHTS SOLD

3,718.000 NHEH Local 5,472.500000 0.00 0.00 0.00 20,346,755.001,125.750000

Base 4.861204 0.00 0.00 0.00 18,073.96
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985XMR905 Total

0.00 0.000.004,997.000 Local 27,346,083.00

Base 0.00 0.00 0.00 24,270.80

COMMON STOCKB0RNRF908 27 Oct 2010 29 Oct 2010 KRW/KR3 0.02INSTINET PACIFIC LIMITEDHANA FINANCIAL GROUP

780.000 NHHJ Local 32,914.743590 0.00 20,538.00 77,020.00 25,575,942.001,128.775000

Base 29.159703 0.00 18.19 68.23 22,658.14

COMMON STOCKB232R0909 27 Oct 2010 29 Oct 2010 KRW/KR3 0.11INSTINET PACIFIC LIMITEDSK INNOVATION CO LTD

330.000 NHHJ Local 159,036.360606 0.00 41,985.00 157,445.00 52,282,569.001,128.775000

Base 140.892880 0.00 37.20 139.48 46,317.97

SOUTH KOREAN WON  Total

0.00Local57,952.000

0.00Base

5,862,347.00

5,179.50

2,808,787.00

2,480.69

1,980,654,325.00

1,749,979.43

SWEDISH KRONA

COMMON STOCK NPV440759900 25 Oct 2010 28 Oct 2010 SEK/SE1 0.01CABRERA CAPITAL MARKETS LLCHALDEX AB

3,610.000 NHHV Local 82.000000 0.00 177.61 0.00 295,842.396.573100

Base 12.475088 0.00 27.02 0.00 45,008.05

26 Oct 2010 29 Oct 2010 SEK/SE1 0.01CABRERA CAPITAL MARKETS LLC

3,180.000 NHHV Local 82.000000 0.00 156.46 0.00 260,603.546.709600

Base 12.221295 0.00 23.32 0.00 38,840.40

28 Oct 2010 02 Nov 2010 SEK/SE1 0.01CABRERA CAPITAL MARKETS LLC

8,510.000 NHHV Local 78.004699 0.00 398.29 0.00 663,421.706.722050

Base 11.604302 0.00 59.25 0.00 98,693.36

440759900 Total

732.36 0.000.0015,300.000 Local 1,219,867.63

Base 0.00 109.59 0.00 182,541.81
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COMMON STOCK NPV440875904 13 Oct 2010 18 Oct 2010 SEK/SE1 0.06JP MORGANSECURITIES LIMITEDAVANZA BANK HOLDING AB

4,300.000 NHEG Local 238.392400 0.00 1,640.14 0.00 1,023,447.186.635050

Base 35.929254 0.00 247.19 0.00 154,248.60

14 Oct 2010 19 Oct 2010 SEK/SE1 0.06JP MORGANSECURITIES LIMITED

13,200.000 NHEG Local 227.714400 0.00 4,809.33 0.00 3,001,020.756.562050

Base 34.701717 0.00 732.90 0.00 457,329.76

15 Oct 2010 20 Oct 2010 SEK/SE1 0.05JP MORGANSECURITIES LIMITED

3,200.000 NHEG Local 222.112900 0.00 1,137.22 0.00 709,624.066.621100

Base 33.546223 0.00 171.76 0.00 107,176.16

440875904 Total

7,586.69 0.000.0020,700.000 Local 4,734,091.99

Base 0.00 1,151.85 0.00 718,754.52

COMMON STOCK NPV481334902 27 Oct 2010 01 Nov 2010 SEK/SE1CREDIT AGRICOLE INDOSUEZ CHEUVREUXSKANDINAVISKA ENSKILDA BAN A

6,400.000 NHHJ Local 53.195100 0.00 170.22 0.00 340,278.426.769700

Base 7.857822 0.00 25.14 0.00 50,264.92

COMMON STOCK NPV484652904 27 Oct 2010 01 Nov 2010 SEK/SE1 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXSWEDBANK AB   A SHARES

2,600.000 NHHJ Local 96.103500 0.00 124.93 0.00 249,744.176.769700

Base 14.196124 0.00 18.45 0.00 36,891.47

COMMON STOCK NPV503606907 27 Oct 2010 01 Nov 2010 SEK/SE1 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXHOLMEN AB B SHS

300.000 NHHJ Local 219.280000 0.00 32.89 0.00 65,751.116.769700

Base 32.391391 0.00 4.86 0.00 9,712.56

COMMON STOCK NPV538003906 27 Oct 2010 01 Nov 2010 SEK/SE1 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXNORDEA BANK AB

12,500.000 NHHJ Local 75.535000 0.00 472.09 0.00 943,715.416.769700

Base 11.157806 0.00 69.74 0.00 139,402.84
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COMMON STOCK NPV555404904 27 Oct 2010 01 Nov 2010 SEK/SE1 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXSECURITAS AB B SHS

1,200.000 NHHJ Local 73.880000 0.00 44.33 0.00 88,611.676.769700

Base 10.913334 0.00 6.55 0.00 13,089.45

COMMON STOCK NPV567959903 27 Oct 2010 01 Nov 2010 SEK/SE1 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXINVESTOR AB B SHS

3,600.000 NHHJ Local 138.550000 0.00 249.39 0.00 498,530.616.769700

Base 20.466195 0.00 36.84 0.00 73,641.46

COMMON STOCK NPV568743900 27 Oct 2010 01 Nov 2010 SEK/SE1 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXHENNES + MAURITZ AB B SHS

4,550.000 NHHJ Local 235.672301 0.00 536.15 0.00 1,071,772.826.769700

Base 34.812813 0.00 79.20 0.00 158,319.10

COMMON STOCK NPV569878903 27 Oct 2010 01 Nov 2010 SEK/SE1 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXASSA ABLOY AB B

1,200.000 NHHJ Local 170.130800 0.00 102.08 0.00 204,054.886.769700

Base 25.131217 0.00 15.08 0.00 30,142.38

COMMON STOCK NPV570366906 27 Oct 2010 01 Nov 2010 SEK/SE1 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXSVENSKA HANDELSBANKEN A SHS

2,300.000 NHHJ Local 218.634300 0.00 251.43 0.00 502,607.466.769700

Base 32.296010 0.00 37.14 0.00 74,243.68

COMMON STOCK NPV597838903 27 Oct 2010 01 Nov 2010 SEK/SE1CREDIT AGRICOLE INDOSUEZ CHEUVREUXTELIASONERA AB

7,000.000 NHHJ Local 55.352300 0.00 193.73 0.00 387,272.376.769700

Base 8.176478 0.00 28.62 0.00 57,206.73

COMMON STOCK NPV714209905 27 Oct 2010 01 Nov 2010 SEK/SE1 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXSKANSKA AB B SHS

2,000.000 NHHJ Local 129.780000 0.00 129.78 0.00 259,430.226.769700

Base 19.170717 0.00 19.17 0.00 38,322.26

COMMON STOCK NPV724037908 13 Oct 2010 18 Oct 2010 SEK/SE1 0.01JP MORGANSECURITIES LIMITEDBILLERUD AKTIEBOLAG

64,100.000 NHEG Local 51.546900 0.00 5,286.65 0.00 3,298,869.646.635050

Base 7.768879 0.00 796.78 0.00 497,188.36
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COMMON STOCK NPV733268908 27 Oct 2010 01 Nov 2010 SEK/SE1 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXALFA LAVAL AB

1,100.000 NHHJ Local 117.139800 0.00 64.43 0.00 128,789.356.769700

Base 17.303544 0.00 9.52 0.00 19,024.38

COMMON STOCK NPV769835901 27 Oct 2010 01 Nov 2010 SEK/SE1 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXGETINGE AB B SHS

800.000 NHHJ Local 143.760000 0.00 57.50 0.00 114,950.506.769700

Base 21.235801 0.00 8.49 0.00 16,980.15

RECEIPT USD1.5B00L2M903 27 Oct 2010 01 Nov 2010 SEK/SE1 0.05CREDIT AGRICOLE INDOSUEZ CHEUVREUXMILLICOM INTL CELLULAR SDR

210.000 NHHJ Local 641.400000 0.00 67.35 0.00 134,626.656.769700

Base 94.745705 0.00 9.95 0.00 19,886.65

COMMON STOCK NPVB08559906 27 Oct 2010 01 Nov 2010 SEK/SE1 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXTELE2 AB B SHS

889.000 NHHJ Local 145.200000 0.00 64.54 0.00 129,018.266.769700

Base 21.448513 0.00 9.53 0.00 19,058.19

COMMON STOCK NPVB0YWGH908 01 Oct 2010 06 Oct 2010 SEK/SE1INVESTMENT TECHNOLOGY GROUP LTDKAPPAHL AB

3,925.000 NHEH Local 58.675501 0.00 80.61 0.00 230,220.736.714850

Base 8.738170 0.00 12.00 0.00 34,285.31

01 Oct 2010 06 Oct 2010 SEK/SE1UBS AG

5,079.000 NHEH Local 59.059201 0.00 104.99 0.00 299,856.696.714850

Base 8.795312 0.00 15.64 0.00 44,655.75

B0YWGH908 Total

185.60 0.000.009,004.000 Local 530,077.42

Base 0.00 27.64 0.00 78,941.06

COMMON STOCK NPVB12PJ2906 27 Oct 2010 01 Nov 2010 SEK/SE1CREDIT AGRICOLE INDOSUEZ CHEUVREUXHUSQVARNA AB B SHS

1,732.000 NHHJ Local 45.971000 0.00 39.81 0.00 79,581.966.769700

Base 6.790700 0.00 5.88 0.00 11,755.61
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COMMON STOCK NPVB132NL909 22 Dec 2010 28 Dec 2010 SEK/SE1 0.01LOOP CAPITAL MARKETS LLCQ MED AB

12,037.000 NHEH Local 75.210200 0.00 452.65 0.00 904,852.536.866450

Base 10.953287 0.00 65.92 0.00 131,778.80

COMMON STOCK NPVB17H0S902 27 Oct 2010 01 Nov 2010 SEK/SE1 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXSSAB AB A SHARES

400.000 NHHJ Local 105.290000 0.00 21.06 0.00 42,094.946.769700

Base 15.553126 0.00 3.11 0.00 6,218.14

COMMON STOCK NPVB17H3F907 27 Oct 2010 01 Nov 2010 SEK/SE1 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXSSAB AB   B SHARES

200.000 NHHJ Local 93.055000 0.00 9.31 0.00 18,601.696.769700

Base 13.745809 0.00 1.38 0.00 2,747.79

COMMON STOCK NPVB1KKBX907 27 Oct 2010 01 Nov 2010 SEK/SE1 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXELECTROLUX AB   B

1,004.000 NHHJ Local 174.069203 0.00 87.38 0.00 174,678.106.769700

Base 25.712986 0.00 12.91 0.00 25,802.93

COMMON STOCK NPVB1RDYG908 14 Oct 2010 19 Oct 2010 SEK/SE1 0.01CABRERA CAPITAL MARKETS LLCSCANIA AB B SHS

8,545.000 NHHJ Local 148.414600 0.00 634.10 0.00 1,267,568.666.562050

Base 22.617109 0.00 96.63 0.00 193,166.57

COMMON STOCK NPVB1VQ25903 27 Oct 2010 01 Nov 2010 SEK/SE1 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXSANDVIK AB

3,435.000 NHHJ Local 105.610000 0.00 181.39 0.00 362,588.966.769700

Base 15.600396 0.00 26.79 0.00 53,560.57

COMMON STOCK NPVB1VVGZ901 27 Oct 2010 01 Nov 2010 SEK/SE1 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXSVENSKA CELLULOSA AB B SHS

2,900.000 NHHJ Local 105.770000 0.00 153.37 0.00 306,579.636.769700

Base 15.624031 0.00 22.66 0.00 45,287.03

COMMON STOCKB1XCBX901 27 Oct 2010 01 Nov 2010 SEK/SE1 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXBOLIDEN AB

1,000.000 NHHJ Local 116.070000 0.00 58.04 0.00 116,011.966.769700

Base 17.145516 0.00 8.57 0.00 17,136.94
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SWEDISH KRONA  Total

0.00Local187,006.000

0.00Base

0.00

0.00

17,989.25

2,707.99

18,174,619.01

2,721,066.35

SWISS FRANC

COMMON STOCK CHF1.0458161007 03 Dec 2010 08 Dec 2010 CHF/CH1 0.19CABRERA CAPITAL MARKETS LLCVALORA HOLDING AG REG

157.000 NHHV Local 309.000000 0.00 29.11 0.00 48,483.890.976450

Base 316.452455 0.00 29.81 0.00 49,653.22

07 Dec 2010 10 Dec 2010 CHF/CH1 0.19CABRERA CAPITAL MARKETS LLC

226.000 NHHV Local 316.514381 0.00 42.92 0.00 71,489.330.983000

Base 321.988180 0.00 43.66 0.00 72,725.67

08 Dec 2010 13 Dec 2010 CHF/CH1 0.19CABRERA CAPITAL MARKETS LLC

291.000 NHHV Local 313.017182 0.00 54.65 0.00 91,033.350.988100

Base 316.786947 0.00 55.31 0.00 92,129.69

10 Dec 2010 15 Dec 2010 CHF/CH1 0.19CABRERA CAPITAL MARKETS LLC

151.000 NHHV Local 317.000000 0.00 28.72 0.00 47,838.280.979750

Base 323.551927 0.00 29.31 0.00 48,827.03

13 Dec 2010 16 Dec 2010 CHF/CH1 0.19CABRERA CAPITAL MARKETS LLC

283.000 NHHV Local 310.671378 0.00 52.75 0.00 87,867.250.966900

Base 321.306627 0.00 54.56 0.00 90,875.22

14 Dec 2010 17 Dec 2010 CHF/CH1 0.20CABRERA CAPITAL MARKETS LLC

92.000 NHHV Local 315.000000 0.00 17.39 0.00 28,962.610.961050

Base 327.766505 0.00 18.09 0.00 30,136.42

01 Oct 2010 06 Oct 2010 CHF/CH1 0.09INVESTMENT TECHNOLOGY GROUP LTD

56.000 NHEH Local 253.250000 0.00 4.96 0.00 14,177.040.975350

Base 259.650382 0.00 5.09 0.00 14,535.34
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01 Oct 2010 06 Oct 2010 CHF/CH1 0.09UBS AG

337.000 NHEH Local 252.841009 0.00 29.82 0.00 85,177.600.975350

Base 259.231054 0.00 30.57 0.00 87,330.29

458161007 Total

260.32 0.000.001,593.000 Local 475,029.35

Base 0.00 266.40 0.00 486,212.88

COMMON STOCK CHF9.0480808906 27 Oct 2010 01 Nov 2010 CHF/CH1 0.99CREDIT AGRICOLE INDOSUEZ CHEUVREUXSIKA AG BR

6.000 NHHJ Local 1,962.333300 0.00 5.89 0.00 11,768.110.989450

Base 1,983.256658 0.00 5.95 0.00 11,893.59

COMMON STOCK CHF1.0482477007 27 Oct 2010 01 Nov 2010 CHF/CH1 0.79CREDIT AGRICOLE INDOSUEZ CHEUVREUXSGS SA REG

12.000 NHHJ Local 1,568.916700 0.00 9.41 0.00 18,817.590.989450

Base 1,585.645257 0.00 9.51 0.00 19,018.23

COMMON STOCK CHF.01485471007 22 Dec 2010 27 Dec 2010 CHF/CH1 0.07J.P. MORGAN CLEARING CORP.SULZER AG REG

9,350.000 NHEH Local 141.450000 0.00 661.28 0.00 1,321,896.220.952900

Base 148.441599 0.00 693.97 0.00 1,387,234.99

COMMON STOCK CHF1.0553397902 27 Oct 2010 01 Nov 2010 CHF/CH1 0.20CREDIT AGRICOLE INDOSUEZ CHEUVREUXSWISSCOM AG REG

45.000 NHHJ Local 401.500000 0.00 9.03 0.00 18,058.470.989450

Base 405.780989 0.00 9.13 0.00 18,251.02

COMMON STOCK596228908 27 Oct 2010 01 Nov 2010 CHF/CH1 1.30CREDIT AGRICOLE INDOSUEZ CHEUVREUXLINDT + SPRUENGLI AG PC

18.000 NHHJ Local 2,575.833333 0.00 23.18 0.00 46,341.820.989450

Base 2,603.298128 0.00 23.43 0.00 46,835.94

COMMON STOCK598061901 27 Oct 2010 01 Nov 2010 CHF/CH1 0.51CREDIT AGRICOLE INDOSUEZ CHEUVREUXGIVAUDAN REG

62.000 NHHJ Local 1,007.306452 0.00 31.23 0.00 62,421.770.989450

Base 1,018.046846 0.00 31.56 0.00 63,087.34
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07 Dec 2010 10 Dec 2010 CHF/CH1 3.64JP MORGANSECURITIES LIMITED

360.000 NHEH Local 1,051.500000 0.00 1,287.04 0.00 377,252.960.983000

Base 1,069.684639 0.00 1,309.30 0.00 383,777.17

598061901 Total

1,318.27 0.000.00422.000 Local 439,674.73

Base 0.00 1,340.86 0.00 446,864.51

COMMON STOCK CHF.1598381903 27 Oct 2010 01 Nov 2010 CHF/CH1 0.12CREDIT AGRICOLE INDOSUEZ CHEUVREUXZURICH FINANCIAL SERVICES AG

497.000 NHHJ Local 237.660201 0.00 59.06 0.00 118,058.060.989450

Base 240.194250 0.00 59.69 0.00 119,316.85

COMMON STOCK CHF.5710306903 22 Dec 2010 27 Dec 2010 CHF/CH1 0.02SOCIETE GENERALE LONDON BRANCHNOVARTIS AG REG

400.000 NHHP Local 56.220700 0.00 9.00 0.00 22,479.280.950700

Base 59.136110 0.00 9.47 0.00 23,644.98

27 Oct 2010 01 Nov 2010 CHF/CH1 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUX

7,800.000 NHHJ Local 56.620000 0.00 220.82 0.00 441,415.180.989450

Base 57.223710 0.00 223.17 0.00 446,121.76

710306903 Total

229.82 0.000.008,200.000 Local 463,894.46

Base 0.00 232.64 0.00 469,766.74

COMMON STOCK NPV711038901 22 Dec 2010 27 Dec 2010 CHF/CH1 0.06SOCIETE GENERALE LONDON BRANCHROCHE HOLDING AG GENUSSCHEIN

100.000 NHHP Local 137.711600 0.00 5.51 0.00 13,765.650.950700

Base 144.852845 0.00 5.80 0.00 14,479.49

27 Oct 2010 01 Nov 2010 CHF/CH1 0.07CREDIT AGRICOLE INDOSUEZ CHEUVREUX

2,200.000 NHHJ Local 142.545000 0.00 156.80 0.00 313,442.200.989450

Base 144.064885 0.00 158.47 0.00 316,784.27
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711038901 Total

162.31 0.000.002,300.000 Local 327,207.85

Base 0.00 164.27 0.00 331,263.76

COMMON STOCK CHF1.0711072900 27 Oct 2010 01 Nov 2010 CHF/CH1 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXADECCO SA REG

419.000 NHHJ Local 55.540310 0.00 11.64 0.00 23,259.750.989450

Base 56.132508 0.00 11.76 0.00 23,507.76

COMMON STOCK CHF4.0711399907 19 Nov 2010 24 Nov 2010 CHF/CH1 0.03CHICAGO ANALYTIC TRADING COMPANYCLARIANT AG REG

56,000.000 NHEG Local 18.464800 0.00 1,654.45 0.00 1,032,374.350.997900

Base 18.503658 0.00 1,657.93 0.00 1,034,546.90

COMMON STOCK CHF.01712167907 13 Oct 2010 18 Oct 2010 CHF/CH1JP MORGANSECURITIES LIMITEDSWISSLOG HOLDING AG REG

62,300.000 NHEG Local 0.851400 0.00 84.87 0.00 52,957.350.958950

Base 0.887846 0.00 88.50 0.00 55,224.31

14 Oct 2010 19 Oct 2010 CHF/CH1JP MORGANSECURITIES LIMITED

137,358.000 NHEG Local 0.851700 0.00 187.18 0.00 116,800.630.953150

Base 0.893563 0.00 196.38 0.00 122,541.71

15 Oct 2010 20 Oct 2010 CHF/CH1JP MORGANSECURITIES LIMITED

30,300.000 NHEG Local 0.856000 0.00 41.50 0.00 25,895.300.956400

Base 0.895023 0.00 43.39 0.00 27,075.81

18 Oct 2010 21 Oct 2010 CHF/CH1JP MORGANSECURITIES LIMITED

37,795.000 NHEG Local 0.859500 0.00 51.98 0.00 32,432.820.954850

Base 0.900141 0.00 54.44 0.00 33,966.40

712167907 Total

365.53 0.000.00267,753.000 Local 228,086.10

Base 0.00 382.71 0.00 238,808.23
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COMMON STOCK CHF1.0712310903 01 Oct 2010 06 Oct 2010 CHF/CH1 0.01UBS AGVONTOBEL HOLDING AG REG

3,975.000 NHEH Local 31.817001 0.00 44.27 0.00 126,428.310.975950

Base 32.601056 0.00 45.36 0.00 129,543.84

04 Oct 2010 07 Oct 2010 CHF/CH1 0.01UBS AG

3,067.000 NHEH Local 31.957500 0.00 34.30 0.00 97,979.350.972800

Base 32.851049 0.00 35.26 0.00 100,718.90

05 Oct 2010 08 Oct 2010 CHF/CH1 0.01INVESTMENT TECHNOLOGY GROUP LTD

553.000 NHEH Local 31.900000 0.00 6.17 0.00 17,634.530.966400

Base 33.009106 0.00 6.38 0.00 18,247.65

712310903 Total

84.74 0.000.007,595.000 Local 242,042.19

Base 0.00 87.00 0.00 248,510.39

COMMON STOCK CHF.1712387901 22 Dec 2010 27 Dec 2010 CHF/CH1 0.02SOCIETE GENERALE LONDON BRANCHNESTLE SA REG

1,000.000 NHHP Local 56.237600 0.00 22.50 0.00 56,215.100.950700

Base 59.153887 0.00 23.67 0.00 59,130.22

27 Oct 2010 01 Nov 2010 CHF/CH1 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUX

12,636.000 NHHJ Local 53.035000 0.00 335.08 0.00 669,815.180.989450

Base 53.600485 0.00 338.65 0.00 676,957.08

712387901 Total

357.58 0.000.0013,636.000 Local 726,030.28

Base 0.00 362.32 0.00 736,087.30

COMMON STOCK CHF.1712459908 27 Oct 2010 01 Nov 2010 CHF/CH1 0.05CREDIT AGRICOLE INDOSUEZ CHEUVREUXBALOISE HOLDING AG   REG

64.000 NHHJ Local 91.729700 0.00 2.94 0.00 5,867.760.989450

Base 92.707767 0.00 2.97 0.00 5,930.32
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COMMON STOCK CHF.05715603908 27 Oct 2010 01 Nov 2010 CHF/CH1 0.06CREDIT AGRICOLE INDOSUEZ CHEUVREUXSONOVA HOLDING AG REG

186.000 NHHJ Local 117.698925 0.00 10.95 0.00 21,881.050.989450

Base 118.953889 0.00 11.07 0.00 22,114.36

07 Dec 2010 10 Dec 2010 CHF/CH1 0.43JP MORGANSECURITIES LIMITED

3,445.000 NHEH Local 125.150000 0.00 1,465.88 0.00 429,675.870.983000

Base 127.314344 0.00 1,491.23 0.00 437,106.68

715603908 Total

1,476.83 0.000.003,631.000 Local 451,556.92

Base 0.00 1,502.30 0.00 459,221.04

COMMON STOCK CHF.1715683900 14 Oct 2010 CHF/CH1 0.21NOMURA INTERNATIONAL PLCSTRAUMANN HOLDING AG REG

1,970.000 NHEH Local 202.350000 0.00 398.63 0.00 398,230.870.953150

Base 212.296071 0.00 418.22 0.00 417,805.04

14 Oct 2010 CANCEL CHF/CH1 0.21NOMURA INTERNATIONAL PLC

-1,970.000 NHEH Local 202.350000 0.00 -398.63 0.00 -398,230.870.953150

Base 212.296071 0.00 -418.22 0.00 -417,805.04

14 Oct 2010 18 Oct 2010 CHF/CH1 0.21NOMURA INTERNATIONAL PLC

1,970.000 NHEH Local 202.350000 0.00 398.63 0.00 398,230.870.953150

Base 212.296071 0.00 418.22 0.00 417,805.04

27 Oct 2010 01 Nov 2010 CHF/CH1 0.10CREDIT AGRICOLE INDOSUEZ CHEUVREUX

26.000 NHHJ Local 202.330800 0.00 2.63 0.00 5,257.970.989450

Base 204.488150 0.00 2.66 0.00 5,314.03

715683900 Total

401.26 0.000.001,996.000 Local 403,488.84

Base 0.00 420.88 0.00 423,119.07
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COMMON STOCK718472905 27 Oct 2010 01 Nov 2010 CHF/CH1 0.19CREDIT AGRICOLE INDOSUEZ CHEUVREUXSWATCH GROUP AG/THE BR

50.000 NHHJ Local 375.720000 0.00 9.39 0.00 18,776.610.989450

Base 379.726110 0.00 9.49 0.00 18,976.82

COMMON STOCK CHF.45718473903 27 Oct 2010 01 Nov 2010 CHF/CH1 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXSWATCH GROUP AG/THE REG

575.000 NHHJ Local 67.649900 0.00 19.45 0.00 38,879.240.989450

Base 68.371216 0.00 19.66 0.00 39,293.79

COMMON STOCK CHF.1718981905 27 Oct 2010 01 Nov 2010 CHF/CH1 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXSWISS REINSURANCE CO LTD REG

1,050.000 NHHJ Local 47.329000 0.00 24.85 0.00 49,670.600.989450

Base 47.833645 0.00 25.11 0.00 50,200.21

COMMON STOCK CHF1.0733337901 27 Oct 2010 01 Nov 2010 CHF/CH1 0.04CREDIT AGRICOLE INDOSUEZ CHEUVREUXLONZA GROUP AG REG

189.000 NHHJ Local 87.635714 0.00 8.28 0.00 16,554.870.989450

Base 88.570129 0.00 8.37 0.00 16,731.39

07 Dec 2010 10 Dec 2010 CHF/CH1 0.29JP MORGANSECURITIES LIMITED

3,769.000 NHEH Local 82.525001 0.00 1,057.52 0.00 309,979.210.983000

Base 83.952188 0.00 1,075.81 0.00 315,339.99

733337901 Total

1,065.80 0.000.003,958.000 Local 326,534.08

Base 0.00 1,084.18 0.00 332,071.38

COMMON STOCK CHF.4738572908 27 Oct 2010 01 Nov 2010 CHF/CH1 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXNOBEL BIOCARE HOLDING AG REG

355.000 NHHJ Local 16.400000 0.00 2.91 0.00 5,819.090.989450

Base 16.574865 0.00 2.94 0.00 5,881.14

COMMON STOCK CHF9.6743780900 27 Oct 2010 01 Nov 2010 CHF/CH1 0.06CREDIT AGRICOLE INDOSUEZ CHEUVREUXSWISS LIFE HOLDING AG REG

109.000 NHHJ Local 118.471560 0.00 6.46 0.00 12,906.940.989450

Base 119.734762 0.00 6.53 0.00 13,044.56
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COMMON STOCK752079905 07 Dec 2010 10 Dec 2010 CHF/CH1 1.71JP MORGANSECURITIES LIMITEDBANQUE CANTONALE VAUDOIS REG

620.000 NHEH Local 495.500000 0.00 1,044.51 0.00 306,165.490.983000

Base 504.069176 0.00 1,062.57 0.00 311,460.32

COMMON STOCK CHF.01763561909 14 Oct 2010 19 Oct 2010 CHF/CH1 0.16NOMURA INTERNATIONAL PLCEMS CHEMIE HOLDING AG REG

3,581.000 NHEH Local 155.150000 0.00 555.59 0.00 555,036.560.953150

Base 162.776058 0.00 582.90 0.00 582,318.17

COMMON STOCKB01463908 27 Oct 2010 01 Nov 2010 CHF/CH1 0.06CREDIT AGRICOLE INDOSUEZ CHEUVREUXSYNTHES INC

35.000 NHHJ Local 118.708600 0.00 2.08 0.00 4,152.720.989450

Base 119.974329 0.00 2.10 0.00 4,197.00

COMMON STOCKB0CDLF902 27 Oct 2010 01 Nov 2010 CHF/CH1 0.04CREDIT AGRICOLE INDOSUEZ CHEUVREUXPARGESA HOLDING SA BR

148.000 NHHJ Local 78.090900 0.00 5.78 0.00 11,551.670.989450

Base 78.923543 0.00 5.84 0.00 11,674.84

COMMON STOCK CHF.1B11TCY906 14 Oct 2010 19 Oct 2010 CHF/CH1 0.06CABRERA CAPITAL MARKETS LLCSCHINDLER HOLDING PART CERT

4,066.000 NHHJ Local 106.486100 0.00 216.49 0.00 432,755.990.953150

Base 111.720191 0.00 227.13 0.00 454,027.16

22 Dec 2010 27 Dec 2010 CHF/CH1 0.04UBS AG

11,287.000 NHEH Local 112.569800 0.00 444.70 0.00 1,270,130.630.950700

Base 118.407279 0.00 467.76 0.00 1,335,995.19

B11TCY906 Total

661.19 0.000.0015,353.000 Local 1,702,886.62

Base 0.00 694.89 0.00 1,790,022.35

COMMON STOCK CHF1.0B142S6906 27 Oct 2010 01 Nov 2010 CHF/CH1 0.06CREDIT AGRICOLE INDOSUEZ CHEUVREUXKUEHNE + NAGEL INTL AG REG

228.000 NHHJ Local 118.513600 0.00 13.51 0.00 27,007.590.989450

Base 119.777250 0.00 13.65 0.00 27,295.56
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COMMON STOCK CHF2.5B17641901 01 Oct 2010 06 Oct 2010 CHF/CH1 0.11J.P. MORGAN CLEARING CORP.BURCKHARDT COMPRESSION HOLDI

464.000 NHEH Local 216.900000 0.00 50.32 0.00 100,591.280.975950

Base 222.244992 0.00 51.56 0.00 103,070.12

COMMON STOCK CHF.1B18YFJ908 27 Oct 2010 01 Nov 2010 CHF/CH1 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXUBS AG REG

12,190.000 NHHJ Local 16.709000 0.00 101.84 0.00 203,580.870.989450

Base 16.887160 0.00 102.93 0.00 205,751.55

COMMON STOCK CHF.25B18ZRK909 27 Oct 2010 01 Nov 2010 CHF/CH1 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXLOGITECH INTERNATIONAL REG

1,956.000 NHHJ Local 19.020900 0.00 18.60 0.00 37,186.280.989450

Base 19.223710 0.00 18.80 0.00 37,582.78

COMMON STOCK CHF.1B1WGG9901 27 Oct 2010 01 Nov 2010 CHF/CH1 0.09CREDIT AGRICOLE INDOSUEZ CHEUVREUXGEBERIT AG REG

111.000 NHHJ Local 187.398200 0.00 10.40 0.00 20,790.800.989450

Base 189.396331 0.00 10.51 0.00 21,012.48

COMMON STOCK CHF.05B1WHVV903 27 Oct 2010 01 Nov 2010 CHF/CH1 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXGAM HOLDING AG

1,289.000 NHHJ Local 15.500000 0.00 9.99 0.00 19,969.510.989450

Base 15.665269 0.00 10.10 0.00 20,182.43

COMMON STOCK CHF.5B1YD5Q900 27 Oct 2010 01 Nov 2010 CHF/CH1 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXACTELION LTD REG

253.000 NHHJ Local 50.339684 0.00 6.37 0.00 12,729.570.989450

Base 50.876430 0.00 6.44 0.00 12,865.30

COMMON STOCK CHF.02B39VJC900 27 Oct 2010 01 Nov 2010 CHF/CH1 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXARYZTA AG

370.000 NHHJ Local 42.850000 0.00 7.93 0.00 15,846.570.989450

Base 43.306888 0.00 8.01 0.00 16,015.53

22 Dec 2010 27 Dec 2010 CHF/CH1 0.02INVESTMENT TECHNOLOGY GROUP LTD

4,801.000 NHEH Local 42.575001 0.00 71.54 0.00 204,331.040.950700

Base 44.782793 0.00 75.25 0.00 214,926.94
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22 Dec 2010 27 Dec 2010 CHF/CH1 0.02UBS AG

4,703.000 NHEH Local 42.500100 0.00 69.96 0.00 199,808.010.950700

Base 44.704008 0.00 73.59 0.00 210,169.36

B39VJC900 Total

149.43 0.000.009,874.000 Local 419,985.62

Base 0.00 156.85 0.00 441,111.83

COMMON STOCK CHF1.0B3DCZF902 27 Oct 2010 01 Nov 2010 CHF/CH1 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXCIE FINANCIERE RICHEMON BR A

1,832.000 NHHJ Local 48.903002 0.00 44.80 0.00 89,545.500.989450

Base 49.424430 0.00 45.28 0.00 90,500.28

COMMON STOCKB4R2R5908 27 Oct 2010 01 Nov 2010 CHF/CH1 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXJULIUS BAER GROUP LTD

865.000 NHHJ Local 40.013006 0.00 17.31 0.00 34,593.940.989450

Base 40.439644 0.00 17.49 0.00 34,962.80

SWISS FRANC  Total

0.00Local428,433.000

0.00Base

0.00

0.00

10,914.12

11,163.54

10,351,813.43

10,659,865.23

THAILAND BAHT

COMMON STOCK642039903 27 Oct 2010 01 Nov 2010 THB/TH1 0.01CREDIT SUISSE SECURITIES (USA) LLCPTT PCL FOREIGN

10,243.000 NHHJ Local 302.696500 0.00 3,100.52 434.07 3,096,985.6629.970000

Base 10.099983 0.00 103.45 14.48 103,336.19

10 Nov 2010 15 Nov 2010 THB/TH1 0.02CLSA SINGAPORE PTE LTD.

115,584.000 NHHJ Local 338.176600 0.00 78,175.61 4,104.22 39,005,524.3029.565000

Base 11.438410 0.00 2,644.19 138.82 1,319,314.20

642039903 Total

81,276.13 4,538.290.00125,827.000 Local 42,102,509.96

Base 0.00 2,747.64 153.30 1,422,650.39
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THAILAND BAHT  Total

0.00Local125,827.000

0.00Base

4,538.29

153.30

81,276.13

2,747.64

42,102,509.96

1,422,650.39

US DOLLAR

COMMON STOCK USD1.000361105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.AAR CORP

3,730.000 NHHZ Local 21.745700 0.00 55.95 1.37 81,054.141.000000

Base 21.745700 0.00 55.95 1.37 81,054.14

COMMON STOCK USD.0100081T108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ACCO BRANDS CORP

5,240.000 NHHZ Local 6.094100 0.00 78.60 0.54 31,853.941.000000

Base 6.094100 0.00 78.60 0.54 31,853.94

COMMON STOCK USD.2000886309 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ADC TELECOMMUNICATIONS INC

1,340.000 NHHZ Local 12.678400 0.00 20.10 0.29 16,968.671.000000

Base 12.678400 0.00 20.10 0.29 16,968.67

10 Dec 2010 10 Dec 2010 USD/DTCMERGER

143,192.000 NHDY Local 12.750000 0.00 0.00 0.00 1,825,698.001.000000

Base 12.750000 0.00 0.00 0.00 1,825,698.00

10 Dec 2010 OPEN USD/DTC24 MERGER

2,030.000 NHHZ Local 12.750000 0.00 0.00 0.00 25,882.501.000000

Base 12.750000 0.00 0.00 0.00 25,882.50

000886309 Total

20.10 0.290.00146,562.000 Local 1,868,549.17

Base 0.00 20.10 0.29 1,868,549.17

COMMON STOCK USD.01000957100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ABM INDUSTRIES INC

3,630.000 NHHZ Local 22.459500 0.00 54.45 1.38 81,472.161.000000

Base 22.459500 0.00 54.45 1.38 81,472.16
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COMMON STOCK USD.01001031103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.AEP INDUSTRIES INC

270.000 NHHZ Local 23.690300 0.00 4.05 0.11 6,392.221.000000

Base 23.690300 0.00 4.05 0.11 6,392.22

COMMON STOCK USD.0100104Q107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.AFC ENTERPRISES

440.000 NHHZ Local 12.325300 0.00 6.60 0.09 5,416.441.000000

Base 12.325300 0.00 6.60 0.09 5,416.44

COMMON STOCK USD.1001055102 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.AFLAC INC

1,890.000 NHDM Local 52.592100 0.00 28.35 1.68 99,369.041.000000

Base 52.592100 0.00 28.35 1.68 99,369.04

COMMON STOCK USD5.001204106 30 Dec 2010 OPEN USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.AGL RESOURCES INC

8,400.000 NHDF Local 36.190000 0.00 63.00 5.14 303,927.861.000000

Base 36.190000 0.00 63.00 5.14 303,927.86

COMMON STOCK USD.01001282102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.AH BELO CORP A

1,720.000 NHHZ Local 7.095900 0.00 25.80 0.21 12,178.941.000000

Base 7.095900 0.00 25.80 0.21 12,178.94

COMMON STOCK USD.0100130H105 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.AES CORP

3,110.000 NHDM Local 11.002800 0.00 46.65 0.58 34,171.481.000000

Base 11.002800 0.00 46.65 0.58 34,171.48

COMMON STOCK USD.01001547108 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.AK STEEL HOLDING CORP

1,310.000 NHDM Local 13.095200 0.00 19.65 0.29 17,134.771.000000

Base 13.095200 0.00 19.65 0.29 17,134.77

COMMON STOCK USD.01001744101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.AMN HEALTHCARE SERVICES INC

1,740.000 NHHZ Local 5.129500 0.00 26.10 0.15 8,899.081.000000

Base 5.129500 0.00 26.10 0.15 8,899.08
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COMMON STOCK USD1.00206R102 26 Oct 2010 29 Oct 2010 USD/DTC 0.04LOOP CAPITAL MKTS LLCAT+T INC

39,250.000 NHDG Local 28.464900 0.00 1,373.75 18.89 1,115,854.691.000000

Base 28.464900 0.00 1,373.75 18.89 1,115,854.69

18 Nov 2010 23 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,360.000 NHDM Local 28.400100 0.00 20.40 0.66 38,603.081.000000

Base 28.400100 0.00 20.40 0.66 38,603.08

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

26,880.000 NHDM Local 28.030600 0.00 403.20 12.74 753,046.591.000000

Base 28.030600 0.00 403.20 12.74 753,046.59

28 Dec 2010 31 Dec 2010 USD/DTC 0.04LOOP CAPITAL MARKETS

45,600.000 NHDF Local 29.230000 0.00 1,824.00 22.53 1,331,041.471.000000

Base 29.230000 0.00 1,824.00 22.53 1,331,041.47

00206R102 Total

3,621.35 54.820.00113,090.000 Local 3,238,545.83

Base 0.00 3,621.35 54.82 3,238,545.83

COMMON STOCK USD.0100207R101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ATMI INC

2,830.000 NHHZ Local 17.328700 0.00 42.45 0.83 48,996.941.000000

Base 17.328700 0.00 42.45 0.83 48,996.94

COMMON STOCK00208J108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ATP OIL + GAS CORPORATION

4,250.000 NHHZ Local 14.677300 0.00 63.75 1.05 62,313.731.000000

Base 14.677300 0.00 63.75 1.05 62,313.73

COMMON STOCK USD.0100211W104 25 Oct 2010 25 Oct 2010 USD/DTCMERGERATC TECHNOLOGY CORP

76,170.000 NHDY Local 25.000000 0.00 0.00 0.00 1,904,250.001.000000

Base 25.000000 0.00 0.00 0.00 1,904,250.00
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25 Oct 2010 25 Oct 2010 USD/DTCMERGER

2,950.000 NHHZ Local 25.000000 0.00 0.00 0.00 73,750.001.000000

Base 25.000000 0.00 0.00 0.00 73,750.00

00211W104 Total

0.00 0.000.0079,120.000 Local 1,978,000.00

Base 0.00 0.00 0.00 1,978,000.00

COMMON STOCK00246W103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.AXT INC

1,740.000 NHHZ Local 6.818000 0.00 26.10 0.20 11,837.021.000000

Base 6.818000 0.00 26.10 0.20 11,837.02

COMMON STOCK USD1.002474104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.AZZ INC

100.000 NHHZ Local 36.971500 0.00 1.50 0.06 3,695.591.000000

Base 36.971500 0.00 1.50 0.06 3,695.59

COMMON STOCK USD.5002535201 13 Dec 2010 13 Dec 2010 USD/DTCMANDATORYEXCHANGE NON CASHAARON S INC

2,360.000 NHEU Local 20.114779 0.00 0.00 0.00 47,470.881.000000

Base 20.114779 0.00 0.00 0.00 47,470.88

13 Dec 2010 13 Dec 2010 USD/DTCMANDATORYEXCHANGE NON CASH

2,750.000 NHHY Local 19.161200 0.00 0.00 0.00 52,693.301.000000

Base 19.161200 0.00 0.00 0.00 52,693.30

002535201 Total

0.00 0.000.005,110.000 Local 100,164.18

Base 0.00 0.00 0.00 100,164.18

COMMON STOCK NPV002824100 27 Oct 2010 01 Nov 2010 USD/DTC 0.04CABRERA CAPITAL MARKETSABBOTT LABORATORIES

32,350.000 NHDG Local 51.300400 0.00 1,132.25 28.05 1,658,407.641.000000

Base 51.300400 0.00 1,132.25 28.05 1,658,407.64
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17 Nov 2010 22 Nov 2010 USD/DTC 0.05RIDGE CLEARING & OUTSOURCING SOLUTI

19,340.000 NHDJ Local 48.059900 0.00 967.00 17.85 928,493.621.000000

Base 48.059900 0.00 967.00 17.85 928,493.62

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

7,010.000 NHDM Local 46.859400 0.00 105.15 5.56 328,373.681.000000

Base 46.859400 0.00 105.15 5.56 328,373.68

002824100 Total

2,204.40 51.460.0058,700.000 Local 2,915,274.94

Base 0.00 2,204.40 51.46 2,915,274.94

COMMON STOCK USD.01002896207 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.ABERCROMBIE + FITCH CO CL A

400.000 NHDM Local 48.415000 0.00 6.00 0.33 19,359.671.000000

Base 48.415000 0.00 6.00 0.33 19,359.67

COMMON STOCK USD.0100350L109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ABINGTON BANCORP INC

2,000.000 NHHZ Local 10.615000 0.00 30.00 0.36 21,199.641.000000

Base 10.615000 0.00 30.00 0.36 21,199.64

COMMON STOCK USD.01003830106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ABRAXAS PETROLEUM CORP

4,100.000 NHHZ Local 3.030600 0.00 61.50 0.21 12,363.751.000000

Base 3.030600 0.00 61.50 0.21 12,363.75

COMMON STOCK00383Y102 18 Oct 2010 18 Oct 2010 USD/DTCMERGERABRAXIS BIOSCIENCE INC

270.000 NHEU Local 78.461592 0.00 0.00 0.00 21,184.631.000000

Base 78.461592 0.00 0.00 0.00 21,184.63

18 Oct 2010 18 Oct 2010 USD/DTCMERGER

380.000 NHHY Local 78.461578 0.00 0.00 0.00 29,815.401.000000

Base 78.461578 0.00 0.00 0.00 29,815.40
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00383Y102 Total

0.00 0.000.00650.000 Local 51,000.03

Base 0.00 0.00 0.00 51,000.03

REIT USD.001004239109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ACADIA REALTY TRUST

3,060.000 NHHZ Local 19.340600 0.00 45.90 1.00 59,135.341.000000

Base 19.340600 0.00 45.90 1.00 59,135.34

COMMON STOCK00430U103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ACCELRYS INC

2,460.000 NHHZ Local 7.121700 0.00 36.90 0.30 17,482.181.000000

Base 7.121700 0.00 36.90 0.30 17,482.18

COMMON STOCK USD.01004446100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ACETO CORP

2,430.000 NHHZ Local 7.248600 0.00 36.45 0.30 17,577.351.000000

Base 7.248600 0.00 36.45 0.30 17,577.35

COMMON STOCK004498101 05 Oct 2010 08 Oct 2010 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPORACI WORLDWIDE INC

2,090.000 NHHO Local 22.719500 0.00 83.60 0.81 47,399.351.000000

Base 22.719500 0.00 83.60 0.81 47,399.35

09 Nov 2010 15 Nov 2010 USD/DTC 0.03CANTOR FITZGERALD + CO.

590.000 NHHO Local 26.479200 0.00 17.70 0.27 15,604.761.000000

Base 26.479200 0.00 17.70 0.27 15,604.76

10 Nov 2010 16 Nov 2010 USD/DTC 0.03CANTOR FITZGERALD + CO.

1,790.000 NHHO Local 26.270200 0.00 53.70 0.80 46,969.161.000000

Base 26.270200 0.00 53.70 0.80 46,969.16

004498101 Total

155.00 1.880.004,470.000 Local 109,973.27

Base 0.00 155.00 1.88 109,973.27
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COMMON STOCK004934105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ACTEL CORP

890.000 NHHZ Local 20.850100 0.00 13.35 0.31 18,542.931.000000

Base 20.850100 0.00 13.35 0.31 18,542.93

03 Nov 2010 10 Nov 2010 USD/DTC7 MERGER

1,334.000 NHHZ Local 20.880000 0.00 0.00 0.00 27,853.921.000000

Base 20.880000 0.00 0.00 0.00 27,853.92

004934105 Total

13.35 0.310.002,224.000 Local 46,396.85

Base 0.00 13.35 0.31 46,396.85

COMMON STOCK00508B102 18 Nov 2010 23 Nov 2010 USD/DTC 0.03KING, CL,& ASSOCIATES, INCACTUATE CORP

8,293.000 NHDY Local 5.374300 0.00 248.79 0.76 44,319.521.000000

Base 5.374300 0.00 248.79 0.76 44,319.52

COMMON STOCK USD.200508X203 10 Dec 2010 15 Dec 2010 USD/DTC 0.03MR BEAL &COMPANYACTUANT CORP A

1,630.000 NHHO Local 27.075900 0.00 48.90 0.75 44,084.071.000000

Base 27.075900 0.00 48.90 0.75 44,084.07

COMMON STOCK00724F101 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.ADOBE SYSTEMS INC

2,510.000 NHDM Local 28.564500 0.00 37.65 1.22 71,658.031.000000

Base 28.564500 0.00 37.65 1.22 71,658.03

COMMON STOCK USD.0100739W107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ADVANCE AMERICA CASH ADVANCE

4,630.000 NHHZ Local 4.925400 0.00 69.45 0.39 22,734.761.000000

Base 4.925400 0.00 69.45 0.39 22,734.76

COMMON STOCK00752H102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ADVANCED BATTERY TECHNOLOGIE

1,960.000 NHHZ Local 3.933100 0.00 29.40 0.13 7,679.351.000000

Base 3.933100 0.00 29.40 0.13 7,679.35
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COMMON STOCK00752J108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ADVANCED ANALOGIC TECHNOLOGI

3,260.000 NHHZ Local 3.798400 0.00 48.90 0.21 12,333.671.000000

Base 3.798400 0.00 48.90 0.21 12,333.67

COMMON STOCK USD.01007903107 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.ADVANCED MICRO DEVICES

2,520.000 NHDM Local 7.604200 0.00 37.80 0.33 19,124.451.000000

Base 7.604200 0.00 37.80 0.33 19,124.45

COMMON STOCK007973100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ADVANCED ENERGY INDUSTRIES

1,290.000 NHHZ Local 14.671000 0.00 19.35 0.32 18,905.921.000000

Base 14.671000 0.00 19.35 0.32 18,905.92

COMMON STOCK USD.0100817Y108 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.AETNA INC

2,350.000 NHDM Local 30.288900 0.00 35.25 1.21 71,142.461.000000

Base 30.288900 0.00 35.25 1.21 71,142.46

09 Dec 2010 14 Dec 2010 USD/DTC 0.04WILLIAMS CAPITAL GROUP LP (THE)

42,170.000 NHDG Local 29.984800 0.00 1,475.95 21.37 1,262,961.701.000000

Base 29.984800 0.00 1,475.95 21.37 1,262,961.70

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

2,200.000 NHHY Local 30.733200 0.00 33.00 1.15 67,578.891.000000

Base 30.733200 0.00 33.00 1.15 67,578.89

00817Y108 Total

1,544.20 23.730.0046,720.000 Local 1,401,683.05

Base 0.00 1,544.20 23.73 1,401,683.05

COMMON STOCK USD.01008252108 22 Nov 2010 26 Nov 2010 USD/DTC 0.02MELVIN SECURITIESAFFILIATED MANAGERS GROUP

12,200.000 NHDZ Local 89.559900 0.00 244.00 18.47 1,092,368.311.000000

Base 89.559900 0.00 244.00 18.47 1,092,368.31
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22 Dec 2010 28 Dec 2010 USD/DTC 0.03KNIGHT EQUITY MARKETS L.P.

6,962.000 NHDZ Local 101.179900 0.00 174.05 11.90 704,228.511.000000

Base 101.179900 0.00 174.05 11.90 704,228.51

23 Dec 2010 29 Dec 2010 USD/DTC 0.03KNIGHT EQUITY MARKETS L.P.

1,338.000 NHDZ Local 100.137100 0.00 33.45 2.26 133,947.731.000000

Base 100.137100 0.00 33.45 2.26 133,947.73

30 Dec 2010 OPEN USD/DTC 0.04LOOP CAPITAL MARKETS

508.000 NHEX Local 99.518700 0.00 20.32 0.86 50,534.321.000000

Base 99.518700 0.00 20.32 0.86 50,534.32

30 Dec 2010 OPEN USD/DTC 0.04LOOP CAPITAL MARKETS

1,888.000 NHEX Local 98.871400 0.00 75.52 3.16 186,590.521.000000

Base 98.871400 0.00 75.52 3.16 186,590.52

31 Dec 2010 OPEN USD/DTC 0.04LOOP CAPITAL MARKETS

1,565.000 NHEX Local 98.865500 0.00 62.60 2.62 154,659.291.000000

Base 98.865500 0.00 62.60 2.62 154,659.29

008252108 Total

609.94 39.270.0024,461.000 Local 2,322,328.68

Base 0.00 609.94 39.27 2,322,328.68

COMMON STOCK USD.0100826T108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.AFFYMETRIX INC

6,070.000 NHHZ Local 4.614300 0.00 91.05 0.47 27,917.281.000000

Base 4.614300 0.00 91.05 0.47 27,917.28

COMMON STOCK USD.01008368102 04 Oct 2010 04 Oct 2010 USD/DTCASSET TRANSFER AT MARKET NON CASHAGA MEDICAL HOLDINGS INC

11,960.000 NHEL Local 14.120000 0.00 0.00 0.00 168,875.201.000000

Base 14.120000 0.00 0.00 0.00 168,875.20
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19 Nov 2010 27 Dec 2010 USD/DTC38 EXCHANGE OFFER

11,960.000 NHEF Local 20.909750 0.00 0.00 0.00 250,080.611.000000

Base 20.909750 0.00 0.00 0.00 250,080.61

008368102 Total

0.00 0.000.0023,920.000 Local 418,955.81

Base 0.00 0.00 0.00 418,955.81

COMMON STOCK USD.0100846U101 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.AGILENT TECHNOLOGIES INC

2,330.000 NHDM Local 36.192100 0.00 34.95 1.43 84,291.211.000000

Base 36.192100 0.00 34.95 1.43 84,291.21

COMMON STOCK USD.300847J105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.AGILYSYS INC

1,610.000 NHHZ Local 6.487200 0.00 24.15 0.18 10,420.061.000000

Base 6.487200 0.00 24.15 0.18 10,420.06

REIT USD.0001008492100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.AGREE REALTY CORP

830.000 NHHZ Local 25.525700 0.00 12.45 0.36 21,173.521.000000

Base 25.525700 0.00 12.45 0.36 21,173.52

COMMON STOCK USD1.009158106 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.AIR PRODUCTS + CHEMICALS INC

960.000 NHDM Local 85.684000 0.00 14.40 1.40 82,240.841.000000

Base 85.684000 0.00 14.40 1.40 82,240.84

COMMON STOCK USD.0100922R105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.AIR TRANSPORT SERVICES GROUP

5,180.000 NHHZ Local 6.732700 0.00 77.70 0.59 34,797.101.000000

Base 6.732700 0.00 77.70 0.59 34,797.10

COMMON STOCK USD.01009363102 18 Nov 2010 23 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.AIRGAS INC

530.000 NHDM Local 67.448300 0.00 7.95 0.61 35,739.041.000000

Base 67.448300 0.00 7.95 0.61 35,739.04
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26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

330.000 NHDM Local 61.996700 0.00 4.95 0.35 20,453.611.000000

Base 61.996700 0.00 4.95 0.35 20,453.61

009363102 Total

12.90 0.960.00860.000 Local 56,192.65

Base 0.00 12.90 0.96 56,192.65

COMMON STOCK00949P108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.AIRTRAN HOLDINGS INC

12,940.000 NHHZ Local 7.412200 0.00 194.10 1.62 95,718.151.000000

Base 7.412200 0.00 194.10 1.62 95,718.15

COMMON STOCK USD.0100971T101 09 Nov 2010 15 Nov 2010 USD/DTC 0.04LEERINK SWANN AND COMPANYAKAMAI TECHNOLOGIES INC

24,150.000 NHDG Local 51.586500 0.00 845.25 21.06 1,244,947.671.000000

Base 51.586500 0.00 845.25 21.06 1,244,947.67

COMMON STOCK USD.1011311107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ALAMO GROUP INC

570.000 NHHZ Local 23.948200 0.00 8.55 0.23 13,641.691.000000

Base 23.948200 0.00 8.55 0.23 13,641.69

COMMON STOCK USD1.011659109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ALASKA AIR GROUP INC

3,230.000 NHHZ Local 51.255000 0.00 48.45 2.80 165,502.401.000000

Base 51.255000 0.00 48.45 2.80 165,502.40

28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

70.000 NHHZ Local 52.450700 0.00 1.40 0.07 3,670.081.000000

Base 52.450700 0.00 1.40 0.07 3,670.08

011659109 Total

49.85 2.870.003,300.000 Local 169,172.48

Base 0.00 49.85 2.87 169,172.48



Prepared by State StreetPage 934

Sales Report by Report Date
Composite

to April 18, 2011View Date:December 31, 2010October 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCK012348108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ALBANY INTL CORP CL A

2,120.000 NHHZ Local 20.050200 0.00 31.80 0.72 42,473.901.000000

Base 20.050200 0.00 31.80 0.72 42,473.90

COMMON STOCK USD.01012423109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ALBANY MOLECULAR RESEARCH

2,260.000 NHHZ Local 6.320500 0.00 33.90 0.24 14,250.191.000000

Base 6.320500 0.00 33.90 0.24 14,250.19

COMMON STOCK USD1.013817101 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.ALCOA INC

4,640.000 NHDM Local 13.135200 0.00 69.60 1.04 60,876.691.000000

Base 13.135200 0.00 69.60 1.04 60,876.69

REIT USD1.014752109 27 Oct 2010 01 Nov 2010 USD/DTC 0.01HEEVERS &CO. INC.ALEXANDER S INC

69.000 NHHZ Local 367.833900 0.00 1.03 0.43 25,379.081.000000

Base 367.833900 0.00 1.03 0.43 25,379.08

COMMON STOCK015351109 21 Dec 2010 27 Dec 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCALEXION PHARMACEUTICALS INC

1,948.000 NHIB Local 81.510900 0.00 19.48 2.69 158,761.061.000000

Base 81.510900 0.00 19.48 2.69 158,761.06

COMMON STOCK USD1.016230104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ALICO INC

220.000 NHHZ Local 26.110000 0.00 3.30 0.10 5,740.801.000000

Base 26.110000 0.00 3.30 0.10 5,740.80

COMMON STOCK USD.0101642T108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ALKERMES INC

6,560.000 NHHZ Local 11.175200 0.00 98.40 1.24 73,209.671.000000

Base 11.175200 0.00 98.40 1.24 73,209.67

.01699E947 15 Oct 2010 15 Oct 2010 USD/BOSAUTREPAT-DISTRIBUTIONALINDA INFRASTRUCTURE

1,667,590.000 NHHB Local 1.000000 0.00 0.00 0.00 1,667,590.001.000000

Base 1.000000 0.00 0.00 0.00 1,667,590.00
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03 Nov 2010 03 Nov 2010 USD/BOSAUTREPAT-DISTRIBUTION

125,851.000 NHHB Local 1.000000 0.00 0.00 0.00 125,851.001.000000

Base 1.000000 0.00 0.00 0.00 125,851.00

30 Nov 2010 30 Nov 2010 USD/BOSAUTREPAT-DISTRIBUTION

66,237.000 NHHB Local 1.000000 0.00 0.00 0.00 66,237.001.000000

Base 1.000000 0.00 0.00 0.00 66,237.00

29 Dec 2010 29 Dec 2010 USD/BOSAUTREPAT-DISTRIBUTION

2,041,134.000 NHHB Local 1.000000 0.00 0.00 0.00 2,041,134.001.000000

Base 1.000000 0.00 0.00 0.00 2,041,134.00

01699E947 Total

0.00 0.000.003,900,812.000 Local 3,900,812.00

Base 0.00 0.00 0.00 3,900,812.00

01699M931 29 Dec 2010 29 Dec 2010 USD/BOSAUTREPAT-DISTRIBUTIONALINDA INFRASTRUCTURE FUND II

570,268.000 NHHS Local 1.000000 0.00 0.00 0.00 570,268.001.000000

Base 1.000000 0.00 0.00 0.00 570,268.00

COMMON STOCK017361106 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.ALLEGHENY ENERGY INC

770.000 NHDM Local 23.064700 0.00 11.55 0.31 17,747.961.000000

Base 23.064700 0.00 11.55 0.31 17,747.96

COMMON STOCK USD.101741R102 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.ALLEGHENY TECHNOLOGIES INC

300.000 NHDM Local 50.740000 0.00 4.50 0.26 15,217.241.000000

Base 50.740000 0.00 4.50 0.26 15,217.24

COMMON STOCK USD.01018490102 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.ALLERGAN INC

1,400.000 NHDM Local 67.711700 0.00 21.00 1.61 94,773.771.000000

Base 67.711700 0.00 21.00 1.61 94,773.77
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COMMON STOCK NPV018522300 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ALLETE INC

2,980.000 NHHZ Local 36.367600 0.00 44.70 1.83 108,328.921.000000

Base 36.367600 0.00 44.70 1.83 108,328.92

COMMON STOCK USD.01018581108 08 Oct 2010 14 Oct 2010 USD/DTC 0.04GARDNER RICH & COALLIANCE DATA SYSTEMS CORP

4,601.000 NHDZ Local 64.594300 0.00 184.04 5.02 297,009.311.000000

Base 64.594300 0.00 184.04 5.02 297,009.31

11 Oct 2010 14 Oct 2010 USD/DTC 0.04GARDNER RICH & CO

22,899.000 NHDZ Local 64.858100 0.00 915.96 25.10 1,484,244.571.000000

Base 64.858100 0.00 915.96 25.10 1,484,244.57

19 Nov 2010 24 Nov 2010 USD/DTC 0.04LOOP CAPITAL MKTS LLC

68,210.000 NHDZ Local 61.617500 0.00 2,728.40 71.03 4,200,130.251.000000

Base 61.617500 0.00 2,728.40 71.03 4,200,130.25

018581108 Total

3,828.40 101.150.0095,710.000 Local 5,981,384.13

Base 0.00 3,828.40 101.15 5,981,384.13

COMMON STOCK NPV018772103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ALLIANCE ONE INTERNATIONAL

8,520.000 NHHZ Local 4.397100 0.00 127.80 0.63 37,334.861.000000

Base 4.397100 0.00 127.80 0.63 37,334.86

COMMON STOCK USD1.019205103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ALLIANCE FINANCIAL CORP

450.000 NHHZ Local 29.967800 0.00 6.75 0.23 13,478.531.000000

Base 29.967800 0.00 6.75 0.23 13,478.53

COMMON STOCK USD.0101923A109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ALLIED HEALTHCARE INTL INC

4,010.000 NHHZ Local 2.693100 0.00 60.15 0.18 10,739.001.000000

Base 2.693100 0.00 60.15 0.18 10,739.00
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COMMON STOCK USD.01019645506 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ALLIS CHALMERS ENERGY INC

3,420.000 NHHZ Local 5.000100 0.00 51.30 0.29 17,048.751.000000

Base 5.000100 0.00 51.30 0.29 17,048.75

COMMON STOCK USD.0101988P108 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.ALLSCRIPTS HEALTHCARE SOLUTI

1,000.000 NHEU Local 18.557500 0.00 20.00 0.31 18,537.191.000000

Base 18.557500 0.00 20.00 0.31 18,537.19

TE2 LP01999G980 17 Nov 2010 USD/BOSCAPITAL CALLBLACKSTONE REAL EST PARTNER VI

1,016,000.000 NHEJ Local 1.000000 0.00 0.00 0.00 1,016,000.001.000000

Base 1.000000 0.00 0.00 0.00 1,016,000.00

17 Nov 2010 CANCEL USD/BOSCAPITAL CALL

-1,016,000.000 NHEJ Local 1.000000 0.00 0.00 0.00 -1,016,000.001.000000

Base 1.000000 0.00 0.00 0.00 -1,016,000.00

01999G980 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

COMMON STOCK USD.01020002101 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.ALLSTATE CORP

2,440.000 NHDM Local 29.507700 0.00 36.60 1.22 71,960.971.000000

Base 29.507700 0.00 36.60 1.22 71,960.97

COMMON STOCK USD.01020520102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ALON USA ENERGY INC

730.000 NHHZ Local 5.684800 0.00 10.95 0.07 4,138.881.000000

Base 5.684800 0.00 10.95 0.07 4,138.88

COMMON STOCK USD.0102076X102 08 Oct 2010 14 Oct 2010 USD/DTC 0.03CABRERA CAPITAL MARKETSALPHA NATURAL RESOURCES INC

4,540.000 NHIB Local 44.375000 0.00 136.20 3.41 201,322.891.000000

Base 44.375000 0.00 136.20 3.41 201,322.89
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02 Nov 2010 05 Nov 2010 USD/DTC 0.02ABEL NOSER CORPORATION

2,977.000 NHIB Local 45.628100 0.00 59.54 2.30 135,773.011.000000

Base 45.628100 0.00 59.54 2.30 135,773.01

02076X102 Total

195.74 5.710.007,517.000 Local 337,095.90

Base 0.00 195.74 5.71 337,095.90

COMMON STOCK02081G102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ALPHATEC HOLDINGS INC

2,710.000 NHHZ Local 2.273200 0.00 40.65 0.10 6,119.621.000000

Base 2.273200 0.00 40.65 0.10 6,119.62

COMMON STOCK021441100 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.ALTERA CORP

1,070.000 NHDM Local 35.621700 0.00 16.05 0.65 38,098.521.000000

Base 35.621700 0.00 16.05 0.65 38,098.52

COMMON STOCK02209S103 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.ALTRIA GROUP INC

9,420.000 NHDM Local 24.412500 0.00 141.30 3.89 229,820.561.000000

Base 24.412500 0.00 141.30 3.89 229,820.56

II LP02299C968 21 Dec 2010 21 Dec 2010 USD/BOSCAPITAL CALLCOURT SQUARE CAPITAL PARTNERS

459,809.000 NHEL Local 1.000000 0.00 0.00 0.00 459,809.001.000000

Base 1.000000 0.00 0.00 0.00 459,809.00

21 Dec 2010 21 Dec 2010 USD/BOSCAPITAL CALL

63,099.000 NHEL Local 1.000000 0.00 0.00 0.00 63,099.001.000000

Base 1.000000 0.00 0.00 0.00 63,099.00

21 Dec 2010 21 Dec 2010 USD/BOSCAPITAL CALL

35,656.000 NHEL Local 1.000000 0.00 0.00 0.00 35,656.001.000000

Base 1.000000 0.00 0.00 0.00 35,656.00
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21 Dec 2010 21 Dec 2010 USD/BOSCAPITAL CALL

1,357.000 NHEL Local 1.000000 0.00 0.00 0.00 1,357.001.000000

Base 1.000000 0.00 0.00 0.00 1,357.00

02299C968 Total

0.00 0.000.00559,921.000 Local 559,921.00

Base 0.00 0.00 0.00 559,921.00

LONGVIEW ULTRA I CON02299M925 13 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTAMALGAMATED BANK NYC

58.280 NHFL Local 1,015.553534 0.00 0.00 0.00 59,186.461.000000

Base 1,015.553534 0.00 0.00 0.00 59,186.46

01 Nov 2010 USD/BOSSTATE STREET BANK AND TRUST

60.580 NHFL Local 976.996698 0.00 0.00 0.00 59,186.461.000000

Base 976.996698 0.00 0.00 0.00 59,186.46

31 Dec 2010 31 Dec 2010 USD/BOSSTATE STREET BANK AND TRUST

58.610 NHFL Local 978.034635 0.00 0.00 0.00 57,322.611.000000

Base 978.034635 0.00 0.00 0.00 57,322.61

02299M925 Total

0.00 0.000.00177.470 Local 175,695.53

Base 0.00 0.00 0.00 175,695.53

COMMON STOCK USD.01023135106 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.AMAZON.COM INC

1,690.000 NHDM Local 177.012600 0.00 25.35 5.06 299,120.881.000000

Base 177.012600 0.00 25.35 5.06 299,120.88

COMMON STOCK USD.01023139108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.AMBAC FINANCIAL GROUP INC

27,590.000 NHHZ Local 0.923500 0.00 413.85 0.43 25,065.091.000000

Base 0.923500 0.00 413.85 0.43 25,065.09
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10 Nov 2010 17 Nov 2010 USD/DTC 0.021 CABRERA CAPITAL MARKETS

41,560.000 NHHZ Local 0.200500 0.00 623.40 0.15 7,709.231.000000

Base 0.200500 0.00 623.40 0.15 7,709.23

023139108 Total

1,037.25 0.580.0069,150.000 Local 32,774.32

Base 0.00 1,037.25 0.58 32,774.32

COMMON STOCK USD.25023586100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.AMERCO

820.000 NHHZ Local 79.975200 0.00 12.30 1.11 65,566.251.000000

Base 79.975200 0.00 12.30 1.11 65,566.25

COMMON STOCK USD.01023608102 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.AMEREN CORPORATION

1,030.000 NHDM Local 28.982700 0.00 15.45 0.51 29,836.221.000000

Base 28.982700 0.00 15.45 0.51 29,836.22

COMMON STOCK023850100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.AMERICAN APPAREL INC

3,140.000 NHHZ Local 1.158000 0.00 47.10 0.06 3,588.961.000000

Base 1.158000 0.00 47.10 0.06 3,588.96

REIT USD.01024835100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.AMERICAN CAMPUS COMMUNITIES

6,260.000 NHHZ Local 32.171700 0.00 93.90 3.40 201,297.541.000000

Base 32.171700 0.00 93.90 3.40 201,297.54

28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

120.000 NHHZ Local 31.595800 0.00 2.40 0.07 3,789.031.000000

Base 31.595800 0.00 2.40 0.07 3,789.03

024835100 Total

96.30 3.470.006,380.000 Local 205,086.57

Base 0.00 96.30 3.47 205,086.57
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REIT USD.0102503X105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.AMERICAN CAPITAL AGENCY CORP

3,140.000 NHHZ Local 28.117800 0.00 47.10 1.49 88,241.301.000000

Base 28.117800 0.00 47.10 1.49 88,241.30

COMMON STOCK USD.0102503Y103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.AMERICAN CAPITAL LTD

32,500.000 NHHZ Local 6.992000 0.00 487.50 3.84 226,748.661.000000

Base 6.992000 0.00 487.50 3.84 226,748.66

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

520.000 NHHZ Local 8.069600 0.00 7.80 0.08 4,188.311.000000

Base 8.069600 0.00 7.80 0.08 4,188.31

02503Y103 Total

495.30 3.920.0033,020.000 Local 230,936.97

Base 0.00 495.30 3.92 230,936.97

COMMON STOCK USD.01025195405 13 Oct 2010 18 Oct 2010 USD/DTC 0.03PULSE TRADING LLCAMERICAN COMMERCIAL LINES

8,270.000 NHDY Local 33.223400 0.00 248.10 4.65 274,504.771.000000

Base 33.223400 0.00 248.10 4.65 274,504.77

27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.

870.000 NHHZ Local 33.340400 0.00 13.05 0.49 28,992.611.000000

Base 33.340400 0.00 13.05 0.49 28,992.61

18 Nov 2010 23 Nov 2010 USD/DTC 0.03PULSE TRADING LLC

1,512.000 NHDY Local 33.244200 0.00 45.36 0.85 50,219.021.000000

Base 33.244200 0.00 45.36 0.85 50,219.02

19 Nov 2010 24 Nov 2010 USD/DTC 0.03PULSE TRADING LLC

1,898.000 NHDY Local 33.210000 0.00 56.94 1.07 62,974.571.000000

Base 33.210000 0.00 56.94 1.07 62,974.57
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22 Dec 2010 29 Dec 2010 USD/DTC7 MERGER

63,400.000 NHDY Local 33.000000 0.00 0.00 0.00 2,092,200.001.000000

Base 33.000000 0.00 0.00 0.00 2,092,200.00

22 Dec 2010 22 Dec 2010 USD/DTCMERGER

1,300.000 NHHZ Local 33.000000 0.00 0.00 0.00 42,900.001.000000

Base 33.000000 0.00 0.00 0.00 42,900.00

025195405 Total

363.45 7.060.0077,250.000 Local 2,551,790.97

Base 0.00 363.45 7.06 2,551,790.97

COMMON STOCK USD.01025353103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.AMERICAN DENTAL PARTNERS INC

1,420.000 NHHZ Local 11.383800 0.00 21.30 0.27 16,143.431.000000

Base 11.383800 0.00 21.30 0.27 16,143.43

COMMON STOCK025398108 28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)AMERICAN DG ENERGY INC

1,100.000 NHHZ Local 3.238200 0.00 22.00 0.07 3,539.951.000000

Base 3.238200 0.00 22.00 0.07 3,539.95

COMMON STOCK USD6.5025537101 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.AMERICAN ELECTRIC POWER

2,150.000 NHDM Local 35.970500 0.00 32.25 1.31 77,303.021.000000

Base 35.970500 0.00 32.25 1.31 77,303.02

28 Dec 2010 31 Dec 2010 USD/DTC 0.02LOOP CAPITAL MARKETS

13,500.000 NHDF Local 36.050000 0.00 270.00 8.23 486,396.771.000000

Base 36.050000 0.00 270.00 8.23 486,396.77

025537101 Total

302.25 9.540.0015,650.000 Local 563,699.79

Base 0.00 302.25 9.54 563,699.79
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COMMON STOCK USD1.025676206 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.AMERICAN EQUITY INVT LIFE HL

5,590.000 NHHZ Local 10.827300 0.00 83.85 1.02 60,439.741.000000

Base 10.827300 0.00 83.85 1.02 60,439.74

COMMON STOCK USD.2025816109 07 Oct 2010 13 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.AMERICAN EXPRESS CO

8,850.000 NHDM Local 37.899500 0.00 177.00 5.67 335,227.911.000000

Base 37.899500 0.00 177.00 5.67 335,227.91

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

4,620.000 NHDM Local 42.500500 0.00 69.30 3.32 196,279.691.000000

Base 42.500500 0.00 69.30 3.32 196,279.69

025816109 Total

246.30 8.990.0013,470.000 Local 531,507.60

Base 0.00 246.30 8.99 531,507.60

COMMON STOCK USD1.026375105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.AMERICAN GREETINGS CORP CL A

3,570.000 NHHZ Local 19.486800 0.00 53.55 1.18 69,513.151.000000

Base 19.486800 0.00 53.55 1.18 69,513.15

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

190.000 NHHZ Local 23.150000 0.00 2.85 0.08 4,395.571.000000

Base 23.150000 0.00 2.85 0.08 4,395.57

026375105 Total

56.40 1.260.003,760.000 Local 73,908.72

Base 0.00 56.40 1.26 73,908.72

COMMON STOCK USD2.5026874784 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.AMERICAN INTERNATIONAL GROUP

610.000 NHDM Local 41.364900 0.00 9.15 0.43 25,223.011.000000

Base 41.364900 0.00 9.15 0.43 25,223.01
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COMMON STOCK USD.0102744M108 22 Nov 2010 26 Nov 2010 USD/DTC 0.02MELVIN SECURITIESAMERICAN MEDICAL SYS HLDGS

46,600.000 NHDZ Local 19.006600 0.00 932.00 14.97 884,760.591.000000

Base 19.006600 0.00 932.00 14.97 884,760.59

28 Dec 2010 31 Dec 2010 USD/DTC 0.04MR BEAL &COMPANY

37,140.000 NHDZ Local 19.057000 0.00 1,485.60 11.97 706,279.411.000000

Base 19.057000 0.00 1,485.60 11.97 706,279.41

29 Dec 2010 OPEN USD/DTC 0.04WILLIAMS CAPITAL GROUP LP (THE)

1,357.000 NHDZ Local 19.099000 0.00 54.28 0.44 25,862.621.000000

Base 19.099000 0.00 54.28 0.44 25,862.62

29 Dec 2010 OPEN USD/DTC 0.04MR BEAL &COMPANY

1,357.000 NHDZ Local 19.130000 0.00 54.28 0.44 25,904.691.000000

Base 19.130000 0.00 54.28 0.44 25,904.69

30 Dec 2010 OPEN USD/DTC 0.04MR BEAL &COMPANY

2,225.000 NHDZ Local 19.050000 0.00 89.00 0.72 42,296.531.000000

Base 19.050000 0.00 89.00 0.72 42,296.53

31 Dec 2010 OPEN USD/DTC 0.04MR BEAL &COMPANY

10,856.000 NHDZ Local 18.897300 0.00 434.24 3.47 204,711.381.000000

Base 18.897300 0.00 434.24 3.47 204,711.38

02744M108 Total

3,049.40 32.010.0099,535.000 Local 1,889,815.22

Base 0.00 3,049.40 32.01 1,889,815.22

COMMON STOCK USD1.027745108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.AMER NATL BNKSHS/DANVILLE VA

590.000 NHHZ Local 22.244700 0.00 8.85 0.22 13,115.301.000000

Base 22.244700 0.00 8.85 0.22 13,115.30
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COMMON STOCK USD.1028882108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.AMERICAN PHYSICIANS SVC GP

590.000 NHHZ Local 32.474700 0.00 8.85 0.32 19,150.901.000000

Base 32.474700 0.00 8.85 0.32 19,150.90

01 Dec 2010 01 Dec 2010 USD/DTCMERGER

890.000 NHHZ Local 32.500000 0.00 0.00 0.00 28,925.001.000000

Base 32.500000 0.00 0.00 0.00 28,925.00

028882108 Total

8.85 0.320.001,480.000 Local 48,075.90

Base 0.00 8.85 0.32 48,075.90

COMMON STOCK NPV028884104 25 Oct 2010 25 Oct 2010 USD/DTCMERGERAMERICAN PHYSICIANS CAPITAL

1,882.000 NHHZ Local 41.500000 0.00 0.00 0.00 78,103.001.000000

Base 41.500000 0.00 0.00 0.00 78,103.00

COMMON STOCK USD.0102916P103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.AMERICAN RAILCAR INDUSTRIES

900.000 NHHZ Local 17.104000 0.00 13.50 0.26 15,379.841.000000

Base 17.104000 0.00 13.50 0.26 15,379.84

COMMON STOCK029263100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.AMERICAN REPROGRAPHICS CO

3,010.000 NHHZ Local 7.045500 0.00 45.15 0.36 21,161.451.000000

Base 7.045500 0.00 45.15 0.36 21,161.45

COMMON STOCK NPV029899101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.AMERICAN STATES WATER CO

1,780.000 NHHZ Local 37.156800 0.00 26.70 1.12 66,111.281.000000

Base 37.156800 0.00 26.70 1.12 66,111.28

COMMON STOCK USD.01029912201 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.AMERICAN TOWER CORP CL A

1,540.000 NHDM Local 51.915200 0.00 23.10 1.36 79,924.951.000000

Base 51.915200 0.00 23.10 1.36 79,924.95
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COMMON STOCK USD.1030371108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.AMERICAN VANGUARD CORP

1,940.000 NHHZ Local 7.534000 0.00 29.10 0.25 14,586.611.000000

Base 7.534000 0.00 29.10 0.25 14,586.61

COMMON STOCK NPV030506109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.AMERICAN WOODMARK CORP

800.000 NHHZ Local 18.209100 0.00 12.00 0.25 14,555.031.000000

Base 18.209100 0.00 12.00 0.25 14,555.03

COMMON STOCK USD.0103060R101 01 Oct 2010 01 Oct 2010 USD/DTCMERGERGENERAL MOTORS FINANCIAL CO

5,480.000 NHHY Local 24.500000 0.00 0.00 0.00 134,260.001.000000

Base 24.500000 0.00 0.00 0.00 134,260.00

COMMON STOCK USD.0103062T105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.AMERICA S CAR MART INC

510.000 NHHZ Local 26.400700 0.00 7.65 0.23 13,456.481.000000

Base 26.400700 0.00 7.65 0.23 13,456.48

COMMON STOCK USD2.5030710107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.AMERON INTERNATIONAL CORP

880.000 NHHZ Local 67.232300 0.00 13.20 1.00 59,150.221.000000

Base 67.232300 0.00 13.20 1.00 59,150.22

10 Nov 2010 16 Nov 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

60.000 NHHZ Local 71.245000 0.00 0.90 0.08 4,273.721.000000

Base 71.245000 0.00 0.90 0.08 4,273.72

030710107 Total

14.10 1.080.00940.000 Local 63,423.94

Base 0.00 14.10 1.08 63,423.94

COMMON STOCK USD.0103071H100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.AMERISAFE INC

1,800.000 NHHZ Local 19.113700 0.00 27.00 0.58 34,377.081.000000

Base 19.113700 0.00 27.00 0.58 34,377.08
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COMMON STOCK USD.0103073E105 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.AMERISOURCEBERGEN CORP

1,490.000 NHDM Local 30.739200 0.00 22.35 0.78 45,778.281.000000

Base 30.739200 0.00 22.35 0.78 45,778.28

28 Dec 2010 31 Dec 2010 USD/DTC 0.02LOOP CAPITAL MARKETS

21,100.000 NHDF Local 34.190000 0.00 422.00 12.20 720,974.801.000000

Base 34.190000 0.00 422.00 12.20 720,974.80

03073E105 Total

444.35 12.980.0022,590.000 Local 766,753.08

Base 0.00 444.35 12.98 766,753.08

COMMON STOCK USD.0103073T102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.AMERIGROUP CORP

4,310.000 NHHZ Local 41.939300 0.00 64.65 3.05 180,690.681.000000

Base 41.939300 0.00 64.65 3.05 180,690.68

10 Nov 2010 16 Nov 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

90.000 NHHZ Local 43.931100 0.00 1.35 0.07 3,952.381.000000

Base 43.931100 0.00 1.35 0.07 3,952.38

03073T102 Total

66.00 3.120.004,400.000 Local 184,643.06

Base 0.00 66.00 3.12 184,643.06

COMMON STOCK USD.0103076C106 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.AMERIPRISE FINANCIAL INC

1,420.000 NHDM Local 51.785900 0.00 21.30 1.25 73,513.431.000000

Base 51.785900 0.00 21.30 1.25 73,513.43

COMMON STOCK USD1.03076K108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.AMERIS BANCORP

2,280.000 NHHZ Local 9.306500 0.00 34.20 0.36 21,184.261.000000

Base 9.306500 0.00 34.20 0.36 21,184.26
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COMMON STOCK USD2.031001100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.AMES NATIONAL CORP

780.000 NHHZ Local 19.581400 0.00 11.70 0.26 15,261.531.000000

Base 19.581400 0.00 11.70 0.26 15,261.53

COMMON STOCK031162100 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.AMGEN INC

4,330.000 NHDM Local 53.737900 0.00 64.95 3.94 232,616.221.000000

Base 53.737900 0.00 64.95 3.94 232,616.22

20 Dec 2010 23 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

640.000 NHDM Local 57.690600 0.00 9.60 0.63 36,911.751.000000

Base 57.690600 0.00 9.60 0.63 36,911.75

031162100 Total

74.55 4.570.004,970.000 Local 269,527.97

Base 0.00 74.55 4.57 269,527.97

COMMON STOCK USD1.032037103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.AMPCO PITTSBURGH CORP

740.000 NHHZ Local 26.299700 0.00 11.10 0.33 19,450.351.000000

Base 26.299700 0.00 11.10 0.33 19,450.35

COMMON STOCK032095101 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.AMPHENOL CORP CL A

1,240.000 NHDM Local 50.907800 0.00 18.60 1.07 63,106.001.000000

Base 50.907800 0.00 18.60 1.07 63,106.00

COMMON STOCK NPV03232P405 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.AMSURG CORP

2,960.000 NHHZ Local 18.109700 0.00 44.40 0.91 53,559.401.000000

Base 18.109700 0.00 44.40 0.91 53,559.40

COMMON STOCK USD.01032359309 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.AMTRUST FINANCIAL SERVICES

2,140.000 NHHZ Local 15.079800 0.00 32.10 0.55 32,238.121.000000

Base 15.079800 0.00 32.10 0.55 32,238.12
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COMMON STOCK USD.1032511107 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.ANADARKO PETROLEUM CORP

2,330.000 NHDM Local 64.030800 0.00 34.95 2.53 149,154.281.000000

Base 64.030800 0.00 34.95 2.53 149,154.28

COMMON STOCK USD.01032515108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ANADIGICS INC

1,650.000 NHHZ Local 6.387200 0.00 24.75 0.18 10,513.951.000000

Base 6.387200 0.00 24.75 0.18 10,513.95

COMMON STOCK032654105 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.ANALOG DEVICES INC

1,350.000 NHDM Local 35.978100 0.00 20.25 0.83 48,549.361.000000

Base 35.978100 0.00 20.25 0.83 48,549.36

COMMON STOCK USD.05032657207 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ANALOGIC CORP

350.000 NHHZ Local 45.314000 0.00 5.25 0.27 15,854.381.000000

Base 45.314000 0.00 5.25 0.27 15,854.38

COMMON STOCK USD.01032744104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ANAREN INC

1,250.000 NHHZ Local 16.658000 0.00 18.75 0.35 20,803.401.000000

Base 16.658000 0.00 18.75 0.35 20,803.40

COMMON STOCK NPV034164103 06 Oct 2010 12 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.ANDERSONS INC/THE

170.000 NHHZ Local 38.668800 0.00 3.40 0.11 6,570.191.000000

Base 38.668800 0.00 3.40 0.11 6,570.19

27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,760.000 NHHZ Local 38.905300 0.00 26.40 1.16 68,445.771.000000

Base 38.905300 0.00 26.40 1.16 68,445.77

034164103 Total

29.80 1.270.001,930.000 Local 75,015.96

Base 0.00 29.80 1.27 75,015.96
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COMMON STOCK USD.0103475V101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ANGIODYNAMICS INC

2,360.000 NHHZ Local 14.159400 0.00 35.40 0.56 33,380.221.000000

Base 14.159400 0.00 35.40 0.56 33,380.22

COMMON STOCK USD1.035290105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ANIXTER INTERNATIONAL INC

1,350.000 NHHZ Local 53.251400 0.00 20.25 1.21 71,867.931.000000

Base 53.251400 0.00 20.25 1.21 71,867.93

REIT USD.01037347101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ANWORTH MORTGAGE ASSET CORP

11,360.000 NHHZ Local 6.998400 0.00 170.40 1.34 79,330.081.000000

Base 6.998400 0.00 170.40 1.34 79,330.08

COMMON STOCK USD1.037389103 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.AON CORP

1,570.000 NHDM Local 40.717500 0.00 23.55 1.09 63,901.841.000000

Base 40.717500 0.00 23.55 1.09 63,901.84

COMMON STOCK037411105 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.APACHE CORP

1,943.000 NHDM Local 107.679900 0.00 29.15 3.54 209,189.361.000000

Base 107.679900 0.00 29.15 3.54 209,189.36

20 Dec 2010 23 Dec 2010 USD/DTC 0.01HEEVERS &CO. INC.

349.000 NHDM Local 116.649900 0.00 5.23 0.69 40,704.901.000000

Base 116.649900 0.00 5.23 0.69 40,704.90

037411105 Total

34.38 4.230.002,292.000 Local 249,894.26

Base 0.00 34.38 4.23 249,894.26

REIT USD.0103748R101 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.APARTMENT INVT + MGMT CO  A

330.000 NHDM Local 24.242400 0.00 4.95 0.14 7,994.901.000000

Base 24.242400 0.00 4.95 0.14 7,994.90
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COMMON STOCK037598109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.APOGEE ENTERPRISES INC

2,680.000 NHHZ Local 10.627100 0.00 40.20 0.48 28,439.951.000000

Base 10.627100 0.00 40.20 0.48 28,439.95

COMMON STOCK NPV037604105 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.APOLLO GROUP INC CL A

520.000 NHDM Local 34.182400 0.00 7.80 0.31 17,766.741.000000

Base 34.182400 0.00 7.80 0.31 17,766.74

COMMON STOCK03761U106 13 Oct 2010 13 Oct 2010 USD/DTCSALE OF FRACTIONAL SAPOLLO INVESTMENT CORP

0.444 NHHZ Local 9.166666 0.00 0.00 0.00 4.071.000000

Base 9.166666 0.00 0.00 0.00 4.07

27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.

18,570.000 NHHZ Local 10.765600 0.00 278.55 3.38 199,635.261.000000

Base 10.765600 0.00 278.55 3.38 199,635.26

28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

1,360.000 NHHZ Local 10.851000 0.00 27.20 0.25 14,729.911.000000

Base 10.851000 0.00 27.20 0.25 14,729.91

03761U106 Total

305.75 3.630.0019,930.444 Local 214,369.24

Base 0.00 305.75 3.63 214,369.24

REIT USD.0103762U105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.APOLLO COMMERCIAL REAL ESTAT

1,630.000 NHHZ Local 16.235700 0.00 24.45 0.45 26,439.291.000000

Base 16.235700 0.00 24.45 0.45 26,439.29

COMMON STOCK NPV037833100 03 Nov 2010 08 Nov 2010 USD/DTC 0.04BNY CONVERGEX LJRAPPLE INC

1,920.000 NHDG Local 312.668400 0.00 67.20 10.15 600,245.981.000000

Base 312.668400 0.00 67.20 10.15 600,245.98
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26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

3,971.000 NHDM Local 315.930200 0.00 59.57 21.21 1,254,478.041.000000

Base 315.930200 0.00 59.57 21.21 1,254,478.04

20 Dec 2010 23 Dec 2010 USD/DTC 0.01HEEVERS &CO. INC.

941.000 NHDM Local 321.630300 0.00 14.11 5.12 302,634.881.000000

Base 321.630300 0.00 14.11 5.12 302,634.88

037833100 Total

140.88 36.480.006,832.000 Local 2,157,358.90

Base 0.00 140.88 36.48 2,157,358.90

INVESTMENT FUND III 037993912 30 Nov 2010 30 Nov 2010 USD/BOSAUTREPAT-DISTRIBUTIONAPOLLO REAL ESTATE

833,333.000 NHEJ Local 1.000000 0.00 0.00 0.00 833,333.001.000000

Base 1.000000 0.00 0.00 0.00 833,333.00

COMMON STOCK USD.01038222105 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.APPLIED MATERIALS INC

6,520.000 NHDM Local 12.593100 0.00 97.80 1.39 82,007.821.000000

Base 12.593100 0.00 97.80 1.39 82,007.82

COMMON STOCK USD.0103822W406 19 Oct 2010 22 Oct 2010 USD/DTC 0.04BNY CONVERGEXAPPLIED MICRO CIRCUITS CORP

6,700.000 NHHO Local 9.234400 0.00 268.00 1.05 61,601.431.000000

Base 9.234400 0.00 268.00 1.05 61,601.43

20 Oct 2010 25 Oct 2010 USD/DTC 0.04BNY CONVERGEX LJR

12,290.000 NHHO Local 9.205700 0.00 491.60 1.92 112,644.531.000000

Base 9.205700 0.00 491.60 1.92 112,644.53

21 Oct 2010 26 Oct 2010 USD/DTC 0.04BNY CONVERGEX

15,650.000 NHHO Local 8.953500 0.00 626.00 2.37 139,493.911.000000

Base 8.953500 0.00 626.00 2.37 139,493.91
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22 Oct 2010 27 Oct 2010 USD/DTC 0.04BNY CONVERGEX

15,460.000 NHHO Local 9.206400 0.00 618.40 2.41 141,710.131.000000

Base 9.206400 0.00 618.40 2.41 141,710.13

03822W406 Total

2,004.00 7.750.0050,100.000 Local 455,450.00

Base 0.00 2,004.00 7.75 455,450.00

COMMON STOCK NPV038237103 22 Oct 2010 27 Oct 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INCAPPLIED SIGNAL TECHNOLOGY

19,820.000 NHDY Local 30.943300 0.00 594.60 10.37 612,691.241.000000

Base 30.943300 0.00 594.60 10.37 612,691.24

27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.

680.000 NHHZ Local 33.166200 0.00 10.20 0.38 22,542.441.000000

Base 33.166200 0.00 10.20 0.38 22,542.44

038237103 Total

604.80 10.750.0020,500.000 Local 635,233.68

Base 0.00 604.80 10.75 635,233.68

COMMON STOCK USD.0103834A103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.APPROACH RESOURCES INC

1,240.000 NHHZ Local 15.427500 0.00 18.60 0.32 19,111.181.000000

Base 15.427500 0.00 18.60 0.32 19,111.18

COMMON STOCK USD1.03937R102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ARCH CHEMICALS INC

860.000 NHHZ Local 34.752300 0.00 12.90 0.51 29,873.571.000000

Base 34.752300 0.00 12.90 0.51 29,873.57

NY REG SHRS NPV03938L104 02 Nov 2010 05 Nov 2010 USD/DTC 0.02PERSHING LLCARCELORMITTAL NY REGISTERED

5,600.000 NHEY Local 33.790100 0.00 112.00 3.20 189,109.361.000000

Base 33.790100 0.00 112.00 3.20 189,109.36
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COMMON STOCK NPV039483102 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.ARCHER DANIELS MIDLAND CO

3,130.000 NHDM Local 29.348800 0.00 46.95 1.56 91,813.231.000000

Base 29.348800 0.00 46.95 1.56 91,813.23

28 Dec 2010 31 Dec 2010 USD/DTC 0.02LOOP CAPITAL MARKETS

39,500.000 NHDF Local 29.780000 0.00 790.00 19.88 1,175,500.121.000000

Base 29.780000 0.00 790.00 19.88 1,175,500.12

039483102 Total

836.95 21.440.0042,630.000 Local 1,267,313.35

Base 0.00 836.95 21.44 1,267,313.35

COMMON STOCK USD.01039670104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ARCTIC CAT INC

1,150.000 NHHZ Local 12.545800 0.00 17.25 0.24 14,410.181.000000

Base 12.545800 0.00 17.25 0.24 14,410.18

COMMON STOCK USD.1504010E109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ARGAN INC

600.000 NHHZ Local 8.258300 0.00 9.00 0.08 4,945.901.000000

Base 8.258300 0.00 9.00 0.08 4,945.90

COMMON STOCK04010L103 19 Oct 2010 19 Oct 2010 USD/DTCSALE OF FRACTIONAL SARES CAPITAL CORP

0.726 NHHY Local 14.187327 0.00 0.00 0.00 10.301.000000

Base 14.187327 0.00 0.00 0.00 10.30

COMMON STOCK USD.01040790107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ARKANSAS BEST CORP

2,420.000 NHHZ Local 25.351900 0.00 36.30 1.04 61,314.261.000000

Base 25.351900 0.00 36.30 1.04 61,314.26

28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

150.000 NHHZ Local 25.130000 0.00 3.00 0.07 3,766.431.000000

Base 25.130000 0.00 3.00 0.07 3,766.43
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040790107 Total

39.30 1.110.002,570.000 Local 65,080.69

Base 0.00 39.30 1.11 65,080.69

COMMON STOCK USD.01041356205 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ARLINGTON ASSET INVESTMENT A

650.000 NHHZ Local 23.018300 0.00 9.75 0.25 14,951.901.000000

Base 23.018300 0.00 9.75 0.25 14,951.90

COMMON STOCK USD.0104269Q100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ARRIS GROUP INC

9,860.000 NHHZ Local 9.492000 0.00 147.90 1.58 93,441.641.000000

Base 9.492000 0.00 147.90 1.58 93,441.64

28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

400.000 NHHZ Local 9.395000 0.00 8.00 0.07 3,749.931.000000

Base 9.395000 0.00 8.00 0.07 3,749.93

19 Nov 2010 24 Nov 2010 USD/DTC 0.03PULSE TRADING LLC

5,980.000 NHDY Local 10.227600 0.00 179.40 1.04 60,980.611.000000

Base 10.227600 0.00 179.40 1.04 60,980.61

04269Q100 Total

335.30 2.690.0016,240.000 Local 158,172.18

Base 0.00 335.30 2.69 158,172.18

COMMON STOCK USD1.042744102 06 Oct 2010 06 Oct 2010 USD/DTCSALE OF FRACTIONAL SARROW FINANCIAL CORP

0.080 NHHZ Local 62.500000 0.00 0.00 0.00 5.001.000000

Base 62.500000 0.00 0.00 0.00 5.00

27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.

880.000 NHHZ Local 25.826400 0.00 13.20 0.38 22,713.651.000000

Base 25.826400 0.00 13.20 0.38 22,713.65
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042744102 Total

13.20 0.380.00880.080 Local 22,718.65

Base 0.00 13.20 0.38 22,718.65

COMMON STOCK USD1.043113208 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ARTESIAN RESOURCES CORP CL A

600.000 NHHZ Local 18.986200 0.00 9.00 0.19 11,382.531.000000

Base 18.986200 0.00 9.00 0.19 11,382.53

COMMON STOCK043136100 18 Nov 2010 23 Nov 2010 USD/DTC 0.03PULSE TRADING LLCARTHROCARE CORP

1,680.000 NHDY Local 30.395500 0.00 50.40 0.87 51,013.171.000000

Base 30.395500 0.00 50.40 0.87 51,013.17

COMMON STOCK04315B107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ARTIO GLOBAL INVESTORS INC

260.000 NHHZ Local 17.527800 0.00 3.90 0.08 4,553.251.000000

Base 17.527800 0.00 3.90 0.08 4,553.25

COMMON STOCK USD.0104351G101 01 Oct 2010 06 Oct 2010 USD/DTC 0.03JONESTRADING INSTITUTIONAL SERVICESASCENA RETAIL GROUP INC

2,930.000 NHHO Local 23.802200 0.00 87.90 1.18 69,651.371.000000

Base 23.802200 0.00 87.90 1.18 69,651.37

04 Oct 2010 07 Oct 2010 USD/DTC 0.03JONESTRADING INSTITUTIONAL SERVICES

2,370.000 NHHO Local 23.474500 0.00 71.10 0.95 55,562.521.000000

Base 23.474500 0.00 71.10 0.95 55,562.52

21 Oct 2010 26 Oct 2010 USD/DTC 0.03JONESTRADING INSTITUTIONAL SERVICES

13,790.000 NHHO Local 22.742400 0.00 413.70 5.31 313,198.691.000000

Base 22.742400 0.00 413.70 5.31 313,198.69

22 Oct 2010 27 Oct 2010 USD/DTC 0.03JONESTRADING INSTITUTIONAL SERVICES

5,816.000 NHHO Local 22.902500 0.00 174.48 2.26 133,024.201.000000

Base 22.902500 0.00 174.48 2.26 133,024.20
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27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.

340.000 NHHZ Local 22.952500 0.00 5.10 0.13 7,798.621.000000

Base 22.952500 0.00 5.10 0.13 7,798.62

04351G101 Total

752.28 9.830.0025,246.000 Local 579,235.40

Base 0.00 752.28 9.83 579,235.40

COMMON STOCK USD.01043632108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ASCENT MEDIA CORP A

1,370.000 NHHZ Local 27.345900 0.00 20.55 0.63 37,442.701.000000

Base 27.345900 0.00 20.55 0.63 37,442.70

REIT USD.01044103109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ASHFORD HOSPITALITY TRUST

3,880.000 NHHZ Local 9.870900 0.00 58.20 0.65 38,240.241.000000

Base 9.870900 0.00 58.20 0.65 38,240.24

COMMON STOCK USD.0104543P100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ASSET ACCEPTANCE CAPITAL

1,430.000 NHHZ Local 5.564000 0.00 21.45 0.13 7,934.941.000000

Base 5.564000 0.00 21.45 0.13 7,934.94

COMMON STOCK USD.0104544X300 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ASSISTED LIVING CONCEPTS I A

940.000 NHHZ Local 32.663600 0.00 14.10 0.52 30,689.161.000000

Base 32.663600 0.00 14.10 0.52 30,689.16

REIT USD.1045604105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ASSOCIATED ESTATES REALTY CP

1,350.000 NHHZ Local 13.733200 0.00 20.25 0.31 18,519.261.000000

Base 13.733200 0.00 20.25 0.31 18,519.26

COMMON STOCK USD.0104621X108 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.ASSURANT INC

790.000 NHDM Local 35.370000 0.00 11.85 0.48 27,929.971.000000

Base 35.370000 0.00 11.85 0.48 27,929.97
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COMMON STOCK USD.01046220109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ASTA FUNDING INC

1,010.000 NHHZ Local 8.377500 0.00 15.15 0.14 8,445.991.000000

Base 8.377500 0.00 15.15 0.14 8,445.99

COMMON STOCK USD.2046224101 15 Oct 2010 20 Oct 2010 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INCASTEC INDUSTRIES INC

9,000.000 NHDU Local 31.116100 0.00 45.00 4.74 279,995.161.000000

Base 31.116100 0.00 45.00 4.74 279,995.16

18 Oct 2010 21 Oct 2010 USD/DTC 0.02LIQUIDNETINC

3,939.000 NHDU Local 31.341100 0.00 68.93 2.09 123,381.571.000000

Base 31.341100 0.00 68.93 2.09 123,381.57

18 Oct 2010 21 Oct 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

8,998.000 NHDU Local 31.452200 0.00 44.99 4.79 282,957.121.000000

Base 31.452200 0.00 44.99 4.79 282,957.12

27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,900.000 NHHZ Local 29.334000 0.00 28.50 0.94 55,705.161.000000

Base 29.334000 0.00 28.50 0.94 55,705.16

046224101 Total

187.42 12.560.0023,837.000 Local 742,039.01

Base 0.00 187.42 12.56 742,039.01

COMMON STOCK USD.01046265104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ASTORIA FINANCIAL CORP

8,270.000 NHHZ Local 12.511600 0.00 124.05 1.75 103,345.131.000000

Base 12.511600 0.00 124.05 1.75 103,345.13

ADR046353108 12 Nov 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSASTRAZENECA PLC SPONS ADR

3,300.000 NHEY Local 30.847600 0.00 66.00 1.72 101,729.361.000000

Base 30.847600 0.00 66.00 1.72 101,729.36
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12 Nov 2010 CANCEL USD/DTC 0.02CABRERA CAPITAL MARKETS

-3,300.000 NHEY Local 30.847600 0.00 -66.00 -1.72 -101,729.361.000000

Base 30.847600 0.00 -66.00 -1.72 -101,729.36

12 Nov 2010 29 Dec 2010 USD/DTC 0.0242 CABRERA CAPITAL MARKETS

3,300.000 NHEY Local 49.005800 0.00 66.00 2.74 161,650.401.000000

Base 49.005800 0.00 66.00 2.74 161,650.40

046353108 Total

66.00 2.740.003,300.000 Local 161,650.40

Base 0.00 66.00 2.74 161,650.40

COMMON STOCK USD.01046433108 06 Oct 2010 12 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.ASTRONICS CORP

360.000 NHHZ Local 18.698300 0.00 7.20 0.11 6,724.081.000000

Base 18.698300 0.00 7.20 0.11 6,724.08

28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

150.000 NHHZ Local 20.300000 0.00 3.00 0.06 3,041.941.000000

Base 20.300000 0.00 3.00 0.06 3,041.94

046433108 Total

10.20 0.170.00510.000 Local 9,766.02

Base 0.00 10.20 0.17 9,766.02

COMMON STOCK04743P108 22 Nov 2010 26 Nov 2010 USD/DTC 0.02MELVIN SECURITIESATHEROS COMMUNICATIONS

28,000.000 NHDZ Local 32.850500 0.00 560.00 15.55 919,238.451.000000

Base 32.850500 0.00 560.00 15.55 919,238.45

23 Nov 2010 29 Nov 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

13,546.000 NHDU Local 32.614700 0.00 67.73 7.47 441,723.531.000000

Base 32.614700 0.00 67.73 7.47 441,723.53
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24 Nov 2010 30 Nov 2010 USD/DTC 0.02LIQUIDNETINC

7,518.000 NHDU Local 33.543500 0.00 128.56 4.27 252,047.201.000000

Base 33.543500 0.00 128.56 4.27 252,047.20

24 Nov 2010 30 Nov 2010 USD/DTC 0.01MORGAN STANLEY CO INCORPORATED

10,015.000 NHDU Local 33.494900 0.00 50.08 5.67 335,395.671.000000

Base 33.494900 0.00 50.08 5.67 335,395.67

04743P108 Total

806.37 32.960.0059,079.000 Local 1,948,404.85

Base 0.00 806.37 32.96 1,948,404.85

COMMON STOCK USD.01049079205 28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)ATLANTIC TELE NETWORK INC

80.000 NHHZ Local 49.012500 0.00 1.60 0.07 3,919.331.000000

Base 49.012500 0.00 1.60 0.07 3,919.33

COMMON STOCK USD.01049164205 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ATLAS AIR WORLDWIDE HOLDINGS

2,470.000 NHHZ Local 54.630100 0.00 37.05 2.28 134,897.021.000000

Base 54.630100 0.00 37.05 2.28 134,897.02

COMMON STOCK USD1.050095108 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.ATWOOD OCEANICS INC

1,000.000 NHEU Local 30.459600 0.00 20.00 0.51 30,439.091.000000

Base 30.459600 0.00 20.00 0.51 30,439.09

22 Nov 2010 26 Nov 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

7,815.000 NHDU Local 35.493000 0.00 39.08 4.69 277,334.031.000000

Base 35.493000 0.00 39.08 4.69 277,334.03

050095108 Total

59.08 5.200.008,815.000 Local 307,773.12

Base 0.00 59.08 5.20 307,773.12
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COMMON STOCK USD.01050757103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.AUDIOVOX CORP A

1,650.000 NHHZ Local 6.444600 0.00 24.75 0.18 10,608.661.000000

Base 6.444600 0.00 24.75 0.18 10,608.66

COMMON STOCK USD.01052769106 01 Nov 2010 04 Nov 2010 USD/DTC 0.03WILLIAMS CAPITAL GROUP LP (THE)AUTODESK INC

5,166.000 NHIB Local 34.865100 0.00 154.98 3.05 179,955.081.000000

Base 34.865100 0.00 154.98 3.05 179,955.08

19 Nov 2010 24 Nov 2010 USD/DTC 0.05WILLIAM BLAIR & COMPANY L.L.C

2,746.000 NHIB Local 35.001600 0.00 137.30 1.63 95,975.461.000000

Base 35.001600 0.00 137.30 1.63 95,975.46

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,040.000 NHDM Local 35.296900 0.00 15.60 0.63 36,692.551.000000

Base 35.296900 0.00 15.60 0.63 36,692.55

052769106 Total

307.88 5.310.008,952.000 Local 312,623.09

Base 0.00 307.88 5.31 312,623.09

COMMON STOCK USD1.052800109 28 Dec 2010 31 Dec 2010 USD/DTC 0.02LIQUIDNETINCAUTOLIV INC

18,400.000 NHDF Local 78.000000 0.00 276.00 24.26 1,434,899.741.000000

Base 78.000000 0.00 276.00 24.26 1,434,899.74

COMMON STOCK USD.1053015103 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.AUTOMATIC DATA PROCESSING

2,890.000 NHDM Local 45.340200 0.00 43.35 2.22 130,987.611.000000

Base 45.340200 0.00 43.35 2.22 130,987.61

COMMON STOCK USD.0105329W102 18 Nov 2010 23 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.AUTONATION INC

1,540.000 NHDM Local 25.942200 0.00 23.10 0.68 39,927.211.000000

Base 25.942200 0.00 23.10 0.68 39,927.21
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26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

290.000 NHDM Local 26.317900 0.00 4.35 0.13 7,627.711.000000

Base 26.317900 0.00 4.35 0.13 7,627.71

05329W102 Total

27.45 0.810.001,830.000 Local 47,554.92

Base 0.00 27.45 0.81 47,554.92

COMMON STOCK USD.01053332102 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.AUTOZONE INC

244.000 NHDM Local 259.205400 0.00 3.66 1.07 63,241.391.000000

Base 259.205400 0.00 3.66 1.07 63,241.39

REIT USD.01053484101 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.AVALONBAY COMMUNITIES INC

260.000 NHDM Local 109.952300 0.00 3.90 0.49 28,583.211.000000

Base 109.952300 0.00 3.90 0.49 28,583.21

COMMON STOCK USD1.053494100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.AVATAR HOLDINGS INC

850.000 NHHZ Local 18.323200 0.00 12.75 0.26 15,561.711.000000

Base 18.323200 0.00 12.75 0.26 15,561.71

COMMON STOCK USD1.053611109 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.AVERY DENNISON CORP

530.000 NHDM Local 38.298500 0.00 7.95 0.35 20,289.911.000000

Base 38.298500 0.00 7.95 0.35 20,289.91

COMMON STOCK USD.0105366Y102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.AVIAT NETWORKS INC

5,710.000 NHHZ Local 4.433500 0.00 85.65 0.43 25,229.211.000000

Base 4.433500 0.00 85.65 0.43 25,229.21

COMMON STOCK USD.0105367P100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.AVID TECHNOLOGY INC

2,780.000 NHHZ Local 12.646600 0.00 41.70 0.59 35,115.261.000000

Base 12.646600 0.00 41.70 0.59 35,115.26



Prepared by State StreetPage 963

Sales Report by Report Date
Composite

to April 18, 2011View Date:December 31, 2010October 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCK NPV05379B107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.AVISTA CORP

5,250.000 NHHZ Local 21.367600 0.00 78.75 1.90 112,099.251.000000

Base 21.367600 0.00 78.75 1.90 112,099.25

10 Nov 2010 16 Nov 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

200.000 NHHZ Local 21.777500 0.00 3.00 0.08 4,352.421.000000

Base 21.777500 0.00 3.00 0.08 4,352.42

05379B107 Total

81.75 1.980.005,450.000 Local 116,451.67

Base 0.00 81.75 1.98 116,451.67

COMMON STOCK USD1.053807103 12 Nov 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSAVNET INC

6,600.000 NHEY Local 29.303400 0.00 132.00 3.27 193,267.171.000000

Base 29.303400 0.00 132.00 3.27 193,267.17

12 Nov 2010 CANCEL USD/DTC 0.02CABRERA CAPITAL MARKETS

-6,600.000 NHEY Local 29.303400 0.00 -132.00 -3.27 -193,267.171.000000

Base 29.303400 0.00 -132.00 -3.27 -193,267.17

12 Nov 2010 29 Dec 2010 USD/DTC 0.0242 CABRERA CAPITAL MARKETS

6,600.000 NHEY Local 30.847600 0.00 132.00 3.45 203,458.711.000000

Base 30.847600 0.00 132.00 3.45 203,458.71

053807103 Total

132.00 3.450.006,600.000 Local 203,458.71

Base 0.00 132.00 3.45 203,458.71

05399Z951 08 Oct 2010 USD/BOSCAPITAL CALLADVENT INTERNATIONAL GPE VI A

450,000.000 NHEL Local 1.000000 0.00 0.00 0.00 450,000.001.000000

Base 1.000000 0.00 0.00 0.00 450,000.00
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08 Oct 2010 CANCEL USD/BOSCAPITAL CALL

-450,000.000 NHEL Local 1.000000 0.00 0.00 0.00 -450,000.001.000000

Base 1.000000 0.00 0.00 0.00 -450,000.00

30 Dec 2010 30 Dec 2010 USD/BOSAUTREPAT-DISTRIBUTION

300,000.000 NHEL Local 1.000000 0.00 0.00 0.00 300,000.001.000000

Base 1.000000 0.00 0.00 0.00 300,000.00

05399Z951 Total

0.00 0.000.00300,000.000 Local 300,000.00

Base 0.00 0.00 0.00 300,000.00

COMMON STOCK USD.25054303102 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.AVON PRODUCTS INC

1,930.000 NHDM Local 28.979500 0.00 28.95 0.95 55,900.541.000000

Base 28.979500 0.00 28.95 0.95 55,900.54

COMMON STOCK054540109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.AXCELIS TECHNOLOGIES INC

9,090.000 NHHZ Local 2.114000 0.00 136.35 0.32 19,079.591.000000

Base 2.114000 0.00 136.35 0.32 19,079.59

COMMON STOCK USD5.054937107 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.BB+T CORP

3,110.000 NHDM Local 23.672600 0.00 46.65 1.25 73,573.891.000000

Base 23.672600 0.00 46.65 1.25 73,573.89

COMMON STOCK USD.0105508R106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.B+G FOODS INC

2,030.000 NHHZ Local 11.493000 0.00 30.45 0.39 23,299.951.000000

Base 11.493000 0.00 30.45 0.39 23,299.95

COMMON STOCK USD.0105548J106 07 Dec 2010 10 Dec 2010 USD/DTC 0.02LIQUIDNETINCBJ S WHOLESALE CLUB INC

70,200.000 NHDF Local 47.030000 0.00 1,053.00 55.80 3,300,397.201.000000

Base 47.030000 0.00 1,053.00 55.80 3,300,397.20
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COMMON STOCK NPV055639108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.BPZ RESOURCES INC

7,100.000 NHHZ Local 3.575100 0.00 106.50 0.43 25,276.281.000000

Base 3.575100 0.00 106.50 0.43 25,276.28

COMMON STOCK USD.0105566U108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.BOFI HOLDING INC

680.000 NHHZ Local 12.706200 0.00 10.20 0.15 8,629.871.000000

Base 12.706200 0.00 10.20 0.15 8,629.87

COMMON STOCK05569C105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.BMP SUNSTONE CORP

2,160.000 NHHZ Local 7.584100 0.00 32.40 0.28 16,348.981.000000

Base 7.584100 0.00 32.40 0.28 16,348.98

COMMON STOCK USD.01055921100 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.BMC SOFTWARE INC

990.000 NHDM Local 44.494100 0.00 14.85 0.75 44,033.561.000000

Base 44.494100 0.00 14.85 0.75 44,033.56

COMMON STOCK USD1.057149106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MICHAEL BAKER CORP

670.000 NHHZ Local 33.431300 0.00 10.05 0.38 22,388.541.000000

Base 33.431300 0.00 10.05 0.38 22,388.54

COMMON STOCK USD1.057224107 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.BAKER HUGHES INC

1,490.000 NHDM Local 50.324300 0.00 22.35 1.27 74,959.591.000000

Base 50.324300 0.00 22.35 1.27 74,959.59

COMMON STOCK057665200 21 Oct 2010 26 Oct 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INCBALCHEM CORP

1,486.000 NHDY Local 31.688900 0.00 44.58 0.80 47,044.331.000000

Base 31.688900 0.00 44.58 0.80 47,044.33

25 Oct 2010 28 Oct 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INC

3,974.000 NHDY Local 31.668900 0.00 119.22 2.13 125,730.861.000000

Base 31.668900 0.00 119.22 2.13 125,730.86
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19 Nov 2010 24 Nov 2010 USD/DTC 0.03PULSE TRADING LLC

9,290.000 NHDY Local 31.012900 0.00 278.70 4.87 287,826.271.000000

Base 31.012900 0.00 278.70 4.87 287,826.27

29 Nov 2010 02 Dec 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INC

2,688.000 NHDY Local 31.665000 0.00 80.64 1.44 85,033.441.000000

Base 31.665000 0.00 80.64 1.44 85,033.44

01 Dec 2010 06 Dec 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INC

1,672.000 NHDY Local 31.650000 0.00 50.16 0.90 52,867.741.000000

Base 31.650000 0.00 50.16 0.90 52,867.74

02 Dec 2010 07 Dec 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INC

3,100.000 NHDY Local 31.661900 0.00 93.00 1.66 98,057.231.000000

Base 31.661900 0.00 93.00 1.66 98,057.23

06 Dec 2010 09 Dec 2010 USD/DTC 0.03PULSE TRADING LLC

3,920.000 NHDY Local 32.409200 0.00 117.60 2.15 126,924.311.000000

Base 32.409200 0.00 117.60 2.15 126,924.31

07 Dec 2010 10 Dec 2010 USD/DTC 0.03PULSE TRADING LLC

5,680.000 NHDY Local 32.656000 0.00 170.40 3.14 185,312.541.000000

Base 32.656000 0.00 170.40 3.14 185,312.54

13 Dec 2010 16 Dec 2010 USD/DTC 0.03PULSE TRADING LLC

5,030.000 NHDY Local 33.562400 0.00 150.90 2.86 168,665.111.000000

Base 33.562400 0.00 150.90 2.86 168,665.11

14 Dec 2010 17 Dec 2010 USD/DTC 0.03PULSE TRADING LLC

11,051.000 NHDY Local 33.638600 0.00 331.53 6.29 371,402.351.000000

Base 33.638600 0.00 331.53 6.29 371,402.35

15 Dec 2010 20 Dec 2010 USD/DTC 0.03PULSE TRADING LLC

7,839.000 NHDY Local 33.675200 0.00 235.17 4.47 263,740.251.000000

Base 33.675200 0.00 235.17 4.47 263,740.25
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057665200 Total

1,671.90 30.710.0055,730.000 Local 1,812,604.43

Base 0.00 1,671.90 30.71 1,812,604.43

COMMON STOCK USD.1057741100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.BALDOR ELECTRIC

260.000 NHHZ Local 41.293500 0.00 3.90 0.18 10,732.231.000000

Base 41.293500 0.00 3.90 0.18 10,732.23

COMMON STOCK NPV057755209 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.BALDWIN + LYONS INC  CL B

790.000 NHHZ Local 24.677200 0.00 11.85 0.33 19,482.811.000000

Base 24.677200 0.00 11.85 0.33 19,482.81

COMMON STOCK NPV058498106 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.BALL CORP

460.000 NHDM Local 64.970900 0.00 6.90 0.51 29,879.201.000000

Base 64.970900 0.00 6.90 0.51 29,879.20

COMMON STOCK USD1.05945F103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.BANCFIRST CORP

670.000 NHHZ Local 41.074700 0.00 10.05 0.47 27,509.531.000000

Base 41.074700 0.00 10.05 0.47 27,509.53

ADR05965X109 27 Oct 2010 01 Nov 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCBANCO SANTANDER CHILE ADR

1,154.000 NHHJ Local 93.828400 0.00 15.58 1.83 108,260.561.000000

Base 93.828400 0.00 15.58 1.83 108,260.56

ADR05968L102 27 Oct 2010 01 Nov 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCBANCOLOMBIA S.A. SPONS ADR

1,690.000 NHHJ Local 64.875302 0.00 22.82 1.86 109,614.581.000000

Base 64.875302 0.00 22.82 1.86 109,614.58

COMMON STOCK USD.01059690107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.BANCORP RHODE ISLAND INC

360.000 NHHZ Local 28.118000 0.00 5.40 0.17 10,116.911.000000

Base 28.118000 0.00 5.40 0.17 10,116.91
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COMMON STOCK USD1.05969A105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.BANCORP INC/THE

2,150.000 NHHZ Local 7.742500 0.00 32.25 0.28 16,613.851.000000

Base 7.742500 0.00 32.25 0.28 16,613.85

COMMON STOCK USD.01060505104 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.BANK OF AMERICA CORP

45,680.000 NHDM Local 11.175600 0.00 685.20 8.63 509,807.581.000000

Base 11.175600 0.00 685.20 8.63 509,807.58

28 Dec 2010 31 Dec 2010 USD/DTC 0.02LOOP CAPITAL MARKETS

49,100.000 NHDF Local 13.340000 0.00 982.00 11.07 654,000.931.000000

Base 13.340000 0.00 982.00 11.07 654,000.93

060505104 Total

1,667.20 19.700.0094,780.000 Local 1,163,808.51

Base 0.00 1,667.20 19.70 1,163,808.51

COMMON STOCK NPV063425102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.BANK OF MARIN BANCORP/CA

500.000 NHHZ Local 33.140300 0.00 7.50 0.28 16,562.371.000000

Base 33.140300 0.00 7.50 0.28 16,562.37

COMMON STOCK USD.01063750103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.BANK MUTUAL CORP

4,340.000 NHHZ Local 4.783000 0.00 65.10 0.35 20,692.771.000000

Base 4.783000 0.00 65.10 0.35 20,692.77

COMMON STOCK USD.01063904106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.BANK OF THE OZARKS

1,080.000 NHHZ Local 37.810800 0.00 16.20 0.69 40,818.771.000000

Base 37.810800 0.00 16.20 0.69 40,818.77

COMMON STOCK USD.01064058100 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.BANK OF NEW YORK MELLON CORP

5,470.000 NHDM Local 27.374000 0.00 82.05 2.54 149,651.191.000000

Base 27.374000 0.00 82.05 2.54 149,651.19
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COMMON STOCK USD.0106643P104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.BANKFINANCIAL CORP

1,820.000 NHHZ Local 9.282700 0.00 27.30 0.29 16,866.921.000000

Base 9.282700 0.00 27.30 0.29 16,866.92

COMMON STOCK USD.25067383109 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.CR BARD INC

510.000 NHDM Local 85.113900 0.00 7.65 0.74 43,399.701.000000

Base 85.113900 0.00 7.65 0.74 43,399.70

COMMON STOCK067774109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.BARNES + NOBLE INC

3,690.000 NHHZ Local 14.980900 0.00 55.35 0.93 55,223.241.000000

Base 14.980900 0.00 55.35 0.93 55,223.24

COMMON STOCK USD.01067806109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.BARNES GROUP INC

590.000 NHHZ Local 18.474000 0.00 8.85 0.18 10,890.631.000000

Base 18.474000 0.00 8.85 0.18 10,890.63

COMMON STOCK06846N104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.BILL BARRETT CORP

4,420.000 NHHZ Local 36.482700 0.00 66.30 2.73 161,184.501.000000

Base 36.482700 0.00 66.30 2.73 161,184.50

28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

100.000 NHHZ Local 36.255000 0.00 2.00 0.07 3,623.431.000000

Base 36.255000 0.00 2.00 0.07 3,623.43

06846N104 Total

68.30 2.800.004,520.000 Local 164,807.93

Base 0.00 68.30 2.80 164,807.93

COMMON STOCK USD.0106985P100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.BASIC ENERGY SERVICES INC

2,220.000 NHHZ Local 10.711900 0.00 33.30 0.40 23,746.721.000000

Base 10.711900 0.00 33.30 0.40 23,746.72
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COMMON STOCK USD1.071813109 18 Nov 2010 23 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.BAXTER INTERNATIONAL INC

710.000 NHDM Local 51.121700 0.00 10.65 0.62 36,285.141.000000

Base 51.121700 0.00 10.65 0.62 36,285.14

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

2,660.000 NHDM Local 49.847600 0.00 39.90 2.25 132,552.471.000000

Base 49.847600 0.00 39.90 2.25 132,552.47

28 Dec 2010 31 Dec 2010 USD/DTC 0.02LOOP CAPITAL MARKETS

11,600.000 NHDF Local 51.090000 0.00 232.00 10.02 592,401.981.000000

Base 51.090000 0.00 232.00 10.02 592,401.98

071813109 Total

282.55 12.890.0014,970.000 Local 761,239.59

Base 0.00 282.55 12.89 761,239.59

V LP071991913 27 Dec 2010 27 Dec 2010 USD/BOSAUTREPAT-DISTRIBUTIONBLACKSTONE CAPITAL PARTNERS

16,744.000 NHEL Local 1.000000 0.00 0.00 0.00 16,744.001.000000

Base 1.000000 0.00 0.00 0.00 16,744.00

27 Dec 2010 27 Dec 2010 USD/BOSAUTREPAT-DISTRIBUTION

17,190.000 NHEL Local 1.000000 0.00 0.00 0.00 17,190.001.000000

Base 1.000000 0.00 0.00 0.00 17,190.00

27 Dec 2010 27 Dec 2010 USD/BOSAUTREPAT-DISTRIBUTION

223,940.000 NHEL Local 1.000000 0.00 0.00 0.00 223,940.001.000000

Base 1.000000 0.00 0.00 0.00 223,940.00

071991913 Total

0.00 0.000.00257,874.000 Local 257,874.00

Base 0.00 0.00 0.00 257,874.00
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07384L997 17 Nov 2010 17 Nov 2010 USD/BOSAUTREPAT-DISTRIBUTIONBEAR STEARN MERCHANT BKG II TR

108,831.870 NHEL Local 1.000000 0.00 0.00 0.00 108,831.871.000000

Base 1.000000 0.00 0.00 0.00 108,831.87

17 Dec 2010 17 Dec 2010 USD/BOSAUTREPAT-DISTRIBUTION

1,745,186.170 NHEL Local 1.000000 0.00 0.00 0.00 1,745,186.171.000000

Base 1.000000 0.00 0.00 0.00 1,745,186.17

07384L997 Total

0.00 0.000.001,854,018.040 Local 1,854,018.04

Base 0.00 0.00 0.00 1,854,018.04

COMMON STOCK074014101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.BEASLEY BROADCAST GRP INC  A

370.000 NHHZ Local 4.886200 0.00 5.55 0.03 1,802.311.000000

Base 4.886200 0.00 5.55 0.03 1,802.31

COMMON STOCK07556Q105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.BEAZER HOMES USA INC

7,150.000 NHHZ Local 4.115200 0.00 107.25 0.50 29,315.931.000000

Base 4.115200 0.00 107.25 0.50 29,315.93

COMMON STOCK075571109 06 Oct 2010 12 Oct 2010 USD/DTC 0.03PULSE TRADING LLCBEBE STORES INC

17,040.000 NHDY Local 7.013000 0.00 511.20 2.02 118,988.301.000000

Base 7.013000 0.00 511.20 2.02 118,988.30

27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.

2,530.000 NHHZ Local 6.523700 0.00 37.95 0.28 16,466.731.000000

Base 6.523700 0.00 37.95 0.28 16,466.73

075571109 Total

549.15 2.300.0019,570.000 Local 135,455.03

Base 0.00 549.15 2.30 135,455.03
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COMMON STOCK USD1.075887109 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.BECTON DICKINSON AND CO

1,130.000 NHDM Local 78.076500 0.00 16.95 1.50 88,208.001.000000

Base 78.076500 0.00 16.95 1.50 88,208.00

COMMON STOCK USD.01075896100 22 Nov 2010 26 Nov 2010 USD/DTC 0.02MELVIN SECURITIESBED BATH + BEYOND INC

21,000.000 NHDZ Local 42.963200 0.00 420.00 15.25 901,791.951.000000

Base 42.963200 0.00 420.00 15.25 901,791.95

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,170.000 NHDM Local 44.222800 0.00 17.55 0.88 51,722.251.000000

Base 44.222800 0.00 17.55 0.88 51,722.25

075896100 Total

437.55 16.130.0022,170.000 Local 953,514.20

Base 0.00 437.55 16.13 953,514.20

COMMON STOCK USD.1077347300 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.BEL FUSE INC CL B

950.000 NHHZ Local 21.453800 0.00 14.25 0.34 20,366.521.000000

Base 21.453800 0.00 14.25 0.34 20,366.52

COMMON STOCK USD.1081437105 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.BEMIS COMPANY

490.000 NHDM Local 31.138200 0.00 7.35 0.26 15,250.111.000000

Base 31.138200 0.00 7.35 0.26 15,250.11

COMMON STOCK USD.108160H101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.BENCHMARK ELECTRONICS INC

5,540.000 NHHZ Local 16.459000 0.00 83.10 1.54 91,098.221.000000

Base 16.459000 0.00 83.10 1.54 91,098.22

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

230.000 NHHZ Local 18.124300 0.00 3.45 0.08 4,165.061.000000

Base 18.124300 0.00 3.45 0.08 4,165.06
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08160H101 Total

86.55 1.620.005,770.000 Local 95,263.28

Base 0.00 86.55 1.62 95,263.28

COMMON STOCK USD.0108173R104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.BENEFICIAL MUTUAL BANCORP IN

3,320.000 NHHZ Local 7.490000 0.00 49.80 0.42 24,816.581.000000

Base 7.490000 0.00 49.80 0.42 24,816.58

083991992 08 Dec 2010 08 Dec 2010 USD/BOSAUTREPAT-DISTRIBUTIONBEHRMAN CAPITAL III L P

2,193,959.000 NHEL Local 1.000000 0.00 0.00 0.00 2,193,959.001.000000

Base 1.000000 0.00 0.00 0.00 2,193,959.00

28 Dec 2010 28 Dec 2010 USD/BOSAUTREPAT-DISTRIBUTION

3,453,618.000 NHEL Local 1.000000 0.00 0.00 0.00 3,453,618.001.000000

Base 1.000000 0.00 0.00 0.00 3,453,618.00

083991992 Total

0.00 0.000.005,647,577.000 Local 5,647,577.00

Base 0.00 0.00 0.00 5,647,577.00

COMMON STOCK084670702 18 Nov 2010 23 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.BERKSHIRE HATHAWAY INC CL B

400.000 NHDM Local 80.695000 0.00 6.00 0.55 32,271.451.000000

Base 80.695000 0.00 6.00 0.55 32,271.45

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

7,870.000 NHDM Local 79.738000 0.00 118.05 10.61 627,409.401.000000

Base 79.738000 0.00 118.05 10.61 627,409.40

084670702 Total

124.05 11.160.008,270.000 Local 659,680.85

Base 0.00 124.05 11.16 659,680.85
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COMMON STOCK USD.01084680107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.BERKSHIRE HILLS BANCORP INC

1,350.000 NHHZ Local 19.385600 0.00 20.25 0.44 26,149.871.000000

Base 19.385600 0.00 20.25 0.44 26,149.87

COMMON STOCK USD.01085789105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.BERRY PETROLEUM CO CLASS A

4,890.000 NHHZ Local 34.103100 0.00 73.35 2.82 166,687.991.000000

Base 34.103100 0.00 73.35 2.82 166,687.99

28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

110.000 NHHZ Local 34.700000 0.00 2.20 0.07 3,814.731.000000

Base 34.700000 0.00 2.20 0.07 3,814.73

085789105 Total

75.55 2.890.005,000.000 Local 170,502.72

Base 0.00 75.55 2.89 170,502.72

COMMON STOCK USD.1086516101 19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)BEST BUY CO INC

1,090.000 NHEU Local 43.162000 0.00 16.35 0.80 47,029.431.000000

Base 43.162000 0.00 16.35 0.80 47,029.43

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,570.000 NHDM Local 45.072400 0.00 23.55 1.20 70,738.921.000000

Base 45.072400 0.00 23.55 1.20 70,738.92

086516101 Total

39.90 2.000.002,660.000 Local 117,768.35

Base 0.00 39.90 2.00 117,768.35

COMMON STOCK USD.01089302103 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.BIG LOTS INC

630.000 NHDM Local 31.118200 0.00 9.45 0.34 19,594.681.000000

Base 31.118200 0.00 9.45 0.34 19,594.68
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COMMON STOCK089750509 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.BIGBAND NETWORKS INC

2,550.000 NHHZ Local 2.941300 0.00 38.25 0.13 7,461.941.000000

Base 2.941300 0.00 38.25 0.13 7,461.94

COMMON STOCK USD.508986R101 27 Oct 2010 01 Nov 2010 USD/DTC 0.01HEEVERS &CO. INC.BIGLARI HOLDINGS INC

125.000 NHHZ Local 344.807100 0.00 1.87 0.73 43,098.291.000000

Base 344.807100 0.00 1.87 0.73 43,098.29

COMMON STOCK09062X103 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.BIOGEN IDEC INC

1,110.000 NHDM Local 65.304700 0.00 16.65 1.23 72,470.341.000000

Base 65.304700 0.00 16.65 1.23 72,470.34

REIT USD.0109063H107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.BIOMED REALTY TRUST INC

10,930.000 NHHZ Local 18.529700 0.00 163.95 3.42 202,362.251.000000

Base 18.529700 0.00 163.95 3.42 202,362.25

28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

200.000 NHHZ Local 18.627500 0.00 4.00 0.07 3,721.431.000000

Base 18.627500 0.00 4.00 0.07 3,721.43

09063H107 Total

167.95 3.490.0011,130.000 Local 206,083.68

Base 0.00 167.95 3.49 206,083.68

COMMON STOCK09069N108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.BIOSCRIP INC

990.000 NHHZ Local 5.593600 0.00 14.85 0.09 5,522.721.000000

Base 5.593600 0.00 14.85 0.09 5,522.72

COMMON STOCK091826107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.BLACK BOX CORP

1,680.000 NHHZ Local 33.659000 0.00 25.20 0.96 56,520.961.000000

Base 33.659000 0.00 25.20 0.96 56,520.96
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COMMON STOCK USD1.092113109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.BLACK HILLS CORP

3,770.000 NHHZ Local 31.854700 0.00 56.55 2.03 120,033.641.000000

Base 31.854700 0.00 56.55 2.03 120,033.64

28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

120.000 NHHZ Local 32.048300 0.00 2.40 0.07 3,843.331.000000

Base 32.048300 0.00 2.40 0.07 3,843.33

092113109 Total

58.95 2.100.003,890.000 Local 123,876.97

Base 0.00 58.95 2.10 123,876.97

COMMON STOCK092533108 13 Oct 2010 13 Oct 2010 USD/DTCSALE OF FRACTIONAL SBLACKROCK KELSO CAPITAL CORP

0.972 NHHZ Local 10.072016 0.00 0.00 0.00 9.791.000000

Base 10.072016 0.00 0.00 0.00 9.79

27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.

6,190.000 NHHZ Local 11.813300 0.00 92.85 1.24 73,030.241.000000

Base 11.813300 0.00 92.85 1.24 73,030.24

092533108 Total

92.85 1.240.006,190.972 Local 73,040.03

Base 0.00 92.85 1.24 73,040.03

COMMON STOCK NPV093671105 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.H+R BLOCK INC

2,630.000 NHDM Local 12.755000 0.00 39.45 0.57 33,505.631.000000

Base 12.755000 0.00 39.45 0.57 33,505.63

COMMON STOCK USD.01096231105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.BLUEGREEN CORP

1,370.000 NHHZ Local 3.321400 0.00 20.55 0.08 4,529.691.000000

Base 3.321400 0.00 20.55 0.08 4,529.69
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COMMON STOCK USD.0209643P207 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.BLYTH INC

440.000 NHHZ Local 41.509200 0.00 6.60 0.31 18,257.141.000000

Base 41.509200 0.00 6.60 0.31 18,257.14

COMMON STOCK USD.01096761101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.BOB EVANS FARMS

2,910.000 NHHZ Local 28.723100 0.00 43.65 1.41 83,539.161.000000

Base 28.723100 0.00 43.65 1.41 83,539.16

10 Nov 2010 16 Nov 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

130.000 NHHZ Local 29.904600 0.00 1.95 0.07 3,885.581.000000

Base 29.904600 0.00 1.95 0.07 3,885.58

096761101 Total

45.60 1.480.003,040.000 Local 87,424.74

Base 0.00 45.60 1.48 87,424.74

COMMON STOCK USD5.097023105 07 Oct 2010 13 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.BOEING CO/THE

1,230.000 NHDM Local 67.896000 0.00 24.60 1.41 83,486.071.000000

Base 67.896000 0.00 24.60 1.41 83,486.07

18 Nov 2010 23 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.

590.000 NHDM Local 64.066900 0.00 8.85 0.64 37,789.981.000000

Base 64.066900 0.00 8.85 0.64 37,789.98

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

3,290.000 NHDM Local 65.182600 0.00 49.35 3.63 214,397.771.000000

Base 65.182600 0.00 49.35 3.63 214,397.77

20 Dec 2010 23 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

680.000 NHDM Local 63.217900 0.00 10.20 0.73 42,977.241.000000

Base 63.217900 0.00 10.20 0.73 42,977.24
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097023105 Total

93.00 6.410.005,790.000 Local 378,651.06

Base 0.00 93.00 6.41 378,651.06

COMMON STOCK09746Y105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.BOISE INC

6,710.000 NHHZ Local 7.122800 0.00 100.65 0.81 47,692.531.000000

Base 7.122800 0.00 100.65 0.81 47,692.53

COMMON STOCK USD.0109776J101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.BON TON STORES INC/THE

730.000 NHHZ Local 11.392700 0.00 10.95 0.14 8,305.581.000000

Base 11.392700 0.00 10.95 0.14 8,305.58

COMMON STOCK USD.01098570104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.BOOKS A MILLION INC

660.000 NHHZ Local 6.229400 0.00 9.90 0.07 4,101.431.000000

Base 6.229400 0.00 9.90 0.07 4,101.43

COMMON STOCK099709107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.BORDERS GROUP INC

4,760.000 NHHZ Local 1.229600 0.00 71.40 0.10 5,781.401.000000

Base 1.229600 0.00 71.40 0.10 5,781.40

COMMON STOCK USD.01099724106 01 Oct 2010 06 Oct 2010 USD/DTC 0.05BAIRD  ROBERT W. & COMPANY INCORPORBORGWARNER INC

3,810.000 NHIB Local 51.760000 0.00 190.50 3.34 197,011.761.000000

Base 51.760000 0.00 190.50 3.34 197,011.76

11 Oct 2010 14 Oct 2010 USD/DTC 0.03LOOP CAPITAL MKTS LLC

4,820.000 NHIB Local 52.546600 0.00 144.60 4.29 253,125.721.000000

Base 52.546600 0.00 144.60 4.29 253,125.72

099724106 Total

335.10 7.630.008,630.000 Local 450,137.48

Base 0.00 335.10 7.63 450,137.48
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COMMON STOCK USD1.101119105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.BOSTON PRIVATE FINL HOLDING

7,210.000 NHHZ Local 6.714400 0.00 108.15 0.82 48,301.851.000000

Base 6.714400 0.00 108.15 0.82 48,301.85

REIT USD.01101121101 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.BOSTON PROPERTIES INC

620.000 NHDM Local 84.399800 0.00 9.30 0.89 52,317.691.000000

Base 84.399800 0.00 9.30 0.89 52,317.69

COMMON STOCK USD.01101137107 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.BOSTON SCIENTIFIC CORP

6,880.000 NHDM Local 6.591700 0.00 103.20 0.77 45,246.931.000000

Base 6.591700 0.00 103.20 0.77 45,246.93

COMMON STOCK USD.01103043105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.BOWNE + CO INC

970.000 NHHZ Local 11.319400 0.00 14.55 0.19 10,965.081.000000

Base 11.319400 0.00 14.55 0.19 10,965.08

24 Nov 2010 29 Nov 2010 USD/DTCMERGER

1,455.000 NHHZ Local 11.500000 0.00 0.00 0.00 16,732.501.000000

Base 11.500000 0.00 0.00 0.00 16,732.50

103043105 Total

14.55 0.190.002,425.000 Local 27,697.58

Base 0.00 14.55 0.19 27,697.58

COMMON STOCK USD.01103304101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.BOYD GAMING CORP

5,160.000 NHHZ Local 8.412400 0.00 77.40 0.73 43,329.851.000000

Base 8.412400 0.00 77.40 0.73 43,329.85

COMMON STOCK USD.01104674106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.BRADY CORPORATION   CL A

4,680.000 NHHZ Local 30.612000 0.00 70.20 2.42 143,191.541.000000

Base 30.612000 0.00 70.20 2.42 143,191.54
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COMMON STOCK USD.01108035106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.BRIDGE BANCORP INC

410.000 NHHZ Local 23.983100 0.00 6.15 0.17 9,826.751.000000

Base 23.983100 0.00 6.15 0.17 9,826.75

COMMON STOCK USD.01109043109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.BRIGGS + STRATTON

1,810.000 NHHZ Local 17.365600 0.00 27.15 0.53 31,404.061.000000

Base 17.365600 0.00 27.15 0.53 31,404.06

COMMON STOCK USD.01109178103 08 Oct 2010 14 Oct 2010 USD/DTC 0.04JOHNSON RICE + COBRIGHAM EXPLORATION CO

9,091.000 NHEX Local 21.160500 0.00 363.64 3.26 192,003.211.000000

Base 21.160500 0.00 363.64 3.26 192,003.21

15 Dec 2010 20 Dec 2010 USD/DTC 0.03MR BEAL &COMPANY

5,884.000 NHEX Local 27.372300 0.00 176.52 2.73 160,879.361.000000

Base 27.372300 0.00 176.52 2.73 160,879.36

109178103 Total

540.16 5.990.0014,975.000 Local 352,882.57

Base 0.00 540.16 5.99 352,882.57

COMMON STOCK USD1.109696104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.BRINK S CO/THE

720.000 NHHZ Local 23.467100 0.00 10.80 0.29 16,885.221.000000

Base 23.467100 0.00 10.80 0.29 16,885.22

COMMON STOCK USD.1110122108 12 Nov 2010 17 Nov 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSBRISTOL MYERS SQUIBB CO

7,500.000 NHEY Local 26.140600 0.00 150.00 3.31 195,901.191.000000

Base 26.140600 0.00 150.00 3.31 195,901.19

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

8,100.000 NHDM Local 25.590000 0.00 121.50 3.51 207,153.991.000000

Base 25.590000 0.00 121.50 3.51 207,153.99
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110122108 Total

271.50 6.820.0015,600.000 Local 403,055.18

Base 0.00 271.50 6.82 403,055.18

COMMON STOCK USD.01110394103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.BRISTOW GROUP INC

3,440.000 NHHZ Local 38.157000 0.00 51.60 2.22 131,206.261.000000

Base 38.157000 0.00 51.60 2.22 131,206.26

28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

100.000 NHHZ Local 38.547500 0.00 2.00 0.07 3,852.681.000000

Base 38.547500 0.00 2.00 0.07 3,852.68

110394103 Total

53.60 2.290.003,540.000 Local 135,058.94

Base 0.00 53.60 2.29 135,058.94

COMMON STOCK111320107 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.BROADCOM CORP CL A

2,110.000 NHDM Local 44.890600 0.00 31.65 1.61 94,685.911.000000

Base 44.890600 0.00 31.65 1.61 94,685.91

COMMON STOCK11161T108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.BROADWIND ENERGY INC

6,600.000 NHHZ Local 1.804100 0.00 99.00 0.20 11,807.861.000000

Base 1.804100 0.00 99.00 0.20 11,807.86

COMMON STOCK USD.01112723101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.BROOKFIELD HOMES CORP

910.000 NHHZ Local 8.842900 0.00 13.65 0.14 8,033.251.000000

Base 8.842900 0.00 13.65 0.14 8,033.25

COMMON STOCK USD.0111373M107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.BROOKLINE BANCORP INC

5,650.000 NHHZ Local 9.710400 0.00 84.75 0.93 54,778.081.000000

Base 9.710400 0.00 84.75 0.93 54,778.08
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COMMON STOCK USD.01114340102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.BROOKS AUTOMATION INC

2,560.000 NHHZ Local 6.798800 0.00 38.40 0.29 17,366.241.000000

Base 6.798800 0.00 38.40 0.29 17,366.24

COMMON STOCK USD.15115637209 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.BROWN FORMAN CORP CLASS B

760.000 NHDM Local 64.613200 0.00 11.40 0.83 49,093.801.000000

Base 64.613200 0.00 11.40 0.83 49,093.80

COMMON STOCK USD.01115736100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.BROWN SHOE COMPANY INC

1,320.000 NHHZ Local 12.210600 0.00 19.80 0.27 16,097.921.000000

Base 12.210600 0.00 19.80 0.27 16,097.92

COMMON STOCK USD1.117665109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.BRYN MAWR BANK CORP

930.000 NHHZ Local 16.940400 0.00 13.95 0.27 15,740.351.000000

Base 16.940400 0.00 13.95 0.27 15,740.35

COMMON STOCK USD.01118255108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.BUCKEYE TECHNOLOGIES INC

3,750.000 NHHZ Local 15.550500 0.00 56.25 0.99 58,257.141.000000

Base 15.550500 0.00 56.25 0.99 58,257.14

COMMON STOCK USD.01118440106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.BUCKLE INC/THE

130.000 NHHZ Local 28.910900 0.00 1.95 0.06 3,756.411.000000

Base 28.910900 0.00 1.95 0.06 3,756.41

COMMON STOCK USD.01118759109 18 Nov 2010 23 Nov 2010 USD/DTC 0.03PULSE TRADING LLCBUCYRUS INTERNATIONAL INC

180.000 NHDY Local 89.380000 0.00 5.40 0.28 16,082.721.000000

Base 89.380000 0.00 5.40 0.28 16,082.72

19 Nov 2010 24 Nov 2010 USD/DTC 0.03PULSE TRADING LLC

1,490.000 NHDY Local 89.380000 0.00 44.70 2.26 133,129.241.000000

Base 89.380000 0.00 44.70 2.26 133,129.24
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118759109 Total

50.10 2.540.001,670.000 Local 149,211.96

Base 0.00 50.10 2.54 149,211.96

COMMON STOCK NPV119848109 22 Oct 2010 27 Oct 2010 USD/DTC 0.04SEI INVESTMENTS DISTRIBUTION COBUFFALO WILD WINGS INC

9,060.000 NHHO Local 48.380800 0.00 362.40 7.41 437,960.241.000000

Base 48.380800 0.00 362.40 7.41 437,960.24

COMMON STOCK USD.01120076104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.BUILD A BEAR WORKSHOP INC

1,640.000 NHHZ Local 6.230300 0.00 24.60 0.17 10,192.921.000000

Base 6.230300 0.00 24.60 0.17 10,192.92

COMMON STOCK USD.0112008R107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.BUILDERS FIRSTSOURCE INC

3,640.000 NHHZ Local 2.074100 0.00 54.60 0.13 7,494.991.000000

Base 2.074100 0.00 54.60 0.13 7,494.99

LIMITED PARTNERSHIP12099D991 31 Dec 2008 CANCEL USD/BOSREDEMPTIONBRAHMAN PARTNERS III LP

-1,300,000.000 NHHG Local 0.602935 0.00 0.00 0.00 -783,816.621.000000

Base 0.602935 0.00 0.00 0.00 -783,816.62

31 Dec 2008 26 Oct 2010 USD/BOS664 REDEMPTION

1,300,000.000 NHHG Local 0.602876 0.00 0.00 0.00 783,739.001.000000

Base 0.602876 0.00 0.00 0.00 783,739.00

12099D991 Total

0.00 0.000.000.000 Local -77.62

Base 0.00 0.00 0.00 -77.62

COMMON STOCK USD.01121208201 20 Oct 2010 USD/DTCMERGERBURGER KING HOLDINGS INC

5,780.000 NHEU Local 24.000000 0.00 0.00 0.00 138,720.001.000000

Base 24.000000 0.00 0.00 0.00 138,720.00
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20 Oct 2010 CANCEL USD/DTCMERGER

-5,780.000 NHEU Local 24.000000 0.00 0.00 0.00 -138,720.001.000000

Base 24.000000 0.00 0.00 0.00 -138,720.00

20 Oct 2010 USD/DTCMERGER

5,780.000 NHEU Local 24.000000 0.00 0.00 0.00 138,720.001.000000

Base 24.000000 0.00 0.00 0.00 138,720.00

20 Oct 2010 CANCEL USD/DTCMERGER

-5,780.000 NHEU Local 24.000000 0.00 0.00 0.00 -138,720.001.000000

Base 24.000000 0.00 0.00 0.00 -138,720.00

20 Oct 2010 20 Oct 2010 USD/DTCMERGER

5,780.000 NHEU Local 24.000000 0.00 0.00 0.00 138,720.001.000000

Base 24.000000 0.00 0.00 0.00 138,720.00

121208201 Total

0.00 0.000.005,780.000 Local 138,720.00

Base 0.00 0.00 0.00 138,720.00

123998965 31 Dec 2010 31 Dec 2010 USD/BOSAUTREPAT-DISTRIBUTIONCF PRUDENTIAL PRISA I

1.000 NHEJ Local 45,507,997.000000 0.00 0.00 0.00 45,507,997.001.000000

Base 45,507,997.000000 0.00 0.00 0.00 45,507,997.00

31 Dec 2010 31 Dec 2010 USD/BOSAUTREPAT-DISTRIBUTION

1.000 NHEJ Local 871,276.400000 0.00 0.00 0.00 871,276.401.000000

Base 871,276.400000 0.00 0.00 0.00 871,276.40

123998965 Total

0.00 0.000.002.000 Local 46,379,273.40

Base 0.00 0.00 0.00 46,379,273.40
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123998973 12 Nov 2010 12 Nov 2010 USD/BOSAUTREPAT-DISTRIBUTIONCF PREEF REIT AMERICA II

187,510.863 NHEJ Local 75.642673 0.00 0.00 0.00 14,183,822.911.000000

Base 75.642673 0.00 0.00 0.00 14,183,822.91

123998999 05 Oct 2010 05 Oct 2010 USD/BOSAUTREPAT-DISTRIBUTIONCF JPMCB STRATEGIC PROPER FUND

849.898 NHEJ Local 1,376.102179 0.00 0.00 0.00 1,169,546.491.000000

Base 1,376.102179 0.00 0.00 0.00 1,169,546.49

05 Oct 2010 05 Oct 2010 USD/BOSSTATE STREET BANK AND TRUST

166.103 NHEJ Local 1,376.099408 0.00 0.00 0.00 228,574.241.000000

Base 1,376.099408 0.00 0.00 0.00 228,574.24

123998999 Total

0.00 0.000.001,016.001 Local 1,398,120.73

Base 0.00 0.00 0.00 1,398,120.73

COMMON STOCK12477X106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CAI INTERNATIONAL INC

600.000 NHHZ Local 15.558000 0.00 9.00 0.16 9,325.641.000000

Base 15.558000 0.00 9.00 0.16 9,325.64

COMMON STOCK USD.01124805102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CBIZ INC

1,910.000 NHHZ Local 5.281300 0.00 28.65 0.17 10,058.461.000000

Base 5.281300 0.00 28.65 0.17 10,058.46

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

660.000 NHHZ Local 6.063000 0.00 9.90 0.07 3,991.611.000000

Base 6.063000 0.00 9.90 0.07 3,991.61

124805102 Total

38.55 0.240.002,570.000 Local 14,050.07

Base 0.00 38.55 0.24 14,050.07
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REIT USD.01124830100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CBL + ASSOCIATES PROPERTIES

13,290.000 NHHZ Local 15.960900 0.00 199.35 3.58 211,917.431.000000

Base 15.960900 0.00 199.35 3.58 211,917.43

28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

230.000 NHHZ Local 15.768700 0.00 4.60 0.07 3,622.131.000000

Base 15.768700 0.00 4.60 0.07 3,622.13

124830100 Total

203.95 3.650.0013,520.000 Local 215,539.56

Base 0.00 203.95 3.65 215,539.56

COMMON STOCK124857202 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.CBS CORP CLASS B NON VOTING

3,900.000 NHDM Local 16.450800 0.00 58.50 1.09 64,098.531.000000

Base 16.450800 0.00 58.50 1.09 64,098.53

COMMON STOCK USD.0112497T101 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.CB RICHARD ELLIS GROUP INC A

1,850.000 NHDM Local 18.813500 0.00 27.75 0.59 34,776.641.000000

Base 18.813500 0.00 27.75 0.59 34,776.64

COMMON STOCK USD.1125071100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CDI CORP

1,040.000 NHHZ Local 14.367600 0.00 15.60 0.25 14,926.451.000000

Base 14.367600 0.00 15.60 0.25 14,926.45

COMMON STOCK USD.01125269100 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.CF INDUSTRIES HOLDINGS INC

301.000 NHDM Local 123.571500 0.00 4.52 0.63 37,189.871.000000

Base 123.571500 0.00 4.52 0.63 37,189.87

COMMON STOCK USD.112541M102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CH ENERGY GROUP INC

1,510.000 NHHZ Local 46.015600 0.00 22.65 1.17 69,459.741.000000

Base 46.015600 0.00 22.65 1.17 69,459.74
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COMMON STOCK USD.112541W209 06 Oct 2010 USD/DTC 0.05LOOP CAPITAL MKTS LLCC.H. ROBINSON WORLDWIDE INC

15,000.000 NHDJ Local 71.241800 0.00 750.00 20.52 1,067,856.481.000000

Base 71.241800 0.00 750.00 20.52 1,067,856.48

06 Oct 2010 CANCEL USD/DTC 0.05LOOP CAPITAL MKTS LLC

-15,000.000 NHDJ Local 71.241800 0.00 -750.00 -20.52 -1,067,856.481.000000

Base 71.241800 0.00 -750.00 -20.52 -1,067,856.48

06 Oct 2010 12 Oct 2010 USD/DTC 0.05LOOP CAPITAL MKTS LLC

15,000.000 NHDJ Local 71.241800 0.00 750.00 20.52 1,067,856.481.000000

Base 71.241800 0.00 750.00 20.52 1,067,856.48

22 Nov 2010 26 Nov 2010 USD/DTC 0.02MELVIN SECURITIES

19,800.000 NHDZ Local 72.670100 0.00 396.00 24.32 1,438,447.661.000000

Base 72.670100 0.00 396.00 24.32 1,438,447.66

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

760.000 NHDM Local 74.219500 0.00 11.40 0.96 56,394.461.000000

Base 74.219500 0.00 11.40 0.96 56,394.46

12541W209 Total

1,157.40 45.800.0035,560.000 Local 2,562,698.60

Base 0.00 1,157.40 45.80 2,562,698.60

COMMON STOCK USD.25125509109 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.CIGNA CORP

1,500.000 NHDM Local 36.444000 0.00 22.50 0.93 54,642.571.000000

Base 36.444000 0.00 22.50 0.93 54,642.57

28 Dec 2010 31 Dec 2010 USD/DTC 0.04LOOP CAPITAL MARKETS

31,300.000 NHDF Local 36.575600 0.00 1,252.00 19.35 1,143,544.931.000000

Base 36.575600 0.00 1,252.00 19.35 1,143,544.93
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125509109 Total

1,274.50 20.280.0032,800.000 Local 1,198,187.50

Base 0.00 1,274.50 20.28 1,198,187.50

COMMON STOCK USD1.12561W105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CLECO CORPORATION

5,840.000 NHHZ Local 30.756900 0.00 87.60 3.04 179,529.661.000000

Base 30.756900 0.00 87.60 3.04 179,529.66

28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

120.000 NHHZ Local 31.251700 0.00 2.40 0.07 3,747.731.000000

Base 31.251700 0.00 2.40 0.07 3,747.73

12561W105 Total

90.00 3.110.005,960.000 Local 183,277.39

Base 0.00 90.00 3.11 183,277.39

COMMON STOCK USD.0112562M106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CKX INC

4,400.000 NHHZ Local 4.218800 0.00 66.00 0.31 18,496.411.000000

Base 4.218800 0.00 66.00 0.31 18,496.41

COMMON STOCK USD.0112572Q105 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.CME GROUP INC

217.000 NHDM Local 289.069600 0.00 3.26 1.07 62,723.771.000000

Base 289.069600 0.00 3.26 1.07 62,723.77

COMMON STOCK USD.01125896100 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.CMS ENERGY CORP

250.000 NHDM Local 17.946000 0.00 3.75 0.08 4,482.671.000000

Base 17.946000 0.00 3.75 0.08 4,482.67

COMMON STOCK USD.1125906107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CSS INDUSTRIES INC

710.000 NHHZ Local 16.260800 0.00 10.65 0.20 11,534.321.000000

Base 16.260800 0.00 10.65 0.20 11,534.32
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COMMON STOCK NPV126128107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CNB FINANCIAL CORP/PA

410.000 NHHZ Local 13.682200 0.00 6.15 0.09 5,603.461.000000

Base 13.682200 0.00 6.15 0.09 5,603.46

COMMON STOCK USD.0112612L108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CNA SURETY CORP

1,690.000 NHHZ Local 19.236700 0.00 25.35 0.55 32,484.121.000000

Base 19.236700 0.00 25.35 0.55 32,484.12

COMMON STOCK USD.0112618M100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CPI INTERNATIONAL INC

650.000 NHHZ Local 14.017500 0.00 9.75 0.15 9,101.481.000000

Base 14.017500 0.00 9.75 0.15 9,101.48

COMMON STOCK NPV12618T105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CRA INTERNATIONAL INC

870.000 NHHZ Local 19.552800 0.00 13.05 0.29 16,997.601.000000

Base 19.552800 0.00 13.05 0.29 16,997.60

COMMON STOCK USD.0112621E103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CNO FINANCIAL GROUP INC

19,510.000 NHHZ Local 5.467500 0.00 292.65 1.80 106,376.481.000000

Base 5.467500 0.00 292.65 1.80 106,376.48

10 Nov 2010 16 Nov 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

660.000 NHHZ Local 5.977000 0.00 9.90 0.07 3,934.851.000000

Base 5.977000 0.00 9.90 0.07 3,934.85

12621E103 Total

302.55 1.870.0020,170.000 Local 110,311.33

Base 0.00 302.55 1.87 110,311.33

COMMON STOCK USD.01126349109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CSG SYSTEMS INTL INC

1,730.000 NHHZ Local 19.865300 0.00 25.95 0.58 34,340.441.000000

Base 19.865300 0.00 25.95 0.58 34,340.44
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COMMON STOCK USD1.126408103 18 Nov 2010 23 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CSX CORP

570.000 NHDM Local 61.943000 0.00 8.55 0.60 35,298.361.000000

Base 61.943000 0.00 8.55 0.60 35,298.36

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,730.000 NHDM Local 61.666200 0.00 25.95 1.81 106,654.771.000000

Base 61.666200 0.00 25.95 1.81 106,654.77

126408103 Total

34.50 2.410.002,300.000 Local 141,953.13

Base 0.00 34.50 2.41 141,953.13

COMMON STOCK NPV126501105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CTS CORP

2,300.000 NHHZ Local 10.179600 0.00 34.50 0.40 23,378.181.000000

Base 10.179600 0.00 34.50 0.40 23,378.18

COMMON STOCK NPV126600105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CVB FINANCIAL CORP

8,590.000 NHHZ Local 7.853900 0.00 128.85 1.14 67,335.011.000000

Base 7.853900 0.00 128.85 1.14 67,335.01

COMMON STOCK USD.0112662P108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CVR ENERGY INC

2,890.000 NHHZ Local 9.400400 0.00 43.35 0.46 27,123.351.000000

Base 9.400400 0.00 43.35 0.46 27,123.35

COMMON STOCK USD.01126650100 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.CVS CAREMARK CORP

6,350.000 NHDM Local 31.217800 0.00 95.25 3.36 198,134.421.000000

Base 31.217800 0.00 95.25 3.36 198,134.42

COMMON STOCK USD.112673P105 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.CA INC

1,980.000 NHDM Local 23.369100 0.00 29.70 0.79 46,240.331.000000

Base 23.369100 0.00 29.70 0.79 46,240.33
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COMMON STOCK USD.01126804301 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CABELA S INC

3,850.000 NHHZ Local 18.382100 0.00 57.75 1.20 70,712.141.000000

Base 18.382100 0.00 57.75 1.20 70,712.14

COMMON STOCK USD.1127097103 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.CABOT OIL + GAS CORP

1,300.000 NHDM Local 35.077700 0.00 19.50 0.78 45,580.731.000000

Base 35.077700 0.00 19.50 0.78 45,580.73

COMMON STOCK12709P103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CABOT MICROELECTRONICS CORP

1,760.000 NHHZ Local 36.199600 0.00 26.40 1.08 63,683.821.000000

Base 36.199600 0.00 26.40 1.08 63,683.82

COMMON STOCK USD.01127150308 30 Nov 2010 03 Dec 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INCCACHE INC

4,578.000 NHDY Local 4.317300 0.00 137.34 0.34 19,626.921.000000

Base 4.317300 0.00 137.34 0.34 19,626.92

01 Dec 2010 06 Dec 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INC

1,200.000 NHDY Local 4.300000 0.00 36.00 0.09 5,123.911.000000

Base 4.300000 0.00 36.00 0.09 5,123.91

06 Dec 2010 09 Dec 2010 USD/DTC 0.02PULSE TRADING LLC

10,452.000 NHDY Local 4.300600 0.00 209.04 0.76 44,740.071.000000

Base 4.300600 0.00 209.04 0.76 44,740.07

127150308 Total

382.38 1.190.0016,230.000 Local 69,490.90

Base 0.00 382.38 1.19 69,490.90

COMMON STOCK USD.1127190304 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CACI INTERNATIONAL INC  CL A

2,690.000 NHHZ Local 45.921800 0.00 40.35 2.09 123,487.201.000000

Base 45.921800 0.00 40.35 2.09 123,487.20
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COMMON STOCK USD.0112802T101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CAL DIVE INTERNATIONAL INC

9,010.000 NHHZ Local 5.230700 0.00 135.15 0.80 46,992.661.000000

Base 5.230700 0.00 135.15 0.80 46,992.66

COMMON STOCK USD.01128030202 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CAL MAINE FOODS INC

140.000 NHHZ Local 28.276000 0.00 2.10 0.07 3,956.471.000000

Base 28.276000 0.00 2.10 0.07 3,956.47

COMMON STOCK USD.0112811R104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CALAMOS ASSET MANAGEMENT A

1,830.000 NHHZ Local 11.530300 0.00 27.45 0.36 21,072.641.000000

Base 11.530300 0.00 27.45 0.36 21,072.64

COMMON STOCK USD.01130222102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CALIFORNIA FIRST NATL BANCOR

390.000 NHHZ Local 13.119700 0.00 5.85 0.09 5,110.741.000000

Base 13.119700 0.00 5.85 0.09 5,110.74

28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

60.000 NHHZ Local 13.006700 0.00 1.20 0.02 779.181.000000

Base 13.006700 0.00 1.20 0.02 779.18

130222102 Total

7.05 0.110.00450.000 Local 5,889.92

Base 0.00 7.05 0.11 5,889.92

COMMON STOCK USD.01130788102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CALIFORNIA WATER SERVICE GRP

1,890.000 NHHZ Local 37.448900 0.00 28.35 1.20 70,748.871.000000

Base 37.448900 0.00 28.35 1.20 70,748.87

COMMON STOCK13100M509 06 Oct 2010 12 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.CALIX NETWORKS INC

560.000 NHHZ Local 13.125200 0.00 11.20 0.12 7,338.791.000000

Base 13.125200 0.00 11.20 0.12 7,338.79
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28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

220.000 NHHZ Local 12.390000 0.00 4.40 0.05 2,721.351.000000

Base 12.390000 0.00 4.40 0.05 2,721.35

13100M509 Total

15.60 0.170.00780.000 Local 10,060.14

Base 0.00 15.60 0.17 10,060.14

COMMON STOCK USD.01131193104 14 Oct 2010 19 Oct 2010 USD/DTC 0.02LIQUIDNETINCCALLAWAY GOLF COMPANY

1,360.000 NHDU Local 7.172200 0.00 23.80 0.17 9,730.221.000000

Base 7.172200 0.00 23.80 0.17 9,730.22

15 Oct 2010 20 Oct 2010 USD/DTC 0.02LIQUIDNETINC

1,765.000 NHDU Local 7.200000 0.00 30.89 0.22 12,676.891.000000

Base 7.200000 0.00 30.89 0.22 12,676.89

15 Oct 2010 20 Oct 2010 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

4,156.000 NHDU Local 7.180500 0.00 20.78 0.51 29,820.871.000000

Base 7.180500 0.00 20.78 0.51 29,820.87

18 Oct 2010 21 Oct 2010 USD/DTC 0.02LIQUIDNETINC

4,568.000 NHDU Local 7.166300 0.00 79.94 0.56 32,655.161.000000

Base 7.166300 0.00 79.94 0.56 32,655.16

18 Oct 2010 21 Oct 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

5,331.000 NHDU Local 7.191200 0.00 26.66 0.65 38,308.981.000000

Base 7.191200 0.00 26.66 0.65 38,308.98

19 Oct 2010 22 Oct 2010 USD/DTC 0.02LIQUIDNETINC

2,369.000 NHDU Local 7.219100 0.00 41.46 0.29 17,060.301.000000

Base 7.219100 0.00 41.46 0.29 17,060.30
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14 Oct 2010 19 Oct 2010 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

1,338.000 NHDU Local 7.165000 0.00 6.69 0.17 9,579.911.000000

Base 7.165000 0.00 6.69 0.17 9,579.91

20 Oct 2010 25 Oct 2010 USD/DTC 0.02LIQUIDNETINC

1,827.000 NHDU Local 7.169100 0.00 31.97 0.23 13,065.751.000000

Base 7.169100 0.00 31.97 0.23 13,065.75

20 Oct 2010 25 Oct 2010 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

3,908.000 NHDU Local 7.158900 0.00 19.54 0.48 27,956.961.000000

Base 7.158900 0.00 19.54 0.48 27,956.96

21 Oct 2010 26 Oct 2010 USD/DTC 0.02LIQUIDNETINC

3,097.000 NHDU Local 7.200200 0.00 54.20 0.38 22,244.441.000000

Base 7.200200 0.00 54.20 0.38 22,244.44

21 Oct 2010 26 Oct 2010 USD/DTC 0.01MORGAN STANLEY CO INCORPORATED

3,701.000 NHDU Local 7.201900 0.00 18.51 0.46 26,635.261.000000

Base 7.201900 0.00 18.51 0.46 26,635.26

27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.

6,160.000 NHHZ Local 6.834500 0.00 92.40 0.71 42,007.411.000000

Base 6.834500 0.00 92.40 0.71 42,007.41

131193104 Total

446.84 4.830.0039,580.000 Local 281,742.15

Base 0.00 446.84 4.83 281,742.15

COMMON STOCK USD.1132011107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CAMBREX CORP

2,800.000 NHHZ Local 4.434300 0.00 42.00 0.21 12,373.831.000000

Base 4.434300 0.00 42.00 0.21 12,373.83
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COMMON STOCK13201A107 28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)CAMBIUM LEARNING GROUP INC

560.000 NHHZ Local 3.032600 0.00 11.20 0.03 1,687.031.000000

Base 3.032600 0.00 11.20 0.03 1,687.03

COMMON STOCK NPV133034108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CAMDEN NATIONAL CORP

740.000 NHHZ Local 34.165600 0.00 11.10 0.43 25,271.011.000000

Base 34.165600 0.00 11.10 0.43 25,271.01

COMMON STOCK USD.0113342B105 22 Nov 2010 26 Nov 2010 USD/DTC 0.02MELVIN SECURITIESCAMERON INTERNATIONAL CORP

15,000.000 NHDZ Local 47.701200 0.00 300.00 12.10 715,205.901.000000

Base 47.701200 0.00 300.00 12.10 715,205.90

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

910.000 NHDM Local 47.926700 0.00 13.65 0.74 43,598.911.000000

Base 47.926700 0.00 13.65 0.74 43,598.91

13342B105 Total

313.65 12.840.0015,910.000 Local 758,804.81

Base 0.00 313.65 12.84 758,804.81

COMMON STOCK134429109 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.CAMPBELL SOUP CO

510.000 NHDM Local 33.849000 0.00 7.65 0.30 17,255.041.000000

Base 33.849000 0.00 7.65 0.30 17,255.04

COMMON STOCK USD.1138098108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CANTEL MEDICAL CORP

1,230.000 NHHZ Local 18.800100 0.00 18.45 0.39 23,105.281.000000

Base 18.800100 0.00 18.45 0.39 23,105.28

COMMON STOCK USD.01139674105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CAPITAL CITY BANK GROUP INC

1,140.000 NHHZ Local 11.960700 0.00 17.10 0.23 13,617.871.000000

Base 11.960700 0.00 17.10 0.23 13,617.87



Prepared by State StreetPage 996

Sales Report by Report Date
Composite

to April 18, 2011View Date:December 31, 2010October 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

REIT USD.01140288101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CAPLEASE INC

5,470.000 NHHZ Local 5.867700 0.00 82.05 0.54 32,013.731.000000

Base 5.867700 0.00 82.05 0.54 32,013.73

COMMON STOCK USD.0114040H105 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.CAPITAL ONE FINANCIAL CORP

2,070.000 NHDM Local 37.422500 0.00 31.05 1.31 77,432.221.000000

Base 37.422500 0.00 31.05 1.31 77,432.22

COMMON STOCK USD.01140475104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CAPITAL SENIOR LIVING CORP

2,580.000 NHHZ Local 6.085900 0.00 38.70 0.27 15,662.651.000000

Base 6.085900 0.00 38.70 0.27 15,662.65

COMMON STOCK USD1.140501107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CAPITAL SOUTHWEST CORP

280.000 NHHZ Local 96.974900 0.00 4.20 0.46 27,148.311.000000

Base 96.974900 0.00 4.20 0.46 27,148.31

COMMON STOCK USD.0114057C106 22 Dec 2010 22 Dec 2010 USD/DTCMANDATORYEXCHANGE NON CASHCAPITOL FEDERAL FINANCIAL

80.000 NHEU Local 37.706125 0.00 0.00 0.00 3,016.491.000000

Base 37.706125 0.00 0.00 0.00 3,016.49

22 Dec 2010 22 Dec 2010 USD/DTCMANDATORYEXCHANGE NON CASH

1,600.000 NHHY Local 34.501200 0.00 0.00 0.00 55,201.921.000000

Base 34.501200 0.00 0.00 0.00 55,201.92

14057C106 Total

0.00 0.000.001,680.000 Local 58,218.41

Base 0.00 0.00 0.00 58,218.41

COMMON STOCK USD.0114057J101 29 Dec 2010 29 Dec 2010 USD/DTCSALE OF FRACTIONAL SCAPITOL FEDERAL FINANCIAL IN

0.096 NHHY Local 11.145833 0.00 0.00 0.00 1.071.000000

Base 11.145833 0.00 0.00 0.00 1.07
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REIT USD.0114067E506 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CAPSTEAD MORTGAGE CORP

6,710.000 NHHZ Local 10.949200 0.00 100.65 1.24 73,367.241.000000

Base 10.949200 0.00 100.65 1.24 73,367.24

18 Nov 2010 23 Nov 2010 USD/DTC 0.03KING, CL,& ASSOCIATES, INC

7,750.000 NHDY Local 11.648300 0.00 232.50 1.53 90,040.301.000000

Base 11.648300 0.00 232.50 1.53 90,040.30

14067E506 Total

333.15 2.770.0014,460.000 Local 163,407.54

Base 0.00 333.15 2.77 163,407.54

COMMON STOCK NPV14075T107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CARACO PHARM LABS LTD

740.000 NHHZ Local 5.095800 0.00 11.10 0.06 3,759.731.000000

Base 5.095800 0.00 11.10 0.06 3,759.73

COMMON STOCK USD1.14149F109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CARDINAL FINANCIAL CORP

2,750.000 NHHZ Local 9.916000 0.00 41.25 0.46 27,227.291.000000

Base 9.916000 0.00 41.25 0.46 27,227.29

COMMON STOCK NPV14149Y108 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.CARDINAL HEALTH INC

2,250.000 NHDM Local 35.804700 0.00 33.75 1.37 80,525.461.000000

Base 35.804700 0.00 33.75 1.37 80,525.46

COMMON STOCK14159L103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CARDIONET INC

1,720.000 NHHZ Local 5.216100 0.00 25.80 0.15 8,945.741.000000

Base 5.216100 0.00 25.80 0.15 8,945.74

COMMON STOCK USD.0114170T101 22 Nov 2010 26 Nov 2010 USD/DTC 0.02MELVIN SECURITIESCAREFUSION CORP

48,000.000 NHDZ Local 23.219500 0.00 960.00 18.84 1,113,557.161.000000

Base 23.219500 0.00 960.00 18.84 1,113,557.16
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26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,060.000 NHDM Local 23.214000 0.00 15.90 0.42 24,590.521.000000

Base 23.214000 0.00 15.90 0.42 24,590.52

03 Dec 2010 08 Dec 2010 USD/DTC 0.02DEUTSCHE BANK SECURITIES INC

74,044.000 NHDZ Local 22.847700 0.00 1,480.88 28.59 1,690,225.631.000000

Base 22.847700 0.00 1,480.88 28.59 1,690,225.63

06 Dec 2010 09 Dec 2010 USD/DTC 0.02DEUTSCHE BANK SECURITIES INC

39,556.000 NHDZ Local 23.363100 0.00 791.12 15.62 923,344.041.000000

Base 23.363100 0.00 791.12 15.62 923,344.04

14170T101 Total

3,247.90 63.470.00162,660.000 Local 3,751,717.35

Base 0.00 3,247.90 63.47 3,751,717.35

COMMON STOCK USD.5143130102 22 Nov 2010 26 Nov 2010 USD/DTC 0.02MELVIN SECURITIESCARMAX INC

72,900.000 NHDZ Local 32.801200 0.00 1,458.00 40.42 2,389,709.061.000000

Base 32.801200 0.00 1,458.00 40.42 2,389,709.06

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

980.000 NHDM Local 33.068100 0.00 14.70 0.55 32,391.491.000000

Base 33.068100 0.00 14.70 0.55 32,391.49

143130102 Total

1,472.70 40.970.0073,880.000 Local 2,422,100.55

Base 0.00 1,472.70 40.97 2,422,100.55

COMMON STOCK USD.03143436400 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CARMIKE CINEMAS INC

440.000 NHHZ Local 8.176300 0.00 6.60 0.06 3,590.911.000000

Base 8.176300 0.00 6.60 0.06 3,590.91



Prepared by State StreetPage 999

Sales Report by Report Date
Composite

to April 18, 2011View Date:December 31, 2010October 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

UNIT USD.01143658300 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.CARNIVAL CORP

1,880.000 NHDM Local 41.726900 0.00 28.20 1.33 78,417.041.000000

Base 41.726900 0.00 28.20 1.33 78,417.04

COMMON STOCK USD.5147195101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CASCADE CORP

870.000 NHHZ Local 34.467800 0.00 13.05 0.51 29,973.431.000000

Base 34.467800 0.00 13.05 0.51 29,973.43

COMMON STOCK NPV147528103 06 Oct 2010 12 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.CASEY S GENERAL STORES INC

1,950.000 NHHZ Local 41.343600 0.00 39.00 1.36 80,579.661.000000

Base 41.343600 0.00 39.00 1.36 80,579.66

27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.

2,230.000 NHHZ Local 41.139200 0.00 33.45 1.55 91,705.421.000000

Base 41.139200 0.00 33.45 1.55 91,705.42

28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

90.000 NHHZ Local 41.216700 0.00 1.80 0.07 3,707.631.000000

Base 41.216700 0.00 1.80 0.07 3,707.63

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

100.000 NHHZ Local 42.890000 0.00 1.50 0.08 4,287.421.000000

Base 42.890000 0.00 1.50 0.08 4,287.42

147528103 Total

75.75 3.060.004,370.000 Local 180,280.13

Base 0.00 75.75 3.06 180,280.13

COMMON STOCK USD.114754D100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CASH AMERICA INTL INC

1,900.000 NHHZ Local 35.155700 0.00 28.50 1.13 66,766.201.000000

Base 35.155700 0.00 28.50 1.13 66,766.20
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22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

110.000 NHHZ Local 37.700000 0.00 1.65 0.08 4,145.271.000000

Base 37.700000 0.00 1.65 0.08 4,145.27

14754D100 Total

30.15 1.210.002,010.000 Local 70,911.47

Base 0.00 30.15 1.21 70,911.47

COMMON STOCK USD.01148411101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CASTLE (A.M.) + CO

1,600.000 NHHZ Local 15.376300 0.00 24.00 0.42 24,577.661.000000

Base 15.376300 0.00 24.00 0.42 24,577.66

COMMON STOCK USD.01148711302 06 Oct 2010 12 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.CASUAL MALE RETAIL GROUP INC

1,800.000 NHHZ Local 4.397100 0.00 36.00 0.13 7,878.651.000000

Base 4.397100 0.00 36.00 0.13 7,878.65

28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

1,050.000 NHHZ Local 4.300000 0.00 21.00 0.08 4,493.921.000000

Base 4.300000 0.00 21.00 0.08 4,493.92

148711302 Total

57.00 0.210.002,850.000 Local 12,372.57

Base 0.00 57.00 0.21 12,372.57

LP148995921 22 Oct 2010 22 Oct 2010 USD/BOSAUTREPAT-DISTRIBUTIONCASTILE VENTURES III

254,633.380 NHEL Local 1.000000 0.00 0.00 0.00 254,633.381.000000

Base 1.000000 0.00 0.00 0.00 254,633.38

COMMON STOCK USD1.149123101 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.CATERPILLAR INC

37,572.000 NHDM Local 80.639800 0.00 751.44 51.20 3,028,995.931.000000

Base 80.639800 0.00 751.44 51.20 3,028,995.93
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08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.

36,690.000 NHEU Local 80.640700 0.00 733.80 50.00 2,957,923.481.000000

Base 80.640700 0.00 733.80 50.00 2,957,923.48

149123101 Total

1,485.24 101.200.0074,262.000 Local 5,986,919.41

Base 0.00 1,485.24 101.20 5,986,919.41

COMMON STOCK USD.01149150104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CATHAY GENERAL BANCORP

7,510.000 NHHZ Local 13.445500 0.00 112.65 1.71 100,861.351.000000

Base 13.445500 0.00 112.65 1.71 100,861.35

28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

270.000 NHHZ Local 13.627000 0.00 5.40 0.07 3,673.821.000000

Base 13.627000 0.00 5.40 0.07 3,673.82

149150104 Total

118.05 1.780.007,780.000 Local 104,535.17

Base 0.00 118.05 1.78 104,535.17

COMMON STOCK USD.01149568107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CAVCO INDUSTRIES INC

500.000 NHHZ Local 32.270000 0.00 7.50 0.27 16,127.231.000000

Base 32.270000 0.00 7.50 0.27 16,127.23

COMMON STOCK14965A101 09 Nov 2010 15 Nov 2010 USD/DTC 0.02INSTINETCAVIUM NETWORKS INC

2,070.000 NHHO Local 34.834900 0.00 41.40 1.22 72,065.621.000000

Base 34.834900 0.00 41.40 1.22 72,065.62

22 Nov 2010 26 Nov 2010 USD/DTC 0.02MELVIN SECURITIES

9,800.000 NHDZ Local 34.986900 0.00 196.00 5.80 342,669.821.000000

Base 34.986900 0.00 196.00 5.80 342,669.82
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01 Dec 2010 06 Dec 2010 USD/DTC 0.03CREDIT SUISSE SECURITIES (USA) LLC

4,330.000 NHHO Local 38.291600 0.00 129.90 2.81 165,669.921.000000

Base 38.291600 0.00 129.90 2.81 165,669.92

14965A101 Total

367.30 9.830.0016,200.000 Local 580,405.36

Base 0.00 367.30 9.83 580,405.36

REIT USD.06150602209 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CEDAR SHOPPING CENTERS INC

5,220.000 NHHZ Local 6.484300 0.00 78.30 0.57 33,769.181.000000

Base 6.484300 0.00 78.30 0.57 33,769.18

COMMON STOCK150838100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CELADON GROUP INC

750.000 NHHZ Local 13.069700 0.00 11.25 0.17 9,790.861.000000

Base 13.069700 0.00 11.25 0.17 9,790.86

COMMON STOCK USD.0115100E106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CELERA CORP

7,210.000 NHHZ Local 5.799900 0.00 108.15 0.71 41,708.421.000000

Base 5.799900 0.00 108.15 0.71 41,708.42

COMMON STOCK USD.01151020104 22 Oct 2010 22 Oct 2010 USD/DTCSALE OF FRACTIONAL SCELGENE CORP

0.659 NHEU Local 57.921092 0.00 0.00 0.00 38.171.000000

Base 57.921092 0.00 0.00 0.00 38.17

22 Oct 2010 22 Oct 2010 USD/DTCSALE OF FRACTIONAL S

0.446 NHHY Local 57.937219 0.00 0.00 0.00 25.841.000000

Base 57.937219 0.00 0.00 0.00 25.84

19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

99.000 NHHY Local 60.598000 0.00 1.49 0.11 5,997.601.000000

Base 60.598000 0.00 1.49 0.11 5,997.60
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26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

2,140.000 NHDM Local 61.226700 0.00 32.10 2.22 130,990.821.000000

Base 61.226700 0.00 32.10 2.22 130,990.82

151020104 Total

33.59 2.330.002,240.105 Local 137,052.43

Base 0.00 33.59 2.33 137,052.43

EXP 31DEC30151020112 21 Oct 2010 26 Oct 2010 USD/DTC 0.02JEFFERIES+ COMPANY INCCELGENE CORP RTS W/I

270.000 NHEU Local 4.651500 0.00 5.40 0.03 1,250.481.000000

Base 4.651500 0.00 5.40 0.03 1,250.48

21 Oct 2010 26 Oct 2010 USD/DTC 0.02JEFFERIES+ COMPANY INC

380.000 NHHY Local 4.651400 0.00 7.60 0.03 1,759.901.000000

Base 4.651400 0.00 7.60 0.03 1,759.90

151020112 Total

13.00 0.060.00650.000 Local 3,010.38

Base 0.00 13.00 0.06 3,010.38

COMMON STOCK151169109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CELLU TISSUE HOLDINGS INC

410.000 NHHZ Local 11.930000 0.00 6.15 0.08 4,885.071.000000

Base 11.930000 0.00 6.15 0.08 4,885.07

28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

10.000 NHHZ Local 11.940000 0.00 0.20 0.01 119.191.000000

Base 11.940000 0.00 0.20 0.01 119.19

151169109 Total

6.35 0.090.00420.000 Local 5,004.26

Base 0.00 6.35 0.09 5,004.26
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COMMON STOCK15135B101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CENTENE CORP

4,690.000 NHHZ Local 22.806200 0.00 70.35 1.81 106,888.921.000000

Base 22.806200 0.00 70.35 1.81 106,888.92

COMMON STOCK NPV15146E102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CENTER FINANCIAL CORP

3,390.000 NHHZ Local 5.023500 0.00 50.85 0.29 16,978.531.000000

Base 5.023500 0.00 50.85 0.29 16,978.53

COMMON STOCK USD.0115189T107 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.CENTERPOINT ENERGY INC

1,610.000 NHDM Local 15.855900 0.00 24.15 0.44 25,503.411.000000

Base 15.855900 0.00 24.15 0.44 25,503.41

COMMON STOCK USD.0115201P109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CENTERSTATE BANKS INC

1,700.000 NHHZ Local 8.255800 0.00 25.50 0.24 14,009.121.000000

Base 8.255800 0.00 25.50 0.24 14,009.12

COMMON STOCK USD.01153527205 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CENTRAL GARDEN AND PET CO A

5,410.000 NHHZ Local 10.291600 0.00 81.15 0.94 55,595.471.000000

Base 10.291600 0.00 81.15 0.94 55,595.47

COMMON STOCK USD6.155771108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CENTRAL VERMONT PUBLIC SERV

1,150.000 NHHZ Local 20.409900 0.00 17.25 0.40 23,453.741.000000

Base 20.409900 0.00 17.25 0.40 23,453.74

COMMON STOCK USD.01156431108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CENTURY ALUMINUM COMPANY

6,090.000 NHHZ Local 12.883700 0.00 91.35 1.33 78,369.051.000000

Base 12.883700 0.00 91.35 1.33 78,369.05

16 Nov 2010 19 Nov 2010 USD/DTC 0.03HEEVERS &CO. INC.

2,670.000 NHHO Local 13.439600 0.00 80.10 0.61 35,803.021.000000

Base 13.439600 0.00 80.10 0.61 35,803.02
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156431108 Total

171.45 1.940.008,760.000 Local 114,172.07

Base 0.00 171.45 1.94 114,172.07

COMMON STOCK USD1.156432106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CENTURY BANCORP INC  CL A

320.000 NHHZ Local 23.950400 0.00 4.80 0.13 7,659.201.000000

Base 23.950400 0.00 4.80 0.13 7,659.20

COMMON STOCK USD1.156700106 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.CENTURYLINK INC

1,310.000 NHDM Local 42.561800 0.00 19.65 0.95 55,735.361.000000

Base 42.561800 0.00 19.65 0.95 55,735.36

COMMON STOCK USD.01156708109 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.CEPHALON INC

340.000 NHDM Local 64.968200 0.00 5.10 0.38 22,083.711.000000

Base 64.968200 0.00 5.10 0.38 22,083.71

COMMON STOCK USD.01156710105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CERADYNE INC

2,430.000 NHHZ Local 23.329300 0.00 36.45 0.96 56,652.791.000000

Base 23.329300 0.00 36.45 0.96 56,652.79

COMMON STOCK USD.01156782104 07 Oct 2010 13 Oct 2010 USD/DTC 0.02LIQUIDNETINCCERNER CORP

844.000 NHDU Local 84.850000 0.00 14.77 1.22 71,597.411.000000

Base 84.850000 0.00 14.77 1.22 71,597.41

08 Oct 2010 14 Oct 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

220.000 NHDU Local 85.712500 0.00 1.10 0.32 18,855.331.000000

Base 85.712500 0.00 1.10 0.32 18,855.33

08 Oct 2010 14 Oct 2010 USD/DTC 0.02WEEDEN + CO.

2,067.000 NHDU Local 85.185300 0.00 41.34 2.98 176,033.701.000000

Base 85.185300 0.00 41.34 2.98 176,033.70
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07 Oct 2010 13 Oct 2010 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

4,369.000 NHDU Local 84.997700 0.00 21.85 6.28 371,326.821.000000

Base 84.997700 0.00 21.85 6.28 371,326.82

22 Nov 2010 26 Nov 2010 USD/DTC 0.02MELVIN SECURITIES

14,000.000 NHDZ Local 86.941700 0.00 280.00 20.58 1,216,883.221.000000

Base 86.941700 0.00 280.00 20.58 1,216,883.22

24 Nov 2010 30 Nov 2010 USD/DTC 0.02LIQUIDNETINC

5,026.000 NHDZ Local 88.936200 0.00 100.52 7.56 446,885.261.000000

Base 88.936200 0.00 100.52 7.56 446,885.26

26 Nov 2010 01 Dec 2010 USD/DTC 0.02LIQUIDNETINC

2,372.000 NHDZ Local 88.077900 0.00 47.44 3.54 208,869.801.000000

Base 88.077900 0.00 47.44 3.54 208,869.80

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

170.000 NHDM Local 87.837100 0.00 2.55 0.26 14,929.501.000000

Base 87.837100 0.00 2.55 0.26 14,929.50

29 Nov 2010 02 Dec 2010 USD/DTC 0.02LIQUIDNETINC

11,502.000 NHDZ Local 87.957100 0.00 230.04 17.10 1,011,435.421.000000

Base 87.957100 0.00 230.04 17.10 1,011,435.42

156782104 Total

739.61 59.840.0040,570.000 Local 3,536,816.46

Base 0.00 739.61 59.84 3,536,816.46

COMMON STOCK157210105 06 Oct 2010 12 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.CEVA INC

500.000 NHHZ Local 14.906000 0.00 10.00 0.13 7,442.871.000000

Base 14.906000 0.00 10.00 0.13 7,442.87
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27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.

310.000 NHHZ Local 17.629300 0.00 4.65 0.09 5,460.341.000000

Base 17.629300 0.00 4.65 0.09 5,460.34

157210105 Total

14.65 0.220.00810.000 Local 12,903.21

Base 0.00 14.65 0.22 12,903.21

COMMON STOCK USD.1161133103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CHARMING SHOPPES

11,080.000 NHHZ Local 3.496600 0.00 166.20 0.65 38,575.481.000000

Base 3.496600 0.00 166.20 0.65 38,575.48

COMMON STOCK USD.0116115Q308 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CHART INDUSTRIES INC

2,750.000 NHHZ Local 20.664200 0.00 41.25 0.96 56,784.341.000000

Base 20.664200 0.00 41.25 0.96 56,784.34

REIT16208T102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CHATHAM LODGING TRUST

820.000 NHHZ Local 18.937600 0.00 12.30 0.26 15,516.271.000000

Base 18.937600 0.00 12.30 0.26 15,516.27

COMMON STOCK USD.1162825103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CHECKPOINT SYSTEMS INC

2,290.000 NHHZ Local 21.890900 0.00 34.35 0.85 50,094.961.000000

Base 21.890900 0.00 34.35 0.85 50,094.96

COMMON STOCK USD1.163731102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CHEMICAL FINANCIAL CORP

2,340.000 NHHZ Local 20.244900 0.00 35.10 0.80 47,337.171.000000

Base 20.244900 0.00 35.10 0.80 47,337.17

COMMON STOCK16411R208 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CHENIERE ENERGY INC

3,490.000 NHHZ Local 3.711800 0.00 52.35 0.22 12,901.611.000000

Base 3.711800 0.00 52.35 0.22 12,901.61
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COMMON STOCK USD.01165167107 12 Nov 2010 17 Nov 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSCHESAPEAKE ENERGY CORP

6,900.000 NHEY Local 22.606500 0.00 138.00 2.64 155,844.211.000000

Base 22.606500 0.00 138.00 2.64 155,844.21

18 Nov 2010 23 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,590.000 NHDM Local 22.191500 0.00 23.85 0.60 35,260.041.000000

Base 22.191500 0.00 23.85 0.60 35,260.04

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

2,970.000 NHDM Local 22.070700 0.00 44.55 1.11 65,504.321.000000

Base 22.070700 0.00 44.55 1.11 65,504.32

165167107 Total

206.40 4.350.0011,460.000 Local 256,608.57

Base 0.00 206.40 4.35 256,608.57

COMMON STOCK165240102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CHESAPEAKE LODGING TRUST

730.000 NHHZ Local 18.504800 0.00 10.95 0.23 13,497.321.000000

Base 18.504800 0.00 10.95 0.23 13,497.32

COMMON STOCK165303108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CHESAPEAKE UTILITIES CORP

900.000 NHHZ Local 36.519200 0.00 13.50 0.56 32,853.221.000000

Base 36.519200 0.00 13.50 0.56 32,853.22

COMMON STOCK USD.75166764100 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.CHEVRON CORP

9,130.000 NHDM Local 82.235200 0.00 136.95 12.69 750,657.741.000000

Base 82.235200 0.00 136.95 12.69 750,657.74

28 Dec 2010 31 Dec 2010 USD/DTC 0.02LOOP CAPITAL MARKETS

16,600.000 NHDF Local 91.190000 0.00 332.00 25.59 1,513,396.411.000000

Base 91.190000 0.00 332.00 25.59 1,513,396.41
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166764100 Total

468.95 38.280.0025,730.000 Local 2,264,054.15

Base 0.00 468.95 38.28 2,264,054.15

COMMON STOCK USD.1168905107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CHILDREN S PLACE

260.000 NHHZ Local 45.565500 0.00 3.90 0.20 11,842.931.000000

Base 45.565500 0.00 3.90 0.20 11,842.93

COMMON STOCK USD.01169467107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CHINDEX INTERNATIONAL INC

760.000 NHHZ Local 13.558800 0.00 11.40 0.17 10,293.121.000000

Base 13.558800 0.00 11.40 0.17 10,293.12

COMMON STOCK USD.01169656105 05 Oct 2010 08 Oct 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCCHIPOTLE MEXICAN GRILL INC

1,800.000 NHIB Local 178.824700 0.00 18.00 5.44 321,861.021.000000

Base 178.824700 0.00 18.00 5.44 321,861.02

08 Oct 2010 14 Oct 2010 USD/DTC 0.02LIQUIDNETINC

12,300.000 NHDZ Local 177.269800 0.00 246.00 36.85 2,180,135.691.000000

Base 177.269800 0.00 246.00 36.85 2,180,135.69

21 Oct 2010 26 Oct 2010 USD/DTC 0.04J.P. MORGAN SECURITIES INC.

7,500.000 NHDZ Local 181.783200 0.00 300.00 23.05 1,363,050.951.000000

Base 181.783200 0.00 300.00 23.05 1,363,050.95

27 Oct 2010 01 Nov 2010 USD/DTC 0.02BAIRD  ROBERT W. & COMPANY INCORPOR

6,100.000 NHDZ Local 210.835600 0.00 122.00 21.74 1,285,953.421.000000

Base 210.835600 0.00 122.00 21.74 1,285,953.42

15 Nov 2010 18 Nov 2010 USD/DTC 0.04HEEVERS &CO. INC.

5,800.000 NHDZ Local 233.790500 0.00 232.00 22.92 1,355,729.981.000000

Base 233.790500 0.00 232.00 22.92 1,355,729.98
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22 Nov 2010 26 Nov 2010 USD/DTC 0.02MELVIN SECURITIES

1,700.000 NHDZ Local 234.973500 0.00 34.00 6.76 399,414.191.000000

Base 234.973500 0.00 34.00 6.76 399,414.19

22 Dec 2010 28 Dec 2010 USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITH

1,700.000 NHDZ Local 232.737100 0.00 34.00 6.69 395,612.381.000000

Base 232.737100 0.00 34.00 6.69 395,612.38

169656105 Total

986.00 123.450.0036,900.000 Local 7,301,757.63

Base 0.00 986.00 123.45 7,301,757.63

COMMON STOCK USD.01170032809 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CHIQUITA BRANDS INTL

4,290.000 NHHZ Local 14.018900 0.00 64.35 1.02 60,075.711.000000

Base 14.018900 0.00 64.35 1.02 60,075.71

COMMON STOCK USD.01171046105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CHRISTOPHER + BANKS CORP

1,490.000 NHHZ Local 5.940600 0.00 22.35 0.15 8,828.991.000000

Base 5.940600 0.00 22.35 0.15 8,828.99

COMMON STOCK USD1.171232101 18 Nov 2010 23 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CHUBB CORP

720.000 NHDM Local 57.785300 0.00 10.80 0.71 41,593.911.000000

Base 57.785300 0.00 10.80 0.71 41,593.91

19 Nov 2010 24 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

2,090.000 NHHY Local 57.498900 0.00 31.35 2.04 120,139.311.000000

Base 57.498900 0.00 31.35 2.04 120,139.31

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,430.000 NHDM Local 57.167800 0.00 21.45 1.39 81,727.111.000000

Base 57.167800 0.00 21.45 1.39 81,727.11
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171232101 Total

63.60 4.140.004,240.000 Local 243,460.33

Base 0.00 63.60 4.14 243,460.33

COMMON STOCK USD1.171340102 22 Nov 2010 26 Nov 2010 USD/DTC 0.02MELVIN SECURITIESCHURCH + DWIGHT CO INC

8,800.000 NHDZ Local 65.608400 0.00 176.00 9.76 577,168.161.000000

Base 65.608400 0.00 176.00 9.76 577,168.16

COMMON STOCK NPV171484108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CHURCHILL DOWNS INC

920.000 NHHZ Local 35.742100 0.00 13.80 0.56 32,868.371.000000

Base 35.742100 0.00 13.80 0.56 32,868.37

COMMON STOCK USD.0117163B102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CIBER INC

5,960.000 NHHZ Local 3.620000 0.00 89.40 0.36 21,485.441.000000

Base 3.620000 0.00 89.40 0.36 21,485.44

COMMON STOCK USD.01171871106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CINCINNATI BELL INC

13,790.000 NHHZ Local 2.406500 0.00 206.85 0.56 32,978.231.000000

Base 2.406500 0.00 206.85 0.56 32,978.23

COMMON STOCK USD2.172062101 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.CINCINNATI FINANCIAL CORP

760.000 NHDM Local 30.171300 0.00 11.40 0.39 22,918.401.000000

Base 30.171300 0.00 11.40 0.39 22,918.40

COMMON STOCK17243V102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CINEMARK HOLDINGS INC

5,450.000 NHHZ Local 17.011800 0.00 81.75 1.57 92,630.991.000000

Base 17.011800 0.00 81.75 1.57 92,630.99

COMMON STOCK USD.0117273K109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CIRCOR INTERNATIONAL INC

1,540.000 NHHZ Local 34.005400 0.00 23.10 0.89 52,344.331.000000

Base 34.005400 0.00 23.10 0.89 52,344.33
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COMMON STOCK17275R102 18 Nov 2010 23 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CISCO SYSTEMS INC

3,970.000 NHDM Local 19.580300 0.00 59.55 1.32 77,672.921.000000

Base 19.580300 0.00 59.55 1.32 77,672.92

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

26,310.000 NHDM Local 19.628500 0.00 394.65 8.73 516,022.461.000000

Base 19.628500 0.00 394.65 8.73 516,022.46

20 Dec 2010 23 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

8,490.000 NHDM Local 19.688100 0.00 127.35 2.83 167,021.791.000000

Base 19.688100 0.00 127.35 2.83 167,021.79

17275R102 Total

581.55 12.880.0038,770.000 Local 760,717.17

Base 0.00 581.55 12.88 760,717.17

COMMON STOCK NPV172908105 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.CINTAS CORP

520.000 NHDM Local 27.357300 0.00 7.80 0.25 14,217.751.000000

Base 27.357300 0.00 7.80 0.25 14,217.75

COMMON STOCK USD1.172922106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CITIZENS + NORTHERN CORP

1,160.000 NHHZ Local 14.648600 0.00 17.40 0.29 16,974.691.000000

Base 14.648600 0.00 17.40 0.29 16,974.69

COMMON STOCK USD.01172967101 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.CITIGROUP INC

117,710.000 NHDM Local 4.135200 0.00 1,765.65 8.23 484,980.511.000000

Base 4.135200 0.00 1,765.65 8.23 484,980.51

28 Dec 2010 31 Dec 2010 USD/DTC 0.02LOOP CAPITAL MARKETS

125,100.000 NHDF Local 4.780000 0.00 2,502.00 10.11 595,465.891.000000

Base 4.780000 0.00 2,502.00 10.11 595,465.89
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172967101 Total

4,267.65 18.340.00242,810.000 Local 1,080,446.40

Base 0.00 4,267.65 18.34 1,080,446.40

COMMON STOCK NPV174420109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CITIZENS REPUBLIC BANCORP IN

37,740.000 NHHZ Local 0.876100 0.00 566.10 0.56 32,497.351.000000

Base 0.876100 0.00 566.10 0.56 32,497.35

COMMON STOCK NPV174740100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CITIZENS INC

3,480.000 NHHZ Local 6.924000 0.00 52.20 0.41 24,042.911.000000

Base 6.924000 0.00 52.20 0.41 24,042.91

COMMON STOCK177376100 22 Nov 2010 26 Nov 2010 USD/DTC 0.02MELVIN SECURITIESCITRIX SYSTEMS INC

15,200.000 NHDZ Local 67.014800 0.00 304.00 17.22 1,018,303.741.000000

Base 67.014800 0.00 304.00 17.22 1,018,303.74

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

780.000 NHDM Local 68.527000 0.00 11.70 0.91 53,438.451.000000

Base 68.527000 0.00 11.70 0.91 53,438.45

177376100 Total

315.70 18.130.0015,980.000 Local 1,071,742.19

Base 0.00 315.70 18.13 1,071,742.19

COMMON STOCK USD2.5177835105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CITY HOLDING CO

1,520.000 NHHZ Local 32.143200 0.00 22.80 0.83 48,834.031.000000

Base 32.143200 0.00 22.80 0.83 48,834.03

COMMON STOCK USD1.178566105 27 Dec 2010 30 Dec 2010 USD/DTC 0.05BNY CONVERGEX LJRCITY NATIONAL CORP

4,681.000 NHIB Local 62.143100 0.00 234.05 4.92 290,652.881.000000

Base 62.143100 0.00 234.05 4.92 290,652.88
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28 Dec 2010 31 Dec 2010 USD/DTC 0.05BNY CONVERGEX LJR

849.000 NHIB Local 62.332600 0.00 42.45 0.90 52,877.031.000000

Base 62.332600 0.00 42.45 0.90 52,877.03

178566105 Total

276.50 5.820.005,530.000 Local 343,529.91

Base 0.00 276.50 5.82 343,529.91

COMMON STOCK USD1.179895107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CLARCOR INC

310.000 NHHZ Local 39.252500 0.00 4.65 0.21 12,163.421.000000

Base 39.252500 0.00 4.65 0.21 12,163.42

COMMON STOCK18538R103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CLEARWATER PAPER CORP

290.000 NHHZ Local 82.142900 0.00 4.35 0.40 23,816.691.000000

Base 82.142900 0.00 4.35 0.40 23,816.69

COMMON STOCK18683K101 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.CLIFFS NATURAL RESOURCES INC

280.000 NHDM Local 68.930000 0.00 4.20 0.33 19,295.871.000000

Base 68.930000 0.00 4.20 0.33 19,295.87

COMMON STOCK USD.0118712Q103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CLIFTON SAVINGS BANCORP INC

950.000 NHHZ Local 8.347500 0.00 14.25 0.13 7,915.751.000000

Base 8.347500 0.00 14.25 0.13 7,915.75

COMMON STOCK USD1.189054109 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.CLOROX COMPANY

740.000 NHDM Local 62.538100 0.00 11.10 0.79 46,266.301.000000

Base 62.538100 0.00 11.10 0.79 46,266.30

COMMON STOCK USD.0118911Q102 05 Oct 2010 08 Oct 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INCCLOUD PEAK ENERGY INC

2,100.000 NHHO Local 18.761100 0.00 63.00 0.67 39,334.641.000000

Base 18.761100 0.00 63.00 0.67 39,334.64



Prepared by State StreetPage 1015

Sales Report by Report Date
Composite

to April 18, 2011View Date:December 31, 2010October 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

06 Oct 2010 12 Oct 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INC

1,090.000 NHHO Local 18.558400 0.00 32.70 0.35 20,195.611.000000

Base 18.558400 0.00 32.70 0.35 20,195.61

27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.

2,410.000 NHHZ Local 17.278400 0.00 36.15 0.70 41,604.091.000000

Base 17.278400 0.00 36.15 0.70 41,604.09

22 Nov 2010 26 Nov 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

8,170.000 NHHO Local 21.162300 0.00 326.80 2.93 172,566.261.000000

Base 21.162300 0.00 326.80 2.93 172,566.26

28 Dec 2010 31 Dec 2010 USD/DTC 0.03CREDIT SUISSE SECURITIES (USA) LLC

4,200.000 NHHO Local 22.809800 0.00 126.00 1.62 95,673.541.000000

Base 22.809800 0.00 126.00 1.62 95,673.54

18911Q102 Total

584.65 6.270.0017,970.000 Local 369,374.14

Base 0.00 584.65 6.27 369,374.14

COMMON STOCK USD.01189754104 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.COACH INC

1,810.000 NHDM Local 56.120500 0.00 27.15 1.72 101,549.241.000000

Base 56.120500 0.00 27.15 1.72 101,549.24

COMMON STOCK USD.01190897108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.COBIZ FINANCIAL INC

3,090.000 NHHZ Local 4.976200 0.00 46.35 0.26 15,329.851.000000

Base 4.976200 0.00 46.35 0.26 15,329.85

COMMON STOCK USD.25191216100 18 Nov 2010 23 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.COCA COLA CO/THE

530.000 NHDM Local 63.721900 0.00 7.95 0.58 33,764.081.000000

Base 63.721900 0.00 7.95 0.58 33,764.08



Prepared by State StreetPage 1016

Sales Report by Report Date
Composite

to April 18, 2011View Date:December 31, 2010October 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

10,500.000 NHDM Local 64.258300 0.00 157.50 11.41 674,543.241.000000

Base 64.258300 0.00 157.50 11.41 674,543.24

191216100 Total

165.45 11.990.0011,030.000 Local 708,307.32

Base 0.00 165.45 11.99 708,307.32

COMMON STOCK USD1.0191219104 04 Oct 2010 04 Oct 2010 USD/DTCMERGERCOCA COLA ENTERPRISES

19,116.000 NHDM Local 25.619013 0.00 0.00 0.00 489,733.061.000000

Base 25.619013 0.00 0.00 0.00 489,733.06

04 Oct 2010 04 Oct 2010 USD/DTCMERGER

11,380.000 NHEU Local 30.628315 0.00 0.00 0.00 348,550.231.000000

Base 30.628315 0.00 0.00 0.00 348,550.23

04 Oct 2010 04 Oct 2010 USD/DTCMERGER

10,611.000 NHHY Local 31.712032 0.00 0.00 0.00 336,496.381.000000

Base 31.712032 0.00 0.00 0.00 336,496.38

191219104 Total

0.00 0.000.0041,107.000 Local 1,174,779.67

Base 0.00 0.00 0.00 1,174,779.67

COMMON STOCK USD1.19122T109 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.COCA COLA ENTERPRISES

1,140.000 NHDM Local 24.725100 0.00 17.10 0.48 28,169.031.000000

Base 24.725100 0.00 17.10 0.48 28,169.03

COMMON STOCK USD.01192108504 06 Oct 2010 12 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.COEUR D ALENE MINES CORP

400.000 NHHZ Local 20.092500 0.00 8.00 0.14 8,028.861.000000

Base 20.092500 0.00 8.00 0.14 8,028.86
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27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.

7,860.000 NHHZ Local 19.598000 0.00 117.90 2.60 153,919.781.000000

Base 19.598000 0.00 117.90 2.60 153,919.78

10 Nov 2010 16 Nov 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

200.000 NHHZ Local 24.075000 0.00 3.00 0.09 4,811.911.000000

Base 24.075000 0.00 3.00 0.09 4,811.91

192108504 Total

128.90 2.830.008,460.000 Local 166,760.55

Base 0.00 128.90 2.83 166,760.55

REIT USD.0119238U107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.COGDELL SPENCER INC

4,110.000 NHHZ Local 6.538000 0.00 61.65 0.45 26,809.081.000000

Base 6.538000 0.00 61.65 0.45 26,809.08

COMMON STOCK19239Y108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.COGENT INC

3,750.000 NHHZ Local 10.501900 0.00 56.25 0.67 39,325.211.000000

Base 10.501900 0.00 56.25 0.67 39,325.21

02 Dec 2010 02 Dec 2010 USD/DTCMERGER

5,650.000 NHHZ Local 10.500000 0.00 0.00 0.00 59,325.001.000000

Base 10.500000 0.00 0.00 0.00 59,325.00

19239Y108 Total

56.25 0.670.009,400.000 Local 98,650.21

Base 0.00 56.25 0.67 98,650.21

COMMON STOCK192422103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.COGNEX CORP

790.000 NHHZ Local 26.574100 0.00 11.85 0.35 20,981.341.000000

Base 26.574100 0.00 11.85 0.35 20,981.34
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COMMON STOCK USD.01192446102 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.COGNIZANT TECH SOLUTIONS A

1,290.000 NHDM Local 66.103100 0.00 19.35 1.45 85,252.201.000000

Base 66.103100 0.00 19.35 1.45 85,252.20

COMMON STOCK USD.01192479103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.COHERENT INC

760.000 NHHZ Local 41.108400 0.00 11.40 0.53 31,230.451.000000

Base 41.108400 0.00 11.40 0.53 31,230.45

COMMON STOCK USD.0119247A100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.COHEN + STEERS INC

330.000 NHHZ Local 24.860800 0.00 4.95 0.14 8,198.971.000000

Base 24.860800 0.00 4.95 0.14 8,198.97

COMMON STOCK USD1.192576106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.COHU INC

1,820.000 NHHZ Local 13.818800 0.00 27.30 0.43 25,122.491.000000

Base 13.818800 0.00 27.30 0.43 25,122.49

COMMON STOCK USD.01193294105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.KENNETH COLE PRODUCTIONS A

500.000 NHHZ Local 13.955500 0.00 7.50 0.12 6,970.131.000000

Base 13.955500 0.00 7.50 0.12 6,970.13

COMMON STOCK193459302 06 Oct 2010 12 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.COLEMAN CABLE INC

1,030.000 NHHZ Local 6.168200 0.00 20.60 0.11 6,332.541.000000

Base 6.168200 0.00 20.60 0.11 6,332.54

27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.

100.000 NHHZ Local 7.416000 0.00 1.50 0.01 740.091.000000

Base 7.416000 0.00 1.50 0.01 740.09

193459302 Total

22.10 0.120.001,130.000 Local 7,072.63

Base 0.00 22.10 0.12 7,072.63
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COMMON STOCK USD1.194162103 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.COLGATE PALMOLIVE CO

2,470.000 NHDM Local 77.651900 0.00 37.05 3.25 191,759.891.000000

Base 77.651900 0.00 37.05 3.25 191,759.89

COMMON STOCK USD.0119421W100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.COLLECTIVE BRANDS INC

1,960.000 NHHZ Local 15.631600 0.00 29.40 0.52 30,608.021.000000

Base 15.631600 0.00 29.40 0.52 30,608.02

REIT USD.01195872106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.COLONIAL PROPERTIES TRUST

6,710.000 NHHZ Local 18.104300 0.00 100.65 2.05 121,377.151.000000

Base 18.104300 0.00 100.65 2.05 121,377.15

REIT USD.0119624R106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.COLONY FINANCIAL INC

1,400.000 NHHZ Local 18.713000 0.00 21.00 0.44 26,176.761.000000

Base 18.713000 0.00 21.00 0.44 26,176.76

COMMON STOCK NPV197236102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.COLUMBIA BANKING SYSTEM INC

3,760.000 NHHZ Local 18.314700 0.00 56.40 1.16 68,805.711.000000

Base 18.314700 0.00 56.40 1.16 68,805.71

COMMON STOCK NPV198516106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.COLUMBIA SPORTSWEAR CO

1,090.000 NHHZ Local 52.321300 0.00 16.35 0.96 57,012.911.000000

Base 52.321300 0.00 16.35 0.96 57,012.91

COMMON STOCK USD.01199333105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.COLUMBUS MCKINNON CORP/NY

1,820.000 NHHZ Local 16.057900 0.00 27.30 0.49 29,197.591.000000

Base 16.057900 0.00 27.30 0.49 29,197.59

COMMON STOCK USD.01199908104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.COMFORT SYSTEMS USA INC

3,630.000 NHHZ Local 11.287900 0.00 54.45 0.69 40,919.941.000000

Base 11.287900 0.00 54.45 0.69 40,919.94
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COMMON STOCK USD1.20030N101 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.COMCAST CORP CLASS A

13,670.000 NHDM Local 20.313200 0.00 205.05 4.70 277,471.691.000000

Base 20.313200 0.00 205.05 4.70 277,471.69

COMMON STOCK USD5.200340107 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.COMERICA INC

800.000 NHDM Local 36.733800 0.00 12.00 0.50 29,374.541.000000

Base 36.733800 0.00 12.00 0.50 29,374.54

COMMON STOCK USD.01202608105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.COMMERCIAL VEHICLE GROUP INC

2,340.000 NHHZ Local 12.999200 0.00 35.10 0.51 30,382.521.000000

Base 12.999200 0.00 35.10 0.51 30,382.52

COMMON STOCK USD1.203607106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.COMMUNITY BANK SYSTEM INC

3,180.000 NHHZ Local 23.519800 0.00 47.70 1.26 74,744.001.000000

Base 23.519800 0.00 47.70 1.26 74,744.00

COMMON STOCK USD5.204149108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.COMMUNITY TRUST BANCORP INC

1,310.000 NHHZ Local 27.511400 0.00 19.65 0.61 36,019.671.000000

Base 27.511400 0.00 19.65 0.61 36,019.67

ADR NPV20441W203 21 Dec 2010 27 Dec 2010 USD/DTC 0.01SG AMERICAS SECURITIES LLCCOMPANHIA DE BEBIDAS PRF ADR

200.000 NHHP Local 153.013300 0.00 2.00 0.52 30,600.141.000000

Base 153.013300 0.00 2.00 0.52 30,600.14

COMMON STOCK NPV20451Q104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.COMPASS DIVERSIFIED HOLDINGS

2,830.000 NHHZ Local 16.665400 0.00 42.45 0.80 47,119.831.000000

Base 16.665400 0.00 42.45 0.80 47,119.83

COMMON STOCK USD.0120453E109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.COMPLETE PRODUCTION SERVICES

7,440.000 NHHZ Local 23.950000 0.00 111.60 3.01 178,073.391.000000

Base 23.950000 0.00 111.60 3.01 178,073.39
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16 Nov 2010 19 Nov 2010 USD/DTC 0.03MR BEAL &COMPANY

3,620.000 NHHO Local 26.424300 0.00 108.60 1.62 95,545.751.000000

Base 26.424300 0.00 108.60 1.62 95,545.75

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

140.000 NHHZ Local 30.710000 0.00 2.10 0.08 4,297.221.000000

Base 30.710000 0.00 2.10 0.08 4,297.22

20453E109 Total

222.30 4.710.0011,200.000 Local 277,916.36

Base 0.00 222.30 4.71 277,916.36

COMMON STOCK NPV20478T107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.COMPUCREDIT HOLDINGS CORP

1,780.000 NHHZ Local 5.687200 0.00 26.70 0.17 10,096.351.000000

Base 5.687200 0.00 26.70 0.17 10,096.35

COMMON STOCK USD1.205363104 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.COMPUTER SCIENCES CORP

690.000 NHDM Local 45.624900 0.00 10.35 0.54 31,470.291.000000

Base 45.624900 0.00 10.35 0.54 31,470.29

COMMON STOCK USD.01205477102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.COMPUTER TASK GROUP INC

460.000 NHHZ Local 8.105100 0.00 6.90 0.06 3,721.391.000000

Base 8.105100 0.00 6.90 0.06 3,721.39

COMMON STOCK USD.01205638109 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.COMPUWARE CORP

1,120.000 NHDM Local 10.450400 0.00 16.80 0.20 11,687.451.000000

Base 10.450400 0.00 16.80 0.20 11,687.45

COMMON STOCK USD.0120563P101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.COMPX INTERNATIONAL INC

530.000 NHHZ Local 11.749800 0.00 7.95 0.11 6,219.331.000000

Base 11.749800 0.00 7.95 0.11 6,219.33
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COMMON STOCK USD.1205826209 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.COMTECH TELECOMMUNICATIONS

1,730.000 NHHZ Local 30.603700 0.00 25.95 0.89 52,917.561.000000

Base 30.603700 0.00 25.95 0.89 52,917.56

COMMON STOCK USD5.205887102 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.CONAGRA FOODS INC

2,350.000 NHDM Local 21.477000 0.00 35.25 0.86 50,434.841.000000

Base 21.477000 0.00 35.25 0.86 50,434.84

COMMON STOCK206708109 22 Nov 2010 26 Nov 2010 USD/DTC 0.02MELVIN SECURITIESCONCUR TECHNOLOGIES INC

24,900.000 NHDZ Local 51.307500 0.00 498.00 21.60 1,277,037.151.000000

Base 51.307500 0.00 498.00 21.60 1,277,037.15

COMMON STOCK USD.01207410101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CONMED CORP

2,800.000 NHHZ Local 22.767200 0.00 42.00 1.08 63,705.081.000000

Base 22.767200 0.00 42.00 1.08 63,705.08

COMMON STOCK NPV207797101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CONNECTICUT WATER SVC INC

810.000 NHHZ Local 24.306300 0.00 12.15 0.33 19,675.621.000000

Base 24.306300 0.00 12.15 0.33 19,675.62

COMMON STOCK USD.01208242107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CONN S INC

920.000 NHHZ Local 4.097400 0.00 13.80 0.06 3,755.751.000000

Base 4.097400 0.00 13.80 0.06 3,755.75

208242115 10 Dec 2010 10 Dec 2010 USD/DTCWORTHLESSSECURITIESCONNS INC RTS

1,385.000 NHHZ Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

COMMON STOCK USD.0120825C104 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.CONOCOPHILLIPS

6,050.000 NHDM Local 61.056400 0.00 90.75 6.25 369,294.221.000000

Base 61.056400 0.00 90.75 6.25 369,294.22



Prepared by State StreetPage 1023

Sales Report by Report Date
Composite

to April 18, 2011View Date:December 31, 2010October 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

28 Dec 2010 31 Dec 2010 USD/DTC 0.02LOOP CAPITAL MARKETS

63,200.000 NHDF Local 67.550000 0.00 1,264.00 72.15 4,267,823.851.000000

Base 67.550000 0.00 1,264.00 72.15 4,267,823.85

20825C104 Total

1,354.75 78.400.0069,250.000 Local 4,637,118.07

Base 0.00 1,354.75 78.40 4,637,118.07

COMMON STOCK USD.0120854P109 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.CONSOL ENERGY INC

1,650.000 NHDM Local 41.984500 0.00 24.75 1.18 69,248.501.000000

Base 41.984500 0.00 24.75 1.18 69,248.50

COMMON STOCK USD.01209034107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CONSOLIDATED COMMUNICATIONS

550.000 NHHZ Local 18.358300 0.00 8.25 0.17 10,088.651.000000

Base 18.358300 0.00 8.25 0.17 10,088.65

COMMON STOCK USD.1209115104 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.CONSOLIDATED EDISON INC

1,250.000 NHDM Local 48.256200 0.00 18.75 1.02 60,300.481.000000

Base 48.256200 0.00 18.75 1.02 60,300.48

COMMON STOCK USD1.210226106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CONS TOMOKA LAND CO FLORIDA

520.000 NHHZ Local 26.235800 0.00 7.80 0.23 13,634.591.000000

Base 26.235800 0.00 7.80 0.23 13,634.59

COMMON STOCK USD.0121036P108 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.CONSTELLATION BRANDS INC A

1,670.000 NHDM Local 20.765200 0.00 25.05 0.59 34,652.241.000000

Base 20.765200 0.00 25.05 0.59 34,652.24

COMMON STOCK NPV210371100 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.CONSTELLATION ENERGY GROUP

900.000 NHDM Local 28.891100 0.00 13.50 0.44 25,988.051.000000

Base 28.891100 0.00 13.50 0.44 25,988.05



Prepared by State StreetPage 1024

Sales Report by Report Date
Composite

to April 18, 2011View Date:December 31, 2010October 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCK USD.0421075N204 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CONTANGO OIL + GAS

390.000 NHHZ Local 51.949400 0.00 5.85 0.34 20,254.081.000000

Base 51.949400 0.00 5.85 0.34 20,254.08

COMMON STOCK USD.01210795308 01 Oct 2010 01 Oct 2010 USD/DTCMERGER NON CASHCONTINENTAL AIRLINES CLASS B

8,130.000 NHEU Local 15.653660 0.00 0.00 0.00 127,264.261.000000

Base 15.653660 0.00 0.00 0.00 127,264.26

COMMON STOCK212172100 28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)CONTINUCARE CORP

830.000 NHHZ Local 4.480800 0.00 16.60 0.07 3,702.391.000000

Base 4.480800 0.00 16.60 0.07 3,702.39

COMMON STOCK USD.01218681104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CORE MARK HOLDING CO INC

880.000 NHHZ Local 32.944800 0.00 13.20 0.49 28,977.731.000000

Base 32.944800 0.00 13.20 0.49 28,977.73

COMMON STOCK218868107 02 Nov 2010 05 Nov 2010 USD/DTC 0.01LIQUIDNETINCCORINTHIAN COLLEGES INC

55,100.000 NHDX Local 4.864800 0.00 551.00 4.54 267,494.941.000000

Base 4.864800 0.00 551.00 4.54 267,494.94

03 Nov 2010 08 Nov 2010 USD/DTC 0.02KNIGHT EQUITY MARKETS L.P.

11,000.000 NHDX Local 4.550000 0.00 220.00 0.85 49,829.151.000000

Base 4.550000 0.00 220.00 0.85 49,829.15

03 Nov 2010 08 Nov 2010 USD/DTC 0.01LIQUIDNETINC

27,900.000 NHDX Local 4.583500 0.00 279.00 2.17 127,598.481.000000

Base 4.583500 0.00 279.00 2.17 127,598.48

218868107 Total

1,050.00 7.560.0094,000.000 Local 444,922.57

Base 0.00 1,050.00 7.56 444,922.57
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COMMON STOCK USD.01219023108 22 Nov 2010 26 Nov 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCCORN PRODUCTS INTL INC

9,066.000 NHDU Local 44.541300 0.00 45.33 6.83 403,759.271.000000

Base 44.541300 0.00 45.33 6.83 403,759.27

23 Nov 2010 29 Nov 2010 USD/DTC 0.01MORGAN STANLEY CO INCORPORATED

2,735.000 NHDU Local 43.580600 0.00 13.68 2.02 119,177.241.000000

Base 43.580600 0.00 13.68 2.02 119,177.24

24 Nov 2010 30 Nov 2010 USD/DTC 0.01MORGAN STANLEY CO INCORPORATED

2,991.000 NHDU Local 44.535500 0.00 14.96 2.26 133,188.461.000000

Base 44.535500 0.00 14.96 2.26 133,188.46

26 Nov 2010 01 Dec 2010 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

1,104.000 NHDU Local 44.932800 0.00 5.52 0.84 49,599.451.000000

Base 44.932800 0.00 5.52 0.84 49,599.45

219023108 Total

79.49 11.950.0015,896.000 Local 705,724.42

Base 0.00 79.49 11.95 705,724.42

COMMON STOCK21924P103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CORNERSTONE THERAPEUTICS INC

750.000 NHHZ Local 6.267100 0.00 11.25 0.08 4,689.001.000000

Base 6.267100 0.00 11.25 0.08 4,689.00

COMMON STOCK USD.5219350105 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.CORNING INC

7,060.000 NHDM Local 18.035600 0.00 105.90 2.16 127,223.281.000000

Base 18.035600 0.00 105.90 2.16 127,223.28

28 Dec 2010 31 Dec 2010 USD/DTC 0.02LOOP CAPITAL MARKETS

36,100.000 NHDF Local 19.340000 0.00 722.00 11.80 697,440.201.000000

Base 19.340000 0.00 722.00 11.80 697,440.20
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219350105 Total

827.90 13.960.0043,160.000 Local 824,663.48

Base 0.00 827.90 13.96 824,663.48

COMMON STOCK221006109 19 Nov 2010 24 Nov 2010 USD/DTC 0.03PULSE TRADING LLCCORVEL CORP

1,680.000 NHDY Local 46.420000 0.00 50.40 1.32 77,933.881.000000

Base 46.420000 0.00 50.40 1.32 77,933.88

COMMON STOCK22160K105 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.COSTCO WHOLESALE CORP

2,110.000 NHDM Local 67.317400 0.00 31.65 2.41 142,005.651.000000

Base 67.317400 0.00 31.65 2.41 142,005.65

COMMON STOCK USD1.222660102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.COURIER CORP

980.000 NHHZ Local 14.820500 0.00 14.70 0.25 14,509.141.000000

Base 14.820500 0.00 14.70 0.25 14,509.14

REIT USD1.222795106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.COUSINS PROPERTIES INC

8,730.000 NHHZ Local 7.339600 0.00 130.95 1.08 63,942.681.000000

Base 7.339600 0.00 130.95 1.08 63,942.68

COMMON STOCK USD.01222816100 05 Oct 2010 08 Oct 2010 USD/DTC 0.05BAIRD  ROBERT W. & COMPANY INCORPORCOVANCE INC

3,920.000 NHIB Local 46.732400 0.00 196.00 3.10 182,991.911.000000

Base 46.732400 0.00 196.00 3.10 182,991.91

19 Oct 2010 22 Oct 2010 USD/DTC 0.05WILLIAM BLAIR & COMPANY L.L.C

3,690.000 NHIB Local 47.820300 0.00 184.50 2.99 176,269.421.000000

Base 47.820300 0.00 184.50 2.99 176,269.42

222816100 Total

380.50 6.090.007,610.000 Local 359,261.33

Base 0.00 380.50 6.09 359,261.33
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COMMON STOCK USD.01222862104 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.COVENTRY HEALTH CARE INC

650.000 NHDM Local 26.018200 0.00 9.75 0.29 16,901.791.000000

Base 26.018200 0.00 9.75 0.29 16,901.79

COMMON STOCK USD.01223622101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.COWEN GROUP INC CLASS A

3,460.000 NHHZ Local 3.390400 0.00 51.90 0.20 11,678.681.000000

Base 3.390400 0.00 51.90 0.20 11,678.68

COMMON STOCK USD.0122410J106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CRACKER BARREL OLD COUNTRY

170.000 NHHZ Local 53.187000 0.00 2.55 0.15 9,039.091.000000

Base 53.187000 0.00 2.55 0.15 9,039.09

COMMON STOCK USD.01225223304 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CRAY INC

1,930.000 NHHZ Local 7.042500 0.00 28.95 0.23 13,562.851.000000

Base 7.042500 0.00 28.95 0.23 13,562.85

COMMON STOCK225447101 08 Nov 2010 12 Nov 2010 USD/DTC 0.05WILLIAM BLAIR & COMPANY L.L.CCREE INC

4,850.000 NHIB Local 54.595000 0.00 242.50 4.48 264,538.771.000000

Base 54.595000 0.00 242.50 4.48 264,538.77

REIT USD.01226553105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CREXUS INVESTMENT CORP

1,290.000 NHHZ Local 12.176700 0.00 19.35 0.27 15,688.321.000000

Base 12.176700 0.00 19.35 0.27 15,688.32

COMMON STOCK227046109 01 Dec 2010 06 Dec 2010 USD/DTC 0.03PIPER JAFFRAYCROCS INC

5,020.000 NHHO Local 17.939100 0.00 150.60 1.53 89,902.151.000000

Base 17.939100 0.00 150.60 1.53 89,902.15

02 Dec 2010 07 Dec 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INC

2,960.000 NHHO Local 17.810000 0.00 88.80 0.90 52,627.901.000000

Base 17.810000 0.00 88.80 0.90 52,627.90
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20 Dec 2010 23 Dec 2010 USD/DTC 0.03MR BEAL &COMPANY

1,430.000 NHHO Local 18.645000 0.00 42.90 0.46 26,618.991.000000

Base 18.645000 0.00 42.90 0.46 26,618.99

227046109 Total

282.30 2.890.009,410.000 Local 169,149.04

Base 0.00 282.30 2.89 169,149.04

COMMON STOCK227483104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CROSS COUNTRY HEALTHCARE INC

2,960.000 NHHZ Local 7.279300 0.00 44.40 0.36 21,501.971.000000

Base 7.279300 0.00 44.40 0.36 21,501.97

COMMON STOCK USD.0122765Y104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CROSSTEX ENERGY INC

3,850.000 NHHZ Local 8.186900 0.00 57.75 0.53 31,461.291.000000

Base 8.186900 0.00 57.75 0.53 31,461.29

COMMON STOCK USD.01228903100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CRYOLIFE INC

2,480.000 NHHZ Local 6.271000 0.00 37.20 0.26 15,514.621.000000

Base 6.271000 0.00 37.20 0.26 15,514.62

COMMON STOCK NPV229669106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CUBIC CORP

860.000 NHHZ Local 42.539800 0.00 12.90 0.62 36,570.711.000000

Base 42.539800 0.00 12.90 0.62 36,570.71

COMMON STOCK USD.01231082108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CUMULUS MEDIA INC CL A

1,670.000 NHHZ Local 3.156000 0.00 25.05 0.09 5,245.381.000000

Base 3.156000 0.00 25.05 0.09 5,245.38

COMMON STOCK USD1.231561101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CURTISS WRIGHT CORP

4,390.000 NHHZ Local 31.991200 0.00 65.85 2.37 140,373.151.000000

Base 31.991200 0.00 65.85 2.37 140,373.15
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COMMON STOCK232109108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CUTERA INC

1,210.000 NHHZ Local 7.247000 0.00 18.15 0.15 8,750.571.000000

Base 7.247000 0.00 18.15 0.15 8,750.57

COMMON STOCK232572107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CYMER INC

2,180.000 NHHZ Local 37.868900 0.00 32.70 1.40 82,520.101.000000

Base 37.868900 0.00 32.70 1.40 82,520.10

29 Dec 2010 OPEN USD/DTC 0.04LOOP CAPITAL MARKETS

1,442.000 NHEX Local 45.763600 0.00 57.68 1.12 65,932.311.000000

Base 45.763600 0.00 57.68 1.12 65,932.31

30 Dec 2010 OPEN USD/DTC 0.04LOOP CAPITAL MARKETS

2,011.000 NHEX Local 45.553200 0.00 80.44 1.55 91,525.501.000000

Base 45.553200 0.00 80.44 1.55 91,525.50

232572107 Total

170.82 4.070.005,633.000 Local 239,977.91

Base 0.00 170.82 4.07 239,977.91

COMMON STOCK232577205 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CYNOSURE INC A

930.000 NHHZ Local 10.329100 0.00 13.95 0.16 9,591.951.000000

Base 10.329100 0.00 13.95 0.16 9,591.95

COMMON STOCK232674507 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CYPRESS BIOSCIENCE INC

3,220.000 NHHZ Local 4.023000 0.00 48.30 0.22 12,905.541.000000

Base 4.023000 0.00 48.30 0.22 12,905.54

COMMON STOCK USD.01232806109 11 Oct 2010 14 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)CYPRESS SEMICONDUCTOR CORP

58,620.000 NHDU Local 12.766200 0.00 1,172.40 12.65 747,169.591.000000

Base 12.766200 0.00 1,172.40 12.65 747,169.59
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REIT USD.0123281A307 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CYPRESS SHARPRIDGE INVESTMEN

3,410.000 NHHZ Local 13.167200 0.00 51.15 0.76 44,848.241.000000

Base 13.167200 0.00 51.15 0.76 44,848.24

COMMON STOCK USD.01232820100 16 Nov 2010 19 Nov 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLCCYTEC INDUSTRIES INC

1,390.000 NHHO Local 46.072800 0.00 55.60 1.09 63,984.501.000000

Base 46.072800 0.00 55.60 1.09 63,984.50

COMMON STOCK23282W100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CYTOKINETICS INC

870.000 NHHZ Local 2.564000 0.00 13.05 0.04 2,217.591.000000

Base 2.564000 0.00 13.05 0.04 2,217.59

REIT USD.01233153105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.DCT INDUSTRIAL TRUST INC

20,210.000 NHHZ Local 4.776500 0.00 303.15 1.63 96,228.291.000000

Base 4.776500 0.00 303.15 1.63 96,228.29

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

770.000 NHHZ Local 5.457800 0.00 11.55 0.08 4,190.881.000000

Base 5.457800 0.00 11.55 0.08 4,190.88

233153105 Total

314.70 1.710.0020,980.000 Local 100,419.17

Base 0.00 314.70 1.71 100,419.17

COMMON STOCK USD.0123331A109 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.DR HORTON INC

1,080.000 NHDM Local 9.971300 0.00 16.20 0.19 10,752.611.000000

Base 9.971300 0.00 16.20 0.19 10,752.61

COMMON STOCK23332B106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.DSP GROUP INC

2,210.000 NHHZ Local 6.877200 0.00 33.15 0.26 15,165.201.000000

Base 6.877200 0.00 33.15 0.26 15,165.20
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COMMON STOCK NPV233331107 07 Oct 2010 13 Oct 2010 USD/DTC 0.02GARDNER RICH & CODTE ENERGY COMPANY

4,200.000 NHEY Local 46.864400 0.00 84.00 3.33 196,743.151.000000

Base 46.864400 0.00 84.00 3.33 196,743.15

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

740.000 NHDM Local 45.211900 0.00 11.10 0.57 33,445.141.000000

Base 45.211900 0.00 11.10 0.57 33,445.14

233331107 Total

95.10 3.900.004,940.000 Local 230,188.29

Base 0.00 95.10 3.90 230,188.29

23399F925 13 Oct 2010 13 Oct 2010 USD/BOSAUTREPAT-DISTRIBUTIONDLJ MERCHANT BANKING PART III

1,209,888.460 NHEL Local 1.000000 0.00 0.00 0.00 1,209,888.461.000000

Base 1.000000 0.00 0.00 0.00 1,209,888.46

05 Oct 2010 05 Oct 2010 USD/BOSAUTREPAT-DISTRIBUTION

849,030.560 NHEL Local 1.000000 0.00 0.00 0.00 849,030.561.000000

Base 1.000000 0.00 0.00 0.00 849,030.56

31 Dec 2010 31 Dec 2010 USD/BOSAUTREPAT-DISTRIBUTION

1.000 NHEL Local 656,227.740000 0.00 0.00 0.00 656,227.741.000000

Base 656,227.740000 0.00 0.00 0.00 656,227.74

23399F925 Total

0.00 0.000.002,058,920.020 Local 2,715,146.76

Base 0.00 0.00 0.00 2,715,146.76

23399X983 28 Dec 2010 28 Dec 2010 USD/BOSAUTREPAT-DISTRIBUTIONDLJ REAL ESTATE CAPITAL II LP

1,163,703.000 NHEJ Local 1.000000 0.00 0.00 0.00 1,163,703.001.000000

Base 1.000000 0.00 0.00 0.00 1,163,703.00
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COMMON STOCK NPV234264109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.DAKTRONICS INC

2,610.000 NHHZ Local 10.746700 0.00 39.15 0.47 28,009.271.000000

Base 10.746700 0.00 39.15 0.47 28,009.27

COMMON STOCK USD.01235825205 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.DANA HOLDING CORP

1,000.000 NHHZ Local 13.688300 0.00 15.00 0.23 13,673.071.000000

Base 13.688300 0.00 15.00 0.23 13,673.07

02 Dec 2010 07 Dec 2010 USD/DTC 0.04BNY CONVERGEX LJR

3,380.000 NHHO Local 15.960700 0.00 135.20 0.92 53,811.051.000000

Base 15.960700 0.00 135.20 0.92 53,811.05

235825205 Total

150.20 1.150.004,380.000 Local 67,484.12

Base 0.00 150.20 1.15 67,484.12

COMMON STOCK USD.01235851102 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.DANAHER CORP

1,900.000 NHDM Local 43.929500 0.00 28.50 1.42 83,436.131.000000

Base 43.929500 0.00 28.50 1.42 83,436.13

COMMON STOCK USD.01236442109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.DANVERS BANCORP INC

1,800.000 NHHZ Local 15.086400 0.00 27.00 0.46 27,128.061.000000

Base 15.086400 0.00 27.00 0.46 27,128.06

COMMON STOCK NPV237194105 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.DARDEN RESTAURANTS INC

760.000 NHDM Local 49.724200 0.00 11.40 0.64 37,778.351.000000

Base 49.724200 0.00 11.40 0.64 37,778.35

COMMON STOCK USD.01237266101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.DARLING INTERNATIONAL INC

2,020.000 NHHZ Local 9.852600 0.00 30.30 0.34 19,871.611.000000

Base 9.852600 0.00 30.30 0.34 19,871.61
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19 Nov 2010 24 Nov 2010 USD/DTC 0.03PULSE TRADING LLC

7,840.000 NHDY Local 11.910000 0.00 235.20 1.58 93,137.621.000000

Base 11.910000 0.00 235.20 1.58 93,137.62

237266101 Total

265.50 1.920.009,860.000 Local 113,009.23

Base 0.00 265.50 1.92 113,009.23

COMMON STOCK23918K108 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.DAVITA INC

840.000 NHDM Local 72.663400 0.00 12.60 1.04 61,023.621.000000

Base 72.663400 0.00 12.60 1.04 61,023.62

COMMON STOCK239359102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.DAWSON GEOPHYSICAL CO

750.000 NHHZ Local 25.589000 0.00 11.25 0.32 19,180.181.000000

Base 25.589000 0.00 11.25 0.32 19,180.18

COMMON STOCK USD.01242309102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.DEALERTRACK HOLDINGS INC

620.000 NHHZ Local 19.280700 0.00 9.30 0.20 11,944.531.000000

Base 19.280700 0.00 9.30 0.20 11,944.53

COMMON STOCK USD.01242370104 10 Nov 2010 16 Nov 2010 USD/DTC 0.04GARDNER RICH & CODEAN FOODS CO

56,094.000 NHEZ Local 7.845200 0.00 2,243.76 7.44 437,817.451.000000

Base 7.845200 0.00 2,243.76 7.44 437,817.45

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

800.000 NHDM Local 7.457500 0.00 12.00 0.11 5,953.891.000000

Base 7.457500 0.00 12.00 0.11 5,953.89

242370104 Total

2,255.76 7.550.0056,894.000 Local 443,771.34

Base 0.00 2,255.76 7.55 443,771.34
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COMMON STOCK USD1.244199105 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.DEERE + CO

1,770.000 NHDM Local 75.858700 0.00 26.55 2.27 134,241.081.000000

Base 75.858700 0.00 26.55 2.27 134,241.08

COMMON STOCK USD.01246647101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.DELEK US HOLDINGS INC

1,300.000 NHHZ Local 7.265900 0.00 19.50 0.16 9,426.011.000000

Base 7.265900 0.00 19.50 0.16 9,426.01

COMMON STOCK USD.0124702R101 18 Nov 2010 23 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.DELL INC

3,860.000 NHDM Local 13.650600 0.00 57.90 0.90 52,632.521.000000

Base 13.650600 0.00 57.90 0.90 52,632.52

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

9,120.000 NHDM Local 13.791700 0.00 136.80 2.13 125,641.371.000000

Base 13.791700 0.00 136.80 2.13 125,641.37

24702R101 Total

194.70 3.030.0012,980.000 Local 178,273.89

Base 0.00 194.70 3.03 178,273.89

COMMON STOCK USD.01247131105 06 Oct 2010 12 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.DELPHI FINANCIAL GROUP CL A

230.000 NHHZ Local 26.135700 0.00 4.60 0.10 6,006.511.000000

Base 26.135700 0.00 4.60 0.10 6,006.51

27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.

4,550.000 NHHZ Local 27.482700 0.00 68.25 2.11 124,975.931.000000

Base 27.482700 0.00 68.25 2.11 124,975.93

10 Nov 2010 16 Nov 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

140.000 NHHZ Local 27.981400 0.00 2.10 0.07 3,915.231.000000

Base 27.981400 0.00 2.10 0.07 3,915.23
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29 Dec 2010 OPEN USD/DTC 0.03HEEVERS &CO. INC.

1,270.000 NHHO Local 29.359300 0.00 38.10 0.64 37,247.571.000000

Base 29.359300 0.00 38.10 0.64 37,247.57

247131105 Total

113.05 2.920.006,190.000 Local 172,145.24

Base 0.00 113.05 2.92 172,145.24

COMMON STOCK USD.01247368103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.DELTA APPAREL INC

510.000 NHHZ Local 13.468200 0.00 7.65 0.12 6,861.011.000000

Base 13.468200 0.00 7.65 0.12 6,861.01

COMMON STOCK USD.01247907207 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.DELTA PETROLEUM CORP

17,700.000 NHHZ Local 0.719300 0.00 265.50 0.22 12,465.891.000000

Base 0.719300 0.00 265.50 0.22 12,465.89

COMMON STOCK247916208 22 Nov 2010 26 Nov 2010 USD/DTC 0.02MELVIN SECURITIESDENBURY RESOURCES INC

52,200.000 NHDZ Local 18.188400 0.00 1,044.00 16.05 948,374.431.000000

Base 18.188400 0.00 1,044.00 16.05 948,374.43

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,360.000 NHDM Local 18.234900 0.00 20.40 0.42 24,778.641.000000

Base 18.234900 0.00 20.40 0.42 24,778.64

247916208 Total

1,064.40 16.470.0053,560.000 Local 973,153.07

Base 0.00 1,064.40 16.47 973,153.07

COMMON STOCK USD1.248019101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.DELUXE CORP

300.000 NHHZ Local 20.441200 0.00 4.50 0.10 6,127.761.000000

Base 20.441200 0.00 4.50 0.10 6,127.76
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COMMON STOCK USD.01249030107 08 Oct 2010 14 Oct 2010 USD/DTC 0.04MORGAN STANLEY CO INCORPORATEDDENTSPLY INTERNATIONAL INC

8,571.000 NHDZ Local 32.016600 0.00 342.84 4.64 274,066.801.000000

Base 32.016600 0.00 342.84 4.64 274,066.80

11 Oct 2010 14 Oct 2010 USD/DTC 0.04MORGAN STANLEY CO INCORPORATED

10,581.000 NHDZ Local 31.913900 0.00 423.24 5.71 337,252.031.000000

Base 31.913900 0.00 423.24 5.71 337,252.03

12 Oct 2010 15 Oct 2010 USD/DTC 0.02LIQUIDNETINC

35,980.000 NHDZ Local 31.640700 0.00 719.60 19.24 1,137,693.551.000000

Base 31.640700 0.00 719.60 19.24 1,137,693.55

13 Oct 2010 18 Oct 2010 USD/DTC 0.04MORGAN STANLEY CO INCORPORATED

22,941.000 NHDZ Local 31.943600 0.00 917.64 12.39 731,888.101.000000

Base 31.943600 0.00 917.64 12.39 731,888.10

14 Oct 2010 19 Oct 2010 USD/DTC 0.04MORGAN STANLEY CO INCORPORATED

17,141.000 NHDZ Local 32.059200 0.00 685.64 9.29 548,831.821.000000

Base 32.059200 0.00 685.64 9.29 548,831.82

14 Oct 2010 19 Oct 2010 USD/DTC 0.02LIQUIDNETINC

3,428.000 NHDZ Local 31.895000 0.00 68.56 1.85 109,265.651.000000

Base 31.895000 0.00 68.56 1.85 109,265.65

15 Oct 2010 20 Oct 2010 USD/DTC 0.04MORGAN STANLEY CO INCORPORATED

6,908.000 NHDZ Local 31.863900 0.00 276.32 3.72 219,835.781.000000

Base 31.863900 0.00 276.32 3.72 219,835.78

15 Oct 2010 20 Oct 2010 USD/DTC 0.02LIQUIDNETINC

8,050.000 NHDZ Local 31.835700 0.00 161.00 4.34 256,112.051.000000

Base 31.835700 0.00 161.00 4.34 256,112.05

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

860.000 NHDM Local 31.281300 0.00 12.90 0.46 26,888.561.000000

Base 31.281300 0.00 12.90 0.46 26,888.56
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249030107 Total

3,607.74 61.640.00114,460.000 Local 3,641,834.34

Base 0.00 3,607.74 61.64 3,641,834.34

COMMON STOCK USD.125179M103 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.DEVON ENERGY CORPORATION

2,600.000 NHDM Local 71.245800 0.00 39.00 3.14 185,196.941.000000

Base 71.245800 0.00 39.00 3.14 185,196.94

20 Dec 2010 23 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

700.000 NHDM Local 73.664600 0.00 10.50 0.88 51,553.841.000000

Base 73.664600 0.00 10.50 0.88 51,553.84

25179M103 Total

49.50 4.020.003,300.000 Local 236,750.78

Base 0.00 49.50 4.02 236,750.78

COMMON STOCK USD.01251893103 15 Nov 2010 18 Nov 2010 USD/DTC 0.04KING, CL,& ASSOCIATES, INCDEVRY INC

10,991.000 NHDZ Local 45.985600 0.00 439.64 8.55 504,979.541.000000

Base 45.985600 0.00 439.64 8.55 504,979.54

16 Nov 2010 19 Nov 2010 USD/DTC 0.04KING, CL,& ASSOCIATES, INC

18,709.000 NHDZ Local 45.975900 0.00 748.36 14.54 859,400.211.000000

Base 45.975900 0.00 748.36 14.54 859,400.21

22 Nov 2010 26 Nov 2010 USD/DTC 0.02MELVIN SECURITIES

14,500.000 NHDZ Local 44.438500 0.00 290.00 10.89 644,057.361.000000

Base 44.438500 0.00 290.00 10.89 644,057.36

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

230.000 NHDM Local 43.975800 0.00 3.45 0.18 10,110.801.000000

Base 43.975800 0.00 3.45 0.18 10,110.80
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251893103 Total

1,481.45 34.160.0044,430.000 Local 2,018,547.91

Base 0.00 1,481.45 34.16 2,018,547.91

COMMON STOCK25212W100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.DEX ONE CORP

4,490.000 NHHZ Local 8.314400 0.00 67.35 0.63 37,263.681.000000

Base 8.314400 0.00 67.35 0.63 37,263.68

COMMON STOCK252603105 08 Oct 2010 14 Oct 2010 USD/DTC 0.04MORGAN STANLEY CO INCORPORATEDDIAMOND FOODS INC

8,690.000 NHHO Local 41.258200 0.00 347.60 6.06 358,180.101.000000

Base 41.258200 0.00 347.60 6.06 358,180.10

11 Oct 2010 14 Oct 2010 USD/DTC 0.04MORGAN STANLEY CO INCORPORATED

920.000 NHHO Local 41.035200 0.00 36.80 0.64 37,714.941.000000

Base 41.035200 0.00 36.80 0.64 37,714.94

12 Oct 2010 15 Oct 2010 USD/DTC 0.04MORGAN STANLEY CO INCORPORATED

1,240.000 NHHO Local 40.753600 0.00 49.60 0.86 50,484.001.000000

Base 40.753600 0.00 49.60 0.86 50,484.00

252603105 Total

434.00 7.560.0010,850.000 Local 446,379.04

Base 0.00 434.00 7.56 446,379.04

COMMON STOCK NPV25264R207 28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)DIAMOND HILL INVESTMENT GRP

50.000 NHHZ Local 77.063000 0.00 1.00 0.07 3,852.081.000000

Base 77.063000 0.00 1.00 0.07 3,852.08

COMMON STOCK USD.0125271C102 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.DIAMOND OFFSHORE DRILLING

400.000 NHEU Local 67.354100 0.00 8.00 0.46 26,933.181.000000

Base 67.354100 0.00 8.00 0.46 26,933.18
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26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,190.000 NHDM Local 66.029900 0.00 17.85 1.33 78,556.401.000000

Base 66.029900 0.00 17.85 1.33 78,556.40

25271C102 Total

25.85 1.790.001,590.000 Local 105,489.58

Base 0.00 25.85 1.79 105,489.58

REIT USD.01252784301 06 Oct 2010 12 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.DIAMONDROCK HOSPITALITY CO

600.000 NHHZ Local 10.221700 0.00 12.00 0.10 6,120.921.000000

Base 10.221700 0.00 12.00 0.10 6,120.92

27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.

14,760.000 NHHZ Local 10.594700 0.00 221.40 2.64 156,153.731.000000

Base 10.594700 0.00 221.40 2.64 156,153.73

10 Nov 2010 16 Nov 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

400.000 NHHZ Local 10.343800 0.00 6.00 0.07 4,131.451.000000

Base 10.343800 0.00 6.00 0.07 4,131.45

252784301 Total

239.40 2.810.0015,760.000 Local 166,406.10

Base 0.00 239.40 2.81 166,406.10

COMMON STOCK USD.01253393102 22 Nov 2010 26 Nov 2010 USD/DTC 0.02MELVIN SECURITIESDICK S SPORTING GOODS INC

38,400.000 NHDZ Local 34.254200 0.00 768.00 22.23 1,314,571.051.000000

Base 34.254200 0.00 768.00 22.23 1,314,571.05

COMMON STOCK USD.01253798102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.DIGI INTERNATIONAL INC

1,990.000 NHHZ Local 9.651600 0.00 29.85 0.32 19,176.511.000000

Base 9.651600 0.00 29.85 0.32 19,176.51
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COMMON STOCK USD.0125388B104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.DIGITAL RIVER INC

3,330.000 NHHZ Local 37.544000 0.00 49.95 2.11 124,969.461.000000

Base 37.544000 0.00 49.95 2.11 124,969.46

COMMON STOCK USD.01253922108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.DIME COMMUNITY BANCSHARES

2,550.000 NHHZ Local 14.568700 0.00 38.25 0.63 37,111.311.000000

Base 14.568700 0.00 38.25 0.63 37,111.31

COMMON STOCK NPV254067101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.DILLARDS INC CL A

4,150.000 NHHZ Local 26.498900 0.00 62.25 1.86 109,906.331.000000

Base 26.498900 0.00 62.25 1.86 109,906.33

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

480.000 NHHZ Local 38.275000 0.00 7.20 0.32 18,364.481.000000

Base 38.275000 0.00 7.20 0.32 18,364.48

254067101 Total

69.45 2.180.004,630.000 Local 128,270.81

Base 0.00 69.45 2.18 128,270.81

COMMON STOCK USD.01254687106 07 Oct 2010 13 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.WALT DISNEY CO/THE

2,280.000 NHDM Local 33.814500 0.00 45.60 1.30 77,050.161.000000

Base 33.814500 0.00 45.60 1.30 77,050.16

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

9,140.000 NHDM Local 36.777600 0.00 137.10 5.69 336,004.471.000000

Base 36.777600 0.00 137.10 5.69 336,004.47

254687106 Total

182.70 6.990.0011,420.000 Local 413,054.63

Base 0.00 182.70 6.99 413,054.63
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COMMON STOCK USD.01254709108 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.DISCOVER FINANCIAL SERVICES

2,460.000 NHDM Local 18.510600 0.00 36.90 0.77 45,498.411.000000

Base 18.510600 0.00 36.90 0.77 45,498.41

COMMON STOCK USD.0125470F104 22 Nov 2010 26 Nov 2010 USD/DTC 0.02MELVIN SECURITIESDISCOVERY COMMUNICATIONS A

15,500.000 NHDZ Local 42.107400 0.00 310.00 11.04 652,343.661.000000

Base 42.107400 0.00 310.00 11.04 652,343.66

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,280.000 NHDM Local 42.057200 0.00 19.20 0.91 53,813.111.000000

Base 42.057200 0.00 19.20 0.91 53,813.11

01 Dec 2010 06 Dec 2010 USD/DTC 0.04CABRERA CAPITAL MARKETS

18,600.000 NHDZ Local 41.377200 0.00 744.00 13.01 768,858.911.000000

Base 41.377200 0.00 744.00 13.01 768,858.91

22 Dec 2010 28 Dec 2010 USD/DTC 0.04MELVIN SECURITIES

24,000.000 NHDZ Local 42.674700 0.00 960.00 17.31 1,023,215.491.000000

Base 42.674700 0.00 960.00 17.31 1,023,215.49

25470F104 Total

2,033.20 42.270.0059,380.000 Local 2,498,231.17

Base 0.00 2,033.20 42.27 2,498,231.17

COMMON STOCK USD.0125470F302 22 Nov 2010 26 Nov 2010 USD/DTC 0.02MELVIN SECURITIESDISCOVERY COMMUNICATIONS C

17,300.000 NHDZ Local 36.694800 0.00 346.00 10.73 634,463.311.000000

Base 36.694800 0.00 346.00 10.73 634,463.31

01 Dec 2010 06 Dec 2010 USD/DTC 0.04CABRERA CAPITAL MARKETS

21,800.000 NHDZ Local 36.106700 0.00 872.00 13.31 786,240.751.000000

Base 36.106700 0.00 872.00 13.31 786,240.75
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22 Dec 2010 28 Dec 2010 USD/DTC 0.03CRAIG - HALLUM

21,401.000 NHDZ Local 37.127300 0.00 642.03 13.43 793,905.891.000000

Base 37.127300 0.00 642.03 13.43 793,905.89

23 Dec 2010 29 Dec 2010 USD/DTC 0.04CRAIG - HALLUM

6,199.000 NHDZ Local 36.776700 0.00 247.96 3.85 227,726.951.000000

Base 36.776700 0.00 247.96 3.85 227,726.95

25470F302 Total

2,107.99 41.320.0066,700.000 Local 2,442,336.90

Base 0.00 2,107.99 41.32 2,442,336.90

COMMON STOCK USD.0125490A101 07 Oct 2010 13 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.DIRECTV CLASS A

2,280.000 NHDM Local 41.921900 0.00 45.60 1.62 95,534.711.000000

Base 41.921900 0.00 45.60 1.62 95,534.71

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

3,870.000 NHDM Local 41.896000 0.00 58.05 2.75 162,076.721.000000

Base 41.896000 0.00 58.05 2.75 162,076.72

20 Dec 2010 23 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,970.000 NHDM Local 39.805900 0.00 29.55 1.33 78,386.741.000000

Base 39.805900 0.00 29.55 1.33 78,386.74

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

4,400.000 NHEU Local 39.638700 0.00 66.00 2.95 174,341.331.000000

Base 39.638700 0.00 66.00 2.95 174,341.33

25490A101 Total

199.20 8.650.0012,520.000 Local 510,339.50

Base 0.00 199.20 8.65 510,339.50
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COMMON STOCK255413106 11 Oct 2010 12 Oct 2010 USD/DTCMERGERDIVX INC

4,510.000 NHHZ Local 9.537640 0.00 0.00 0.00 43,014.761.000000

Base 9.537640 0.00 0.00 0.00 43,014.76

COMMON STOCK25659P402 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.DOLAN CO/THE

1,640.000 NHHZ Local 10.491300 0.00 24.60 0.29 17,180.841.000000

Base 10.491300 0.00 24.60 0.29 17,180.84

COMMON STOCK25659T107 22 Nov 2010 26 Nov 2010 USD/DTC 0.02MELVIN SECURITIESDOLBY LABORATORIES INC CL A

15,800.000 NHDZ Local 64.722900 0.00 316.00 17.29 1,022,288.531.000000

Base 64.722900 0.00 316.00 17.29 1,022,288.53

COMMON STOCK256603101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.DOLE FOOD CO INC

3,430.000 NHHZ Local 9.406500 0.00 51.45 0.55 32,212.301.000000

Base 9.406500 0.00 51.45 0.55 32,212.30

COMMON STOCK256677105 01 Nov 2010 04 Nov 2010 USD/DTC 0.03GARDNER RICH & CODOLLAR GENERAL CORP

13,850.000 NHIB Local 28.010900 0.00 415.50 6.56 387,528.911.000000

Base 28.010900 0.00 415.50 6.56 387,528.91

COMMON STOCK NPV25746U109 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.DOMINION RESOURCES INC/VA

3,090.000 NHDM Local 41.979100 0.00 46.35 2.20 129,666.871.000000

Base 41.979100 0.00 46.35 2.20 129,666.87

COMMON STOCK USD.0125754A201 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.DOMINO S PIZZA INC

2,230.000 NHHZ Local 14.745700 0.00 33.45 0.56 32,848.901.000000

Base 14.745700 0.00 33.45 0.56 32,848.90

COMMON STOCK USD.01257701201 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.DONEGAL GROUP INC CL A

1,070.000 NHHZ Local 13.822300 0.00 16.05 0.25 14,773.561.000000

Base 13.822300 0.00 16.05 0.25 14,773.56
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COMMON STOCK257867101 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.RR DONNELLEY + SONS CO

940.000 NHDM Local 16.156400 0.00 14.10 0.26 15,172.661.000000

Base 16.156400 0.00 14.10 0.26 15,172.66

COMMON STOCK USD.0125811P886 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.DORAL FINANCIAL CORP

2,400.000 NHHZ Local 1.543700 0.00 36.00 0.06 3,668.821.000000

Base 1.543700 0.00 36.00 0.06 3,668.82

COMMON STOCK25960R105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.DOUGLAS DYNAMICS INC

1,200.000 NHHZ Local 14.042800 0.00 18.00 0.28 16,833.081.000000

Base 14.042800 0.00 18.00 0.28 16,833.08

COMMON STOCK USD1.260003108 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.DOVER CORP

860.000 NHDM Local 55.917000 0.00 12.90 0.82 48,074.901.000000

Base 55.917000 0.00 12.90 0.82 48,074.90

COMMON STOCK USD2.5260543103 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.DOW CHEMICAL CO/THE

5,840.000 NHDM Local 31.395000 0.00 87.60 3.10 183,256.101.000000

Base 31.395000 0.00 87.60 3.10 183,256.10

COMMON STOCK USD.0126138E109 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.DR PEPPER SNAPPLE GROUP INC

1,490.000 NHDM Local 37.358300 0.00 22.35 0.95 55,640.571.000000

Base 37.358300 0.00 22.35 0.95 55,640.57

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,000.000 NHHY Local 36.291000 0.00 15.00 0.62 36,275.381.000000

Base 36.291000 0.00 15.00 0.62 36,275.38

26138E109 Total

37.35 1.570.002,490.000 Local 91,915.95

Base 0.00 37.35 1.57 91,915.95
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COMMON STOCK USD.01261608103 10 Nov 2010 16 Nov 2010 USD/DTC 0.03HEEVERS &CO. INC.DRESSER RAND GROUP INC

1,000.000 NHHO Local 38.885300 0.00 30.00 0.66 38,854.641.000000

Base 38.885300 0.00 30.00 0.66 38,854.64

07 Dec 2010 10 Dec 2010 USD/DTC 0.03HEEVERS &CO. INC.

3,420.000 NHHO Local 41.385800 0.00 102.60 2.40 141,434.441.000000

Base 41.385800 0.00 102.60 2.40 141,434.44

09 Dec 2010 14 Dec 2010 USD/DTC 0.03JEFFERIES+ COMPANY INC

2,770.000 NHHO Local 40.657500 0.00 83.10 1.91 112,536.271.000000

Base 40.657500 0.00 83.10 1.91 112,536.27

15 Dec 2010 20 Dec 2010 USD/DTC 0.04BNY CONVERGEX LJR

4,460.000 NHHO Local 40.613500 0.00 178.40 3.07 180,954.741.000000

Base 40.613500 0.00 178.40 3.07 180,954.74

16 Dec 2010 21 Dec 2010 USD/DTC 0.04BNY CONVERGEX LJR

1,800.000 NHHO Local 39.951100 0.00 72.00 1.22 71,838.761.000000

Base 39.951100 0.00 72.00 1.22 71,838.76

261608103 Total

466.10 9.260.0013,450.000 Local 545,618.85

Base 0.00 466.10 9.26 545,618.85

COMMON STOCK USD.0126168L205 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.DREW INDUSTRIES INC

1,150.000 NHHZ Local 21.214000 0.00 17.25 0.41 24,378.441.000000

Base 21.214000 0.00 17.25 0.41 24,378.44

COMMON STOCK USD.3263534109 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.DU PONT (E.I.) DE NEMOURS

3,630.000 NHDM Local 46.447500 0.00 54.45 2.85 168,547.131.000000

Base 46.447500 0.00 54.45 2.85 168,547.13



Prepared by State StreetPage 1046

Sales Report by Report Date
Composite

to April 18, 2011View Date:December 31, 2010October 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCK USD.01264147109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.DUCOMMUN INC

1,000.000 NHHZ Local 21.966400 0.00 15.00 0.37 21,951.031.000000

Base 21.966400 0.00 15.00 0.37 21,951.03

COMMON STOCK26441C105 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.DUKE ENERGY CORP

5,680.000 NHDM Local 17.574400 0.00 85.20 1.69 99,735.701.000000

Base 17.574400 0.00 85.20 1.69 99,735.70

COMMON STOCK USD.0126483E100 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.DUN + BRADSTREET CORP

250.000 NHDM Local 75.880000 0.00 3.75 0.33 18,965.921.000000

Base 75.880000 0.00 3.75 0.33 18,965.92

REIT USD.00126613Q106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.DUPONT FABROS TECHNOLOGY

2,470.000 NHHZ Local 25.082100 0.00 37.05 1.05 61,914.691.000000

Base 25.082100 0.00 37.05 1.05 61,914.69

COMMON STOCK267475101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.DYCOM INDUSTRIES INC

3,700.000 NHHZ Local 10.558700 0.00 55.50 0.66 39,011.031.000000

Base 10.558700 0.00 55.50 0.66 39,011.03

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

540.000 NHHZ Local 14.445200 0.00 8.10 0.14 7,792.171.000000

Base 14.445200 0.00 8.10 0.14 7,792.17

267475101 Total

63.60 0.800.004,240.000 Local 46,803.20

Base 0.00 63.60 0.80 46,803.20

COMMON STOCK USD.0126784F103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.DYNAMEX INC

500.000 NHHZ Local 21.100000 0.00 7.50 0.18 10,542.321.000000

Base 21.100000 0.00 7.50 0.18 10,542.32
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COMMON STOCK USD.05267888105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.DYNAMIC MATERIALS CORP

730.000 NHHZ Local 15.325300 0.00 10.95 0.19 11,176.331.000000

Base 15.325300 0.00 10.95 0.19 11,176.33

COMMON STOCK26817F104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.DYNAVOX INC CLASS A

790.000 NHHZ Local 5.603800 0.00 11.85 0.07 4,415.081.000000

Base 5.603800 0.00 11.85 0.07 4,415.08

COMMON STOCK NPV26817G300 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.DYNEGY INC

9,800.000 NHHZ Local 4.715300 0.00 147.00 0.78 46,062.161.000000

Base 4.715300 0.00 147.00 0.78 46,062.16

REIT USD.0126817Q506 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.DYNEX CAPITAL INC

890.000 NHHZ Local 10.645400 0.00 13.35 0.16 9,460.901.000000

Base 10.645400 0.00 13.35 0.16 9,460.90

COMMON STOCK USD.01268648102 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.EMC CORP/MASS

9,480.000 NHDM Local 21.733000 0.00 142.20 3.49 205,883.151.000000

Base 21.733000 0.00 142.20 3.49 205,883.15

COMMON STOCK USD1.268664109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.EMC INS GROUP INC

460.000 NHHZ Local 21.532000 0.00 6.90 0.17 9,897.651.000000

Base 21.532000 0.00 6.90 0.17 9,897.65

COMMON STOCK USD.126873N108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.EMS TECHNOLOGIES INC

1,390.000 NHHZ Local 17.691000 0.00 20.85 0.42 24,569.221.000000

Base 17.691000 0.00 20.85 0.42 24,569.22

COMMON STOCK USD.0126875P101 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.EOG RESOURCES INC

1,230.000 NHDM Local 89.445800 0.00 18.45 1.86 109,998.021.000000

Base 89.445800 0.00 18.45 1.86 109,998.02
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COMMON STOCK USD.0126882D109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.EPIQ SYSTEMS INC

2,910.000 NHHZ Local 11.560200 0.00 43.65 0.57 33,595.961.000000

Base 11.560200 0.00 43.65 0.57 33,595.96

COMMON STOCK USD.0126884F102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ESB FINANCIAL CORP

850.000 NHHZ Local 14.042400 0.00 12.75 0.20 11,923.091.000000

Base 14.042400 0.00 12.75 0.20 11,923.09

COMMON STOCK NPV26884L109 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.EQT CORP

1,950.000 NHDM Local 40.413700 0.00 29.25 1.34 78,776.131.000000

Base 40.413700 0.00 29.25 1.34 78,776.13

COMMON STOCK USD.01268948106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.EAGLE BANCORP INC

1,570.000 NHHZ Local 12.379700 0.00 23.55 0.33 19,412.251.000000

Base 12.379700 0.00 23.55 0.33 19,412.25

COMMON STOCK USD.01269246401 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.E TRADE FINANCIAL CORP

870.000 NHDM Local 14.853100 0.00 13.05 0.22 12,908.931.000000

Base 14.853100 0.00 13.05 0.22 12,908.93

COMMON STOCK269279402 01 Nov 2010 04 Nov 2010 USD/DTC 0.03LOOP CAPITAL MKTS LLCEXCO RESOURCES INC

22,450.000 NHIB Local 19.677300 0.00 673.50 7.47 441,074.421.000000

Base 19.677300 0.00 673.50 7.47 441,074.42

COMMON STOCK USD.01270321102 06 Oct 2010 12 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.EARTHLINK INC

680.000 NHHZ Local 8.621900 0.00 13.60 0.10 5,849.191.000000

Base 8.621900 0.00 13.60 0.10 5,849.19

27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.

10,320.000 NHHZ Local 8.909600 0.00 154.80 1.55 91,790.721.000000

Base 8.909600 0.00 154.80 1.55 91,790.72
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270321102 Total

168.40 1.650.0011,000.000 Local 97,639.91

Base 0.00 168.40 1.65 97,639.91

COMMON STOCK27579R104 17 Dec 2010 22 Dec 2010 USD/DTC 0.04SEI FINANCIAL SER COEAST WEST BANCORP INC

13,700.000 NHHO Local 19.031000 0.00 548.00 4.41 260,172.291.000000

Base 19.031000 0.00 548.00 4.41 260,172.29

20 Dec 2010 23 Dec 2010 USD/DTC 0.03LOOP CAPITAL MARKETS

15,120.000 NHHO Local 18.695600 0.00 453.60 4.78 282,219.091.000000

Base 18.695600 0.00 453.60 4.78 282,219.09

27579R104 Total

1,001.60 9.190.0028,820.000 Local 542,391.38

Base 0.00 1,001.60 9.19 542,391.38

REIT NPV277276101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.EASTGROUP PROPERTIES INC

1,430.000 NHHZ Local 40.720200 0.00 21.45 0.98 58,207.461.000000

Base 40.720200 0.00 21.45 0.98 58,207.46

COMMON STOCK USD.01277432100 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.EASTMAN CHEMICAL CO

230.000 NHDM Local 78.983500 0.00 3.45 0.31 18,162.451.000000

Base 78.983500 0.00 3.45 0.31 18,162.45

COMMON STOCK USD2.5277461109 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.EASTMAN KODAK CO

1,230.000 NHDM Local 4.812600 0.00 18.45 0.11 5,900.941.000000

Base 4.812600 0.00 18.45 0.11 5,900.94

20 Dec 2010 23 Dec 2010 USD/DTC 0.01HEEVERS &CO. INC.

14,559.000 NHDM Local 5.843000 0.00 218.38 1.44 84,848.421.000000

Base 5.843000 0.00 218.38 1.44 84,848.42
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277461109 Total

236.83 1.550.0015,789.000 Local 90,749.36

Base 0.00 236.83 1.55 90,749.36

COMMON STOCK USD.5278058102 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.EATON CORP

520.000 NHDM Local 97.710500 0.00 7.80 0.86 50,800.801.000000

Base 97.710500 0.00 7.80 0.86 50,800.80

COMMON STOCK278642103 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.EBAY INC

5,520.000 NHDM Local 31.353200 0.00 82.80 2.93 172,983.931.000000

Base 31.353200 0.00 82.80 2.93 172,983.93

COMMON STOCK USD1.278865100 22 Nov 2010 26 Nov 2010 USD/DTC 0.02MELVIN SECURITIESECOLAB INC

34,800.000 NHDZ Local 48.714400 0.00 696.00 28.65 1,694,536.471.000000

Base 48.714400 0.00 696.00 28.65 1,694,536.47

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,070.000 NHDM Local 48.843400 0.00 16.05 0.89 52,245.501.000000

Base 48.843400 0.00 16.05 0.89 52,245.50

22 Dec 2010 28 Dec 2010 USD/DTC 0.03UBS SECURITIES LLC

17,302.000 NHDZ Local 50.139200 0.00 519.06 14.67 866,974.711.000000

Base 50.139200 0.00 519.06 14.67 866,974.71

22 Dec 2010 28 Dec 2010 USD/DTC 0.02LIQUIDNETINC

4,098.000 NHDZ Local 50.220000 0.00 81.96 3.48 205,716.121.000000

Base 50.220000 0.00 81.96 3.48 205,716.12

278865100 Total

1,313.07 47.690.0057,270.000 Local 2,819,472.80

Base 0.00 1,313.07 47.69 2,819,472.80
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COMMON STOCK NPV281020107 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.EDISON INTERNATIONAL

1,480.000 NHDM Local 37.412600 0.00 22.20 0.94 55,347.511.000000

Base 37.412600 0.00 22.20 0.94 55,347.51

REIT USD.0128140H104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.EDUCATION REALTY TRUST INC

5,450.000 NHHZ Local 7.594100 0.00 81.75 0.70 41,305.401.000000

Base 7.594100 0.00 81.75 0.70 41,305.40

19 Nov 2010 24 Nov 2010 USD/DTC 0.03PULSE TRADING LLC

7,420.000 NHDY Local 7.530900 0.00 222.60 0.95 55,655.731.000000

Base 7.530900 0.00 222.60 0.95 55,655.73

28140H104 Total

304.35 1.650.0012,870.000 Local 96,961.13

Base 0.00 304.35 1.65 96,961.13

COMMON STOCK USD3.28336L109 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.EL PASO CORP

1,300.000 NHDM Local 13.648500 0.00 19.50 0.30 17,723.251.000000

Base 13.648500 0.00 19.50 0.30 17,723.25

COMMON STOCK NPV283677854 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.EL PASO ELECTRIC CO

4,190.000 NHHZ Local 24.072700 0.00 62.85 1.70 100,800.061.000000

Base 24.072700 0.00 62.85 1.70 100,800.06

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

150.000 NHHZ Local 27.980000 0.00 2.25 0.08 4,194.671.000000

Base 27.980000 0.00 2.25 0.08 4,194.67

283677854 Total

65.10 1.780.004,340.000 Local 104,994.73

Base 0.00 65.10 1.78 104,994.73
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COMMON STOCK NPV285218103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ELECTRO RENT CORP

1,570.000 NHHZ Local 14.729200 0.00 23.55 0.39 23,100.901.000000

Base 14.729200 0.00 23.55 0.39 23,100.90

COMMON STOCK NPV285229100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ELECTRO SCIENTIFIC INDS INC

2,400.000 NHHZ Local 12.134600 0.00 36.00 0.49 29,086.551.000000

Base 12.134600 0.00 36.00 0.49 29,086.55

18 Nov 2010 23 Nov 2010 USD/DTC 0.03KING, CL,& ASSOCIATES, INC

1,192.000 NHDY Local 13.699500 0.00 35.76 0.28 16,293.761.000000

Base 13.699500 0.00 35.76 0.28 16,293.76

02 Dec 2010 07 Dec 2010 USD/DTC 0.03PULSE TRADING LLC

22,530.000 NHDY Local 15.279300 0.00 675.90 5.82 343,560.911.000000

Base 15.279300 0.00 675.90 5.82 343,560.91

285229100 Total

747.66 6.590.0026,122.000 Local 388,941.22

Base 0.00 747.66 6.59 388,941.22

COMMON STOCK USD.01285512109 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.ELECTRONIC ARTS INC

2,200.000 NHDM Local 15.011400 0.00 33.00 0.56 32,991.521.000000

Base 15.011400 0.00 33.00 0.56 32,991.52

COMMON STOCK USD.01286082102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ELECTRONICS FOR IMAGING

4,320.000 NHHZ Local 13.551800 0.00 64.80 0.99 58,477.991.000000

Base 13.551800 0.00 64.80 0.99 58,477.99

COMMON STOCK USD.0128660G106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ELIZABETH ARDEN INC

2,320.000 NHHZ Local 19.783400 0.00 34.80 0.78 45,861.911.000000

Base 19.783400 0.00 34.80 0.78 45,861.91
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COMMON STOCK USD.01288853104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.PERRY ELLIS INTERNATIONAL

900.000 NHHZ Local 23.709700 0.00 13.50 0.36 21,324.871.000000

Base 23.709700 0.00 13.50 0.36 21,324.87

COMMON STOCK USD.0129084Q100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.EMCOR GROUP INC

6,350.000 NHHZ Local 26.029800 0.00 95.25 2.79 165,191.191.000000

Base 26.029800 0.00 95.25 2.79 165,191.19

28 Dec 2010 31 Dec 2010 USD/DTC 0.02LOOP CAPITAL MARKETS

12,400.000 NHDF Local 29.541000 0.00 248.00 6.20 366,054.201.000000

Base 29.541000 0.00 248.00 6.20 366,054.20

29084Q100 Total

343.25 8.990.0018,750.000 Local 531,245.39

Base 0.00 343.25 8.99 531,245.39

COMMON STOCK29089Q105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.EMERGENT BIOSOLUTIONS INC

290.000 NHHZ Local 18.130200 0.00 4.35 0.09 5,253.321.000000

Base 18.130200 0.00 4.35 0.09 5,253.32

COMMON STOCK USD.5291011104 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.EMERSON ELECTRIC CO

3,110.000 NHDM Local 55.714900 0.00 46.65 2.93 173,223.761.000000

Base 55.714900 0.00 46.65 2.93 173,223.76

COMMON STOCK USD1.291641108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.EMPIRE DISTRICT ELECTRIC CO

3,840.000 NHHZ Local 20.530300 0.00 57.60 1.33 78,777.421.000000

Base 20.530300 0.00 57.60 1.33 78,777.42

COMMON STOCK USD.01292218104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.EMPLOYERS HOLDINGS INC

4,080.000 NHHZ Local 16.013700 0.00 61.20 1.10 65,273.601.000000

Base 16.013700 0.00 61.20 1.10 65,273.60
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22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

460.000 NHHZ Local 17.308700 0.00 6.90 0.14 7,954.961.000000

Base 17.308700 0.00 6.90 0.14 7,954.96

292218104 Total

68.10 1.240.004,540.000 Local 73,228.56

Base 0.00 68.10 1.24 73,228.56

ADR NPV29244T101 27 Oct 2010 01 Nov 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCEMPRESA NAC ELEC CHIL SP ADR

768.000 NHHJ Local 52.011003 0.00 10.37 0.68 39,933.401.000000

Base 52.011003 0.00 10.37 0.68 39,933.40

COMMON STOCK USD.1292475209 25 Oct 2010 28 Oct 2010 USD/DTC 0.03MR BEAL &COMPANYEMULEX CORP

7,710.000 NHHO Local 10.953500 0.00 231.30 1.43 84,218.761.000000

Base 10.953500 0.00 231.30 1.43 84,218.76

26 Oct 2010 29 Oct 2010 USD/DTC 0.03MR BEAL &COMPANY

5,810.000 NHHO Local 10.971900 0.00 174.30 1.08 63,571.361.000000

Base 10.971900 0.00 174.30 1.08 63,571.36

27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.

7,760.000 NHHZ Local 11.188600 0.00 116.40 1.47 86,705.671.000000

Base 11.188600 0.00 116.40 1.47 86,705.67

01 Nov 2010 04 Nov 2010 USD/DTC 0.03MR BEAL &COMPANY

7,590.000 NHHO Local 11.410700 0.00 227.70 1.47 86,378.041.000000

Base 11.410700 0.00 227.70 1.47 86,378.04

04 Nov 2010 09 Nov 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INC

17,090.000 NHHO Local 10.983400 0.00 512.70 3.18 187,190.431.000000

Base 10.983400 0.00 512.70 3.18 187,190.43
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05 Nov 2010 10 Nov 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INC

23,800.000 NHHO Local 11.127900 0.00 714.00 4.48 264,125.541.000000

Base 11.127900 0.00 714.00 4.48 264,125.54

10 Nov 2010 16 Nov 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

340.000 NHHZ Local 12.010000 0.00 5.10 0.07 4,078.231.000000

Base 12.010000 0.00 5.10 0.07 4,078.23

292475209 Total

1,981.50 13.180.0070,100.000 Local 776,268.03

Base 0.00 1,981.50 13.18 776,268.03

LTD PART NPV29250R106 07 Oct 2010 13 Oct 2010 USD/DTC 0.02GARDNER RICH & COENBRIDGE ENERGY PARTNERS LP

3,500.000 NHEY Local 58.066300 0.00 70.00 3.43 203,158.621.000000

Base 58.066300 0.00 70.00 3.43 203,158.62

COMMON STOCK USD.01292554102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ENCORE CAPITAL GROUP INC

410.000 NHHZ Local 20.530900 0.00 6.15 0.14 8,411.381.000000

Base 20.530900 0.00 6.15 0.14 8,411.38

COMMON STOCK USD1.29255V201 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ENCORE BANCSHARES INC

760.000 NHHZ Local 7.728200 0.00 11.40 0.10 5,861.931.000000

Base 7.728200 0.00 11.40 0.10 5,861.93

COMMON STOCK USD.01292562105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ENCORE WIRE CORP

1,770.000 NHHZ Local 21.501600 0.00 26.55 0.64 38,030.641.000000

Base 21.501600 0.00 26.55 0.64 38,030.64

COMMON STOCK USD.01292659109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ENERGY CONVERSION DEVICES

3,120.000 NHHZ Local 4.564300 0.00 46.80 0.24 14,193.581.000000

Base 4.564300 0.00 46.80 0.24 14,193.58
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COMMON STOCK29270J100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ENERGY RECOVERY INC

1,000.000 NHHZ Local 3.814500 0.00 15.00 0.06 3,799.441.000000

Base 3.814500 0.00 15.00 0.06 3,799.44

28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

90.000 NHHZ Local 3.638300 0.00 1.80 0.01 325.641.000000

Base 3.638300 0.00 1.80 0.01 325.64

29270J100 Total

16.80 0.070.001,090.000 Local 4,125.08

Base 0.00 16.80 0.07 4,125.08

COMMON STOCK29270U303 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ENERGY PARTNERS LTD

2,760.000 NHHZ Local 11.346500 0.00 41.40 0.53 31,274.411.000000

Base 11.346500 0.00 41.40 0.53 31,274.41

ADR NPV29274F104 27 Oct 2010 01 Nov 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCENERSIS S.A.  SPONS ADR

1,669.000 NHHJ Local 22.708101 0.00 22.53 0.65 37,876.641.000000

Base 22.708101 0.00 22.53 0.65 37,876.64

COMMON STOCK USD.01292756202 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ENERGYSOLUTIONS INC

8,460.000 NHHZ Local 4.715900 0.00 126.90 0.67 39,768.941.000000

Base 4.715900 0.00 126.90 0.67 39,768.94

COMMON STOCK USD.0129275Y102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ENERSYS

3,300.000 NHHZ Local 25.982900 0.00 49.50 1.45 85,692.621.000000

Base 25.982900 0.00 49.50 1.45 85,692.62

29 Oct 2010 03 Nov 2010 USD/DTC 0.03CANTOR FITZGERALD + CO.

3,920.000 NHHO Local 26.374500 0.00 117.60 1.75 103,268.691.000000

Base 26.374500 0.00 117.60 1.75 103,268.69
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01 Nov 2010 04 Nov 2010 USD/DTC 0.03CANTOR FITZGERALD + CO.

580.000 NHHO Local 26.144100 0.00 17.40 0.26 15,145.921.000000

Base 26.144100 0.00 17.40 0.26 15,145.92

29275Y102 Total

184.50 3.460.007,800.000 Local 204,107.23

Base 0.00 184.50 3.46 204,107.23

COMMON STOCK USD2.5293389102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ENNIS INC

1,960.000 NHHZ Local 18.270100 0.00 29.40 0.61 35,779.391.000000

Base 18.270100 0.00 29.40 0.61 35,779.39

COMMON STOCK USD.0129355X107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ENPRO INDUSTRIES INC

1,140.000 NHHZ Local 34.842700 0.00 17.10 0.67 39,702.911.000000

Base 34.842700 0.00 17.10 0.67 39,702.91

COMMON STOCK29358P101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ENSIGN GROUP INC/THE

170.000 NHHZ Local 18.283600 0.00 2.55 0.05 3,105.611.000000

Base 18.283600 0.00 2.55 0.05 3,105.61

COMMON STOCK USD.0129362U104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ENTEGRIS INC

8,580.000 NHHZ Local 6.001800 0.00 128.70 0.87 51,365.871.000000

Base 6.001800 0.00 128.70 0.87 51,365.87

COMMON STOCK USD.01293639100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ENTERCOM COMMUNICATIONS CL A

450.000 NHHZ Local 8.275800 0.00 6.75 0.06 3,717.301.000000

Base 8.275800 0.00 6.75 0.06 3,717.30

COMMON STOCK USD.0129364G103 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.ENTERGY CORP

1,000.000 NHDM Local 72.460800 0.00 15.00 1.23 72,444.571.000000

Base 72.460800 0.00 15.00 1.23 72,444.57
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COMMON STOCK USD.01293712105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ENTERPRISE FINANCIAL SERVICE

1,420.000 NHHZ Local 10.016900 0.00 21.30 0.24 14,202.461.000000

Base 10.016900 0.00 21.30 0.24 14,202.46

REIT USD.0129380T105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ENTERTAINMENT PROPERTIES TR

4,470.000 NHHZ Local 46.458700 0.00 67.05 3.51 207,599.831.000000

Base 46.458700 0.00 67.05 3.51 207,599.83

28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

80.000 NHHZ Local 46.450000 0.00 1.60 0.07 3,714.331.000000

Base 46.450000 0.00 1.60 0.07 3,714.33

29380T105 Total

68.65 3.580.004,550.000 Local 211,314.16

Base 0.00 68.65 3.58 211,314.16

COMMON STOCK29384R105 09 Dec 2010 14 Dec 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INCENTROPIC COMMUNICATIONS INC

11,990.000 NHHO Local 11.177100 0.00 359.70 2.27 133,651.461.000000

Base 11.177100 0.00 359.70 2.27 133,651.46

20 Dec 2010 23 Dec 2010 USD/DTC 0.03MR BEAL &COMPANY

4,440.000 NHHO Local 11.398500 0.00 133.20 0.86 50,475.281.000000

Base 11.398500 0.00 133.20 0.86 50,475.28

29384R105 Total

492.90 3.130.0016,430.000 Local 184,126.74

Base 0.00 492.90 3.13 184,126.74

COMMON STOCK USD.01293904108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ENZON PHARMACEUTICALS INC

1,800.000 NHHZ Local 11.163800 0.00 27.00 0.34 20,067.501.000000

Base 11.163800 0.00 27.00 0.34 20,067.50
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COMMON STOCK USD.01294268107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.EPLUS INC

350.000 NHHZ Local 20.882900 0.00 5.25 0.12 7,303.651.000000

Base 20.882900 0.00 5.25 0.12 7,303.65

COMMON STOCK29426L108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.EPICOR SOFTWARE CORP

1,800.000 NHHZ Local 9.407800 0.00 27.00 0.29 16,906.751.000000

Base 9.407800 0.00 27.00 0.29 16,906.75

COMMON STOCK USD.0129428R103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.EPOCH HOLDING CORP

250.000 NHHZ Local 13.170800 0.00 3.75 0.06 3,288.891.000000

Base 13.170800 0.00 3.75 0.06 3,288.89

COMMON STOCK294429105 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.EQUIFAX INC

660.000 NHDM Local 34.823000 0.00 9.90 0.39 22,972.891.000000

Base 34.823000 0.00 9.90 0.39 22,972.89

REIT USD.0129472R108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.EQUITY LIFESTYLE PROPERTIES

860.000 NHHZ Local 56.499900 0.00 12.90 0.82 48,576.191.000000

Base 56.499900 0.00 12.90 0.82 48,576.19

REIT USD.01294752100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.EQUITY ONE INC

3,020.000 NHHZ Local 18.753900 0.00 45.30 0.96 56,590.521.000000

Base 18.753900 0.00 45.30 0.96 56,590.52

REIT USD.0129476L107 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.EQUITY RESIDENTIAL

1,260.000 NHDM Local 50.172700 0.00 18.90 1.07 63,197.631.000000

Base 50.172700 0.00 18.90 1.07 63,197.63

COMMON STOCK USD.01296315104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ESCO TECHNOLOGIES INC

2,530.000 NHHZ Local 34.272000 0.00 37.95 1.47 86,668.741.000000

Base 34.272000 0.00 37.95 1.47 86,668.74
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22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

110.000 NHHZ Local 38.430000 0.00 1.65 0.08 4,225.571.000000

Base 38.430000 0.00 1.65 0.08 4,225.57

296315104 Total

39.60 1.550.002,640.000 Local 90,894.31

Base 0.00 39.60 1.55 90,894.31

COMMON STOCK USD.0129667D104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ESSA BANCORP INC

1,350.000 NHHZ Local 12.710800 0.00 20.25 0.29 17,139.041.000000

Base 12.710800 0.00 20.25 0.29 17,139.04

COMMON STOCK USD.2297425100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ESTERLINE TECHNOLOGIES CORP

2,860.000 NHHZ Local 59.211600 0.00 42.90 2.86 169,299.421.000000

Base 59.211600 0.00 42.90 2.86 169,299.42

28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

60.000 NHHZ Local 59.470000 0.00 1.20 0.07 3,566.931.000000

Base 59.470000 0.00 1.20 0.07 3,566.93

297425100 Total

44.10 2.930.002,920.000 Local 172,866.35

Base 0.00 44.10 2.93 172,866.35

COMMON STOCK USD.01297602104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ETHAN ALLEN INTERIORS INC

1,550.000 NHHZ Local 15.675400 0.00 23.25 0.41 24,273.211.000000

Base 15.675400 0.00 23.25 0.41 24,273.21

COMMON STOCK USD.02298736109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.EURONET WORLDWIDE INC

4,690.000 NHHZ Local 18.332900 0.00 70.35 1.45 85,909.501.000000

Base 18.332900 0.00 70.35 1.45 85,909.50
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COMMON STOCK USD.0129977A105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.EVERCORE PARTNERS INC CL A

200.000 NHHZ Local 29.441500 0.00 3.00 0.10 5,885.201.000000

Base 29.441500 0.00 3.00 0.10 5,885.20

COMMON STOCK USD.0130033R108 27 Oct 2010 02 Nov 2010 USD/DTC 0.021 HEEVERS &CO. INC.EVERGREEN SOLAR INC

18,410.000 NHHZ Local 0.965300 0.00 276.15 0.30 17,494.721.000000

Base 0.965300 0.00 276.15 0.30 17,494.72

COMMON STOCK300645108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.EXAR CORP

3,070.000 NHHZ Local 6.663600 0.00 46.05 0.35 20,410.851.000000

Base 6.663600 0.00 46.05 0.35 20,410.85

COMMON STOCK USD.0130064E109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.EXACTECH INC

250.000 NHHZ Local 15.799600 0.00 3.75 0.07 3,946.081.000000

Base 15.799600 0.00 3.75 0.07 3,946.08

REIT USD.0130068C109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.EXCEL TRUST INC

1,430.000 NHHZ Local 11.510100 0.00 21.45 0.28 16,437.711.000000

Base 11.510100 0.00 21.45 0.28 16,437.71

COMMON STOCK NPV30161N101 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.EXELON CORP

2,990.000 NHDM Local 39.565400 0.00 44.85 2.00 118,253.701.000000

Base 39.565400 0.00 44.85 2.00 118,253.70

07 Dec 2010 USD/DTC 0.01UBS SECURITIES LLC

2,200.000 NHDF Local 40.054100 0.00 15.40 1.49 88,102.131.000000

Base 40.054100 0.00 15.40 1.49 88,102.13

07 Dec 2010 CANCEL USD/DTC 0.01UBS SECURITIES LLC

-2,200.000 NHDF Local 40.054100 0.00 -15.40 -1.49 -88,102.131.000000

Base 40.054100 0.00 -15.40 -1.49 -88,102.13
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30161N101 Total

44.85 2.000.002,990.000 Local 118,253.70

Base 0.00 44.85 2.00 118,253.70

COMMON STOCK30161Q104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.EXELIXIS INC

4,820.000 NHHZ Local 4.508700 0.00 72.30 0.37 21,659.261.000000

Base 4.508700 0.00 72.30 0.37 21,659.26

22 Nov 2010 26 Nov 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

58,623.000 NHDU Local 5.687400 0.00 293.12 5.64 333,113.691.000000

Base 5.687400 0.00 293.12 5.64 333,113.69

22 Nov 2010 26 Nov 2010 USD/DTC 0.02LIQUIDNETINC

66,960.000 NHDU Local 5.681500 0.00 1,145.02 6.43 379,281.791.000000

Base 5.681500 0.00 1,145.02 6.43 379,281.79

30161Q104 Total

1,510.44 12.440.00130,403.000 Local 734,054.74

Base 0.00 1,510.44 12.44 734,054.74

COMMON STOCK USD.01302051206 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.EXIDE TECHNOLOGIES

5,460.000 NHHZ Local 5.825600 0.00 81.90 0.54 31,725.341.000000

Base 5.825600 0.00 81.90 0.54 31,725.34

COMMON STOCK30212P105 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.EXPEDIA INC

920.000 NHDM Local 26.180000 0.00 13.80 0.41 24,071.391.000000

Base 26.180000 0.00 13.80 0.41 24,071.39

COMMON STOCK USD.01302130109 22 Nov 2010 26 Nov 2010 USD/DTC 0.02MELVIN SECURITIESEXPEDITORS INTL WASH INC

16,600.000 NHDZ Local 51.571300 0.00 332.00 14.47 855,737.111.000000

Base 51.571300 0.00 332.00 14.47 855,737.11
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26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,010.000 NHDM Local 52.839400 0.00 15.15 0.91 53,351.731.000000

Base 52.839400 0.00 15.15 0.91 53,351.73

302130109 Total

347.15 15.380.0017,610.000 Local 909,088.84

Base 0.00 347.15 15.38 909,088.84

COMMON STOCK30214U102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.EXPONENT INC

190.000 NHHZ Local 31.848700 0.00 2.85 0.10 6,048.301.000000

Base 31.848700 0.00 2.85 0.10 6,048.30

COMMON STOCK USD.01302182100 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.EXPRESS SCRIPTS INC

2,800.000 NHDM Local 52.619800 0.00 42.00 2.49 147,290.951.000000

Base 52.619800 0.00 42.00 2.49 147,290.95

20 Dec 2010 23 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

770.000 NHDM Local 55.399600 0.00 11.55 0.73 42,645.411.000000

Base 55.399600 0.00 11.55 0.73 42,645.41

302182100 Total

53.55 3.220.003,570.000 Local 189,936.36

Base 0.00 53.55 3.22 189,936.36

REIT USD.0130225T102 06 Oct 2010 12 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.EXTRA SPACE STORAGE INC

400.000 NHHZ Local 16.187500 0.00 8.00 0.11 6,466.891.000000

Base 16.187500 0.00 8.00 0.11 6,466.89

27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.

8,310.000 NHHZ Local 15.798400 0.00 124.65 2.22 131,157.831.000000

Base 15.798400 0.00 124.65 2.22 131,157.83
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22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

240.000 NHHZ Local 17.488300 0.00 3.60 0.08 4,193.511.000000

Base 17.488300 0.00 3.60 0.08 4,193.51

30225T102 Total

136.25 2.410.008,950.000 Local 141,818.23

Base 0.00 136.25 2.41 141,818.23

COMMON STOCK30226D106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.EXTREME NETWORKS INC

6,240.000 NHHZ Local 3.089600 0.00 93.60 0.33 19,185.171.000000

Base 3.089600 0.00 93.60 0.33 19,185.17

COMMON STOCK USD.01302301106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.EZCORP INC CL A

320.000 NHHZ Local 21.121400 0.00 4.80 0.11 6,753.941.000000

Base 21.121400 0.00 4.80 0.11 6,753.94

07 Dec 2010 10 Dec 2010 USD/DTC 0.03MR BEAL &COMPANY

14,900.000 NHDX Local 26.853600 0.00 447.00 6.77 399,664.871.000000

Base 26.853600 0.00 447.00 6.77 399,664.87

302301106 Total

451.80 6.880.0015,220.000 Local 406,418.81

Base 0.00 451.80 6.88 406,418.81

COMMON STOCK NPV30231G102 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.EXXON MOBIL CORP

25,080.000 NHDM Local 69.264300 0.00 376.20 29.36 1,736,743.081.000000

Base 69.264300 0.00 376.20 29.36 1,736,743.08

20 Dec 2010 23 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

660.000 NHDM Local 72.220900 0.00 9.90 0.81 47,655.081.000000

Base 72.220900 0.00 9.90 0.81 47,655.08
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28 Dec 2010 31 Dec 2010 USD/DTC 0.02LOOP CAPITAL MARKETS

21,200.000 NHDF Local 73.420000 0.00 424.00 26.31 1,556,053.691.000000

Base 73.420000 0.00 424.00 26.31 1,556,053.69

30231G102 Total

810.10 56.480.0046,940.000 Local 3,340,451.85

Base 0.00 810.10 56.48 3,340,451.85

COMMON STOCK NPV30239F106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.FBL FINANCIAL GROUP INC CL A

1,290.000 NHHZ Local 26.295300 0.00 19.35 0.57 33,901.021.000000

Base 26.295300 0.00 19.35 0.57 33,901.02

COMMON STOCK NPV30241L109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.FEI COMPANY

2,650.000 NHHZ Local 21.580700 0.00 39.75 0.97 57,148.141.000000

Base 21.580700 0.00 39.75 0.97 57,148.14

COMMON STOCK USD.01302445101 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.FLIR SYSTEMS INC

600.000 NHDM Local 27.488300 0.00 9.00 0.28 16,483.701.000000

Base 27.488300 0.00 9.00 0.28 16,483.70

COMMON STOCK30247C301 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.FBR CAPITAL MARKETS CORP

5,030.000 NHHZ Local 3.567600 0.00 75.45 0.30 17,869.281.000000

Base 3.567600 0.00 75.45 0.30 17,869.28

COMMON STOCK USD.1302491303 22 Nov 2010 26 Nov 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCFMC CORP

3,569.000 NHDU Local 76.708100 0.00 17.85 4.63 273,748.731.000000

Base 76.708100 0.00 17.85 4.63 273,748.73

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

340.000 NHDM Local 79.147500 0.00 5.10 0.46 26,904.591.000000

Base 79.147500 0.00 5.10 0.46 26,904.59
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302491303 Total

22.95 5.090.003,909.000 Local 300,653.32

Base 0.00 22.95 5.09 300,653.32

COMMON STOCK USD.0130249U101 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.FMC TECHNOLOGIES INC

720.000 NHDM Local 83.483600 0.00 10.80 1.02 60,096.371.000000

Base 83.483600 0.00 10.80 1.02 60,096.37

COMMON STOCK USD.01302520101 06 Oct 2010 12 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.FNB CORP

690.000 NHHZ Local 8.941700 0.00 13.80 0.10 6,155.871.000000

Base 8.941700 0.00 13.80 0.10 6,155.87

27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.

10,930.000 NHHZ Local 8.589900 0.00 163.95 1.59 93,722.071.000000

Base 8.589900 0.00 163.95 1.59 93,722.07

10 Nov 2010 16 Nov 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

430.000 NHHZ Local 9.164000 0.00 6.45 0.07 3,934.001.000000

Base 9.164000 0.00 6.45 0.07 3,934.00

302520101 Total

184.20 1.760.0012,050.000 Local 103,811.94

Base 0.00 184.20 1.76 103,811.94

COMMON STOCK USD.1302563101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.FPIC INSURANCE GROUP INC

940.000 NHHZ Local 35.888000 0.00 14.10 0.57 33,720.051.000000

Base 35.888000 0.00 14.10 0.57 33,720.05

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

110.000 NHHZ Local 37.520900 0.00 1.65 0.07 4,125.581.000000

Base 37.520900 0.00 1.65 0.07 4,125.58
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302563101 Total

15.75 0.640.001,050.000 Local 37,845.63

Base 0.00 15.75 0.64 37,845.63

COMMON STOCK USD.01303250104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.FAIR ISAAC CORP

4,000.000 NHHZ Local 23.859100 0.00 60.00 1.61 95,374.791.000000

Base 23.859100 0.00 60.00 1.61 95,374.79

COMMON STOCK USD.01303726103 22 Nov 2010 26 Nov 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INCFAIRCHILD SEMICONDUCTOR INTE

20,350.000 NHHO Local 13.212400 0.00 610.50 4.55 268,257.291.000000

Base 13.212400 0.00 610.50 4.55 268,257.29

REAL ESTATE3059979A8 31 Dec 2010 31 Dec 2010 USD/BOSAUTREPAT-DISTRIBUTIONPREMIER PLACE

1,000,000.000 NHEP Local 1.000000 0.00 0.00 0.00 1,000,000.001.000000

Base 1.000000 0.00 0.00 0.00 1,000,000.00

COMMON STOCK306137100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.FALCONSTOR SOFTWARE INC

1,550.000 NHHZ Local 2.910900 0.00 23.25 0.08 4,488.571.000000

Base 2.910900 0.00 23.25 0.08 4,488.57

COMMON STOCK USD.1307000109 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.FAMILY DOLLAR STORES

1,110.000 NHDM Local 50.694200 0.00 16.65 0.96 56,252.951.000000

Base 50.694200 0.00 16.65 0.96 56,252.95

L.P.307395905 27 Oct 2010 27 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTFARALLON CAPITAL INST PARTNERS

11,193.000 NHHG Local 1.000000 0.00 0.00 0.00 11,193.001.000000

Base 1.000000 0.00 0.00 0.00 11,193.00

17 Nov 2010 17 Nov 2010 USD/BOSSTATE STREET BANK AND TRUST

4,897.000 NHHG Local 1.000000 0.00 0.00 0.00 4,897.001.000000

Base 1.000000 0.00 0.00 0.00 4,897.00
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307395905 Total

0.00 0.000.0016,090.000 Local 16,090.00

Base 0.00 0.00 0.00 16,090.00

COMMON STOCK USD1.307675108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.FARMER BROS CO

610.000 NHHZ Local 16.314800 0.00 9.15 0.17 9,942.711.000000

Base 16.314800 0.00 9.15 0.17 9,942.71

COMMON STOCK USD.01311900104 22 Nov 2010 26 Nov 2010 USD/DTC 0.02MELVIN SECURITIESFASTENAL CO

24,300.000 NHDZ Local 52.254300 0.00 486.00 21.46 1,269,272.031.000000

Base 52.254300 0.00 486.00 21.46 1,269,272.03

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

670.000 NHDM Local 53.983700 0.00 10.05 0.62 36,158.411.000000

Base 53.983700 0.00 10.05 0.62 36,158.41

311900104 Total

496.05 22.080.0024,970.000 Local 1,305,430.44

Base 0.00 496.05 22.08 1,305,430.44

COMMON STOCK USD1.313148306 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.FEDERAL AGRIC MTG CORP CL C

920.000 NHHZ Local 12.305500 0.00 13.80 0.19 11,307.071.000000

Base 12.305500 0.00 13.80 0.19 11,307.07

COMMON STOCK USD1.313855108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.FEDERAL SIGNAL CORP

5,960.000 NHHZ Local 5.674600 0.00 89.40 0.57 33,730.651.000000

Base 5.674600 0.00 89.40 0.57 33,730.65

COMMON STOCK NPV314211103 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.FEDERATED INVESTORS INC CL B

250.000 NHDM Local 24.040000 0.00 3.75 0.11 6,006.141.000000

Base 24.040000 0.00 3.75 0.11 6,006.14
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COMMON STOCK USD.131428X106 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.FEDEX CORP

1,350.000 NHDM Local 87.647800 0.00 20.25 2.00 118,302.281.000000

Base 87.647800 0.00 20.25 2.00 118,302.28

REIT USD.0131430F101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.FELCOR LODGING TRUST INC

4,800.000 NHHZ Local 5.930400 0.00 72.00 0.48 28,393.441.000000

Base 5.930400 0.00 72.00 0.48 28,393.44

COMMON STOCK USD1.315405100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.FERRO CORP

4,620.000 NHHZ Local 13.313100 0.00 69.30 1.04 61,436.181.000000

Base 13.313100 0.00 69.30 1.04 61,436.18

COMMON STOCK31567R209 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.FIBERTOWER CORP

3,780.000 NHHZ Local 4.527000 0.00 56.70 0.29 17,055.071.000000

Base 4.527000 0.00 56.70 0.29 17,055.07

COMMON STOCK USD.0131620M106 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.FIDELITY NATIONAL INFORMATIO

740.000 NHDM Local 27.292200 0.00 11.10 0.35 20,184.781.000000

Base 27.292200 0.00 11.10 0.35 20,184.78

COMMON STOCK NPV316773100 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.FIFTH THIRD BANCORP

3,540.000 NHDM Local 11.985500 0.00 53.10 0.72 42,374.851.000000

Base 11.985500 0.00 53.10 0.72 42,374.85

COMMON STOCK USD.0131678A103 13 Oct 2010 13 Oct 2010 USD/DTCSALE OF FRACTIONAL SFIFTH STREET FINANCE CORP

0.387 NHHZ Local 9.121447 0.00 0.00 0.00 3.531.000000

Base 9.121447 0.00 0.00 0.00 3.53

27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.

4,920.000 NHHZ Local 11.592800 0.00 73.80 0.96 56,961.821.000000

Base 11.592800 0.00 73.80 0.96 56,961.82
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09 Nov 2010 09 Nov 2010 USD/DTCSALE OF FRACTIONAL S

0.368 NHHZ Local 10.434782 0.00 0.00 0.00 3.841.000000

Base 10.434782 0.00 0.00 0.00 3.84

13 Dec 2010 13 Dec 2010 USD/DTCSALE OF FRACTIONAL S

0.202 NHHZ Local 11.732673 0.00 0.00 0.00 2.371.000000

Base 11.732673 0.00 0.00 0.00 2.37

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

350.000 NHHZ Local 12.020000 0.00 5.25 0.08 4,201.671.000000

Base 12.020000 0.00 5.25 0.08 4,201.67

31678A103 Total

79.05 1.040.005,270.957 Local 61,173.23

Base 0.00 79.05 1.04 61,173.23

COMMON STOCK USD.01317585404 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.FINANCIAL INSTITUTIONS INC

1,050.000 NHHZ Local 17.481100 0.00 15.75 0.31 18,339.101.000000

Base 17.481100 0.00 15.75 0.31 18,339.10

COMMON STOCK USD.01317923100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.FINISH LINE/THE   CL A

3,420.000 NHHZ Local 15.809000 0.00 51.30 0.91 54,014.571.000000

Base 15.809000 0.00 51.30 0.91 54,014.57

COMMON STOCK31847R102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.FIRST AMERICAN FINANCIAL

9,740.000 NHHZ Local 14.037900 0.00 146.10 2.31 136,580.741.000000

Base 14.037900 0.00 146.10 2.31 136,580.74

28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

260.000 NHHZ Local 14.000000 0.00 5.20 0.07 3,634.731.000000

Base 14.000000 0.00 5.20 0.07 3,634.73
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31847R102 Total

151.30 2.380.0010,000.000 Local 140,215.47

Base 0.00 151.30 2.38 140,215.47

COMMON STOCK USD.0131866P102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.FIRST BANCORP INC/ME

830.000 NHHZ Local 13.748300 0.00 12.45 0.19 11,398.451.000000

Base 13.748300 0.00 12.45 0.19 11,398.45

COMMON STOCK USD1.318672102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.FIRST BANCORP PUERTO RICO

30,540.000 NHHZ Local 0.286700 0.00 458.10 0.15 8,297.571.000000

Base 0.286700 0.00 458.10 0.15 8,297.57

COMMON STOCK NPV318910106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.FIRST BANCORP/NC

1,430.000 NHHZ Local 13.320500 0.00 21.45 0.32 19,026.551.000000

Base 13.320500 0.00 21.45 0.32 19,026.55

COMMON STOCK319383105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.FIRST BUSEY CORP

5,000.000 NHHZ Local 4.499000 0.00 75.00 0.38 22,419.621.000000

Base 4.499000 0.00 75.00 0.38 22,419.62

COMMON STOCK USD1.319829107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.FIRST COMMONWEALTH FINL CORP

10,040.000 NHHZ Local 5.562300 0.00 150.60 0.94 55,693.951.000000

Base 5.562300 0.00 150.60 0.94 55,693.95

COMMON STOCK USD1.31983A103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.FIRST COMMUNITY BANCSHARES

1,510.000 NHHZ Local 13.802000 0.00 22.65 0.35 20,818.021.000000

Base 13.802000 0.00 22.65 0.35 20,818.02

COMMON STOCK NPV320209109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.FIRST FINANCIAL BANCORP

5,540.000 NHHZ Local 16.705100 0.00 83.10 1.56 92,461.591.000000

Base 16.705100 0.00 83.10 1.56 92,461.59
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10 Nov 2010 16 Nov 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

220.000 NHHZ Local 17.907300 0.00 3.30 0.07 3,936.241.000000

Base 17.907300 0.00 3.30 0.07 3,936.24

320209109 Total

86.40 1.630.005,760.000 Local 96,397.83

Base 0.00 86.40 1.63 96,397.83

COMMON STOCK USD.0132020R109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.FIRST FINL BANKSHARES INC

1,120.000 NHHZ Local 46.995800 0.00 16.80 0.89 52,617.611.000000

Base 46.995800 0.00 16.80 0.89 52,617.61

COMMON STOCK NPV320218100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.FIRST FINANCIAL CORP/INDIANA

1,060.000 NHHZ Local 29.423400 0.00 15.90 0.53 31,172.371.000000

Base 29.423400 0.00 15.90 0.53 31,172.37

COMMON STOCK USD.01320239106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.FIRST FINANCIAL HOLDINGS INC

1,580.000 NHHZ Local 11.019300 0.00 23.70 0.29 17,386.501.000000

Base 11.019300 0.00 23.70 0.29 17,386.50

COMMON STOCK320517105 12 Oct 2010 12 Oct 2010 USD/DTCSALE OF FRACTIONAL SFIRST HORIZON NATIONAL CORP

0.285 NHHY Local 11.508771 0.00 0.00 0.00 3.281.000000

Base 11.508771 0.00 0.00 0.00 3.28

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,050.000 NHDM Local 9.647600 0.00 15.75 0.18 10,114.051.000000

Base 9.647600 0.00 15.75 0.18 10,114.05

320517105 Total

15.75 0.180.001,050.285 Local 10,117.33

Base 0.00 15.75 0.18 10,117.33
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REIT USD.0132054K103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.FIRST INDUSTRIAL REALTY TR

6,050.000 NHHZ Local 7.163500 0.00 90.75 0.73 43,247.701.000000

Base 7.163500 0.00 90.75 0.73 43,247.70

COMMON STOCK NPV32055Y201 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.FIRST INTERSTATE BANCSYS/MT

1,180.000 NHHZ Local 12.502000 0.00 17.70 0.25 14,734.411.000000

Base 12.502000 0.00 17.70 0.25 14,734.41

COMMON STOCK USD.1320734106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.FIRST OF LONG ISLAND CORP

670.000 NHHZ Local 25.100200 0.00 10.05 0.28 16,806.801.000000

Base 25.100200 0.00 10.05 0.28 16,806.80

COMMON STOCK USD.01320771108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.FIRST MARBLEHEAD CORP/THE

5,290.000 NHHZ Local 2.290100 0.00 79.35 0.20 12,035.081.000000

Base 2.290100 0.00 79.35 0.20 12,035.08

COMMON STOCK NPV320817109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.FIRST MERCHANTS CORP

2,440.000 NHHZ Local 7.842500 0.00 36.60 0.32 19,098.781.000000

Base 7.842500 0.00 36.60 0.32 19,098.78

COMMON STOCK USD.01320841109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.FIRST MERCURY FINANCIAL CORP

1,370.000 NHHZ Local 11.134300 0.00 20.55 0.26 15,233.181.000000

Base 11.134300 0.00 20.55 0.26 15,233.18

COMMON STOCK USD.01320867104 20 Oct 2010 25 Oct 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLCFIRST MIDWEST BANCORP INC/IL

2,230.000 NHHO Local 11.170000 0.00 89.20 0.43 24,819.471.000000

Base 11.170000 0.00 89.20 0.43 24,819.47

20 Oct 2010 25 Oct 2010 USD/DTC 0.04STIFEL NICOLAUS + CO INC

3,040.000 NHHO Local 11.099100 0.00 121.60 0.58 33,619.081.000000

Base 11.099100 0.00 121.60 0.58 33,619.08
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20 Oct 2010 25 Oct 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,625.000 NHDU Local 11.247100 0.00 8.13 0.31 18,268.101.000000

Base 11.247100 0.00 8.13 0.31 18,268.10

21 Oct 2010 26 Oct 2010 USD/DTC 0.04STIFEL NICOLAUS + CO INC

7,430.000 NHHO Local 10.999100 0.00 297.20 1.39 81,424.721.000000

Base 10.999100 0.00 297.20 1.39 81,424.72

27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.

7,090.000 NHHZ Local 10.778200 0.00 106.35 1.29 76,309.801.000000

Base 10.778200 0.00 106.35 1.29 76,309.80

17 Nov 2010 22 Nov 2010 USD/DTC 0.03SANDLER ONEILL + PART LP

10,668.000 NHEX Local 10.021400 0.00 320.04 1.81 106,586.451.000000

Base 10.021400 0.00 320.04 1.81 106,586.45

18 Nov 2010 23 Nov 2010 USD/DTC 0.03CABRERA CAPITAL MARKETS

8,756.000 NHEX Local 10.228400 0.00 262.68 1.52 89,295.671.000000

Base 10.228400 0.00 262.68 1.52 89,295.67

21 Dec 2010 27 Dec 2010 USD/DTC 0.03WILLIAMS CAPITAL GROUP LP (THE)

7,909.000 NHEX Local 11.109200 0.00 237.27 1.49 87,623.901.000000

Base 11.109200 0.00 237.27 1.49 87,623.90

22 Dec 2010 28 Dec 2010 USD/DTC 0.03MELVIN SECURITIES

8,250.000 NHEX Local 11.396400 0.00 247.50 1.59 93,771.211.000000

Base 11.396400 0.00 247.50 1.59 93,771.21

22 Dec 2010 28 Dec 2010 USD/DTC 0.02LIQUIDNETINC

1,209.000 NHDU Local 11.500000 0.00 21.64 0.24 13,881.621.000000

Base 11.500000 0.00 21.64 0.24 13,881.62

22 Dec 2010 28 Dec 2010 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

4,860.000 NHDU Local 11.523200 0.00 24.30 0.95 55,977.501.000000

Base 11.523200 0.00 24.30 0.95 55,977.50
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23 Dec 2010 29 Dec 2010 USD/DTC 0.03NORTH SOUTH CAPITAL LLC

3,675.000 NHEX Local 11.393400 0.00 110.25 0.71 41,759.791.000000

Base 11.393400 0.00 110.25 0.71 41,759.79

23 Dec 2010 29 Dec 2010 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

381.000 NHDU Local 11.504300 0.00 1.91 0.08 4,381.151.000000

Base 11.504300 0.00 1.91 0.08 4,381.15

27 Dec 2010 30 Dec 2010 USD/DTC 0.03NORTH SOUTH CAPITAL LLC

13,327.000 NHEX Local 11.292000 0.00 399.81 2.55 150,086.121.000000

Base 11.292000 0.00 399.81 2.55 150,086.12

28 Dec 2010 31 Dec 2010 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

777.000 NHDU Local 11.509600 0.00 3.89 0.16 8,938.911.000000

Base 11.509600 0.00 3.89 0.16 8,938.91

29 Dec 2010 OPEN USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

2,158.000 NHDU Local 11.501300 0.00 10.79 0.42 24,808.601.000000

Base 11.501300 0.00 10.79 0.42 24,808.60

30 Dec 2010 OPEN USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

5,330.000 NHDU Local 11.599400 0.00 26.65 1.05 61,797.101.000000

Base 11.599400 0.00 26.65 1.05 61,797.10

320867104 Total

2,289.21 16.570.0088,715.000 Local 973,349.19

Base 0.00 2,289.21 16.57 973,349.19

REIT USD.00133610F109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.FIRST POTOMAC REALTY TRUST

3,540.000 NHHZ Local 16.555600 0.00 53.10 0.99 58,552.731.000000

Base 16.555600 0.00 53.10 0.99 58,552.73
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COMMON STOCK336433107 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.FIRST SOLAR INC

300.000 NHDM Local 125.842800 0.00 4.50 0.64 37,747.701.000000

Base 125.842800 0.00 4.50 0.64 37,747.70

COMMON STOCK USD.0133646W100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.FIRST SOUTH BANCORP INC /NC

790.000 NHHZ Local 9.981500 0.00 11.85 0.13 7,873.411.000000

Base 9.981500 0.00 11.85 0.13 7,873.41

COMMON STOCK NPV336901103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.1ST SOURCE CORP

1,460.000 NHHZ Local 17.615500 0.00 21.90 0.43 25,696.301.000000

Base 17.615500 0.00 21.90 0.43 25,696.30

COMMON STOCK USD.0133740N105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.1ST UNITED BANCORP INC/NORTH

2,090.000 NHHZ Local 6.023600 0.00 31.35 0.21 12,557.761.000000

Base 6.023600 0.00 31.35 0.21 12,557.76

COMMON STOCK USD.01337738108 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.FISERV INC

830.000 NHDM Local 56.325500 0.00 12.45 0.80 46,736.921.000000

Base 56.325500 0.00 12.45 0.80 46,736.92

COMMON STOCK337756209 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.FISHER COMMUNICATIONS INC

620.000 NHHZ Local 18.377200 0.00 9.30 0.19 11,384.371.000000

Base 18.377200 0.00 9.30 0.19 11,384.37

COMMON STOCK NPV337915102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.FIRSTMERIT CORP

10,370.000 NHHZ Local 17.605400 0.00 155.55 3.09 182,409.361.000000

Base 17.605400 0.00 155.55 3.09 182,409.36

28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

210.000 NHHZ Local 17.255200 0.00 4.20 0.07 3,619.321.000000

Base 17.255200 0.00 4.20 0.07 3,619.32
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337915102 Total

159.75 3.160.0010,580.000 Local 186,028.68

Base 0.00 159.75 3.16 186,028.68

COMMON STOCK USD.01337930507 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.FLAGSTAR BANCORP INC

4,480.000 NHHZ Local 2.290600 0.00 67.20 0.17 10,194.521.000000

Base 2.290600 0.00 67.20 0.17 10,194.52

COMMON STOCK USD.1337932107 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.FIRSTENERGY CORP

1,390.000 NHDM Local 35.400500 0.00 20.85 0.84 49,185.011.000000

Base 35.400500 0.00 20.85 0.84 49,185.01

COMMON STOCK USD.0133832D106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.FIVE STAR QUALITY CARE

3,020.000 NHHZ Local 5.273700 0.00 45.30 0.27 15,881.001.000000

Base 5.273700 0.00 45.30 0.27 15,881.00

COMMON STOCK338494107 23 Dec 2010 29 Dec 2010 USD/DTC 0.03CANTOR FITZGERALD + CO.FLANDERS CORPORATION

17,839.000 NHDY Local 3.200800 0.00 535.17 0.97 56,562.931.000000

Base 3.200800 0.00 535.17 0.97 56,562.93

COMMON STOCK USD.01343412102 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.FLUOR CORP

810.000 NHDM Local 57.428500 0.00 12.15 0.79 46,504.151.000000

Base 57.428500 0.00 12.15 0.79 46,504.15

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

430.000 NHHY Local 66.024700 0.00 6.45 0.48 28,383.691.000000

Base 66.024700 0.00 6.45 0.48 28,383.69

343412102 Total

18.60 1.270.001,240.000 Local 74,887.84

Base 0.00 18.60 1.27 74,887.84
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COMMON STOCK USD.01343468104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.FLOW INTL CORP

1,590.000 NHHZ Local 2.609400 0.00 23.85 0.07 4,125.031.000000

Base 2.609400 0.00 23.85 0.07 4,125.03

COMMON STOCK USD.01343498101 22 Nov 2010 26 Nov 2010 USD/DTC 0.02MELVIN SECURITIESFLOWERS FOODS INC

17,800.000 NHDZ Local 25.990200 0.00 356.00 7.82 462,261.741.000000

Base 25.990200 0.00 356.00 7.82 462,261.74

COMMON STOCK34354P105 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.FLOWSERVE CORP

266.000 NHDM Local 106.770200 0.00 3.99 0.48 28,396.401.000000

Base 106.770200 0.00 3.99 0.48 28,396.40

COMMON STOCK USD.01343873105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.FLUSHING FINANCIAL CORP

2,980.000 NHHZ Local 13.118600 0.00 44.70 0.66 39,048.071.000000

Base 13.118600 0.00 44.70 0.66 39,048.07

COMMON STOCK345203202 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.FORCE PROTECTION INC

6,720.000 NHHZ Local 5.477800 0.00 100.80 0.62 36,709.401.000000

Base 5.477800 0.00 100.80 0.62 36,709.40

COMMON STOCK USD.01345370860 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.FORD MOTOR CO

15,160.000 NHDM Local 15.995000 0.00 227.40 4.10 242,252.701.000000

Base 15.995000 0.00 227.40 4.10 242,252.70

COMMON STOCK USD.1345838106 18 Nov 2010 23 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.FOREST LABORATORIES INC

990.000 NHDM Local 32.720800 0.00 14.85 0.55 32,378.191.000000

Base 32.720800 0.00 14.85 0.55 32,378.19

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,300.000 NHDM Local 31.866900 0.00 19.50 0.71 41,406.761.000000

Base 31.866900 0.00 19.50 0.71 41,406.76
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345838106 Total

34.35 1.260.002,290.000 Local 73,784.95

Base 0.00 34.35 1.26 73,784.95

COMMON STOCK USD1.346233109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.FORESTAR GROUP INC

3,490.000 NHHZ Local 17.005600 0.00 52.35 1.00 59,296.191.000000

Base 17.005600 0.00 52.35 1.00 59,296.19

COMMON STOCK346375108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.FORMFACTOR INC

4,780.000 NHHZ Local 9.059400 0.00 71.70 0.73 43,231.501.000000

Base 9.059400 0.00 71.70 0.73 43,231.50

COMMON STOCK USD.01346563109 13 Dec 2010 16 Dec 2010 USD/DTC 0.03WILLIAMS CAPITAL GROUP LP (THE)FORRESTER RESEARCH INC

4,065.000 NHEX Local 32.212700 0.00 121.95 2.22 130,820.461.000000

Base 32.212700 0.00 121.95 2.22 130,820.46

14 Dec 2010 17 Dec 2010 USD/DTC 0.03WILLIAMS CAPITAL GROUP LP (THE)

4,500.000 NHEX Local 32.212800 0.00 135.00 2.45 144,820.151.000000

Base 32.212800 0.00 135.00 2.45 144,820.15

15 Dec 2010 20 Dec 2010 USD/DTC 0.03WILLIAMS CAPITAL GROUP LP (THE)

8,609.000 NHEX Local 32.314700 0.00 258.27 4.71 277,934.271.000000

Base 32.314700 0.00 258.27 4.71 277,934.27

16 Dec 2010 21 Dec 2010 USD/DTC 0.03WILLIAMS CAPITAL GROUP LP (THE)

2,640.000 NHEX Local 32.037900 0.00 79.20 1.43 84,499.431.000000

Base 32.037900 0.00 79.20 1.43 84,499.43

346563109 Total

594.42 10.810.0019,814.000 Local 638,074.31

Base 0.00 594.42 10.81 638,074.31
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COMMON STOCK349631101 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.FORTUNE BRANDS INC

700.000 NHDM Local 58.685700 0.00 10.50 0.70 41,068.791.000000

Base 58.685700 0.00 10.50 0.70 41,068.79

COMMON STOCK USD.01349882100 05 Nov 2010 10 Nov 2010 USD/DTC 0.03PULSE TRADING LLCFOSSIL INC

9,190.000 NHDY Local 62.037300 0.00 275.70 9.64 569,837.451.000000

Base 62.037300 0.00 275.70 9.64 569,837.45

18 Nov 2010 23 Nov 2010 USD/DTC 0.03PULSE TRADING LLC

1,380.000 NHDY Local 69.148000 0.00 41.40 1.62 95,381.221.000000

Base 69.148000 0.00 41.40 1.62 95,381.22

349882100 Total

317.10 11.260.0010,570.000 Local 665,218.67

Base 0.00 317.10 11.26 665,218.67

COMMON STOCK USD.01350060109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.FOSTER (LB) CO A

980.000 NHHZ Local 32.392900 0.00 14.70 0.54 31,729.801.000000

Base 32.392900 0.00 14.70 0.54 31,729.80

COMMON STOCK USD.0135137T108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.FOX CHASE BANCORP INC

520.000 NHHZ Local 9.802800 0.00 7.80 0.09 5,089.571.000000

Base 9.802800 0.00 7.80 0.09 5,089.57

COMMON STOCK USD.1353514102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.FRANKLIN ELECTRIC CO INC

180.000 NHHZ Local 35.831000 0.00 2.70 0.11 6,446.771.000000

Base 35.831000 0.00 2.70 0.11 6,446.77

COMMON STOCK USD.1354613101 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.FRANKLIN RESOURCES INC

741.000 NHDM Local 114.589800 0.00 11.12 1.44 84,898.481.000000

Base 114.589800 0.00 11.12 1.44 84,898.48
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REIT USD.000135471R106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.FRANKLIN STREET PROPERTIES C

6,610.000 NHHZ Local 13.252200 0.00 99.15 1.48 87,496.411.000000

Base 13.252200 0.00 99.15 1.48 87,496.41

COMMON STOCK NPV356108100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.FRED S INC CLASS A

3,760.000 NHHZ Local 12.038000 0.00 56.40 0.76 45,205.721.000000

Base 12.038000 0.00 56.40 0.76 45,205.72

19 Nov 2010 24 Nov 2010 USD/DTC 0.03PULSE TRADING LLC

3,540.000 NHDY Local 12.393700 0.00 106.20 0.75 43,766.751.000000

Base 12.393700 0.00 106.20 0.75 43,766.75

356108100 Total

162.60 1.510.007,300.000 Local 88,972.47

Base 0.00 162.60 1.51 88,972.47

COMMON STOCK USD.135671D857 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.FREEPORT MCMORAN COPPER

2,119.000 NHDM Local 98.738900 0.00 31.79 3.54 209,192.401.000000

Base 98.738900 0.00 31.79 3.54 209,192.40

COMMON STOCK USD.01357023100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.FREIGHTCAR AMERICA INC

1,140.000 NHHZ Local 26.919400 0.00 17.10 0.52 30,670.501.000000

Base 26.919400 0.00 17.10 0.52 30,670.50

COMMON STOCK USD.2535906A108 26 Oct 2010 29 Oct 2010 USD/DTC 0.04BNY BROKERAGEFRONTIER COMMUNICATIONS CORP

17,054.000 NHDG Local 8.741400 0.00 596.89 2.52 148,476.431.000000

Base 8.741400 0.00 596.89 2.52 148,476.43

01 Nov 2010 04 Nov 2010 USD/DTC 0.02LIQUIDNETINC

29,600.000 NHDF Local 8.790600 0.00 444.00 4.40 259,753.361.000000

Base 8.790600 0.00 444.00 4.40 259,753.36
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04 Nov 2010 09 Nov 2010 USD/DTC 0.02LIQUIDNETINC

31,586.000 NHDF Local 8.947800 0.00 473.79 4.78 282,146.641.000000

Base 8.947800 0.00 473.79 4.78 282,146.64

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

4,450.000 NHDM Local 9.100800 0.00 66.75 0.69 40,431.121.000000

Base 9.100800 0.00 66.75 0.69 40,431.12

35906A108 Total

1,581.43 12.390.0082,690.000 Local 730,807.55

Base 0.00 1,581.43 12.39 730,807.55

COMMON STOCK USD.01359523107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.FUEL TECH INC

1,700.000 NHHZ Local 6.184000 0.00 25.50 0.18 10,487.121.000000

Base 6.184000 0.00 25.50 0.18 10,487.12

COMMON STOCK35952W103 28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)FUEL SYSTEMS SOLUTIONS INC

90.000 NHHZ Local 40.774400 0.00 1.80 0.07 3,667.831.000000

Base 40.774400 0.00 1.80 0.07 3,667.83

COMMON STOCK USD1.359694106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.H.B. FULLER CO.

4,360.000 NHHZ Local 20.311800 0.00 65.40 1.50 88,492.551.000000

Base 20.311800 0.00 65.40 1.50 88,492.55

359990918 18 Nov 2010 18 Nov 2010 USD/BOSAUTREPAT-DISTRIBUTIONFRONTENAC VII LP

13,380.000 NHEL Local 1.000000 0.00 0.00 0.00 13,380.001.000000

Base 1.000000 0.00 0.00 0.00 13,380.00

COMMON STOCK USD1.360921100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.FURNITURE BRANDS INTL INC

3,630.000 NHHZ Local 5.039100 0.00 54.45 0.31 18,237.171.000000

Base 5.039100 0.00 54.45 0.31 18,237.17
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COMMON STOCK36106P101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.FURIEX PHARMACEUTICALS

250.000 NHHZ Local 11.369300 0.00 3.75 0.05 2,838.531.000000

Base 11.369300 0.00 3.75 0.05 2,838.53

COMMON STOCK NPV361086101 28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)FURMANITE CORP

950.000 NHHZ Local 5.787200 0.00 19.00 0.10 5,478.741.000000

Base 5.787200 0.00 19.00 0.10 5,478.74

COMMON STOCK USD.5361268105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.G + K SERVICES INC  CL A

1,770.000 NHHZ Local 24.259300 0.00 26.55 0.73 42,911.681.000000

Base 24.259300 0.00 26.55 0.73 42,911.68

COMMON STOCK361438104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.GAMCO INVESTORS INC A

270.000 NHHZ Local 42.184600 0.00 4.05 0.19 11,385.601.000000

Base 42.184600 0.00 4.05 0.19 11,385.60

COMMON STOCK361448103 22 Nov 2010 26 Nov 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCGATX CORP

2,445.000 NHDU Local 32.657800 0.00 12.23 1.35 79,834.741.000000

Base 32.657800 0.00 12.23 1.35 79,834.74

COMMON STOCK USD.0136159R103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.GEO GROUP INC/THE

2,620.000 NHHZ Local 25.178400 0.00 39.30 1.11 65,927.001.000000

Base 25.178400 0.00 39.30 1.11 65,927.00

COMMON STOCK USD.01361652209 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.GFI GROUP INC

2,640.000 NHHZ Local 4.775000 0.00 39.60 0.21 12,566.191.000000

Base 4.775000 0.00 39.60 0.21 12,566.19

COMMON STOCK USD.0136225V104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.GP STRATEGIES CORP

1,000.000 NHHZ Local 8.817500 0.00 15.00 0.15 8,802.351.000000

Base 8.817500 0.00 15.00 0.15 8,802.35
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COMMON STOCK36241U106 28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)GSI TECHNOLOGY INC

600.000 NHHZ Local 6.035000 0.00 12.00 0.07 3,608.931.000000

Base 6.035000 0.00 12.00 0.07 3,608.93

COMMON STOCK36268Q103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.GAIAM INC CLASS A

1,520.000 NHHZ Local 7.103200 0.00 22.80 0.18 10,773.881.000000

Base 7.103200 0.00 22.80 0.18 10,773.88

36299S938 01 Dec 2010 01 Dec 2010 USD/BOSAUTREPAT-DISTRIBUTIONGTCR IX

370,594.000 NHEL Local 1.000000 0.00 0.00 0.00 370,594.001.000000

Base 1.000000 0.00 0.00 0.00 370,594.00

COMMON STOCK36467W109 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.GAMESTOP CORP CLASS A

830.000 NHDM Local 20.552400 0.00 12.45 0.29 17,045.751.000000

Base 20.552400 0.00 12.45 0.29 17,045.75

COMMON STOCK USD1.364730101 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.GANNETT CO

1,070.000 NHDM Local 13.083100 0.00 16.05 0.24 13,982.631.000000

Base 13.083100 0.00 16.05 0.24 13,982.63

COMMON STOCK USD.05364760108 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.GAP INC/THE

1,500.000 NHEU Local 18.266700 0.00 30.00 0.46 27,369.591.000000

Base 18.266700 0.00 30.00 0.46 27,369.59

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

2,560.000 NHDM Local 20.764200 0.00 38.40 0.90 53,117.051.000000

Base 20.764200 0.00 38.40 0.90 53,117.05

364760108 Total

68.40 1.360.004,060.000 Local 80,486.64

Base 0.00 68.40 1.36 80,486.64
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COMMON STOCK USD.01365558105 22 Nov 2010 26 Nov 2010 USD/DTC 0.02MELVIN SECURITIESGARDNER DENVER INC

16,100.000 NHDZ Local 63.533700 0.00 322.00 17.29 1,022,553.281.000000

Base 63.533700 0.00 322.00 17.29 1,022,553.28

COMMON STOCK NPV367299203 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.GASTAR EXPLORATION LTD

4,170.000 NHHZ Local 3.517000 0.00 62.55 0.25 14,603.091.000000

Base 3.517000 0.00 62.55 0.25 14,603.09

COMMON STOCK USD.01367905106 06 Oct 2010 12 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.GAYLORD ENTERTAINMENT CO

200.000 NHHZ Local 31.320000 0.00 4.00 0.11 6,259.891.000000

Base 31.320000 0.00 4.00 0.11 6,259.89

27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.

3,310.000 NHHZ Local 33.032100 0.00 49.65 1.85 109,284.751.000000

Base 33.032100 0.00 49.65 1.85 109,284.75

28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

110.000 NHHZ Local 32.741800 0.00 2.20 0.07 3,599.331.000000

Base 32.741800 0.00 2.20 0.07 3,599.33

367905106 Total

55.85 2.030.003,620.000 Local 119,143.97

Base 0.00 55.85 2.03 119,143.97

COMMON STOCK36866T103 19 Nov 2010 24 Nov 2010 USD/DTC 0.03PULSE TRADING LLCGEN PROBE INC

1,970.000 NHDY Local 50.237300 0.00 59.10 1.68 98,906.701.000000

Base 50.237300 0.00 59.10 1.68 98,906.70

17 Dec 2010 22 Dec 2010 USD/DTC 0.03PULSE TRADING LLC

11,070.000 NHDY Local 58.225800 0.00 332.10 10.90 644,216.611.000000

Base 58.225800 0.00 332.10 10.90 644,216.61



Prepared by State StreetPage 1086

Sales Report by Report Date
Composite

to April 18, 2011View Date:December 31, 2010October 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

36866T103 Total

391.20 12.580.0013,040.000 Local 743,123.31

Base 0.00 391.20 12.58 743,123.31

COMMON STOCK USD.1368682100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.GENCORP INC

5,240.000 NHHZ Local 4.867800 0.00 78.60 0.43 25,428.241.000000

Base 4.867800 0.00 78.60 0.43 25,428.24

COMMON STOCK368736104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.GENERAC HOLDINGS INC

1,180.000 NHHZ Local 13.453500 0.00 17.70 0.27 15,857.161.000000

Base 13.453500 0.00 17.70 0.27 15,857.16

COMMON STOCK NPV369385109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.GENERAL COMMUNICATION INC A

4,540.000 NHHZ Local 10.534100 0.00 68.10 0.81 47,755.901.000000

Base 10.534100 0.00 68.10 0.81 47,755.90

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

980.000 NHHZ Local 13.217200 0.00 14.70 0.22 12,937.941.000000

Base 13.217200 0.00 14.70 0.22 12,937.94

369385109 Total

82.80 1.030.005,520.000 Local 60,693.84

Base 0.00 82.80 1.03 60,693.84

COMMON STOCK USD1.369550108 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.GENERAL DYNAMICS CORP

2,050.000 NHDM Local 67.380600 0.00 30.75 2.34 138,097.141.000000

Base 67.380600 0.00 30.75 2.34 138,097.14

COMMON STOCK USD.06369604103 18 Nov 2010 23 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.GENERAL ELECTRIC CO

4,890.000 NHDM Local 16.069100 0.00 73.35 1.33 78,503.221.000000

Base 16.069100 0.00 73.35 1.33 78,503.22
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26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

53,960.000 NHDM Local 15.827500 0.00 809.40 14.44 853,228.061.000000

Base 15.827500 0.00 809.40 14.44 853,228.06

20 Dec 2010 23 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

4,050.000 NHDM Local 17.724000 0.00 60.75 1.22 71,720.231.000000

Base 17.724000 0.00 60.75 1.22 71,720.23

369604103 Total

943.50 16.990.0062,900.000 Local 1,003,451.51

Base 0.00 943.50 16.99 1,003,451.51

REIT USD.01370021107 10 Nov 2010 10 Nov 2010 USD/DTCMANDATORYEXCHANGE NON CASHGENERAL GROWTH PROPERTIES

11,770.000 NHEU Local 11.472521 0.00 0.00 0.00 135,031.581.000000

Base 11.472521 0.00 0.00 0.00 135,031.58

10 Nov 2010 10 Nov 2010 USD/DTCMANDATORYEXCHANGE NON CASH

3,860.000 NHHY Local 11.472523 0.00 0.00 0.00 44,283.941.000000

Base 11.472523 0.00 0.00 0.00 44,283.94

370021107 Total

0.00 0.000.0015,630.000 Local 179,315.52

Base 0.00 0.00 0.00 179,315.52

COMMON STOCK USD.1370334104 18 Nov 2010 23 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.GENERAL MILLS INC

1,260.000 NHDM Local 35.224800 0.00 18.90 0.76 44,363.591.000000

Base 35.224800 0.00 18.90 0.76 44,363.59

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

2,920.000 NHDM Local 35.152100 0.00 43.80 1.74 102,598.591.000000

Base 35.152100 0.00 43.80 1.74 102,598.59
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370334104 Total

62.70 2.500.004,180.000 Local 146,962.18

Base 0.00 62.70 2.50 146,962.18

COMMON STOCK USD1.371532102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.GENESCO INC

2,070.000 NHHZ Local 32.194800 0.00 31.05 1.13 66,611.061.000000

Base 32.194800 0.00 31.05 1.13 66,611.06

18 Nov 2010 23 Nov 2010 USD/DTC 0.03KING, CL,& ASSOCIATES, INC

1,660.000 NHDY Local 34.088400 0.00 49.80 0.96 56,535.981.000000

Base 34.088400 0.00 49.80 0.96 56,535.98

371532102 Total

80.85 2.090.003,730.000 Local 123,147.04

Base 0.00 80.85 2.09 123,147.04

COMMON STOCK USD.01371559105 13 Dec 2010 16 Dec 2010 USD/DTC 0.03LOOP CAPITAL MARKETSGENESEE + WYOMING INC CL A

740.000 NHHO Local 50.463600 0.00 22.20 0.64 37,320.221.000000

Base 50.463600 0.00 22.20 0.64 37,320.22

COMMON STOCK USD.06371901109 28 Oct 2010 02 Nov 2010 USD/DTC 0.04CABRERA CAPITAL MARKETSGENTEX CORP

67,700.000 NHDZ Local 19.648500 0.00 2,708.00 22.49 1,327,472.961.000000

Base 19.648500 0.00 2,708.00 22.49 1,327,472.96

22 Nov 2010 26 Nov 2010 USD/DTC 0.02MELVIN SECURITIES

32,900.000 NHDZ Local 21.282100 0.00 658.00 11.84 699,511.251.000000

Base 21.282100 0.00 658.00 11.84 699,511.25

371901109 Total

3,366.00 34.330.00100,600.000 Local 2,026,984.21

Base 0.00 3,366.00 34.33 2,026,984.21
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COMMON STOCK37244E107 23 Dec 2010 23 Dec 2010 USD/DTCSALE OF FRACTIONAL SGENON ENERGY INC

0.500 NHDF Local 3.340000 0.00 0.00 0.00 1.671.000000

Base 3.340000 0.00 0.00 0.00 1.67

23 Dec 2010 23 Dec 2010 USD/DTCSALE OF FRACTIONAL S

0.850 NHHY Local 3.352941 0.00 0.00 0.00 2.851.000000

Base 3.352941 0.00 0.00 0.00 2.85

37244E107 Total

0.00 0.000.001.350 Local 4.52

Base 0.00 0.00 0.00 4.52

COMMON STOCK USD1.372460105 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.GENUINE PARTS CO

790.000 NHDM Local 48.493600 0.00 11.85 0.65 38,297.441.000000

Base 48.493600 0.00 11.85 0.65 38,297.44

COMMON STOCK USD.01372476101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.GEORESOURCES INC

1,240.000 NHHZ Local 16.875000 0.00 18.60 0.35 20,906.051.000000

Base 16.875000 0.00 18.60 0.35 20,906.05

COMMON STOCK USD.137247A102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.GENTIVA HEALTH SERVICES

1,680.000 NHHZ Local 22.843400 0.00 25.20 0.65 38,351.061.000000

Base 22.843400 0.00 25.20 0.65 38,351.06

COMMON STOCK37247D106 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.GENWORTH FINANCIAL INC CL A

2,220.000 NHDM Local 11.570500 0.00 33.30 0.44 25,652.771.000000

Base 11.570500 0.00 33.30 0.44 25,652.77

COMMON STOCK USD.01372917104 18 Nov 2010 23 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.GENZYME CORP

710.000 NHDM Local 70.191700 0.00 10.65 0.85 49,824.611.000000

Base 70.191700 0.00 10.65 0.85 49,824.61
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26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,160.000 NHDM Local 71.487200 0.00 17.40 1.41 82,906.341.000000

Base 71.487200 0.00 17.40 1.41 82,906.34

372917104 Total

28.05 2.260.001,870.000 Local 132,730.95

Base 0.00 28.05 2.26 132,730.95

COMMON STOCK USD.01373200302 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.GEORGIA GULF CORP

3,230.000 NHHZ Local 20.053000 0.00 48.45 1.09 64,721.651.000000

Base 20.053000 0.00 48.45 1.09 64,721.65

COMMON STOCK USD.01373730100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.GERBER SCIENTIFIC INC

2,400.000 NHHZ Local 6.518800 0.00 36.00 0.26 15,608.861.000000

Base 6.518800 0.00 36.00 0.26 15,608.86

COMMON STOCK NPV373865104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.GERMAN AMERICAN BANCORP

1,060.000 NHHZ Local 17.182900 0.00 15.90 0.31 18,197.661.000000

Base 17.182900 0.00 15.90 0.31 18,197.66

REIT USD.01374297109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.GETTY REALTY CORP

1,100.000 NHHZ Local 29.489300 0.00 16.50 0.55 32,421.181.000000

Base 29.489300 0.00 16.50 0.55 32,421.18

COMMON STOCK USD.01374689107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.GIBRALTAR INDUSTRIES INC

2,900.000 NHHZ Local 9.005000 0.00 43.50 0.44 26,070.561.000000

Base 9.005000 0.00 43.50 0.44 26,070.56

COMMON STOCK375558103 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.GILEAD SCIENCES INC

3,870.000 NHDM Local 37.400100 0.00 58.05 2.45 144,677.891.000000

Base 37.400100 0.00 58.05 2.45 144,677.89
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20 Dec 2010 23 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,360.000 NHDM Local 37.173500 0.00 20.40 0.86 50,534.701.000000

Base 37.173500 0.00 20.40 0.86 50,534.70

375558103 Total

78.45 3.310.005,230.000 Local 195,212.59

Base 0.00 78.45 3.31 195,212.59

COMMON STOCK USD.0137637Q105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.GLACIER BANCORP INC

6,890.000 NHHZ Local 13.260200 0.00 103.35 1.54 91,257.891.000000

Base 13.260200 0.00 103.35 1.54 91,257.89

10 Nov 2010 16 Nov 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

290.000 NHHZ Local 13.594500 0.00 4.35 0.07 3,937.991.000000

Base 13.594500 0.00 4.35 0.07 3,937.99

37637Q105 Total

107.70 1.610.007,180.000 Local 95,195.88

Base 0.00 107.70 1.61 95,195.88

COMMON STOCK376535100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.GLADSTONE CAPITAL CORP

2,010.000 NHHZ Local 11.593400 0.00 30.15 0.39 23,272.191.000000

Base 11.593400 0.00 30.15 0.39 23,272.19

REIT USD.001376536108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.GLADSTONE COMMERCIAL CORP

820.000 NHHZ Local 18.820100 0.00 12.30 0.26 15,419.921.000000

Base 18.820100 0.00 12.30 0.26 15,419.92

COMMON STOCK376546107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.GLADSTONE INVESTMENT CORP

2,110.000 NHHZ Local 7.273300 0.00 31.65 0.26 15,314.751.000000

Base 7.273300 0.00 31.65 0.26 15,314.75
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COMMON STOCK USD.01377316104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.GLATFELTER

4,380.000 NHHZ Local 12.155700 0.00 65.70 0.90 53,175.371.000000

Base 12.155700 0.00 65.70 0.90 53,175.37

COMMON STOCK USD.01377341102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.GLEACHER + CO INC

3,770.000 NHHZ Local 2.055700 0.00 56.55 0.13 7,693.311.000000

Base 2.055700 0.00 56.55 0.13 7,693.31

COMMON STOCK378973408 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.GLOBALSTAR INC

6,670.000 NHHZ Local 1.622300 0.00 100.05 0.18 10,720.511.000000

Base 1.622300 0.00 100.05 0.18 10,720.51

COMMON STOCK37929X107 14 Oct 2010 14 Oct 2010 USD/DTCMERGERGLG PARTNERS INC

6,900.000 NHEU Local 4.500000 0.00 0.00 0.00 31,050.001.000000

Base 4.500000 0.00 0.00 0.00 31,050.00

14 Oct 2010 14 Oct 2010 USD/DTCMERGER

6,580.000 NHHY Local 4.500000 0.00 0.00 0.00 29,610.001.000000

Base 4.500000 0.00 0.00 0.00 29,610.00

37929X107 Total

0.00 0.000.0013,480.000 Local 60,660.00

Base 0.00 0.00 0.00 60,660.00

REIT USD.01379302102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.GLIMCHER REALTY TRUST

8,150.000 NHHZ Local 7.148600 0.00 122.25 0.98 58,137.861.000000

Base 7.148600 0.00 122.25 0.98 58,137.86

COMMON STOCK USD.01379336100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.GLOBAL INDUSTRIES LTD

9,690.000 NHHZ Local 5.805000 0.00 145.35 0.95 56,104.151.000000

Base 5.805000 0.00 145.35 0.95 56,104.15
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COMMON STOCK USD.0137946S107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.GLOBAL GEOPHYSICAL SERVICES

710.000 NHHZ Local 6.985000 0.00 10.65 0.08 4,948.621.000000

Base 6.985000 0.00 10.65 0.08 4,948.62

COMMON STOCK USD.0137950B107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.GLOBAL DEFENSE TECHNOLOGY +

280.000 NHHZ Local 13.635000 0.00 4.20 0.06 3,813.541.000000

Base 13.635000 0.00 4.20 0.06 3,813.54

COMMON STOCK37956X103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.GLOBECOMM SYSTEMS INC

1,930.000 NHHZ Local 8.719600 0.00 28.95 0.28 16,799.601.000000

Base 8.719600 0.00 28.95 0.28 16,799.60

COMMON STOCK38011M108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.GMX RESOURCES INC

2,940.000 NHHZ Local 4.172000 0.00 44.10 0.21 12,221.371.000000

Base 4.172000 0.00 44.10 0.21 12,221.37

COMMON STOCK USD.0138141G104 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.GOLDMAN SACHS GROUP INC

2,302.000 NHDM Local 159.096600 0.00 34.53 6.19 366,199.651.000000

Base 159.096600 0.00 34.53 6.19 366,199.65

28 Dec 2010 31 Dec 2010 USD/DTC 0.02LOOP CAPITAL MARKETS

4,500.000 NHDF Local 169.190000 0.00 90.00 12.87 761,252.131.000000

Base 169.190000 0.00 90.00 12.87 761,252.13

38141G104 Total

124.53 19.060.006,802.000 Local 1,127,451.78

Base 0.00 124.53 19.06 1,127,451.78

COMMON STOCK38173M102 18 Oct 2010 18 Oct 2010 USD/DTCSALE OF FRACTIONAL SGOLUB CAPITAL BDC INC

0.800 NHHZ Local 12.862500 0.00 0.00 0.00 10.291.000000

Base 12.862500 0.00 0.00 0.00 10.29
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27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.

700.000 NHHZ Local 16.112500 0.00 10.50 0.19 11,268.061.000000

Base 16.112500 0.00 10.50 0.19 11,268.06

38173M102 Total

10.50 0.190.00700.800 Local 11,278.35

Base 0.00 10.50 0.19 11,278.35

LP381999929 28 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTGOLDEN TREE PARTNERS LP

10,317.920 NHHG Local 1.000000 0.00 0.00 0.00 10,317.921.000000

Base 1.000000 0.00 0.00 0.00 10,317.92

28 Dec 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-10,317.920 NHHG Local 1.000000 0.00 0.00 0.00 -10,317.921.000000

Base 1.000000 0.00 0.00 0.00 -10,317.92

28 Dec 2010 28 Dec 2010 USD/BOSSTATE STREET BANK AND TRUST

101,317.920 NHHG Local 1.000000 0.00 0.00 0.00 101,317.921.000000

Base 1.000000 0.00 0.00 0.00 101,317.92

381999929 Total

0.00 0.000.00101,317.920 Local 101,317.92

Base 0.00 0.00 0.00 101,317.92

COMMON STOCK USD5.382388106 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.GOODRICH CORP

470.000 NHDM Local 86.272800 0.00 7.05 0.69 40,540.481.000000

Base 86.272800 0.00 7.05 0.69 40,540.48

COMMON STOCK USD.2382410405 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.GOODRICH PETROLEUM CORP

2,340.000 NHHZ Local 12.909900 0.00 35.10 0.51 30,173.561.000000

Base 12.909900 0.00 35.10 0.51 30,173.56
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COMMON STOCK NPV382550101 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.GOODYEAR TIRE + RUBBER CO

2,150.000 NHDM Local 10.039300 0.00 32.25 0.37 21,551.881.000000

Base 10.039300 0.00 32.25 0.37 21,551.88

COMMON STOCK38259P508 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.GOOGLE INC CL A

1,235.000 NHDM Local 591.545800 0.00 18.53 12.35 730,528.181.000000

Base 591.545800 0.00 18.53 12.35 730,528.18

REIT USD.0138376A103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.GOVERNMENT PROPERTIES INCOME

2,640.000 NHHZ Local 27.213900 0.00 39.60 1.21 71,803.891.000000

Base 27.213900 0.00 39.60 1.21 71,803.89

COMMON STOCK USD.0138388F108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.WR GRACE + CO

5,860.000 NHHZ Local 31.663500 0.00 87.90 3.14 185,457.071.000000

Base 31.663500 0.00 87.90 3.14 185,457.07

28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

120.000 NHHZ Local 31.854200 0.00 2.40 0.07 3,820.031.000000

Base 31.854200 0.00 2.40 0.07 3,820.03

38388F108 Total

90.30 3.210.005,980.000 Local 189,277.10

Base 0.00 90.30 3.21 189,277.10

COMMON STOCK USD.01384313102 22 Nov 2010 26 Nov 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCGRAFTECH INTERNATIONAL LTD

6,119.000 NHDU Local 18.357800 0.00 30.60 1.90 112,298.881.000000

Base 18.357800 0.00 30.60 1.90 112,298.88

COMMON STOCK USD.01384701108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.GRAHAM PACKAGING CO INC

1,520.000 NHHZ Local 11.840700 0.00 22.80 0.30 17,974.761.000000

Base 11.840700 0.00 22.80 0.30 17,974.76
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COMMON STOCK USD.5384802104 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.WW GRAINGER INC

410.000 NHDM Local 126.057000 0.00 6.15 0.88 51,676.341.000000

Base 126.057000 0.00 6.15 0.88 51,676.34

38499T997 08 Oct 2010 08 Oct 2010 USD/BOSAUTREPAT-DISTRIBUTIONGRAMERCY EMERGING MARKETS, LTD

142,414.000 NHHG Local 1.000000 0.00 0.00 0.00 142,414.001.000000

Base 1.000000 0.00 0.00 0.00 142,414.00

05 Nov 2010 05 Nov 2010 USD/BOSSTATE STREET BANK AND TRUST

79,119.000 NHHG Local 1.000000 0.00 0.00 0.00 79,119.001.000000

Base 1.000000 0.00 0.00 0.00 79,119.00

22 Dec 2010 USD/BOSSTATE STREET BANK AND TRUST

292,685.250 NHHG Local 1.000000 0.00 0.00 0.00 292,685.251.000000

Base 1.000000 0.00 0.00 0.00 292,685.25

22 Dec 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-292,685.250 NHHG Local 1.000000 0.00 0.00 0.00 -292,685.251.000000

Base 1.000000 0.00 0.00 0.00 -292,685.25

22 Dec 2010 22 Dec 2010 USD/BOSSTATE STREET BANK AND TRUST

1,242,681.000 NHHG Local 0.235527 0.00 0.00 0.00 292,685.251.000000

Base 0.235527 0.00 0.00 0.00 292,685.25

38499T997 Total

0.00 0.000.001,464,214.000 Local 514,218.25

Base 0.00 0.00 0.00 514,218.25

COMMON STOCK USD.01387328107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.GRANITE CONSTRUCTION INC

3,340.000 NHHZ Local 23.486700 0.00 50.10 1.33 78,394.151.000000

Base 23.486700 0.00 50.10 1.33 78,394.15
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COMMON STOCK USD.01388689101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.GRAPHIC PACKAGING HOLDING CO

10,730.000 NHHZ Local 3.488300 0.00 160.95 0.63 37,267.881.000000

Base 3.488300 0.00 160.95 0.63 37,267.88

GDR388706103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITHGRASIM INDUSTRIES REG S GDR

271.000 NHHJ Local 50.185018 0.00 4.07 0.00 13,596.071.000000

Base 50.185018 0.00 4.07 0.00 13,596.07

COMMON STOCK NPV389375106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.GRAY TELEVISION INC

4,630.000 NHHZ Local 1.970700 0.00 69.45 0.15 9,054.741.000000

Base 1.970700 0.00 69.45 0.15 9,054.74

COMMON STOCK USD1.390064103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.GREAT ATLANTIC + PAC TEA CO

2,190.000 NHHZ Local 3.272000 0.00 32.85 0.12 7,132.711.000000

Base 3.272000 0.00 32.85 0.12 7,132.71

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

3,310.000 NHHZ Local 0.166100 0.00 49.65 0.01 500.131.000000

Base 0.166100 0.00 49.65 0.01 500.13

390064103 Total

82.50 0.130.005,500.000 Local 7,632.84

Base 0.00 82.50 0.13 7,632.84

COMMON STOCK390607109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.GREAT LAKES DREDGE + DOCK CO

3,630.000 NHHZ Local 6.348600 0.00 54.45 0.39 22,990.581.000000

Base 6.348600 0.00 54.45 0.39 22,990.58

COMMON STOCK USD.01390905107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.GREAT SOUTHERN BANCORP INC

970.000 NHHZ Local 22.792300 0.00 14.55 0.37 22,093.611.000000

Base 22.792300 0.00 14.55 0.37 22,093.61
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COMMON STOCK NPV391164100 10 Dec 2010 15 Dec 2010 USD/DTC 0.04J.P. MORGAN SECURITIES INC.GREAT PLAINS ENERGY INC

10,330.000 NHHO Local 19.239400 0.00 413.20 3.36 198,326.441.000000

Base 19.239400 0.00 413.20 3.36 198,326.44

13 Dec 2010 16 Dec 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INC

16,200.000 NHHO Local 19.295300 0.00 486.00 5.29 312,092.571.000000

Base 19.295300 0.00 486.00 5.29 312,092.57

391164100 Total

899.20 8.650.0026,530.000 Local 510,419.01

Base 0.00 899.20 8.65 510,419.01

COMMON STOCK39153L106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.GREATBATCH INC

2,220.000 NHHZ Local 23.335500 0.00 33.30 0.88 51,770.631.000000

Base 23.335500 0.00 33.30 0.88 51,770.63

COMMON STOCK USD.1393122106 27 Oct 2010 01 Nov 2010 USD/DTC 0.04WILLIAMS CAPITAL GROUP LP (THE)GREEN MOUNTAIN COFFEE ROASTE

67,300.000 NHDZ Local 33.008700 0.00 2,692.00 37.55 2,218,755.961.000000

Base 33.008700 0.00 2,692.00 37.55 2,218,755.96

22 Nov 2010 26 Nov 2010 USD/DTC 0.02MELVIN SECURITIES

69,100.000 NHDZ Local 34.558700 0.00 1,382.00 40.36 2,386,583.811.000000

Base 34.558700 0.00 1,382.00 40.36 2,386,583.81

393122106 Total

4,074.00 77.910.00136,400.000 Local 4,605,339.77

Base 0.00 4,074.00 77.91 4,605,339.77

COMMON STOCK393222104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.GREEN PLAINS RENEWABLE ENERG

1,530.000 NHHZ Local 12.983100 0.00 22.95 0.34 19,840.851.000000

Base 12.983100 0.00 22.95 0.34 19,840.85
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COMMON STOCK NPV393657101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.GREENBRIER COMPANIES INC

1,800.000 NHHZ Local 18.570300 0.00 27.00 0.56 33,398.981.000000

Base 18.570300 0.00 27.00 0.56 33,398.98

COMMON STOCK USD2.394361208 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.GREEN BANKSHARES INC

1,130.000 NHHZ Local 3.780800 0.00 16.95 0.07 4,255.281.000000

Base 3.780800 0.00 16.95 0.07 4,255.28

COMMON STOCK USD.01395259104 12 Oct 2010 15 Oct 2010 USD/DTC 0.04PULSE TRADING LLCGREENHILL + CO INC

1,830.000 NHIB Local 75.720000 0.00 73.20 2.35 138,492.051.000000

Base 75.720000 0.00 73.20 2.35 138,492.05

22 Nov 2010 26 Nov 2010 USD/DTC 0.02MELVIN SECURITIES

14,500.000 NHDZ Local 76.191000 0.00 290.00 18.68 1,104,460.821.000000

Base 76.191000 0.00 290.00 18.68 1,104,460.82

395259104 Total

363.20 21.030.0016,330.000 Local 1,242,952.87

Base 0.00 363.20 21.03 1,242,952.87

COMMON STOCK USD.01398231100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.GRIFFIN LAND + NURSERIES

230.000 NHHZ Local 24.912600 0.00 3.45 0.10 5,726.351.000000

Base 24.912600 0.00 3.45 0.10 5,726.35

COMMON STOCK USD.25398433102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.GRIFFON CORP

4,290.000 NHHZ Local 12.094200 0.00 64.35 0.88 51,818.891.000000

Base 12.094200 0.00 64.35 0.88 51,818.89

COMMON STOCK USD.01398905109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.GROUP 1 AUTOMOTIVE INC

1,830.000 NHHZ Local 34.764600 0.00 27.45 1.08 63,590.691.000000

Base 34.764600 0.00 27.45 1.08 63,590.69
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LP398999912 20 Oct 2010 20 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTGREYWOLF CAPITAL PART II

532.040 NHHG Local 1.000000 0.00 0.00 0.00 532.041.000000

Base 1.000000 0.00 0.00 0.00 532.04

16 Nov 2010 16 Nov 2010 USD/BOSSTATE STREET BANK AND TRUST

6,774.830 NHHG Local 1.000000 0.00 0.00 0.00 6,774.831.000000

Base 1.000000 0.00 0.00 0.00 6,774.83

13 Dec 2010 13 Dec 2010 USD/BOSSTATE STREET BANK AND TRUST

6,986.140 NHHG Local 1.000000 0.00 0.00 0.00 6,986.141.000000

Base 1.000000 0.00 0.00 0.00 6,986.14

398999912 Total

0.00 0.000.0014,293.010 Local 14,293.01

Base 0.00 0.00 0.00 14,293.01

SR PFD EXCH SER A400516209 04 Oct 2010 04 Oct 2010 USD/NYCASSET TRANSFER AT MARKET NON CASHGTECH CORP

701.000 NHEL Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

COMMON STOCK NPV402307102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.GULF ISLAND FABRICATION INC

1,370.000 NHHZ Local 23.256900 0.00 20.55 0.54 31,840.861.000000

Base 23.256900 0.00 20.55 0.54 31,840.86

COMMON STOCK USD.01402629208 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.GULFMARK OFFSHORE INC CL A

2,230.000 NHHZ Local 29.949900 0.00 33.45 1.13 66,753.701.000000

Base 29.949900 0.00 33.45 1.13 66,753.70

COMMON STOCK403777105 11 Oct 2010 14 Oct 2010 USD/DTC 0.03GARDNER RICH & COGYMBOREE CORP

18,550.000 NHDX Local 64.942400 0.00 556.50 20.36 1,204,104.661.000000

Base 64.942400 0.00 556.50 20.36 1,204,104.66
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24 Nov 2010 21 Dec 2010 USD/DTC27 MERGER

18,550.000 NHDX Local 65.400000 0.00 0.00 0.00 1,213,170.001.000000

Base 65.400000 0.00 0.00 0.00 1,213,170.00

403777105 Total

556.50 20.360.0037,100.000 Local 2,417,274.66

Base 0.00 556.50 20.36 2,417,274.66

COMMON STOCK USD.01404030108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.H+E EQUIPMENT SERVICES INC

2,640.000 NHHZ Local 9.423000 0.00 39.60 0.42 24,836.701.000000

Base 9.423000 0.00 39.60 0.42 24,836.70

REIT USD1.40414L109 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.HCP INC

1,430.000 NHDM Local 32.895300 0.00 21.45 0.80 47,018.031.000000

Base 32.895300 0.00 21.45 0.80 47,018.03

ADR40415F101 27 Oct 2010 01 Nov 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCHDFC BANK LTD ADR

902.000 NHHJ Local 170.301200 0.00 12.18 2.60 153,596.901.000000

Base 170.301200 0.00 12.18 2.60 153,596.90

COMMON STOCK USD.0140418F108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.HFF INC CLASS A

730.000 NHHZ Local 9.717000 0.00 10.95 0.12 7,082.341.000000

Base 9.717000 0.00 10.95 0.12 7,082.34

COMMON STOCK USD.0140425J101 22 Nov 2010 26 Nov 2010 USD/DTC 0.02MELVIN SECURITIESHMS HOLDINGS CORP

20,300.000 NHDZ Local 62.056200 0.00 406.00 21.29 1,259,313.571.000000

Base 62.056200 0.00 406.00 21.29 1,259,313.57

COMMON STOCK404609109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.HACKETT GROUP INC/THE

1,010.000 NHHZ Local 3.956800 0.00 15.15 0.07 3,981.151.000000

Base 3.956800 0.00 15.15 0.07 3,981.15



Prepared by State StreetPage 1102

Sales Report by Report Date
Composite

to April 18, 2011View Date:December 31, 2010October 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCK USD.01405024100 16 Dec 2010 21 Dec 2010 USD/DTC 0.03CREDIT SUISSE SECURITIES (USA) LLCHAEMONETICS CORP/MASS

670.000 NHHO Local 63.926600 0.00 20.10 0.73 42,809.991.000000

Base 63.926600 0.00 20.10 0.73 42,809.99

17 Dec 2010 22 Dec 2010 USD/DTC 0.03CREDIT SUISSE SECURITIES (USA) LLC

1,560.000 NHHO Local 63.385100 0.00 46.80 1.68 98,832.281.000000

Base 63.385100 0.00 46.80 1.68 98,832.28

405024100 Total

66.90 2.410.002,230.000 Local 141,642.27

Base 0.00 66.90 2.41 141,642.27

COMMON STOCK USD.01405217100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.HAIN CELESTIAL GROUP INC

3,920.000 NHHZ Local 24.942400 0.00 58.80 1.65 97,713.761.000000

Base 24.942400 0.00 58.80 1.65 97,713.76

10 Nov 2010 16 Nov 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

150.000 NHHZ Local 26.342000 0.00 2.25 0.07 3,948.981.000000

Base 26.342000 0.00 2.25 0.07 3,948.98

405217100 Total

61.05 1.720.004,070.000 Local 101,662.74

Base 0.00 61.05 1.72 101,662.74

COMMON STOCK USD.0140609P105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.HALLADOR ENERGY CO

730.000 NHHZ Local 12.421600 0.00 10.95 0.15 9,056.671.000000

Base 12.421600 0.00 10.95 0.15 9,056.67

COMMON STOCK USD2.5406216101 06 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.HALLIBURTON CO

57.000 NHHZ Local 33.930000 0.00 1.14 0.03 1,932.841.000000

Base 33.930000 0.00 1.14 0.03 1,932.84
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06 Oct 2010 CANCEL USD/DTC 0.02HEEVERS &CO. INC.

-57.000 NHHZ Local 33.930000 0.00 -1.14 -0.03 -1,932.841.000000

Base 33.930000 0.00 -1.14 -0.03 -1,932.84

06 Oct 2010 USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITH

56.000 NHHZ Local 33.930000 0.00 1.12 0.03 1,898.931.000000

Base 33.930000 0.00 1.12 0.03 1,898.93

06 Oct 2010 CANCEL USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITH

-56.000 NHHZ Local 33.930000 0.00 -1.12 -0.03 -1,898.931.000000

Base 33.930000 0.00 -1.12 -0.03 -1,898.93

06 Oct 2010 12 Oct 2010 USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITH

57.000 NHHZ Local 33.334736 0.00 1.12 0.03 1,898.931.000000

Base 33.334736 0.00 1.12 0.03 1,898.93

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

3,650.000 NHDM Local 36.926500 0.00 54.75 2.28 134,724.701.000000

Base 36.926500 0.00 54.75 2.28 134,724.70

406216101 Total

55.87 2.310.003,707.000 Local 136,623.63

Base 0.00 55.87 2.31 136,623.63

COMMON STOCK USD.1840624Q203 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.HALLMARK FINL SERVICES INC

1,100.000 NHHZ Local 9.030000 0.00 16.50 0.17 9,916.331.000000

Base 9.030000 0.00 16.50 0.17 9,916.33

COMMON STOCK410120109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.HANCOCK HOLDING CO

2,800.000 NHHZ Local 31.092400 0.00 42.00 1.47 87,015.251.000000

Base 31.092400 0.00 42.00 1.47 87,015.25
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COMMON STOCK USD.0141043F208 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.HANGER ORTHOPEDIC GROUP INC

1,220.000 NHHZ Local 18.809600 0.00 18.30 0.39 22,929.021.000000

Base 18.809600 0.00 18.30 0.39 22,929.02

08 Dec 2010 13 Dec 2010 USD/DTC 0.03PULSE TRADING LLC

6,900.000 NHDY Local 21.423600 0.00 207.00 2.50 147,613.341.000000

Base 21.423600 0.00 207.00 2.50 147,613.34

41043F208 Total

225.30 2.890.008,120.000 Local 170,542.36

Base 0.00 225.30 2.89 170,542.36

COMMON STOCK410495105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.HANMI FINANCIAL CORPORATION

9,860.000 NHHZ Local 1.161600 0.00 147.90 0.19 11,305.291.000000

Base 1.161600 0.00 147.90 0.19 11,305.29

COMMON STOCK USD.01410867105 05 Oct 2010 08 Oct 2010 USD/DTC 0.04SEI FINANCIAL SER COHANOVER INSURANCE GROUP INC/

4,050.000 NHHO Local 45.591700 0.00 162.00 3.13 184,481.261.000000

Base 45.591700 0.00 162.00 3.13 184,481.26

COMMON STOCK USD.0141146A106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.HARBINGER GROUP INC

860.000 NHHZ Local 5.156200 0.00 12.90 0.07 4,421.361.000000

Base 5.156200 0.00 12.90 0.07 4,421.36

FUND L P411998917 01 Nov 2010 01 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTHARBINGER CAPITAL PARTNERS

10,500.700 NHHG Local 1.000000 0.00 0.00 0.00 10,500.701.000000

Base 1.000000 0.00 0.00 0.00 10,500.70

04 Nov 2010 04 Nov 2010 USD/BOSSTATE STREET BANK AND TRUST

10,469.140 NHHG Local 1.000000 0.00 0.00 0.00 10,469.141.000000

Base 1.000000 0.00 0.00 0.00 10,469.14
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12 Nov 2010 12 Nov 2010 USD/BOSSTATE STREET BANK AND TRUST

12,075.810 NHHG Local 1.000000 0.00 0.00 0.00 12,075.811.000000

Base 1.000000 0.00 0.00 0.00 12,075.81

15 Dec 2010 15 Dec 2010 USD/BOSSTATE STREET BANK AND TRUST

5,250.440 NHHG Local 1.000000 0.00 0.00 0.00 5,250.441.000000

Base 1.000000 0.00 0.00 0.00 5,250.44

411998917 Total

0.00 0.000.0038,296.090 Local 38,296.09

Base 0.00 0.00 0.00 38,296.09

COMMON STOCK USD.01412822108 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.HARLEY DAVIDSON INC

780.000 NHDM Local 31.397200 0.00 11.70 0.42 24,477.701.000000

Base 31.397200 0.00 11.70 0.42 24,477.70

COMMON STOCK USD1.412824104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.HARLEYSVILLE GROUP INC

1,110.000 NHHZ Local 34.150500 0.00 16.65 0.64 37,889.771.000000

Base 34.150500 0.00 16.65 0.64 37,889.77

COMMON STOCK USD.01413086109 22 Nov 2010 26 Nov 2010 USD/DTC 0.02MELVIN SECURITIESHARMAN INTERNATIONAL

22,000.000 NHDZ Local 41.825600 0.00 440.00 15.56 919,707.641.000000

Base 41.825600 0.00 440.00 15.56 919,707.64

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

310.000 NHDM Local 44.251000 0.00 4.65 0.24 13,712.921.000000

Base 44.251000 0.00 4.65 0.24 13,712.92

413086109 Total

444.65 15.800.0022,310.000 Local 933,420.56

Base 0.00 444.65 15.80 933,420.56
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COMMON STOCK413160102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.HARMONIC INC

7,350.000 NHHZ Local 6.848700 0.00 110.25 0.85 50,226.851.000000

Base 6.848700 0.00 110.25 0.85 50,226.85

COMMON STOCK USD.01413833104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.HARRIS + HARRIS GROUP INC

2,950.000 NHHZ Local 4.224800 0.00 44.25 0.21 12,418.701.000000

Base 4.224800 0.00 44.25 0.21 12,418.70

COMMON STOCK USD1.413875105 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.HARRIS CORP

630.000 NHDM Local 46.318300 0.00 9.45 0.50 29,170.581.000000

Base 46.318300 0.00 9.45 0.50 29,170.58

COMMON STOCK USD.01416515104 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.HARTFORD FINANCIAL SVCS GRP

2,020.000 NHDM Local 22.774900 0.00 30.30 0.78 45,974.221.000000

Base 22.774900 0.00 30.30 0.78 45,974.22

COMMON STOCK USD.0141754V103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.HARVEST NATURAL RESOURCES IN

3,180.000 NHHZ Local 12.094000 0.00 47.70 0.65 38,410.571.000000

Base 12.094000 0.00 47.70 0.65 38,410.57

COMMON STOCK USD.5418056107 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.HASBRO INC

110.000 NHDM Local 47.080000 0.00 1.65 0.09 5,177.061.000000

Base 47.080000 0.00 1.65 0.09 5,177.06

REIT USD.00141902R103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.HATTERAS FINANCIAL CORP

4,400.000 NHHZ Local 29.070700 0.00 66.00 2.16 127,842.921.000000

Base 29.070700 0.00 66.00 2.16 127,842.92

COMMON STOCK USD1.419596101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.HAVERTY FURNITURE

1,520.000 NHHZ Local 10.686400 0.00 22.80 0.27 16,220.261.000000

Base 10.686400 0.00 22.80 0.27 16,220.26
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COMMON STOCK USD.01419879101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.HAWAIIAN HOLDINGS INC

3,770.000 NHHZ Local 7.526200 0.00 56.55 0.48 28,316.741.000000

Base 7.526200 0.00 56.55 0.48 28,316.74

COMMON STOCK USD.05420261109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.HAWKINS INC

140.000 NHHZ Local 37.842500 0.00 2.10 0.09 5,295.761.000000

Base 37.842500 0.00 2.10 0.09 5,295.76

COMMON STOCK420877201 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.HAYNES INTERNATIONAL INC

1,010.000 NHHZ Local 35.087400 0.00 15.15 0.60 35,422.521.000000

Base 35.087400 0.00 15.15 0.60 35,422.52

COMMON STOCK USD.01421924309 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.HEALTHSOUTH CORP

510.000 NHHZ Local 17.860500 0.00 7.65 0.15 9,101.061.000000

Base 17.860500 0.00 7.65 0.15 9,101.06

REIT USD.01421946104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.HEALTHCARE REALTY TRUST INC

6,210.000 NHHZ Local 23.589900 0.00 93.15 2.48 146,397.651.000000

Base 23.589900 0.00 93.15 2.48 146,397.65

10 Nov 2010 16 Nov 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

200.000 NHHZ Local 22.841300 0.00 3.00 0.08 4,565.181.000000

Base 22.841300 0.00 3.00 0.08 4,565.18

11 Nov 2010 16 Nov 2010 USD/DTC 0.03MERRILL LYNCH PIERCE FENNER + SMITH

3,350.000 NHHO Local 22.560600 0.00 100.50 1.28 75,476.231.000000

Base 22.560600 0.00 100.50 1.28 75,476.23

12 Nov 2010 17 Nov 2010 USD/DTC 0.03MR BEAL &COMPANY

7,650.000 NHHO Local 22.015100 0.00 229.50 2.85 168,183.171.000000

Base 22.015100 0.00 229.50 2.85 168,183.17
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15 Nov 2010 18 Nov 2010 USD/DTC 0.03MR BEAL &COMPANY

2,930.000 NHHO Local 22.012800 0.00 87.90 1.10 64,408.501.000000

Base 22.012800 0.00 87.90 1.10 64,408.50

16 Nov 2010 19 Nov 2010 USD/DTC 0.03MR BEAL &COMPANY

4,890.000 NHHO Local 20.578300 0.00 146.70 1.71 100,479.481.000000

Base 20.578300 0.00 146.70 1.71 100,479.48

421946104 Total

660.75 9.500.0025,230.000 Local 559,510.21

Base 0.00 660.75 9.50 559,510.21

COMMON STOCK42210P102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.HEADWATERS INC

5,770.000 NHHZ Local 3.414900 0.00 86.55 0.33 19,617.091.000000

Base 3.414900 0.00 86.55 0.33 19,617.09

REIT USD1.42217K106 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.HEALTH CARE REIT INC

100.000 NHDM Local 45.910000 0.00 1.50 0.08 4,589.421.000000

Base 45.910000 0.00 1.50 0.08 4,589.42

COMMON STOCK422245100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.HEALTHWAYS INC

3,260.000 NHHZ Local 10.243900 0.00 48.90 0.56 33,345.651.000000

Base 10.243900 0.00 48.90 0.56 33,345.65

COMMON STOCK USD.0142224N101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.HEALTHSPRING INC

5,550.000 NHHZ Local 26.942700 0.00 83.25 2.53 149,446.211.000000

Base 26.942700 0.00 83.25 2.53 149,446.21

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

160.000 NHHZ Local 26.650000 0.00 2.40 0.08 4,261.521.000000

Base 26.650000 0.00 2.40 0.08 4,261.52
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42224N101 Total

85.65 2.610.005,710.000 Local 153,707.73

Base 0.00 85.65 2.61 153,707.73

COMMON STOCK USD1.42234Q102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.HEARTLAND FINANCIAL USA INC

1,250.000 NHHZ Local 14.995000 0.00 18.75 0.32 18,724.681.000000

Base 14.995000 0.00 18.75 0.32 18,724.68

COMMON STOCK42235N108 19 Nov 2010 24 Nov 2010 USD/DTC 0.03PULSE TRADING LLCHEARTLAND PAYMENT SYSTEMS IN

2,020.000 NHDY Local 15.270900 0.00 60.60 0.53 30,786.091.000000

Base 15.270900 0.00 60.60 0.53 30,786.09

COMMON STOCK USD.25422704106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.HECLA MINING CO

24,540.000 NHHZ Local 6.730700 0.00 368.10 2.79 164,800.491.000000

Base 6.730700 0.00 368.10 2.79 164,800.49

28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

550.000 NHHZ Local 6.885500 0.00 11.00 0.07 3,775.961.000000

Base 6.885500 0.00 11.00 0.07 3,775.96

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

380.000 NHHZ Local 10.921300 0.00 5.70 0.08 4,144.311.000000

Base 10.921300 0.00 5.70 0.08 4,144.31

422704106 Total

384.80 2.940.0025,470.000 Local 172,720.76

Base 0.00 384.80 2.94 172,720.76

COMMON STOCK USD.01422819102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.HEIDRICK + STRUGGLES INTL

1,530.000 NHHZ Local 21.051000 0.00 22.95 0.54 32,184.541.000000

Base 21.051000 0.00 22.95 0.54 32,184.54
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COMMON STOCK USD.25423074103 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.HJ HEINZ CO

1,330.000 NHDM Local 48.495600 0.00 19.95 1.10 64,478.101.000000

Base 48.495600 0.00 19.95 1.10 64,478.10

COMMON STOCK NPV42330P107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.HELIX ENERGY SOLUTIONS GROUP

10,000.000 NHHZ Local 12.874900 0.00 150.00 2.18 128,596.821.000000

Base 12.874900 0.00 150.00 2.18 128,596.82

10 Nov 2010 16 Nov 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

280.000 NHHZ Local 14.091800 0.00 4.20 0.07 3,941.431.000000

Base 14.091800 0.00 4.20 0.07 3,941.43

42330P107 Total

154.20 2.250.0010,280.000 Local 132,538.25

Base 0.00 154.20 2.25 132,538.25

COMMON STOCK USD.1423452101 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.HELMERICH + PAYNE

870.000 NHDM Local 45.671900 0.00 13.05 0.68 39,720.821.000000

Base 45.671900 0.00 13.05 0.68 39,720.82

COMMON STOCK USD.01427093109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.HERCULES OFFSHORE INC

10,980.000 NHHZ Local 2.412000 0.00 164.70 0.45 26,318.611.000000

Base 2.412000 0.00 164.70 0.45 26,318.61

COMMON STOCK427096508 07 Oct 2010 07 Oct 2010 USD/DTCSALE OF FRACTIONAL SHERCULES TECHNOLOGY GROWTH

0.990 NHHZ Local 7.808080 0.00 0.00 0.00 7.731.000000

Base 7.808080 0.00 0.00 0.00 7.73

27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.

3,760.000 NHHZ Local 10.302100 0.00 56.40 0.65 38,678.851.000000

Base 10.302100 0.00 56.40 0.65 38,678.85



Prepared by State StreetPage 1111

Sales Report by Report Date
Composite

to April 18, 2011View Date:December 31, 2010October 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

27 Dec 2010 27 Dec 2010 USD/DTCSALE OF FRACTIONAL S

0.242 NHHZ Local 7.272727 0.00 0.00 0.00 1.761.000000

Base 7.272727 0.00 0.00 0.00 1.76

427096508 Total

56.40 0.650.003,761.232 Local 38,688.34

Base 0.00 56.40 0.65 38,688.34

COMMON STOCK NPV42722X106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.HERITAGE FINANCIAL CORP

940.000 NHHZ Local 13.898800 0.00 14.10 0.22 13,050.551.000000

Base 13.898800 0.00 14.10 0.22 13,050.55

COMMON STOCK USD.0142725U109 27 Oct 2010 05 Nov 2010 USD/DTC 0.024 HEEVERS &CO. INC.HERITAGE FINANCIAL GROUP

420.000 NHHZ Local 8.315100 0.00 6.30 0.06 3,485.981.000000

Base 8.315100 0.00 6.30 0.06 3,485.98

COMMON STOCK USD.1427398102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.HERLEY INDUSTRIES INC

1,290.000 NHHZ Local 16.527300 0.00 19.35 0.36 21,300.511.000000

Base 16.527300 0.00 19.35 0.36 21,300.51

REIT USD.01427825104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.HERSHA HOSPITALITY TRUST

10,530.000 NHHZ Local 5.963300 0.00 157.95 1.06 62,634.541.000000

Base 5.963300 0.00 157.95 1.06 62,634.54

COMMON STOCK USD1.427866108 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.HERSHEY CO/THE

1,370.000 NHDM Local 47.469000 0.00 20.55 1.10 65,010.881.000000

Base 47.469000 0.00 20.55 1.10 65,010.88

COMMERCIAL ESCROW42799R917 29 Oct 2010 29 Oct 2010 USD/BOSAUTREPAT-DISTRIBUTIONHERITAGE TITLE COMP AUSTIN

315,000.000 NHEQ Local 1.000000 0.00 0.00 0.00 315,000.001.000000

Base 1.000000 0.00 0.00 0.00 315,000.00
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30 Nov 2010 30 Nov 2010 USD/BOSAUTREPAT-DISTRIBUTION

310,000.000 NHEQ Local 1.000000 0.00 0.00 0.00 310,000.001.000000

Base 1.000000 0.00 0.00 0.00 310,000.00

30 Dec 2010 30 Dec 2010 USD/BOSAUTREPAT-DISTRIBUTION

345,000.000 NHEQ Local 1.000000 0.00 0.00 0.00 345,000.001.000000

Base 1.000000 0.00 0.00 0.00 345,000.00

42799R917 Total

0.00 0.000.00970,000.000 Local 970,000.00

Base 0.00 0.00 0.00 970,000.00

COMMON STOCK USD1.42809H107 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.HESS CORP

1,250.000 NHDM Local 70.021700 0.00 18.75 1.48 87,506.901.000000

Base 70.021700 0.00 18.75 1.48 87,506.90

COMMON STOCK USD.0142822Q100 29 Sep 2010 04 Oct 2010 USD/DTCMERGERAON HEWITT LLC

5,420.000 NHEU Local 50.460000 0.00 0.00 0.00 273,493.201.000000

Base 50.460000 0.00 0.00 0.00 273,493.20

COMMON STOCK USD.01428236103 16 Dec 2010 21 Dec 2010 USD/DTC 0.02PERSHING LLCHEWLETT PACKARD CO

3,400.000 NHEY Local 41.840100 0.00 68.00 2.41 142,185.931.000000

Base 41.840100 0.00 68.00 2.41 142,185.93

07 Oct 2010 13 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.

3,420.000 NHDM Local 40.650000 0.00 68.40 2.35 138,952.251.000000

Base 40.650000 0.00 68.40 2.35 138,952.25

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

10,840.000 NHDM Local 43.213900 0.00 162.60 7.92 468,268.161.000000

Base 43.213900 0.00 162.60 7.92 468,268.16
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428236103 Total

299.00 12.680.0017,660.000 Local 749,406.34

Base 0.00 299.00 12.68 749,406.34

COMMON STOCK USD.01428291108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.HEXCEL CORP

1,650.000 NHHZ Local 17.895400 0.00 24.75 0.50 29,502.161.000000

Base 17.895400 0.00 24.75 0.50 29,502.16

COMMON STOCK USD.0142840B101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.HI TECH PHARMACAL CO INC

220.000 NHHZ Local 22.639700 0.00 3.30 0.08 4,977.351.000000

Base 22.639700 0.00 3.30 0.08 4,977.35

COMMON STOCK USD.01428567101 18 Nov 2010 23 Nov 2010 USD/DTC 0.03KING, CL,& ASSOCIATES, INCHIBBETT SPORTS INC

2,730.000 NHDY Local 28.538700 0.00 81.90 1.32 77,827.431.000000

Base 28.538700 0.00 81.90 1.32 77,827.43

REAL ESTAT428999916 30 Nov 2010 30 Nov 2010 USD/BOSAUTREPAT-DISTRIBUTIONHERITAGE APARTMENTS

120,000.000 NHEQ Local 1.000000 0.00 0.00 0.00 120,000.001.000000

Base 1.000000 0.00 0.00 0.00 120,000.00

COMMON STOCK42983D104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.HIGHER ONE HOLDINGS INC

310.000 NHHZ Local 16.715300 0.00 4.65 0.09 5,177.001.000000

Base 16.715300 0.00 4.65 0.09 5,177.00

REIT USD.01431284108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.HIGHWOODS PROPERTIES INC

6,890.000 NHHZ Local 33.964000 0.00 103.35 3.95 233,904.661.000000

Base 33.964000 0.00 103.35 3.95 233,904.66

28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

110.000 NHHZ Local 34.343600 0.00 2.20 0.07 3,775.531.000000

Base 34.343600 0.00 2.20 0.07 3,775.53
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431284108 Total

105.55 4.020.007,000.000 Local 237,680.19

Base 0.00 105.55 4.02 237,680.19

COMMON STOCK431466101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.HILL INTERNATIONAL INC

1,880.000 NHHZ Local 5.415200 0.00 28.20 0.17 10,152.211.000000

Base 5.415200 0.00 28.20 0.17 10,152.21

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

670.000 NHHZ Local 6.233000 0.00 10.05 0.08 4,165.981.000000

Base 6.233000 0.00 10.05 0.08 4,165.98

431466101 Total

38.25 0.250.002,550.000 Local 14,318.19

Base 0.00 38.25 0.25 14,318.19

COMMON STOCK USD.01432748101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.HILLTOP HOLDINGS INC

3,790.000 NHHZ Local 10.056700 0.00 56.85 0.64 38,057.401.000000

Base 10.056700 0.00 56.85 0.64 38,057.40

GDR INR1.0433064102 29 Nov 2010 30 Nov 2010 USD/EUR1 CUSIP CHANGE NON CASHHINDALCO INDU 144A/REG S GDR

53,933.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

COMMON STOCK434711107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.HOKU CORP

1,490.000 NHHZ Local 2.633600 0.00 22.35 0.07 3,901.641.000000

Base 2.633600 0.00 22.35 0.07 3,901.64

COMMON STOCK USD.01436893200 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.HOME BANCSHARES INC

2,100.000 NHHZ Local 20.834700 0.00 31.50 0.74 43,720.631.000000

Base 20.834700 0.00 31.50 0.74 43,720.63
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COMMON STOCK USD.0143689E107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.HOME BANCORP INC

730.000 NHHZ Local 13.565100 0.00 10.95 0.17 9,891.401.000000

Base 13.565100 0.00 10.95 0.17 9,891.40

COMMON STOCK USD.05437076102 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.HOME DEPOT INC

8,480.000 NHDM Local 31.033200 0.00 127.20 4.45 263,029.891.000000

Base 31.033200 0.00 127.20 4.45 263,029.89

20 Dec 2010 23 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,250.000 NHDM Local 35.293100 0.00 18.75 0.75 44,096.881.000000

Base 35.293100 0.00 18.75 0.75 44,096.88

437076102 Total

145.95 5.200.009,730.000 Local 307,126.77

Base 0.00 145.95 5.20 307,126.77

COMMON STOCK USD.0143710G105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.HOME FEDERAL BANCORP INC/MD

1,590.000 NHHZ Local 12.066700 0.00 23.85 0.32 19,161.881.000000

Base 12.066700 0.00 23.85 0.32 19,161.88

REIT USD.01437306103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.HOME PROPERTIES INC

2,420.000 NHHZ Local 53.936300 0.00 36.30 2.21 130,487.341.000000

Base 53.936300 0.00 36.30 2.21 130,487.34

10 Nov 2010 16 Nov 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

100.000 NHHZ Local 53.894000 0.00 1.50 0.10 5,387.801.000000

Base 53.894000 0.00 1.50 0.10 5,387.80

437306103 Total

37.80 2.310.002,520.000 Local 135,875.14

Base 0.00 37.80 2.31 135,875.14



Prepared by State StreetPage 1116

Sales Report by Report Date
Composite

to April 18, 2011View Date:December 31, 2010October 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCK USD1.438516106 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.HONEYWELL INTERNATIONAL INC

3,970.000 NHDM Local 50.113800 0.00 59.55 3.37 198,888.871.000000

Base 50.113800 0.00 59.55 3.37 198,888.87

COMMON STOCK NPV439038100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.HOOKER FURNITURE CORP

1,030.000 NHHZ Local 10.899100 0.00 15.45 0.19 11,210.431.000000

Base 10.899100 0.00 15.45 0.19 11,210.43

439993999 23 Dec 2010 23 Dec 2010 USD/BOSAUTREPAT-DISTRIBUTIONHOPEWELL VENTURES LP

853,577.470 NHEL Local 1.000000 0.00 0.00 0.00 853,577.471.000000

Base 1.000000 0.00 0.00 0.00 853,577.47

COMMON STOCK440327104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.HORACE MANN EDUCATORS

3,750.000 NHHZ Local 18.747100 0.00 56.25 1.19 70,244.191.000000

Base 18.747100 0.00 56.25 1.19 70,244.19

COMMON STOCK USD.0144044K101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.HORIZON LINES INC CL A

2,910.000 NHHZ Local 4.309300 0.00 43.65 0.21 12,496.201.000000

Base 4.309300 0.00 43.65 0.21 12,496.20

COMMON STOCK440452100 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.HORMEL FOODS CORP

320.000 NHDM Local 49.230300 0.00 4.80 0.27 15,748.631.000000

Base 49.230300 0.00 4.80 0.27 15,748.63

COMMON STOCK USD.01440543106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.HORNBECK OFFSHORE SERVICES

2,220.000 NHHZ Local 21.663000 0.00 33.30 0.81 48,057.751.000000

Base 21.663000 0.00 33.30 0.81 48,057.75

COMMON STOCK USD.01440694305 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.HORSEHEAD HOLDING CORP

3,930.000 NHHZ Local 11.064700 0.00 58.95 0.73 43,424.591.000000

Base 11.064700 0.00 58.95 0.73 43,424.59
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COMMON STOCK USD.01441060100 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.HOSPIRA INC

680.000 NHDM Local 56.853300 0.00 10.20 0.66 38,649.381.000000

Base 56.853300 0.00 10.20 0.66 38,649.38

REIT USD.0144107P104 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.HOST HOTELS + RESORTS INC

2,320.000 NHDM Local 16.325800 0.00 34.80 0.65 37,840.411.000000

Base 16.325800 0.00 34.80 0.65 37,840.41

COMMON STOCK NPV441339108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.HOT TOPIC INC

2,470.000 NHHZ Local 5.657900 0.00 37.05 0.24 13,937.721.000000

Base 5.657900 0.00 37.05 0.24 13,937.72

COMMON STOCK USD.01442487203 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.HOVNANIAN ENTERPRISES A

4,980.000 NHHZ Local 3.583200 0.00 74.70 0.30 17,769.341.000000

Base 3.583200 0.00 74.70 0.30 17,769.34

COMMON STOCK44267D107 23 Nov 2010 23 Nov 2010 USD/DTCSALE OF FRACTIONAL SHOWARD HUGHES CORP/THE

0.510 NHEU Local 39.254901 0.00 0.00 0.00 20.021.000000

Base 39.254901 0.00 0.00 0.00 20.02

23 Nov 2010 23 Nov 2010 USD/DTCSALE OF FRACTIONAL S

0.609 NHHY Local 39.244663 0.00 0.00 0.00 23.901.000000

Base 39.244663 0.00 0.00 0.00 23.90

44267D107 Total

0.00 0.000.001.119 Local 43.92

Base 0.00 0.00 0.00 43.92

COMMON STOCK USD.01443683107 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.HUDSON CITY BANCORP INC

2,510.000 NHDM Local 11.483400 0.00 37.65 0.49 28,785.191.000000

Base 11.483400 0.00 37.65 0.49 28,785.19
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REIT USD.01444097109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.HUDSON PACIFIC PROPERTIES IN

1,280.000 NHHZ Local 15.890700 0.00 19.20 0.34 20,320.561.000000

Base 15.890700 0.00 19.20 0.34 20,320.56

COMMON STOCK USD.2444172100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.HUDSON VALLEY HOLDING CORP

1,140.000 NHHZ Local 19.720300 0.00 17.10 0.38 22,463.661.000000

Base 19.720300 0.00 17.10 0.38 22,463.66

COMMON STOCK444398101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.HUGHES COMMUNICATIONS INC

320.000 NHHZ Local 28.547600 0.00 4.80 0.15 9,130.281.000000

Base 28.547600 0.00 4.80 0.15 9,130.28

COMMON STOCK444859102 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.HUMANA INC

830.000 NHDM Local 56.906700 0.00 12.45 0.80 47,219.311.000000

Base 56.906700 0.00 12.45 0.80 47,219.31

COMMON STOCK USD.01446150104 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.HUNTINGTON BANCSHARES INC

3,250.000 NHDM Local 5.595200 0.00 48.75 0.31 18,135.341.000000

Base 5.595200 0.00 48.75 0.31 18,135.34

28 Dec 2010 31 Dec 2010 USD/DTC 0.02LOOP CAPITAL MARKETS

45,400.000 NHDF Local 6.960000 0.00 908.00 5.35 315,070.651.000000

Base 6.960000 0.00 908.00 5.35 315,070.65

446150104 Total

956.75 5.660.0048,650.000 Local 333,205.99

Base 0.00 956.75 5.66 333,205.99

COMMON STOCK USD.01447462102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.HURON CONSULTING GROUP INC

1,440.000 NHHZ Local 20.005800 0.00 21.60 0.49 28,786.261.000000

Base 20.005800 0.00 21.60 0.49 28,786.26
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19 Nov 2010 24 Nov 2010 USD/DTC 0.03PULSE TRADING LLC

2,340.000 NHDY Local 22.300000 0.00 70.20 0.89 52,110.911.000000

Base 22.300000 0.00 70.20 0.89 52,110.91

447462102 Total

91.80 1.380.003,780.000 Local 80,897.17

Base 0.00 91.80 1.38 80,897.17

COMMON STOCK USD.01448407106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.HUTCHINSON TECH

2,230.000 NHHZ Local 3.530200 0.00 33.45 0.13 7,838.771.000000

Base 3.530200 0.00 33.45 0.13 7,838.77

COMMON STOCK USD.01448947507 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.IDT CORP CLASS B

1,350.000 NHHZ Local 15.082000 0.00 20.25 0.34 20,340.111.000000

Base 15.082000 0.00 20.25 0.34 20,340.11

COMMON STOCK44919P508 22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.IAC/INTERACTIVECORP

950.000 NHHY Local 29.973700 0.00 14.25 0.49 28,460.281.000000

Base 29.973700 0.00 14.25 0.49 28,460.28

COMMON STOCK44925C103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ICF INTERNATIONAL INC

1,080.000 NHHZ Local 25.622400 0.00 16.20 0.47 27,655.521.000000

Base 25.622400 0.00 16.20 0.47 27,655.52

COMMON STOCK USD.144930G107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ICU MEDICAL INC

850.000 NHHZ Local 37.115700 0.00 12.75 0.53 31,535.071.000000

Base 37.115700 0.00 12.75 0.53 31,535.07

COMMON STOCK USD.0144930K108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ICO GLOBAL COM HLDG LTD NEW

3,470.000 NHHZ Local 1.417800 0.00 52.05 0.08 4,867.641.000000

Base 1.417800 0.00 52.05 0.08 4,867.64
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COMMON STOCK44934T105 05 Oct 2010 07 Oct 2010 USD/DTC2 MERGERICX TECHNOLOGIES INC

2,520.000 NHHZ Local 7.550000 0.00 0.00 0.00 19,026.001.000000

Base 7.550000 0.00 0.00 0.00 19,026.00

REIT USD.00145031U101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ISTAR FINANCIAL INC

8,930.000 NHHZ Local 3.438000 0.00 133.95 0.52 30,566.871.000000

Base 3.438000 0.00 133.95 0.52 30,566.87

COMMON STOCK USD1.450828108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.IBERIABANK CORP

2,570.000 NHHZ Local 52.073800 0.00 38.55 2.26 133,788.861.000000

Base 52.073800 0.00 38.55 2.26 133,788.86

28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

70.000 NHHZ Local 51.511600 0.00 1.40 0.07 3,604.341.000000

Base 51.511600 0.00 1.40 0.07 3,604.34

450828108 Total

39.95 2.330.002,640.000 Local 137,393.20

Base 0.00 39.95 2.33 137,393.20

COMMON STOCK USD1.450911102 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.ITT CORP

840.000 NHDM Local 46.226100 0.00 12.60 0.66 38,816.661.000000

Base 46.226100 0.00 12.60 0.66 38,816.66

ADR45104G104 27 Oct 2010 01 Nov 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCICICI BANK LTD SPON ADR

2,986.000 NHHJ Local 49.805901 0.00 40.31 2.52 148,677.591.000000

Base 49.805901 0.00 40.31 2.52 148,677.59

COMMON STOCK451055107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ICONIX BRAND GROUP INC

6,910.000 NHHZ Local 17.563800 0.00 103.65 2.05 121,260.161.000000

Base 17.563800 0.00 103.65 2.05 121,260.16
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19 Nov 2010 24 Nov 2010 USD/DTC 0.03PULSE TRADING LLC

6,890.000 NHDY Local 17.945100 0.00 206.70 2.09 123,432.951.000000

Base 17.945100 0.00 206.70 2.09 123,432.95

451055107 Total

310.35 4.140.0013,800.000 Local 244,693.11

Base 0.00 310.35 4.14 244,693.11

COMMON STOCK NPV451107106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.IDACORP INC

4,610.000 NHHZ Local 36.242800 0.00 69.15 2.82 167,007.341.000000

Base 36.242800 0.00 69.15 2.82 167,007.34

28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

100.000 NHHZ Local 37.042500 0.00 2.00 0.07 3,702.181.000000

Base 37.042500 0.00 2.00 0.07 3,702.18

451107106 Total

71.15 2.890.004,710.000 Local 170,709.52

Base 0.00 71.15 2.89 170,709.52

COMMON STOCK USD.0145167R104 29 Nov 2010 02 Dec 2010 USD/DTC 0.03J.P. MORGAN SECURITIES INC.IDEX CORP

6,330.000 NHHO Local 37.068400 0.00 189.90 3.97 234,449.101.000000

Base 37.068400 0.00 189.90 3.97 234,449.10

07 Dec 2010 10 Dec 2010 USD/DTC 0.04J.P. MORGAN SECURITIES INC.

1,040.000 NHHO Local 39.072200 0.00 41.60 0.69 40,592.801.000000

Base 39.072200 0.00 41.60 0.69 40,592.80

08 Dec 2010 13 Dec 2010 USD/DTC 0.04J.P. MORGAN SECURITIES INC.

5,180.000 NHHO Local 38.902300 0.00 207.20 3.41 201,303.301.000000

Base 38.902300 0.00 207.20 3.41 201,303.30
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09 Dec 2010 14 Dec 2010 USD/DTC 0.04J.P. MORGAN SECURITIES INC.

6,680.000 NHHO Local 38.739900 0.00 267.20 4.38 258,510.951.000000

Base 38.739900 0.00 267.20 4.38 258,510.95

17 Dec 2010 22 Dec 2010 USD/DTC 0.03WILLIAMS CAPITAL GROUP LP (THE)

8,924.000 NHEX Local 40.075800 0.00 267.72 6.05 357,362.671.000000

Base 40.075800 0.00 267.72 6.05 357,362.67

28 Dec 2010 31 Dec 2010 USD/DTC 0.03LOOP CAPITAL MARKETS

8,251.000 NHEX Local 39.395900 0.00 247.53 5.50 324,802.541.000000

Base 39.395900 0.00 247.53 5.50 324,802.54

29 Dec 2010 OPEN USD/DTC 0.04LOOP CAPITAL MARKETS

1,122.000 NHEX Local 39.310200 0.00 44.88 0.75 44,060.411.000000

Base 39.310200 0.00 44.88 0.75 44,060.41

45167R104 Total

1,266.03 24.750.0037,527.000 Local 1,461,081.77

Base 0.00 1,266.03 24.75 1,461,081.77

COMMON STOCK USD.145168D104 22 Nov 2010 26 Nov 2010 USD/DTC 0.02MELVIN SECURITIESIDEXX LABORATORIES INC

22,300.000 NHDZ Local 63.980100 0.00 446.00 24.12 1,426,286.111.000000

Base 63.980100 0.00 446.00 24.12 1,426,286.11

24 Nov 2010 30 Nov 2010 USD/DTC 0.02LIQUIDNETINC

1,255.000 NHDZ Local 65.813200 0.00 25.10 1.40 82,569.071.000000

Base 65.813200 0.00 25.10 1.40 82,569.07

26 Nov 2010 01 Dec 2010 USD/DTC 0.02LIQUIDNETINC

1,542.000 NHDZ Local 65.088100 0.00 30.84 1.70 100,333.311.000000

Base 65.088100 0.00 30.84 1.70 100,333.31
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29 Nov 2010 02 Dec 2010 USD/DTC 0.02LIQUIDNETINC

9,203.000 NHDZ Local 64.111300 0.00 184.06 9.98 589,822.251.000000

Base 64.111300 0.00 184.06 9.98 589,822.25

45168D104 Total

686.00 37.200.0034,300.000 Local 2,199,010.74

Base 0.00 686.00 37.20 2,199,010.74

COMMON STOCK45173E105 10 Nov 2010 16 Nov 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSIKANOS COMMUNICATIONS INC

3,300.000 NHHZ Local 1.210000 0.00 49.50 0.07 3,943.431.000000

Base 1.210000 0.00 49.50 0.07 3,943.43

COMMON STOCK USD.01452308109 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.ILLINOIS TOOL WORKS

2,410.000 NHDM Local 47.186600 0.00 36.15 1.93 113,681.631.000000

Base 47.186600 0.00 36.15 1.93 113,681.63

COMMON STOCK USD.01452327109 22 Nov 2010 26 Nov 2010 USD/DTC 0.02MELVIN SECURITIESILLUMINA INC

35,300.000 NHDZ Local 60.367800 0.00 706.00 36.02 2,130,241.321.000000

Base 60.367800 0.00 706.00 36.02 2,130,241.32

24 Nov 2010 30 Nov 2010 USD/DTC 0.02LIQUIDNETINC

3,759.000 NHDZ Local 61.246900 0.00 75.18 3.90 230,148.021.000000

Base 61.246900 0.00 75.18 3.90 230,148.02

26 Nov 2010 01 Dec 2010 USD/DTC 0.02LIQUIDNETINC

4,045.000 NHDZ Local 60.909600 0.00 80.90 4.17 246,294.261.000000

Base 60.909600 0.00 80.90 4.17 246,294.26

29 Nov 2010 02 Dec 2010 USD/DTC 0.02LIQUIDNETINC

17,596.000 NHDZ Local 60.440000 0.00 351.92 17.98 1,063,132.341.000000

Base 60.440000 0.00 351.92 17.98 1,063,132.34
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15 Dec 2010 20 Dec 2010 USD/DTC 0.02LIQUIDNETINC

5,214.000 NHDU Local 64.311000 0.00 93.33 5.67 335,218.551.000000

Base 64.311000 0.00 93.33 5.67 335,218.55

15 Dec 2010 20 Dec 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

6,000.000 NHDU Local 64.890000 0.00 30.00 6.58 389,303.421.000000

Base 64.890000 0.00 30.00 6.58 389,303.42

16 Dec 2010 21 Dec 2010 USD/DTC 0.02CANTOR FITZGERALD + CO.

3,254.000 NHDU Local 63.639800 0.00 65.08 3.50 207,015.331.000000

Base 63.639800 0.00 65.08 3.50 207,015.33

452327109 Total

1,402.41 77.820.0075,168.000 Local 4,601,353.24

Base 0.00 1,402.41 77.82 4,601,353.24

COMMON STOCK USD.0145245A107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.IMATION CORP

2,850.000 NHHZ Local 10.127600 0.00 42.75 0.49 28,820.421.000000

Base 10.127600 0.00 42.75 0.49 28,820.42

COMMON STOCK USD.0145256B101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.IMPAX LABORATORIES INC

630.000 NHHZ Local 21.217700 0.00 9.45 0.23 13,357.471.000000

Base 21.217700 0.00 9.45 0.23 13,357.47

COMMON STOCK NPV453096208 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.IMPERIAL SUGAR CO

1,160.000 NHHZ Local 12.910400 0.00 17.40 0.25 14,958.411.000000

Base 12.910400 0.00 17.40 0.25 14,958.41

COMMON STOCK USD.01453836108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.INDEPENDENT BANK CORP/MA

2,030.000 NHHZ Local 22.756900 0.00 30.45 0.78 46,165.281.000000

Base 22.756900 0.00 30.45 0.78 46,165.28



Prepared by State StreetPage 1125

Sales Report by Report Date
Composite

to April 18, 2011View Date:December 31, 2010October 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCK45665G303 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.INFINITY PHARMACEUTICALS INC

1,010.000 NHHZ Local 5.621800 0.00 15.15 0.10 5,662.771.000000

Base 5.621800 0.00 15.15 0.10 5,662.77

COMMON STOCK NPV45665Q103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.INFINITY PROPERTY + CASUALTY

1,260.000 NHHZ Local 52.095500 0.00 18.90 1.11 65,620.321.000000

Base 52.095500 0.00 18.90 1.11 65,620.32

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

120.000 NHHZ Local 62.650000 0.00 1.80 0.13 7,516.071.000000

Base 62.650000 0.00 1.80 0.13 7,516.07

45665Q103 Total

20.70 1.240.001,380.000 Local 73,136.39

Base 0.00 20.70 1.24 73,136.39

COMMON STOCK45666Q102 22 Nov 2010 26 Nov 2010 USD/DTC 0.02MELVIN SECURITIESINFORMATICA CORP

7,700.000 NHDZ Local 40.062400 0.00 154.00 5.22 308,321.261.000000

Base 40.062400 0.00 154.00 5.22 308,321.26

COMMON STOCK45667G103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.INFINERA CORP

640.000 NHHZ Local 8.271500 0.00 9.60 0.09 5,284.071.000000

Base 8.271500 0.00 9.60 0.09 5,284.07

ADR456788108 27 Oct 2010 01 Nov 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCINFOSYS TECHNOLOGIES SP ADR

3,085.000 NHHJ Local 66.650998 0.00 41.65 3.48 205,573.201.000000

Base 66.650998 0.00 41.65 3.48 205,573.20

COMMON STOCK45678T300 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.INFOSPACE INC

2,990.000 NHHZ Local 8.606800 0.00 44.85 0.43 25,689.051.000000

Base 8.606800 0.00 44.85 0.43 25,689.05
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COMMON STOCK USD.05457030104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.INGLES MARKETS INC CLASS A

1,200.000 NHHZ Local 18.080800 0.00 18.00 0.37 21,678.591.000000

Base 18.080800 0.00 18.00 0.37 21,678.59

REIT USD.01457461200 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.INLAND REAL ESTATE CORP

7,110.000 NHHZ Local 8.836100 0.00 106.65 1.06 62,716.961.000000

Base 8.836100 0.00 106.65 1.06 62,716.96

COMMON STOCK USD.0145765U103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.INSIGHT ENTERPRISES INC

3,380.000 NHHZ Local 15.222600 0.00 50.70 0.87 51,400.821.000000

Base 15.222600 0.00 50.70 0.87 51,400.82

COMMON STOCK USD.01457667103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.INSITUFORM TECHNOLOGIES CL A

530.000 NHHZ Local 22.335800 0.00 7.95 0.20 11,829.821.000000

Base 22.335800 0.00 7.95 0.20 11,829.82

19 Nov 2010 24 Nov 2010 USD/DTC 0.03HEEVERS &CO. INC.

11,960.000 NHHO Local 22.880300 0.00 358.80 4.63 273,284.961.000000

Base 22.880300 0.00 358.80 4.63 273,284.96

22 Nov 2010 26 Nov 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

5,990.000 NHHO Local 22.581600 0.00 239.60 2.29 135,021.891.000000

Base 22.581600 0.00 239.60 2.29 135,021.89

457667103 Total

606.35 7.120.0018,480.000 Local 420,136.67

Base 0.00 606.35 7.12 420,136.67

COMMON STOCK45773H102 10 Nov 2010 16 Nov 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSINOVIO PHARMACEUTICALS INC

3,270.000 NHHZ Local 1.160600 0.00 49.05 0.07 3,746.041.000000

Base 1.160600 0.00 49.05 0.07 3,746.04
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COMMON STOCK45774N108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.INNOPHOS HOLDINGS INC

1,530.000 NHHZ Local 35.633700 0.00 22.95 0.92 54,495.691.000000

Base 35.633700 0.00 22.95 0.92 54,495.69

18 Nov 2010 23 Nov 2010 USD/DTC 0.03PULSE TRADING LLC

5,710.000 NHDY Local 35.000000 0.00 171.30 3.38 199,675.321.000000

Base 35.000000 0.00 171.30 3.38 199,675.32

45774N108 Total

194.25 4.300.007,240.000 Local 254,171.01

Base 0.00 194.25 4.30 254,171.01

COMMON STOCK NPV45774W108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.INSTEEL INDUSTRIES INC

1,580.000 NHHZ Local 8.858100 0.00 23.70 0.24 13,971.861.000000

Base 8.858100 0.00 23.70 0.24 13,971.86

COMMON STOCK USD.0145810H107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.INTEGRAL SYSTEMS INC/MD

1,570.000 NHHZ Local 8.607900 0.00 23.55 0.23 13,490.621.000000

Base 8.607900 0.00 23.55 0.23 13,490.62

COMMON STOCK458118106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.INTEGRATED DEVICE TECH INC

5,960.000 NHHZ Local 5.672500 0.00 89.40 0.57 33,718.131.000000

Base 5.672500 0.00 89.40 0.57 33,718.13

COMMON STOCK45812P107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.INTEGRATED SILICON SOLUTION

640.000 NHHZ Local 9.080300 0.00 9.60 0.10 5,801.691.000000

Base 9.080300 0.00 9.60 0.10 5,801.69

COMMON STOCK458140100 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.INTEL CORP

25,140.000 NHDM Local 21.221800 0.00 377.10 9.02 533,129.931.000000

Base 21.221800 0.00 377.10 9.02 533,129.93
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COMMON STOCK USD1.45822P105 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.INTEGRYS ENERGY GROUP INC

340.000 NHDM Local 49.241800 0.00 5.10 0.29 16,736.821.000000

Base 49.241800 0.00 5.10 0.29 16,736.82

COMMON STOCK USD.0145865V100 22 Nov 2010 26 Nov 2010 USD/DTC 0.02MELVIN SECURITIESINTERCONTINENTALEXCHANGE INC

8,200.000 NHDZ Local 112.891700 0.00 164.00 15.65 925,532.291.000000

Base 112.891700 0.00 164.00 15.65 925,532.29

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

332.000 NHDM Local 113.672700 0.00 4.98 0.64 37,733.721.000000

Base 113.672700 0.00 4.98 0.64 37,733.72

45865V100 Total

168.98 16.290.008,532.000 Local 963,266.01

Base 0.00 168.98 16.29 963,266.01

COMMON STOCK USD.01458743101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.INTERLINE BRANDS INC

2,890.000 NHHZ Local 19.696300 0.00 43.35 0.96 56,878.001.000000

Base 19.696300 0.00 43.35 0.96 56,878.00

02 Nov 2010 05 Nov 2010 USD/DTC 0.03PULSE TRADING LLC

3,800.000 NHDY Local 20.467100 0.00 114.00 1.32 77,659.661.000000

Base 20.467100 0.00 114.00 1.32 77,659.66

04 Nov 2010 09 Nov 2010 USD/DTC 0.03PULSE TRADING LLC

5,640.000 NHDY Local 20.626500 0.00 169.20 1.97 116,162.291.000000

Base 20.626500 0.00 169.20 1.97 116,162.29

15 Nov 2010 18 Nov 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INC

7,500.000 NHDY Local 20.426300 0.00 225.00 2.59 152,969.661.000000

Base 20.426300 0.00 225.00 2.59 152,969.66
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18 Nov 2010 23 Nov 2010 USD/DTC 0.03PULSE TRADING LLC

4,560.000 NHDY Local 20.680200 0.00 136.80 1.60 94,163.311.000000

Base 20.680200 0.00 136.80 1.60 94,163.31

458743101 Total

688.35 8.440.0024,390.000 Local 497,832.92

Base 0.00 688.35 8.44 497,832.92

COMMON STOCK USD.01458786100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.INTERMEC INC

1,890.000 NHHZ Local 11.923300 0.00 28.35 0.38 22,506.311.000000

Base 11.923300 0.00 28.35 0.38 22,506.31

COMMON STOCK45885A300 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.INTERNAP NETWORK SERVICES

4,950.000 NHHZ Local 4.932500 0.00 74.25 0.41 24,341.221.000000

Base 4.932500 0.00 74.25 0.41 24,341.22

LP458997913 19 Nov 2010 19 Nov 2010 USD/BOSAUTREPAT-DISTRIBUTIONINTERWEST PARTNERS VI LP

299,342.030 NHEL Local 1.000000 0.00 0.00 0.00 299,342.031.000000

Base 1.000000 0.00 0.00 0.00 299,342.03

COMMON STOCK USD1.459044103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.INTERNATIONAL BANCSHARES CRP

5,400.000 NHHZ Local 17.063700 0.00 81.00 1.56 92,061.421.000000

Base 17.063700 0.00 81.00 1.56 92,061.42

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

210.000 NHHZ Local 20.479800 0.00 3.15 0.08 4,297.531.000000

Base 20.479800 0.00 3.15 0.08 4,297.53

459044103 Total

84.15 1.640.005,610.000 Local 96,358.95

Base 0.00 84.15 1.64 96,358.95
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COMMON STOCK USD.2459200101 07 Oct 2010 13 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.INTL BUSINESS MACHINES CORP

960.000 NHDM Local 137.788300 0.00 19.20 2.24 132,255.331.000000

Base 137.788300 0.00 19.20 2.24 132,255.33

18 Nov 2010 23 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.

291.000 NHDM Local 144.479700 0.00 4.37 0.72 42,038.501.000000

Base 144.479700 0.00 4.37 0.72 42,038.50

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

5,736.000 NHDM Local 144.535600 0.00 86.04 14.02 828,956.141.000000

Base 144.535600 0.00 86.04 14.02 828,956.14

20 Dec 2010 23 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

884.000 NHDM Local 144.798600 0.00 13.26 2.17 127,986.531.000000

Base 144.798600 0.00 13.26 2.17 127,986.53

459200101 Total

122.87 19.150.007,871.000 Local 1,131,236.50

Base 0.00 122.87 19.15 1,131,236.50

COMMON STOCK USD.0145928H106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.INTERNATIONAL COAL GROUP INC

12,550.000 NHHZ Local 5.728000 0.00 188.25 1.21 71,696.941.000000

Base 5.728000 0.00 188.25 1.21 71,696.94

COMMON STOCK459506101 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.INTL FLAVORS + FRAGRANCES

340.000 NHDM Local 52.807100 0.00 5.10 0.31 17,949.001.000000

Base 52.807100 0.00 5.10 0.31 17,949.00

COMMON STOCK459902102 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.INTL GAME TECHNOLOGY

1,370.000 NHDM Local 15.526500 0.00 20.55 0.36 21,250.401.000000

Base 15.526500 0.00 20.55 0.36 21,250.40
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COMMON STOCK USD1.460146103 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.INTERNATIONAL PAPER CO

1,490.000 NHDM Local 25.193800 0.00 22.35 0.64 37,515.771.000000

Base 25.193800 0.00 22.35 0.64 37,515.77

COMMON STOCK USD1.460321201 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.INTL SHIPHOLDING CORP

540.000 NHHZ Local 27.462600 0.00 8.10 0.25 14,821.451.000000

Base 27.462600 0.00 8.10 0.25 14,821.45

COMMON STOCK46059C205 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.INTERNET CAPITAL GROUP INC

3,240.000 NHHZ Local 12.179700 0.00 48.60 0.67 39,412.961.000000

Base 12.179700 0.00 48.60 0.67 39,412.96

COMMON STOCK460608102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.INTERNET BRANDS INC CL A

2,110.000 NHHZ Local 13.284200 0.00 31.65 0.47 27,997.541.000000

Base 13.284200 0.00 31.65 0.47 27,997.54

20 Dec 2010 20 Dec 2010 USD/DTCMERGER

3,180.000 NHHZ Local 13.350000 0.00 0.00 0.00 42,453.001.000000

Base 13.350000 0.00 0.00 0.00 42,453.00

460608102 Total

31.65 0.470.005,290.000 Local 70,450.54

Base 0.00 31.65 0.47 70,450.54

COMMON STOCK USD.1460690100 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.INTERPUBLIC GROUP OF COS INC

2,120.000 NHDM Local 10.570000 0.00 31.80 0.38 22,376.221.000000

Base 10.570000 0.00 31.80 0.38 22,376.22

COMMON STOCK NPV461148108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.INTEVAC INC

1,310.000 NHHZ Local 9.984500 0.00 19.65 0.22 13,059.831.000000

Base 9.984500 0.00 19.65 0.22 13,059.83
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COMMON STOCK USD.0146116V105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.INTL FCSTONE INC

1,220.000 NHHZ Local 21.882700 0.00 18.30 0.45 26,678.141.000000

Base 21.882700 0.00 18.30 0.45 26,678.14

COMMON STOCK USD.01461202103 07 Oct 2010 13 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.INTUIT INC

1,790.000 NHDM Local 45.720200 0.00 35.80 1.38 81,801.981.000000

Base 45.720200 0.00 35.80 1.38 81,801.98

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,350.000 NHDM Local 45.717800 0.00 20.25 1.05 61,697.731.000000

Base 45.717800 0.00 20.25 1.05 61,697.73

461202103 Total

56.05 2.430.003,140.000 Local 143,499.71

Base 0.00 56.05 2.43 143,499.71

COMMON STOCK USD.25461203101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.INVACARE CORP

2,620.000 NHHZ Local 27.284900 0.00 39.30 1.21 71,445.931.000000

Base 27.284900 0.00 39.30 1.21 71,445.93

COMMON STOCK46120E602 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.INTUITIVE SURGICAL INC

168.000 NHDM Local 254.373100 0.00 2.52 0.73 42,731.431.000000

Base 254.373100 0.00 2.52 0.73 42,731.43

REIT USD.0146131B100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.INVESCO MORTGAGE CAPITAL

2,480.000 NHHZ Local 21.580300 0.00 37.20 0.90 53,481.041.000000

Base 21.580300 0.00 37.20 0.90 53,481.04

COMMON STOCK USD.0146145F105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.INVESTMENT TECHNOLOGY GROUP

4,170.000 NHHZ Local 14.391900 0.00 62.55 1.01 59,950.661.000000

Base 14.391900 0.00 62.55 1.01 59,950.66
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COMMON STOCK USD.0146146P102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.INVESTORS BANCORP INC

3,970.000 NHHZ Local 11.759200 0.00 59.55 0.79 46,623.681.000000

Base 11.759200 0.00 59.55 0.79 46,623.68

REIT NPV461730103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.INVESTORS REAL ESTATE TRUST

7,180.000 NHHZ Local 8.757300 0.00 107.70 1.06 62,768.651.000000

Base 8.757300 0.00 107.70 1.06 62,768.65

COMMON STOCK46269C102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.IRIDIUM COMMUNICATIONS INC

3,260.000 NHHZ Local 8.198600 0.00 48.90 0.45 26,678.091.000000

Base 8.198600 0.00 48.90 0.45 26,678.09

FUND II LP463995993 23 Dec 2010 23 Dec 2010 USD/BOSAUTREPAT-DISTRIBUTIONINVESCO VENTURE PARTNRSHIP

716,631.000 NHEL Local 1.000000 0.00 0.00 0.00 716,631.001.000000

Base 1.000000 0.00 0.00 0.00 716,631.00

ISHARES MSCI TAIWAN 464286731 27 Oct 2010 01 Nov 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCISHARES MSCI TAIWAN INDEX FUND

80,963.000 NHHJ Local 13.744300 0.00 1,093.00 18.81 1,111,667.951.000000

Base 13.744300 0.00 1,093.00 18.81 1,111,667.95

ISHARES RUSSELL 2000464287655 22 Nov 2010 26 Nov 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCISHARES RUSSELL 2000 INDEX FUN

12,708.000 NHDU Local 72.247300 0.00 63.54 15.52 918,039.631.000000

Base 72.247300 0.00 63.54 15.52 918,039.63

COMMON STOCK USD.01464592104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ISLE OF CAPRI CASINOS

1,390.000 NHHZ Local 7.888100 0.00 20.85 0.19 10,943.421.000000

Base 7.888100 0.00 20.85 0.19 10,943.42

COMMON STOCK USD.0146600W106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.IXYS CORPORATION

850.000 NHHZ Local 10.661000 0.00 12.75 0.15 9,048.951.000000

Base 10.661000 0.00 12.75 0.15 9,048.95
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COMMON STOCK NPV466032109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.J + J SNACK FOODS CORP

90.000 NHHZ Local 42.586200 0.00 1.35 0.06 3,831.351.000000

Base 42.586200 0.00 1.35 0.06 3,831.35

COMMON STOCK46612J507 20 Dec 2010 23 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.JDS UNIPHASE CORP

3,020.000 NHDM Local 14.531500 0.00 45.30 0.75 43,839.081.000000

Base 14.531500 0.00 45.30 0.75 43,839.08

COMMON STOCK USD.0146612K108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02KNIGHT EQUITY MARKETS L.P.JDA SOFTWARE GROUP INC

12,550.000 NHDX Local 25.048700 0.00 251.00 5.31 314,104.881.000000

Base 25.048700 0.00 251.00 5.31 314,104.88

27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.

3,260.000 NHHZ Local 24.907400 0.00 48.90 1.37 81,147.851.000000

Base 24.907400 0.00 48.90 1.37 81,147.85

27 Oct 2010 01 Nov 2010 USD/DTC 0.03NATIONAL FINANCIAL SERVICES CORP.

5,700.000 NHDX Local 25.456800 0.00 171.00 2.46 144,930.301.000000

Base 25.456800 0.00 171.00 2.46 144,930.30

46612K108 Total

470.90 9.140.0021,510.000 Local 540,183.03

Base 0.00 470.90 9.14 540,183.03

COMMON STOCK USD1.46625H100 18 Nov 2010 23 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.JPMORGAN CHASE + CO

840.000 NHDM Local 39.714000 0.00 12.60 0.57 33,346.591.000000

Base 39.714000 0.00 12.60 0.57 33,346.59

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

18,030.000 NHDM Local 37.834400 0.00 270.45 11.53 681,872.251.000000

Base 37.834400 0.00 270.45 11.53 681,872.25
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20 Dec 2010 23 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

2,590.000 NHDM Local 40.184700 0.00 38.85 1.76 104,037.761.000000

Base 40.184700 0.00 38.85 1.76 104,037.76

46625H100 Total

321.90 13.860.0021,460.000 Local 819,256.60

Base 0.00 321.90 13.86 819,256.60

ADR46626D108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITHMMC NORILSK NICKEL JSC ADR

1,136.000 NHHJ Local 18.740000 0.00 17.04 0.00 21,271.601.000000

Base 18.740000 0.00 17.04 0.00 21,271.60

COMMON STOCK USD.0146626E205 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.J2 GLOBAL COMMUNICATIONS INC

1,330.000 NHHZ Local 25.680200 0.00 19.95 0.58 34,134.141.000000

Base 25.680200 0.00 19.95 0.58 34,134.14

COMMON STOCK46629U107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.JMP GROUP INC

1,300.000 NHHZ Local 6.672400 0.00 19.50 0.15 8,654.471.000000

Base 6.672400 0.00 19.50 0.15 8,654.47

COMMON STOCK466313103 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.JABIL CIRCUIT INC

2,000.000 NHDM Local 14.580700 0.00 30.00 0.50 29,130.901.000000

Base 14.580700 0.00 30.00 0.50 29,130.90

COMMON STOCK USD.01466367109 04 Oct 2010 07 Oct 2010 USD/DTC 0.03GARDNER RICH & COJACK IN THE BOX INC

100.000 NHDX Local 21.594800 0.00 3.00 0.04 2,156.441.000000

Base 21.594800 0.00 3.00 0.04 2,156.44

05 Oct 2010 08 Oct 2010 USD/DTC 0.01INSTINET

4,350.000 NHDX Local 21.661900 0.00 43.50 1.60 94,184.171.000000

Base 21.661900 0.00 43.50 1.60 94,184.17
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05 Oct 2010 08 Oct 2010 USD/DTC 0.03CANTOR FITZGERALD + CO.

4,950.000 NHDX Local 21.700000 0.00 148.50 1.82 107,264.681.000000

Base 21.700000 0.00 148.50 1.82 107,264.68

06 Oct 2010 12 Oct 2010 USD/DTC 0.01INSTINET

1,750.000 NHDX Local 21.589200 0.00 17.50 0.64 37,762.961.000000

Base 21.589200 0.00 17.50 0.64 37,762.96

07 Oct 2010 13 Oct 2010 USD/DTC 0.01INSTINET

2,200.000 NHDX Local 21.682600 0.00 22.00 0.81 47,678.911.000000

Base 21.682600 0.00 22.00 0.81 47,678.91

07 Oct 2010 13 Oct 2010 USD/DTC 0.03CANTOR FITZGERALD + CO.

6,650.000 NHDX Local 21.704300 0.00 199.50 2.44 144,131.661.000000

Base 21.704300 0.00 199.50 2.44 144,131.66

08 Oct 2010 14 Oct 2010 USD/DTC 0.03SIDOTI + COMPANY LLC

2,700.000 NHDX Local 21.730200 0.00 81.00 1.00 58,589.541.000000

Base 21.730200 0.00 81.00 1.00 58,589.54

27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.

380.000 NHHZ Local 23.174400 0.00 5.70 0.15 8,800.421.000000

Base 23.174400 0.00 5.70 0.15 8,800.42

466367109 Total

520.70 8.500.0023,080.000 Local 500,568.78

Base 0.00 520.70 8.50 500,568.78

COMMON STOCK USD1.469814107 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.JACOBS ENGINEERING GROUP INC

540.000 NHDM Local 39.143000 0.00 8.10 0.36 21,128.761.000000

Base 39.143000 0.00 8.10 0.36 21,128.76
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COMMON STOCK47012E106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.JAKKS PACIFIC INC

2,670.000 NHHZ Local 18.886900 0.00 40.05 0.85 50,387.121.000000

Base 18.886900 0.00 40.05 0.85 50,387.12

COMMON STOCK USD.01470355207 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.JAMES RIVER COAL CO

520.000 NHHZ Local 16.732400 0.00 7.80 0.15 8,692.901.000000

Base 16.732400 0.00 7.80 0.15 8,692.90

COMMON STOCK USD.0147102X105 18 Nov 2010 23 Nov 2010 USD/DTC 0.03PULSE TRADING LLCJANUS CAPITAL GROUP INC

3,835.000 NHDY Local 11.200000 0.00 115.05 0.73 42,836.221.000000

Base 11.200000 0.00 115.05 0.73 42,836.22

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

840.000 NHDM Local 10.975000 0.00 12.60 0.16 9,206.241.000000

Base 10.975000 0.00 12.60 0.16 9,206.24

47102X105 Total

127.65 0.890.004,675.000 Local 52,042.46

Base 0.00 127.65 0.89 52,042.46

COMMON STOCK472147107 06 Oct 2010 12 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.JAZZ PHARMACEUTICALS INC

700.000 NHHZ Local 10.320700 0.00 14.00 0.12 7,210.371.000000

Base 10.320700 0.00 14.00 0.12 7,210.37

27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.

140.000 NHHZ Local 10.801500 0.00 2.10 0.03 1,510.081.000000

Base 10.801500 0.00 2.10 0.03 1,510.08

472147107 Total

16.10 0.150.00840.000 Local 8,720.45

Base 0.00 16.10 0.15 8,720.45
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COMMON STOCK USD.01477143101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.JETBLUE AIRWAYS CORP

23,350.000 NHHZ Local 7.172700 0.00 350.25 2.83 167,129.471.000000

Base 7.172700 0.00 350.25 2.83 167,129.47

COMMON STOCK USD.0547758P307 15 Oct 2010 20 Oct 2010 USD/DTC 0.04SUNTRUST CAPITAL MARKETS, INC.JO ANN STORES INC

4,260.000 NHHO Local 44.030300 0.00 170.40 3.17 187,395.511.000000

Base 44.030300 0.00 170.40 3.17 187,395.51

19 Oct 2010 22 Oct 2010 USD/DTC 0.04PIPER JAFFRAY

1,120.000 NHHO Local 41.074400 0.00 44.80 0.78 45,957.751.000000

Base 41.074400 0.00 44.80 0.78 45,957.75

20 Oct 2010 25 Oct 2010 USD/DTC 0.04PIPER JAFFRAY

3,350.000 NHHO Local 41.550600 0.00 134.00 2.36 139,058.151.000000

Base 41.550600 0.00 134.00 2.36 139,058.15

21 Oct 2010 26 Oct 2010 USD/DTC 0.04PIPER JAFFRAY

3,340.000 NHHO Local 41.150100 0.00 133.60 2.33 137,305.401.000000

Base 41.150100 0.00 133.60 2.33 137,305.40

22 Oct 2010 27 Oct 2010 USD/DTC 0.04PIPER JAFFRAY

3,050.000 NHHO Local 40.758300 0.00 122.00 2.11 124,188.711.000000

Base 40.758300 0.00 122.00 2.11 124,188.71

47758P307 Total

604.80 10.750.0015,120.000 Local 633,905.52

Base 0.00 604.80 10.75 633,905.52

COMMON STOCK USD1.478160104 19 Nov 2010 24 Nov 2010 USD/DTC 0.04MR BEAL &COMPANYJOHNSON + JOHNSON

19,750.000 NHDG Local 63.957000 0.00 691.25 21.35 1,262,438.151.000000

Base 63.957000 0.00 691.25 21.35 1,262,438.15



Prepared by State StreetPage 1139

Sales Report by Report Date
Composite

to April 18, 2011View Date:December 31, 2010October 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

23 Nov 2010 29 Nov 2010 USD/DTC 0.04WILLIAMS CAPITAL GROUP LP (THE)

28,093.000 NHDG Local 62.815000 0.00 983.26 29.83 1,763,648.711.000000

Base 62.815000 0.00 983.26 29.83 1,763,648.71

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

12,760.000 NHDM Local 62.415300 0.00 191.40 13.46 796,214.371.000000

Base 62.415300 0.00 191.40 13.46 796,214.37

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

450.000 NHHY Local 62.110000 0.00 6.75 0.48 27,942.271.000000

Base 62.110000 0.00 6.75 0.48 27,942.27

478160104 Total

1,872.66 65.120.0061,053.000 Local 3,850,243.50

Base 0.00 1,872.66 65.12 3,850,243.50

COMMON STOCK478366107 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.JOHNSON CONTROLS INC

3,030.000 NHDM Local 37.050200 0.00 45.45 1.90 112,214.761.000000

Base 37.050200 0.00 45.45 1.90 112,214.76

COMMON STOCK USD.05479167108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.JOHNSON OUTDOORS INC A

410.000 NHHZ Local 14.197100 0.00 6.15 0.10 5,814.561.000000

Base 14.197100 0.00 6.15 0.10 5,814.56

DEPOSITORY RECEIPT47972P208 27 Oct 2010 USD/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUXCOMSTAR UNITED TELESYST GDR

1,998.000 NHHJ Local 6.362002 0.00 6.36 0.00 12,704.921.000000

Base 6.362002 0.00 6.36 0.00 12,704.92

27 Oct 2010 CANCEL USD/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUX

-1,998.000 NHHJ Local 6.362002 0.00 -6.36 0.00 -12,704.921.000000

Base 6.362002 0.00 -6.36 0.00 -12,704.92
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06 Oct 2010 06 Oct 2010 USD/EURTENDER OFFER

9,998.000 NHHJ Local 7.136199 0.00 0.00 0.00 71,347.721.000000

Base 7.136199 0.00 0.00 0.00 71,347.72

27 Oct 2010 01 Nov 2010 USD/EURCREDIT AGRICOLE INDOSUEZ CHEUVREUX

1,998.000 NHHJ Local 6.362002 0.00 6.36 0.00 12,704.921.000000

Base 6.362002 0.00 6.36 0.00 12,704.92

47972P208 Total

6.36 0.000.0011,996.000 Local 84,052.64

Base 0.00 6.36 0.00 84,052.64

COMMON STOCK USD.0148020T101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.JONES GROUP INC/THE

8,390.000 NHHZ Local 15.009400 0.00 125.85 2.13 125,800.891.000000

Base 15.009400 0.00 125.85 2.13 125,800.89

28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

250.000 NHHZ Local 14.898000 0.00 5.00 0.07 3,719.431.000000

Base 14.898000 0.00 5.00 0.07 3,719.43

48020T101 Total

130.85 2.200.008,640.000 Local 129,520.32

Base 0.00 130.85 2.20 129,520.32

COMMON STOCK USD.01481130102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.JOURNAL COMMUNICATIONS INC A

3,480.000 NHHZ Local 4.422600 0.00 52.20 0.26 15,338.191.000000

Base 4.422600 0.00 52.20 0.26 15,338.19

EXP 29SEP1448125D183 22 Dec 2010 27 Dec 2010 USD/DTCJP MORGANSECURITIES LIMITEDJPMORGAN CHASE BANK

2,700.000 NHHP Local 15.425900 0.00 0.00 0.70 41,649.231.000000

Base 15.425900 0.00 0.00 0.70 41,649.23
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COMMON STOCK48203R104 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.JUNIPER NETWORKS INC

3,360.000 NHDM Local 34.341100 0.00 50.40 1.96 115,333.741.000000

Base 34.341100 0.00 50.40 1.96 115,333.74

ADR48241A105 27 Oct 2010 01 Nov 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCKB FINANCIAL GROUP INC ADR

2,923.000 NHHJ Local 44.926801 0.00 39.46 2.22 131,279.361.000000

Base 44.926801 0.00 39.46 2.22 131,279.36

COMMON STOCK USD.01482423100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.KBW INC

1,100.000 NHHZ Local 25.467300 0.00 16.50 0.47 27,997.061.000000

Base 25.467300 0.00 16.50 0.47 27,997.06

COMMON STOCK USD.0148246S101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.K FED BANCORP

490.000 NHHZ Local 7.480500 0.00 7.35 0.06 3,658.041.000000

Base 7.480500 0.00 7.35 0.06 3,658.04

19 Nov 2010 19 Nov 2010 USD/DTCMANDATORYEXCHANGE NON CASH

430.000 NHHZ Local 9.691511 0.00 0.00 0.00 4,167.351.000000

Base 9.691511 0.00 0.00 0.00 4,167.35

48246S101 Total

7.35 0.060.00920.000 Local 7,825.39

Base 0.00 7.35 0.06 7,825.39

COMMON STOCK482480100 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.KLA TENCOR CORPORATION

1,060.000 NHDM Local 37.381200 0.00 15.90 0.67 39,607.501.000000

Base 37.381200 0.00 15.90 0.67 39,607.50

COMMON STOCK USD.01482564101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.KMG CHEMICALS INC

210.000 NHHZ Local 13.772700 0.00 3.15 0.05 2,889.071.000000

Base 13.772700 0.00 3.15 0.05 2,889.07
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COMMON STOCK USD.01482686102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.K SWISS INC A

1,230.000 NHHZ Local 12.589600 0.00 18.45 0.26 15,466.501.000000

Base 12.589600 0.00 18.45 0.26 15,466.50

COMMON STOCK USD.0148282T104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.KADANT INC

870.000 NHHZ Local 18.578600 0.00 13.05 0.27 16,150.061.000000

Base 18.578600 0.00 13.05 0.27 16,150.06

COMMON STOCK USD.01483007704 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.KAISER ALUMINUM CORP

1,450.000 NHHZ Local 43.562400 0.00 21.75 1.07 63,142.661.000000

Base 43.562400 0.00 21.75 1.07 63,142.66

COMMON STOCK USD.01483056107 01 Dec 2010 01 Dec 2010 USD/DTCSALE OF FRACTIONAL SKAISER FEDERAL FINANCIAL GRO

0.342 NHHZ Local 17.631578 0.00 0.00 0.00 6.031.000000

Base 17.631578 0.00 0.00 0.00 6.03

COMMON STOCK USD1.483548103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.KAMAN CORP

1,150.000 NHHZ Local 26.481300 0.00 17.25 0.51 30,435.741.000000

Base 26.481300 0.00 17.25 0.51 30,435.74

COMMON STOCK484836101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.KANSAS CITY LIFE INS CO

400.000 NHHZ Local 31.604500 0.00 6.00 0.21 12,635.591.000000

Base 31.604500 0.00 6.00 0.21 12,635.59

Common Stock USD.00048562P103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.KAPSTONE PAPER AND PACKAGING

3,660.000 NHHZ Local 12.985800 0.00 54.90 0.80 47,472.331.000000

Base 12.985800 0.00 54.90 0.80 47,472.33

COM48660Q102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.KAYNE ANDERSON ENERGY DEV CO

980.000 NHHZ Local 16.479700 0.00 14.70 0.27 16,135.141.000000

Base 16.479700 0.00 14.70 0.27 16,135.14
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10 Nov 2010 10 Nov 2010 USD/DTCSALE OF FRACTIONAL S

0.762 NHHZ Local 14.895013 0.00 0.00 0.00 11.351.000000

Base 14.895013 0.00 0.00 0.00 11.35

48660Q102 Total

14.70 0.270.00980.762 Local 16,146.49

Base 0.00 14.70 0.27 16,146.49

COMMON STOCK USD.1487169104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.KEARNY FINANCIAL CORP

1,440.000 NHHZ Local 8.636400 0.00 21.60 0.21 12,414.611.000000

Base 8.636400 0.00 21.60 0.21 12,414.61

COMMON STOCK USD.25487836108 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.KELLOGG CO

860.000 NHDM Local 49.281600 0.00 12.90 0.72 42,368.561.000000

Base 49.281600 0.00 12.90 0.72 42,368.56

COMMON STOCK USD1.0488152208 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.KELLY SERVICES INC CL A

2,260.000 NHHZ Local 14.970600 0.00 33.90 0.57 33,799.091.000000

Base 14.970600 0.00 33.90 0.57 33,799.09

COMMON STOCK NPV48880L107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.KENDLE INTERNATIONAL INC

1,340.000 NHHZ Local 9.029900 0.00 20.10 0.20 12,079.771.000000

Base 9.029900 0.00 20.10 0.20 12,079.77

COMMON STOCK USD.01488879107 05 Oct 2010 08 Oct 2010 USD/DTC 0.03PULSE TRADING LLCKENEXA CORP

26,810.000 NHDY Local 19.100500 0.00 804.30 8.66 511,271.451.000000

Base 19.100500 0.00 804.30 8.66 511,271.45

18 Nov 2010 23 Nov 2010 USD/DTC 0.03KING, CL,& ASSOCIATES, INC

3,050.000 NHDY Local 19.336600 0.00 91.50 1.00 58,884.131.000000

Base 19.336600 0.00 91.50 1.00 58,884.13
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08 Dec 2010 13 Dec 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INC

20,000.000 NHDY Local 21.612400 0.00 600.00 7.31 431,640.691.000000

Base 21.612400 0.00 600.00 7.31 431,640.69

08 Dec 2010 13 Dec 2010 USD/DTC 0.03PULSE TRADING LLC

37,000.000 NHDY Local 21.737900 0.00 1,110.00 13.60 803,178.701.000000

Base 21.737900 0.00 1,110.00 13.60 803,178.70

488879107 Total

2,605.80 30.570.0086,860.000 Local 1,804,974.97

Base 0.00 2,605.80 30.57 1,804,974.97

COMMON STOCK USD.1492914106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.KEY ENERGY SERVICES INC

11,300.000 NHHZ Local 9.982300 0.00 169.50 1.91 112,628.581.000000

Base 9.982300 0.00 169.50 1.91 112,628.58

COMMON STOCK USD1.493267108 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.KEYCORP

3,940.000 NHDM Local 7.582600 0.00 59.10 0.51 29,815.831.000000

Base 7.582600 0.00 59.10 0.51 29,815.83

COMMON STOCK493308100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.KEYNOTE SYSTEMS INC

1,050.000 NHHZ Local 11.934700 0.00 15.75 0.21 12,515.481.000000

Base 11.934700 0.00 15.75 0.21 12,515.48

COMMON STOCK USD.149375T100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.KID BRANDS INC

960.000 NHHZ Local 9.264100 0.00 14.40 0.15 8,878.991.000000

Base 9.264100 0.00 14.40 0.15 8,878.99

COMMON STOCK USD.05494274103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.KIMBALL INTERNATIONAL B

2,990.000 NHHZ Local 6.108100 0.00 44.85 0.31 18,218.061.000000

Base 6.108100 0.00 44.85 0.31 18,218.06
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REIT USD.0149427F108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.KILROY REALTY CORP

5,230.000 NHHZ Local 34.720600 0.00 78.45 3.07 181,507.221.000000

Base 34.720600 0.00 78.45 3.07 181,507.22

28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

110.000 NHHZ Local 34.565500 0.00 2.20 0.07 3,799.941.000000

Base 34.565500 0.00 2.20 0.07 3,799.94

49427F108 Total

80.65 3.140.005,340.000 Local 185,307.16

Base 0.00 80.65 3.14 185,307.16

COMMON STOCK494368103 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.KIMBERLY CLARK CORP

2,140.000 NHDM Local 61.863300 0.00 32.10 2.24 132,353.121.000000

Base 61.863300 0.00 32.10 2.24 132,353.12

REIT USD.0149446R109 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.KIMCO REALTY CORP

1,830.000 NHDM Local 16.654400 0.00 27.45 0.52 30,449.581.000000

Base 16.654400 0.00 27.45 0.52 30,449.58

LTD PART NPV494550106 12 Nov 2010 17 Nov 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSKINDER MORGAN ENERGY PRTNRS

3,000.000 NHEY Local 69.723500 0.00 60.00 3.53 209,106.971.000000

Base 69.723500 0.00 60.00 3.53 209,106.97

COMMON STOCK USD.25494580103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.KINDRED HEALTHCARE INC

3,780.000 NHHZ Local 13.811900 0.00 56.70 0.88 52,151.401.000000

Base 13.811900 0.00 56.70 0.88 52,151.40

COMMON STOCK NPV495582108 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.KING PHARMACEUTICALS INC

1,140.000 NHDM Local 14.158700 0.00 17.10 0.28 16,123.541.000000

Base 14.158700 0.00 17.10 0.28 16,123.54
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20 Dec 2010 23 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

13,532.000 NHDM Local 14.140500 0.00 202.98 3.24 191,143.031.000000

Base 14.140500 0.00 202.98 3.24 191,143.03

495582108 Total

220.08 3.520.0014,672.000 Local 207,266.57

Base 0.00 220.08 3.52 207,266.57

REIT USD.0149803T102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.KITE REALTY GROUP TRUST

5,180.000 NHHZ Local 4.887300 0.00 77.70 0.43 25,238.081.000000

Base 4.887300 0.00 77.70 0.43 25,238.08

COMMON STOCK USD.01499005106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.KNIGHT CAPITAL GROUP INC A

9,040.000 NHHZ Local 12.545700 0.00 135.60 1.92 113,275.611.000000

Base 12.545700 0.00 135.60 1.92 113,275.61

COMMON STOCK USD.01499183804 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.KNOLOGY INC

260.000 NHHZ Local 14.348800 0.00 3.90 0.06 3,726.731.000000

Base 14.348800 0.00 3.90 0.06 3,726.73

COMMON STOCK USD.01499184109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.KNOT INC/THE

1,320.000 NHHZ Local 9.131900 0.00 19.80 0.20 12,034.111.000000

Base 9.131900 0.00 19.80 0.20 12,034.11

COMMON STOCK NPV50015Q100 28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)KODIAK OIL + GAS CORP

860.000 NHHZ Local 4.271700 0.00 17.20 0.07 3,656.391.000000

Base 4.271700 0.00 17.20 0.07 3,656.39

500233994 15 Oct 2010 USD/BOSLIBERTY NATL. BK KYKOHLBERG, KRAVIS, ROBERTS + CO

304,954.000 NHEL Local 2.967509 0.00 0.00 0.00 904,954.001.000000

Base 2.967509 0.00 0.00 0.00 904,954.00
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15 Oct 2010 CANCEL USD/BOSLIBERTY NATL. BK KY

-304,954.000 NHEL Local 2.967509 0.00 0.00 0.00 -904,954.001.000000

Base 2.967509 0.00 0.00 0.00 -904,954.00

15 Oct 2010 15 Oct 2010 USD/BOSLIBERTY NATL. BK KY

304,954.000 NHEL Local 1.000000 0.00 0.00 0.00 304,954.001.000000

Base 1.000000 0.00 0.00 0.00 304,954.00

13 Dec 2010 13 Dec 2010 USD/BOSAUTREPAT-DISTRIBUTION

15,232.000 NHEL Local 1.000000 0.00 0.00 0.00 15,232.001.000000

Base 1.000000 0.00 0.00 0.00 15,232.00

13 Dec 2010 13 Dec 2010 USD/BOSAUTREPAT-DISTRIBUTION

63,315.000 NHEL Local 1.000000 0.00 0.00 0.00 63,315.001.000000

Base 1.000000 0.00 0.00 0.00 63,315.00

500233994 Total

0.00 0.000.00383,501.000 Local 383,501.00

Base 0.00 0.00 0.00 383,501.00

COMMON STOCK USD.01500255104 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.KOHLS CORP

1,400.000 NHDM Local 57.657100 0.00 21.00 1.37 80,697.571.000000

Base 57.657100 0.00 21.00 1.37 80,697.57

COMMON STOCK USD.01500600101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.KOPIN CORP

3,970.000 NHHZ Local 3.727400 0.00 59.55 0.25 14,737.981.000000

Base 3.727400 0.00 59.55 0.25 14,737.98

ADR500631106 27 Oct 2010 01 Nov 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCKOREA ELEC POWER CORP SP ADR

5,777.000 NHHJ Local 13.405100 0.00 77.99 1.31 77,361.961.000000

Base 13.405100 0.00 77.99 1.31 77,361.96
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COMMON STOCK USD.01500643200 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.KORN/FERRY INTERNATIONAL

4,150.000 NHHZ Local 17.281900 0.00 62.25 1.21 71,656.431.000000

Base 17.281900 0.00 62.25 1.21 71,656.43

COMMON STOCK NPV50075N104 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.KRAFT FOODS INC CLASS A

7,920.000 NHDM Local 30.378100 0.00 118.80 4.07 240,471.681.000000

Base 30.378100 0.00 118.80 4.07 240,471.68

COMMON STOCK50077B207 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.KRATOS DEFENSE + SECURITY

1,520.000 NHHZ Local 11.367200 0.00 22.80 0.29 17,255.051.000000

Base 11.367200 0.00 22.80 0.29 17,255.05

COMMON STOCK USD.0150077C106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.KRATON PERFORMANCE POLYMERS

160.000 NHHZ Local 33.389100 0.00 2.40 0.09 5,339.771.000000

Base 33.389100 0.00 2.40 0.09 5,339.77

COMMON STOCK USD1.501044101 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.KROGER CO

3,170.000 NHDM Local 23.072500 0.00 47.55 1.24 73,091.041.000000

Base 23.072500 0.00 47.55 1.24 73,091.04

INDUSTRIAL REAL ESTA50199H934 31 Dec 2010 31 Dec 2010 USD/BOSAUTREPAT-DISTRIBUTIONKUEHNE + NAGLE

255,000.000 NHEP Local 1.000000 0.00 0.00 0.00 255,000.001.000000

Base 1.000000 0.00 0.00 0.00 255,000.00

31 Dec 2010 31 Dec 2010 USD/BOSAUTREPAT-DISTRIBUTION

465,000.000 NHEP Local 1.000000 0.00 0.00 0.00 465,000.001.000000

Base 1.000000 0.00 0.00 0.00 465,000.00

31 Dec 2010 31 Dec 2010 USD/BOSAUTREPAT-DISTRIBUTION

375,000.000 NHEP Local 1.000000 0.00 0.00 0.00 375,000.001.000000

Base 1.000000 0.00 0.00 0.00 375,000.00
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31 Dec 2010 31 Dec 2010 USD/BOSAUTREPAT-DISTRIBUTION

450,000.000 NHEP Local 1.000000 0.00 0.00 0.00 450,000.001.000000

Base 1.000000 0.00 0.00 0.00 450,000.00

31 Dec 2010 31 Dec 2010 USD/BOSAUTREPAT-DISTRIBUTION

455,000.000 NHEP Local 1.000000 0.00 0.00 0.00 455,000.001.000000

Base 1.000000 0.00 0.00 0.00 455,000.00

50199H934 Total

0.00 0.000.002,000,000.000 Local 2,000,000.00

Base 0.00 0.00 0.00 2,000,000.00

COMMON STOCK USD.02502079106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.LMI AEROSPACE INC

850.000 NHHZ Local 15.878100 0.00 12.75 0.23 13,483.411.000000

Base 15.878100 0.00 12.75 0.23 13,483.41

COMMON STOCK50212A106 06 Oct 2010 12 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.L 1 IDENTITY SOLUTIONS INC

720.000 NHHZ Local 11.770000 0.00 14.40 0.14 8,459.861.000000

Base 11.770000 0.00 14.40 0.14 8,459.86

27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.

7,340.000 NHHZ Local 11.790800 0.00 110.10 1.46 86,432.911.000000

Base 11.790800 0.00 110.10 1.46 86,432.91

50212A106 Total

124.50 1.600.008,060.000 Local 94,892.77

Base 0.00 124.50 1.60 94,892.77

COMMON STOCK USD.01502161102 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.LSI CORP

3,620.000 NHDM Local 5.738800 0.00 54.30 0.36 20,719.801.000000

Base 5.738800 0.00 54.30 0.36 20,719.80
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COMMON STOCK NPV50216C108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.LSI INDUSTRIES INC

1,800.000 NHHZ Local 8.610000 0.00 27.00 0.26 15,470.741.000000

Base 8.610000 0.00 27.00 0.26 15,470.74

REIT USD.01502175102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.LTC PROPERTIES INC

1,640.000 NHHZ Local 28.122000 0.00 24.60 0.78 46,094.701.000000

Base 28.122000 0.00 24.60 0.78 46,094.70

COMMON STOCK USD.01502424104 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.L 3 COMMUNICATIONS HOLDINGS

590.000 NHDM Local 72.124600 0.00 8.85 0.72 42,543.941.000000

Base 72.124600 0.00 8.85 0.72 42,543.94

COMMON STOCK USD.01502470107 28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)LABARGE INC

290.000 NHHZ Local 12.819000 0.00 5.80 0.07 3,711.641.000000

Base 12.819000 0.00 5.80 0.07 3,711.64

COMMON STOCK USD1.505336107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.LA Z BOY INC

4,390.000 NHHZ Local 7.749800 0.00 65.85 0.57 33,955.201.000000

Base 7.749800 0.00 65.85 0.57 33,955.20

COMMON STOCK USD.150540R409 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.LABORATORY CRP OF AMER HLDGS

540.000 NHDM Local 81.163300 0.00 8.10 0.75 43,819.331.000000

Base 81.163300 0.00 8.10 0.75 43,819.33

COMMON STOCK USD.01505447102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.LABRANCHE + CO INC

3,550.000 NHHZ Local 3.171900 0.00 53.25 0.19 11,206.811.000000

Base 3.171900 0.00 53.25 0.19 11,206.81

COMMON STOCK USD1.505597104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.LACLEDE GROUP INC/THE

2,140.000 NHHZ Local 34.679700 0.00 32.10 1.25 74,181.211.000000

Base 34.679700 0.00 32.10 1.25 74,181.21
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COMMON STOCK USD.01505754200 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.LADISH CO INC

1,510.000 NHHZ Local 30.492700 0.00 22.65 0.78 46,020.551.000000

Base 30.492700 0.00 22.65 0.78 46,020.55

COMMON STOCK NPV511637100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.LAKELAND BANCORP INC

1,960.000 NHHZ Local 9.048700 0.00 29.40 0.30 17,705.751.000000

Base 9.048700 0.00 29.40 0.30 17,705.75

COMMON STOCK NPV511656100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.LAKELAND FINANCIAL CORP

1,540.000 NHHZ Local 19.406600 0.00 23.10 0.51 29,862.551.000000

Base 19.406600 0.00 23.10 0.51 29,862.55

COMMON STOCK514766104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.LANDEC CORP

2,100.000 NHHZ Local 6.152900 0.00 31.50 0.22 12,889.371.000000

Base 6.152900 0.00 31.50 0.22 12,889.37

COMMON STOCK USD.0151508L103 07 Oct 2010 07 Oct 2010 USD/DTCMERGERLANDRY S RESTAURANTS INC

1,760.000 NHHZ Local 24.500000 0.00 0.00 0.00 43,120.001.000000

Base 24.500000 0.00 0.00 0.00 43,120.00

COMMON STOCK516012101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.LANNETT CO INC

740.000 NHHZ Local 5.020500 0.00 11.10 0.06 3,704.011.000000

Base 5.020500 0.00 11.10 0.06 3,704.01

REIT USD.01517942108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.LASALLE HOTEL PROPERTIES

6,720.000 NHHZ Local 23.566500 0.00 100.80 2.68 158,263.401.000000

Base 23.566500 0.00 100.80 2.68 158,263.40

10 Nov 2010 16 Nov 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

200.000 NHHZ Local 23.320000 0.00 3.00 0.08 4,660.921.000000

Base 23.320000 0.00 3.00 0.08 4,660.92
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29 Dec 2010 OPEN USD/DTC 0.03HEEVERS &CO. INC.

1,320.000 NHHO Local 26.470800 0.00 39.60 0.60 34,901.261.000000

Base 26.470800 0.00 39.60 0.60 34,901.26

517942108 Total

143.40 3.360.008,240.000 Local 197,825.58

Base 0.00 143.40 3.36 197,825.58

COMMON STOCK USD.01518439104 11 Oct 2010 14 Oct 2010 USD/DTC 0.04PULSE TRADING LLCESTEE LAUDER COMPANIES CL A

3,040.000 NHIB Local 65.671900 0.00 121.60 3.38 199,517.601.000000

Base 65.671900 0.00 121.60 3.38 199,517.60

20 Oct 2010 25 Oct 2010 USD/DTC 0.04PULSE TRADING LLC

7,030.000 NHIB Local 65.742600 0.00 281.20 7.82 461,881.461.000000

Base 65.742600 0.00 281.20 7.82 461,881.46

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

850.000 NHDM Local 76.114100 0.00 12.75 1.10 64,683.141.000000

Base 76.114100 0.00 12.75 1.10 64,683.14

518439104 Total

415.55 12.300.0010,920.000 Local 726,082.20

Base 0.00 415.55 12.30 726,082.20

COMMON STOCK USD1.520776105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.LAWSON PRODUCTS INC

390.000 NHHZ Local 18.410000 0.00 5.85 0.12 7,173.931.000000

Base 18.410000 0.00 5.85 0.12 7,173.93

COMMON STOCK USD.01521050104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.LAYNE CHRISTENSEN COMPANY

1,870.000 NHHZ Local 27.699700 0.00 28.05 0.88 51,769.511.000000

Base 27.699700 0.00 28.05 0.88 51,769.51
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COMMON STOCK52186N106 28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)LEAPFROG ENTERPRISES INC

660.000 NHHZ Local 5.621500 0.00 13.20 0.07 3,696.921.000000

Base 5.621500 0.00 13.20 0.07 3,696.92

COMMON STOCK523234102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.LECG CORP

4,820.000 NHHZ Local 0.891500 0.00 72.30 0.07 4,224.661.000000

Base 0.891500 0.00 72.30 0.07 4,224.66

COMMON STOCK USD.01524660107 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.LEGGETT + PLATT INC

770.000 NHDM Local 20.541400 0.00 11.55 0.27 15,805.061.000000

Base 20.541400 0.00 11.55 0.27 15,805.06

COMMON STOCK USD.1524901105 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.LEGG MASON INC

1,300.000 NHDM Local 33.484200 0.00 19.50 0.74 43,509.221.000000

Base 33.484200 0.00 19.50 0.74 43,509.22

COMMON STOCK USD.1526057104 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.LENNAR CORP A

940.000 NHDM Local 15.133400 0.00 14.10 0.25 14,211.051.000000

Base 15.133400 0.00 14.10 0.25 14,211.05

COMMON STOCK USD1.527288104 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.LEUCADIA NATIONAL CORP

470.000 NHDM Local 26.636000 0.00 7.05 0.22 12,511.651.000000

Base 26.636000 0.00 7.05 0.22 12,511.65

COMMON STOCK528872104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.LEXICON PHARMACEUTICALS INC

12,520.000 NHHZ Local 1.748900 0.00 187.80 0.37 21,708.061.000000

Base 1.748900 0.00 187.80 0.37 21,708.06

REIT USD.0001529043101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.LEXINGTON REALTY TRUST

9,250.000 NHHZ Local 7.664100 0.00 138.75 1.20 70,752.981.000000

Base 7.664100 0.00 138.75 1.20 70,752.98
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COMMON STOCK USD.01529771107 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.LEXMARK INTERNATIONAL INC A

360.000 NHDM Local 37.191700 0.00 5.40 0.23 13,383.381.000000

Base 37.191700 0.00 5.40 0.23 13,383.38

28 Dec 2010 31 Dec 2010 USD/DTC 0.02LOOP CAPITAL MARKETS

34,100.000 NHDF Local 34.880600 0.00 682.00 20.11 1,188,726.351.000000

Base 34.880600 0.00 682.00 20.11 1,188,726.35

529771107 Total

687.40 20.340.0034,460.000 Local 1,202,109.73

Base 0.00 687.40 20.34 1,202,109.73

COMMON STOCK USD.01529898108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.LIBBEY INC

1,540.000 NHHZ Local 13.216000 0.00 23.10 0.34 20,329.201.000000

Base 13.216000 0.00 23.10 0.34 20,329.20

COMMON STOCK USD.01530555101 22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.LIBERTY GLOBAL INC A

1,350.000 NHHY Local 35.032100 0.00 20.25 0.80 47,272.291.000000

Base 35.032100 0.00 20.25 0.80 47,272.29

TRACKING STK USD.0153071M302 22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.LIBERTY MEDIA CORP CAP SER A

520.000 NHHY Local 61.519200 0.00 7.80 0.55 31,981.631.000000

Base 61.519200 0.00 7.80 0.55 31,981.63

COMMON STOCK USD.0253217R207 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.LIFE TIME FITNESS INC

450.000 NHHZ Local 36.547700 0.00 6.75 0.28 16,439.441.000000

Base 36.547700 0.00 6.75 0.28 16,439.44

COMMON STOCK USD.0153217V109 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.LIFE TECHNOLOGIES CORP

790.000 NHDM Local 50.754400 0.00 11.85 0.68 40,083.451.000000

Base 50.754400 0.00 11.85 0.68 40,083.45
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COMMON STOCK USD.0153222Q103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.LIFETIME BRANDS INC

890.000 NHHZ Local 13.018900 0.00 13.35 0.20 11,573.271.000000

Base 13.018900 0.00 13.35 0.20 11,573.27

COMMON STOCK NPV532457108 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.ELI LILLY + CO

4,630.000 NHDM Local 34.083200 0.00 69.45 2.67 157,733.101.000000

Base 34.083200 0.00 69.45 2.67 157,733.10

28 Dec 2010 31 Dec 2010 USD/DTC 0.02LOOP CAPITAL MARKETS

13,100.000 NHDF Local 35.050000 0.00 262.00 7.76 458,885.241.000000

Base 35.050000 0.00 262.00 7.76 458,885.24

532457108 Total

331.45 10.430.0017,730.000 Local 616,618.34

Base 0.00 331.45 10.43 616,618.34

COMMON STOCK53261M104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.LIMELIGHT NETWORKS INC

570.000 NHHZ Local 6.886500 0.00 8.55 0.07 3,916.691.000000

Base 6.886500 0.00 8.55 0.07 3,916.69

COMMON STOCK USD.5532716107 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.LIMITED BRANDS INC

1,510.000 NHDM Local 33.641900 0.00 22.65 0.86 50,775.761.000000

Base 33.641900 0.00 22.65 0.86 50,775.76

COMMON STOCK USD.01532774106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.LIN TV CORP CL A

2,520.000 NHHZ Local 4.393500 0.00 37.80 0.19 11,033.631.000000

Base 4.393500 0.00 37.80 0.19 11,033.63

COMMON STOCK NPV534187109 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.LINCOLN NATIONAL CORP

600.000 NHDM Local 23.575000 0.00 9.00 0.24 14,135.761.000000

Base 23.575000 0.00 9.00 0.24 14,135.76
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COMMON STOCK535678106 11 Oct 2010 14 Oct 2010 USD/DTC 0.03GUZMAN + COLINEAR TECHNOLOGY CORP

13,773.000 NHIB Local 31.222600 0.00 413.19 7.27 429,608.411.000000

Base 31.222600 0.00 413.19 7.27 429,608.41

12 Oct 2010 15 Oct 2010 USD/DTC 0.03GUZMAN + CO

407.000 NHIB Local 31.174200 0.00 12.21 0.22 12,675.471.000000

Base 31.174200 0.00 12.21 0.22 12,675.47

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,000.000 NHDM Local 33.046000 0.00 15.00 0.56 33,030.441.000000

Base 33.046000 0.00 15.00 0.56 33,030.44

535678106 Total

440.40 8.050.0015,180.000 Local 475,314.32

Base 0.00 440.40 8.05 475,314.32

COMMON STOCK NPV535919203 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.LIONS GATE ENTERTAINMENT W/D

1,850.000 NHHZ Local 7.347300 0.00 27.75 0.23 13,564.531.000000

Base 7.347300 0.00 27.75 0.23 13,564.53

COMMON STOCK NPV536797103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.LITHIA MOTORS INC CL A

1,850.000 NHHZ Local 9.669400 0.00 27.75 0.30 17,860.341.000000

Base 9.669400 0.00 27.75 0.30 17,860.34

COMMON STOCK USD.01537008104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.LITTELFUSE INC

300.000 NHHZ Local 42.562500 0.00 4.50 0.22 12,764.031.000000

Base 42.562500 0.00 4.50 0.22 12,764.03

COMMON STOCK USD.01538034109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.LIVE NATION ENTERTAINMENT IN

13,460.000 NHHZ Local 9.573700 0.00 201.90 2.18 128,657.921.000000

Base 9.573700 0.00 201.90 2.18 128,657.92
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VENTURE CAPITAL LBO539453993 08 Dec 2010 08 Dec 2010 USD/BOSAUTREPAT-DISTRIBUTIONTHOMAS H LEE EQUITY FUND V

934,727.000 NHEL Local 1.000000 0.00 0.00 0.00 934,727.001.000000

Base 1.000000 0.00 0.00 0.00 934,727.00

COMMON STOCK USD1.539830109 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.LOCKHEED MARTIN CORP

2,200.000 NHDM Local 68.888600 0.00 33.00 2.57 151,519.351.000000

Base 68.888600 0.00 33.00 2.57 151,519.35

COMMON STOCK USD.01540211109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.LODGENET INTERACTIVE CORP

1,660.000 NHHZ Local 2.724600 0.00 24.90 0.08 4,497.861.000000

Base 2.724600 0.00 24.90 0.08 4,497.86

COMMON STOCK USD.01540424108 07 Oct 2010 13 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.LOEWS CORP

1,900.000 NHDM Local 38.376800 0.00 38.00 1.23 72,876.691.000000

Base 38.376800 0.00 38.00 1.23 72,876.69

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,520.000 NHDM Local 37.718900 0.00 22.80 0.97 57,308.961.000000

Base 37.718900 0.00 22.80 0.97 57,308.96

28 Dec 2010 31 Dec 2010 USD/DTC 0.02LOOP CAPITAL MARKETS

11,200.000 NHDF Local 39.010000 0.00 224.00 7.39 436,680.611.000000

Base 39.010000 0.00 224.00 7.39 436,680.61

540424108 Total

284.80 9.590.0014,620.000 Local 566,866.26

Base 0.00 284.80 9.59 566,866.26

COMMON STOCK USD.01544147101 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.LORILLARD INC

760.000 NHDM Local 83.883200 0.00 11.40 1.08 63,738.751.000000

Base 83.883200 0.00 11.40 1.08 63,738.75
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COMMON STOCK USD1.546347105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.LOUISIANA PACIFIC CORP

12,130.000 NHHZ Local 7.962200 0.00 181.95 1.63 96,397.911.000000

Base 7.962200 0.00 181.95 1.63 96,397.91

28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

470.000 NHHZ Local 7.785300 0.00 9.40 0.07 3,649.621.000000

Base 7.785300 0.00 9.40 0.07 3,649.62

546347105 Total

191.35 1.700.0012,600.000 Local 100,047.53

Base 0.00 191.35 1.70 100,047.53

COMMON STOCK USD.5548661107 18 Nov 2010 23 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.LOWE S COS INC

1,540.000 NHDM Local 21.771700 0.00 23.10 0.57 33,504.751.000000

Base 21.771700 0.00 23.10 0.57 33,504.75

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

6,380.000 NHDM Local 22.352500 0.00 95.70 2.42 142,510.831.000000

Base 22.352500 0.00 95.70 2.42 142,510.83

548661107 Total

118.80 2.990.007,920.000 Local 176,015.58

Base 0.00 118.80 2.99 176,015.58

COMMON STOCK NPV549271104 30 Dec 2010 OPEN USD/DTC 0.01CITIGROUPGLOBAL MARKETS INCLUBRIZOL CORP

400.000 NHDU Local 107.645700 0.00 2.00 0.73 43,055.551.000000

Base 107.645700 0.00 2.00 0.73 43,055.55

COMMON STOCK55027E102 13 Oct 2010 20 Oct 2010 USD/DTC 0.012 CITIGROUPGLOBAL MARKETS INCLUMINEX CORP

1,800.000 NHDU Local 16.103900 0.00 9.00 0.49 28,977.531.000000

Base 16.103900 0.00 9.00 0.49 28,977.53
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12 Oct 2010 15 Oct 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,982.000 NHDU Local 16.051400 0.00 9.91 0.54 31,803.421.000000

Base 16.051400 0.00 9.91 0.54 31,803.42

15 Oct 2010 20 Oct 2010 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

694.000 NHDU Local 15.989900 0.00 3.47 0.19 11,093.331.000000

Base 15.989900 0.00 3.47 0.19 11,093.33

18 Oct 2010 21 Oct 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

5,110.000 NHDU Local 16.464000 0.00 25.55 1.43 84,104.061.000000

Base 16.464000 0.00 25.55 1.43 84,104.06

18 Oct 2010 21 Oct 2010 USD/DTC 0.02LIQUIDNETINC

8,994.000 NHDU Local 16.237900 0.00 157.40 2.47 145,883.801.000000

Base 16.237900 0.00 157.40 2.47 145,883.80

22 Nov 2010 26 Nov 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,519.000 NHDU Local 17.171600 0.00 7.60 0.45 26,075.611.000000

Base 17.171600 0.00 7.60 0.45 26,075.61

55027E102 Total

212.93 5.570.0020,099.000 Local 327,937.75

Base 0.00 212.93 5.57 327,937.75

COMMON STOCK USD.1550819106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.LYDALL INC

1,630.000 NHHZ Local 7.403500 0.00 24.45 0.20 12,043.061.000000

Base 7.403500 0.00 24.45 0.20 12,043.06

COMMON STOCK USD.01552541104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.M + F WORLDWIDE CORP

960.000 NHHZ Local 27.135500 0.00 14.40 0.44 26,035.241.000000

Base 27.135500 0.00 14.40 0.44 26,035.24
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COMMON STOCK USD.555261F104 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.M + T BANK CORP

540.000 NHDM Local 77.288300 0.00 8.10 0.71 41,726.871.000000

Base 77.288300 0.00 8.10 0.71 41,726.87

COMMON STOCK USD1.55262C100 01 Oct 2010 06 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)MBIA INC

68,295.000 NHDU Local 10.134600 0.00 1,365.90 11.70 690,764.911.000000

Base 10.134600 0.00 1,365.90 11.70 690,764.91

COMMON STOCK USD.0155264U108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MB FINANCIAL INC

5,070.000 NHHZ Local 14.856400 0.00 76.05 1.27 75,244.631.000000

Base 14.856400 0.00 76.05 1.27 75,244.63

COMMON STOCK USD.01552715104 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.MEMC ELECTRONIC MATERIALS

1,160.000 NHDM Local 11.949800 0.00 17.40 0.24 13,844.131.000000

Base 11.949800 0.00 17.40 0.24 13,844.13

REIT USD.0155272X102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MFA FINANCIAL INC

26,970.000 NHHZ Local 7.854000 0.00 404.55 3.58 211,414.251.000000

Base 7.854000 0.00 404.55 3.58 211,414.25

28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

470.000 NHHZ Local 7.910400 0.00 9.40 0.07 3,708.421.000000

Base 7.910400 0.00 9.40 0.07 3,708.42

55272X102 Total

413.95 3.650.0027,440.000 Local 215,122.67

Base 0.00 413.95 3.65 215,122.67

COMMON STOCK USD1.55277J108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MF GLOBAL HOLDINGS LTD

10,100.000 NHHZ Local 7.713200 0.00 151.50 1.32 77,750.501.000000

Base 7.713200 0.00 151.50 1.32 77,750.50



Prepared by State StreetPage 1161

Sales Report by Report Date
Composite

to April 18, 2011View Date:December 31, 2010October 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

03 Nov 2010 08 Nov 2010 USD/DTC 0.04KEEFE BRUYETTE + WOODS INC

2,110.000 NHHO Local 7.870100 0.00 84.40 0.29 16,521.221.000000

Base 7.870100 0.00 84.40 0.29 16,521.22

55277J108 Total

235.90 1.610.0012,210.000 Local 94,271.72

Base 0.00 235.90 1.61 94,271.72

COMMON STOCK USD1.55277P104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MGE ENERGY INC

2,220.000 NHHZ Local 40.198600 0.00 33.30 1.51 89,206.081.000000

Base 40.198600 0.00 33.30 1.51 89,206.08

COMMON STOCK USD1.552848103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MGIC INVESTMENT CORP

19,290.000 NHHZ Local 9.623000 0.00 289.35 3.14 185,335.181.000000

Base 9.623000 0.00 289.35 3.14 185,335.18

28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

380.000 NHHZ Local 9.289000 0.00 7.60 0.06 3,522.161.000000

Base 9.289000 0.00 7.60 0.06 3,522.16

552848103 Total

296.95 3.200.0019,670.000 Local 188,857.34

Base 0.00 296.95 3.20 188,857.34

COMMON STOCK NPV55302G103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MGP INGREDIENTS INC

790.000 NHHZ Local 8.604100 0.00 11.85 0.11 6,785.281.000000

Base 8.604100 0.00 11.85 0.11 6,785.28

COMMON STOCK USD.0155305B101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.M/I HOMES INC

1,770.000 NHHZ Local 10.510900 0.00 26.55 0.31 18,577.431.000000

Base 10.510900 0.00 26.55 0.31 18,577.43
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COMMON STOCK NPV55306N104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MKS INSTRUMENTS INC

2,790.000 NHHZ Local 20.458500 0.00 41.85 0.96 57,036.411.000000

Base 20.458500 0.00 41.85 0.96 57,036.41

REIT USD.01553274101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MPG OFFICE TRUST INC

4,620.000 NHHZ Local 2.696700 0.00 69.30 0.21 12,389.241.000000

Base 2.696700 0.00 69.30 0.21 12,389.24

COMMON STOCK553530106 22 Nov 2010 26 Nov 2010 USD/DTC 0.02MELVIN SECURITIESMSC INDUSTRIAL DIRECT CO A

22,000.000 NHDZ Local 59.275700 0.00 440.00 22.04 1,303,603.361.000000

Base 59.275700 0.00 440.00 22.04 1,303,603.36

COMMON STOCK USD.01553829102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MVC CAPITAL INC

2,180.000 NHHZ Local 13.343700 0.00 32.70 0.49 29,056.081.000000

Base 13.343700 0.00 32.70 0.49 29,056.08

COMMON STOCK USD.0155405W104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MYR GROUP INC/DELAWARE

1,630.000 NHHZ Local 15.405600 0.00 24.45 0.42 25,086.261.000000

Base 15.405600 0.00 24.45 0.42 25,086.26

COMMON STOCK USD.01554153106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MAC GRAY CORP

1,120.000 NHHZ Local 12.010400 0.00 16.80 0.23 13,434.621.000000

Base 12.010400 0.00 16.80 0.23 13,434.62

COMMON STOCK USD.0155616P104 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.MACY S INC

1,890.000 NHDM Local 25.841800 0.00 28.35 0.83 48,811.821.000000

Base 25.841800 0.00 28.35 0.83 48,811.82

557990967 12 Nov 2010 17 Nov 2010 USD/BOS5 AUTREPAT-DISTRIBUTIONMADISON DEARBORN PARTNERS II

10,422.000 NHEL Local 1.000000 0.00 0.00 0.00 10,422.001.000000

Base 1.000000 0.00 0.00 0.00 10,422.00
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557994944 16 Dec 2010 16 Dec 2010 USD/BOSAUTREPAT-DISTRIBUTIONMADISON DEARBORN CAP PART IV

113,482.000 NHEL Local 1.000000 0.00 0.00 0.00 113,482.001.000000

Base 1.000000 0.00 0.00 0.00 113,482.00

LP557995933 02 Nov 2010 02 Nov 2010 USD/BOSAUTREPAT-DISTRIBUTIONMADISON DEARBORN CAP PARTNER V

374,740.000 NHEL Local 1.000000 0.00 0.00 0.00 374,740.001.000000

Base 1.000000 0.00 0.00 0.00 374,740.00

55799E918 25 Oct 2010 25 Oct 2010 USD/BOSAUTREPAT-DISTRIBUTIONMADISON DEARBORN CAP PTNRS VI

500,090.000 NHEL Local 1.000000 0.00 0.00 0.00 500,090.001.000000

Base 1.000000 0.00 0.00 0.00 500,090.00

02 Nov 2010 02 Nov 2010 USD/BOSAUTREPAT-DISTRIBUTION

329,963.000 NHEL Local 0.987877 0.00 0.00 0.00 325,963.001.000000

Base 0.987877 0.00 0.00 0.00 325,963.00

55799E918 Total

0.00 0.000.00830,053.000 Local 826,053.00

Base 0.00 0.00 0.00 826,053.00

COMMON STOCK USD.01559079207 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MAGELLAN HEALTH SERVICES INC

3,190.000 NHHZ Local 48.353000 0.00 47.85 2.61 154,195.611.000000

Base 48.353000 0.00 47.85 2.61 154,195.61

28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

80.000 NHHZ Local 48.651300 0.00 1.60 0.07 3,890.431.000000

Base 48.651300 0.00 1.60 0.07 3,890.43

01 Nov 2010 04 Nov 2010 USD/DTC 0.03CREDIT SUISSE SECURITIES (USA) LLC

1,260.000 NHHO Local 48.508000 0.00 37.80 1.04 61,081.241.000000

Base 48.508000 0.00 37.80 1.04 61,081.24
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29 Oct 2010 03 Nov 2010 USD/DTC 0.03CREDIT SUISSE SECURITIES (USA) LLC

3,030.000 NHHO Local 48.491800 0.00 90.90 2.49 146,836.761.000000

Base 48.491800 0.00 90.90 2.49 146,836.76

03 Dec 2010 08 Dec 2010 USD/DTC 0.03STEPHENS,INC.

2,960.000 NHHO Local 49.869800 0.00 88.80 2.50 147,523.311.000000

Base 49.869800 0.00 88.80 2.50 147,523.31

06 Dec 2010 09 Dec 2010 USD/DTC 0.03STEPHENS,INC.

1,320.000 NHHO Local 49.702900 0.00 39.60 1.11 65,567.121.000000

Base 49.702900 0.00 39.60 1.11 65,567.12

13 Dec 2010 16 Dec 2010 USD/DTC 0.03STIFEL NICOLAUS + CO INC

5,430.000 NHHO Local 45.895400 0.00 162.90 4.22 249,044.901.000000

Base 45.895400 0.00 162.90 4.22 249,044.90

559079207 Total

469.45 14.040.0017,270.000 Local 828,139.37

Base 0.00 469.45 14.04 828,139.37

COMMON STOCK USD.0156035L104 22 Oct 2010 22 Oct 2010 USD/DTCSALE OF FRACTIONAL SMAIN STREET CAPITAL CORP

0.138 NHHZ Local 12.898550 0.00 0.00 0.00 1.781.000000

Base 12.898550 0.00 0.00 0.00 1.78

27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.

850.000 NHHZ Local 16.630300 0.00 12.75 0.24 14,122.771.000000

Base 16.630300 0.00 12.75 0.24 14,122.77

29 Nov 2010 29 Nov 2010 USD/DTCSALE OF FRACTIONAL S

0.088 NHHZ Local 12.954545 0.00 0.00 0.00 1.141.000000

Base 12.954545 0.00 0.00 0.00 1.14



Prepared by State StreetPage 1165

Sales Report by Report Date
Composite

to April 18, 2011View Date:December 31, 2010October 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

56035L104 Total

12.75 0.240.00850.226 Local 14,125.69

Base 0.00 12.75 0.24 14,125.69

COMMON STOCK NPV56062Y102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MAINSOURCE FINANCIAL GROUP I

1,920.000 NHHZ Local 8.438300 0.00 28.80 0.27 16,172.471.000000

Base 8.438300 0.00 28.80 0.27 16,172.47

COMMON STOCK USD.0156418H100 22 Nov 2010 26 Nov 2010 USD/DTC 0.02MELVIN SECURITIESMANPOWERGROUP

12,700.000 NHDZ Local 55.983100 0.00 254.00 12.02 710,719.351.000000

Base 55.983100 0.00 254.00 12.02 710,719.35

COMMON STOCK USD.01564563104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MANTECH INTERNATIONAL CORP A

190.000 NHHZ Local 40.613300 0.00 2.85 0.13 7,713.551.000000

Base 40.613300 0.00 2.85 0.13 7,713.55

COMMON STOCK USD1.565849106 18 Nov 2010 23 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MARATHON OIL CORP

1,130.000 NHDM Local 34.110100 0.00 16.95 0.66 38,526.801.000000

Base 34.110100 0.00 16.95 0.66 38,526.80

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

3,230.000 NHDM Local 33.562300 0.00 48.45 1.84 108,355.941.000000

Base 33.562300 0.00 48.45 1.84 108,355.94

565849106 Total

65.40 2.500.004,360.000 Local 146,882.74

Base 0.00 65.40 2.50 146,882.74

COMMON STOCK USD.0156624R108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MARCHEX INC CLASS B

1,840.000 NHHZ Local 6.286300 0.00 27.60 0.20 11,538.991.000000

Base 6.286300 0.00 27.60 0.20 11,538.99
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COMMON STOCK USD1.566330106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MARCUS CORPORATION

1,940.000 NHHZ Local 12.598100 0.00 29.10 0.41 24,410.801.000000

Base 12.598100 0.00 29.10 0.41 24,410.80

COMMON STOCK567908108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MARINEMAX INC

2,110.000 NHHZ Local 7.283300 0.00 31.65 0.26 15,335.851.000000

Base 7.283300 0.00 31.65 0.26 15,335.85

COMMON STOCK56845T305 08 Nov 2010 26 Nov 2010 USD/DTC9 MERGERMARINER ENERGY INC

720.000 NHEU Local 26.000000 0.00 0.00 0.00 18,720.001.000000

Base 26.000000 0.00 0.00 0.00 18,720.00

08 Nov 2010 24 Nov 2010 USD/DTC7 MERGER

8,240.000 NHHY Local 26.000000 0.00 0.00 0.00 214,240.001.000000

Base 26.000000 0.00 0.00 0.00 214,240.00

56845T305 Total

0.00 0.000.008,960.000 Local 232,960.00

Base 0.00 0.00 0.00 232,960.00

COMMON STOCK NPV570535104 29 Dec 2010 OPEN USD/DTC 0.04LOOP CAPITAL MARKETSMARKEL CORP

272.000 NHEX Local 381.190100 0.00 10.88 1.76 103,671.071.000000

Base 381.190100 0.00 10.88 1.76 103,671.07

COMMON STOCK57060D108 31 Dec 2010 OPEN USD/DTC 0.03PULSE TRADING LLCMARKETAXESS HOLDINGS INC

6,810.000 NHDY Local 21.121600 0.00 204.30 2.44 143,631.361.000000

Base 21.121600 0.00 204.30 2.44 143,631.36

COMMON STOCK USD.01571157106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MARLIN BUSINESS SERVICES INC

820.000 NHHZ Local 12.270400 0.00 12.30 0.17 10,049.261.000000

Base 12.270400 0.00 12.30 0.17 10,049.26
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COMMON STOCK USD1.571748102 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.MARSH + MCLENNAN COS

2,400.000 NHDM Local 25.027900 0.00 36.00 1.02 60,029.941.000000

Base 25.027900 0.00 36.00 1.02 60,029.94

COMMON STOCK USD1.571837103 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.MARSHALL + ILSLEY CORP

2,390.000 NHDM Local 4.762000 0.00 35.85 0.20 11,345.131.000000

Base 4.762000 0.00 35.85 0.20 11,345.13

COMMON STOCK USD.01571903202 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.MARRIOTT INTERNATIONAL CL A

840.000 NHDM Local 39.442600 0.00 12.60 0.56 33,118.621.000000

Base 39.442600 0.00 12.60 0.56 33,118.62

COMMON STOCK USD.1572901106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MARTEK BIOSCIENCES CORP

3,190.000 NHHZ Local 22.210500 0.00 47.85 1.20 70,802.451.000000

Base 22.210500 0.00 47.85 1.20 70,802.45

COMMON STOCK USD.01573075108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MARTEN TRANSPORT LTD

1,240.000 NHHZ Local 21.042800 0.00 18.60 0.44 26,074.031.000000

Base 21.042800 0.00 18.60 0.44 26,074.03

COMMON STOCK USD1.574599106 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.MASCO CORP

4,490.000 NHDM Local 10.828500 0.00 67.35 0.83 48,551.791.000000

Base 10.828500 0.00 67.35 0.83 48,551.79

COMMON STOCK576206106 18 Nov 2010 23 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MASSEY ENERGY CO

860.000 NHDM Local 48.541900 0.00 12.90 0.71 41,732.421.000000

Base 48.541900 0.00 12.90 0.71 41,732.42

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

620.000 NHDM Local 49.560000 0.00 9.30 0.52 30,717.381.000000

Base 49.560000 0.00 9.30 0.52 30,717.38
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576206106 Total

22.20 1.230.001,480.000 Local 72,449.80

Base 0.00 22.20 1.23 72,449.80

COMMON STOCK USD.1576323109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MASTEC INC

5,070.000 NHHZ Local 12.133300 0.00 76.05 1.04 61,438.741.000000

Base 12.133300 0.00 76.05 1.04 61,438.74

22 Nov 2010 26 Nov 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

9,241.000 NHDU Local 14.417900 0.00 46.21 2.26 133,187.341.000000

Base 14.417900 0.00 46.21 2.26 133,187.34

576323109 Total

122.26 3.300.0014,311.000 Local 194,626.08

Base 0.00 122.26 3.30 194,626.08

COMMON STOCK57636Q104 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.MASTERCARD INC CLASS A

440.000 NHDM Local 233.927900 0.00 6.60 1.74 102,919.941.000000

Base 233.927900 0.00 6.60 1.74 102,919.94

COMMON STOCK NPV576690101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MATERION CORP

1,790.000 NHHZ Local 29.164900 0.00 26.85 0.88 52,177.441.000000

Base 29.164900 0.00 26.85 0.88 52,177.44

COMMON STOCK USD.01576853105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MATRIX SERVICE CO

2,120.000 NHHZ Local 9.221200 0.00 31.80 0.33 19,516.811.000000

Base 9.221200 0.00 31.80 0.33 19,516.81

18 Nov 2010 23 Nov 2010 USD/DTC 0.03PULSE TRADING LLC

3,082.000 NHDY Local 10.026800 0.00 92.46 0.53 30,809.611.000000

Base 10.026800 0.00 92.46 0.53 30,809.61
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576853105 Total

124.26 0.860.005,202.000 Local 50,326.42

Base 0.00 124.26 0.86 50,326.42

COMMON STOCK USD1.577081102 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.MATTEL INC

1,930.000 NHDM Local 25.665600 0.00 28.95 0.84 49,504.821.000000

Base 25.665600 0.00 28.95 0.84 49,504.82

COMMON STOCK577776107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MAXYGEN INC

2,690.000 NHHZ Local 6.073100 0.00 40.35 0.28 16,296.011.000000

Base 6.073100 0.00 40.35 0.28 16,296.01

COMMON STOCK USD.01579064106 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.MCAFEE INC

930.000 NHDM Local 46.888100 0.00 13.95 0.74 43,591.241.000000

Base 46.888100 0.00 13.95 0.74 43,591.24

COMMON STOCK NPV579780206 22 Nov 2010 26 Nov 2010 USD/DTC 0.02MELVIN SECURITIESMCCORMICK + CO NON VTG SHRS

40,300.000 NHDZ Local 44.116300 0.00 806.00 30.05 1,777,050.841.000000

Base 44.116300 0.00 806.00 30.05 1,777,050.84

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

560.000 NHDM Local 44.315700 0.00 8.40 0.42 24,807.971.000000

Base 44.315700 0.00 8.40 0.42 24,807.97

579780206 Total

814.40 30.470.0040,860.000 Local 1,801,858.81

Base 0.00 814.40 30.47 1,801,858.81

COMMON STOCK579793100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MCCORMICK + SCHMICK S SEAFOO

840.000 NHHZ Local 8.839400 0.00 12.60 0.13 7,412.371.000000

Base 8.839400 0.00 12.60 0.13 7,412.37
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COMMON STOCK USD.01580135101 18 Nov 2010 23 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MCDONALD S CORP

690.000 NHDM Local 78.948300 0.00 10.35 0.93 54,463.051.000000

Base 78.948300 0.00 10.35 0.93 54,463.05

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

4,840.000 NHDM Local 78.962500 0.00 72.60 6.46 382,099.441.000000

Base 78.962500 0.00 72.60 6.46 382,099.44

580135101 Total

82.95 7.390.005,530.000 Local 436,562.49

Base 0.00 82.95 7.39 436,562.49

COMMON STOCK USD.0158047P107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MCG CAPITAL CORP

7,320.000 NHHZ Local 6.266500 0.00 109.80 0.78 45,760.201.000000

Base 6.266500 0.00 109.80 0.78 45,760.20

COMMON STOCK NPV580589109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MCGRATH RENTCORP

1,360.000 NHHZ Local 25.155000 0.00 20.40 0.58 34,189.821.000000

Base 25.155000 0.00 20.40 0.58 34,189.82

COMMON STOCK USD1.580645109 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.MCGRAW HILL COMPANIES INC

1,790.000 NHDM Local 34.531200 0.00 26.85 1.05 61,782.951.000000

Base 34.531200 0.00 26.85 1.05 61,782.95

COMMON STOCK USD.0158155Q103 18 Nov 2010 23 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MCKESSON CORP

590.000 NHDM Local 65.613400 0.00 8.85 0.66 38,702.401.000000

Base 65.613400 0.00 8.85 0.66 38,702.40

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,190.000 NHDM Local 64.434500 0.00 17.85 1.30 76,657.911.000000

Base 64.434500 0.00 17.85 1.30 76,657.91
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22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

800.000 NHHY Local 70.438100 0.00 12.00 0.96 56,337.521.000000

Base 70.438100 0.00 12.00 0.96 56,337.52

58155Q103 Total

38.70 2.920.002,580.000 Local 171,697.83

Base 0.00 38.70 2.92 171,697.83

COMMON STOCK USD.01582839106 22 Nov 2010 26 Nov 2010 USD/DTC 0.02MELVIN SECURITIESMEAD JOHNSON NUTRITION CO

20,500.000 NHDZ Local 60.107200 0.00 410.00 20.83 1,231,766.771.000000

Base 60.107200 0.00 410.00 20.83 1,231,766.77

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

930.000 NHDM Local 60.288400 0.00 13.95 0.95 56,053.311.000000

Base 60.288400 0.00 13.95 0.95 56,053.31

582839106 Total

423.95 21.780.0021,430.000 Local 1,287,820.08

Base 0.00 423.95 21.78 1,287,820.08

COMMON STOCK USD.0158319P108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MEADOWBROOK INSURANCE GROUP

5,180.000 NHHZ Local 8.708600 0.00 77.70 0.76 45,032.091.000000

Base 8.708600 0.00 77.70 0.76 45,032.09

COMMON STOCK USD.01583334107 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.MEADWESTVACO CORP

780.000 NHDM Local 25.335600 0.00 11.70 0.34 19,749.731.000000

Base 25.335600 0.00 11.70 0.34 19,749.73

COMMON STOCK NPV583421102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MEASUREMENT SPECIALTIES INC

1,390.000 NHHZ Local 21.835400 0.00 20.85 0.51 30,329.851.000000

Base 21.835400 0.00 20.85 0.51 30,329.85
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ADR583840103 27 Oct 2010 01 Nov 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCMECHEL SPONSORED ADR

548.000 NHHJ Local 23.040700 0.00 7.40 0.22 12,618.681.000000

Base 23.040700 0.00 7.40 0.22 12,618.68

COMMON STOCK USD.01583928106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MEDALLION FINANCIAL CORP

1,410.000 NHHZ Local 7.845200 0.00 21.15 0.19 11,040.391.000000

Base 7.845200 0.00 21.15 0.19 11,040.39

COMMON STOCK USD.0158404W109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MEDCATH CORPORATION

1,960.000 NHHZ Local 10.016000 0.00 29.40 0.33 19,601.631.000000

Base 10.016000 0.00 29.40 0.33 19,601.63

COMMON STOCK USD.0158405U102 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.MEDCO HEALTH SOLUTIONS INC

2,000.000 NHDM Local 60.873700 0.00 30.00 2.06 121,715.341.000000

Base 60.873700 0.00 30.00 2.06 121,715.34

COMMON STOCK USD5.584404107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MEDIA GENERAL INC  CL A

1,670.000 NHHZ Local 5.928600 0.00 25.05 0.17 9,875.541.000000

Base 5.928600 0.00 25.05 0.17 9,875.54

COMMON STOCK USD.0158446K105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MEDIACOM COMMUNICATIONS A

3,820.000 NHHZ Local 7.083400 0.00 57.30 0.46 27,000.831.000000

Base 7.083400 0.00 57.30 0.46 27,000.83

COMMON STOCK58449L100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MEDICAL ACTION IND INC

1,370.000 NHHZ Local 9.608900 0.00 20.55 0.22 13,143.421.000000

Base 9.608900 0.00 20.55 0.22 13,143.42

REIT USD.00158463J304 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MEDICAL PROPERTIES TRUST INC

10,640.000 NHHZ Local 10.944800 0.00 159.60 1.97 116,291.101.000000

Base 10.944800 0.00 159.60 1.97 116,291.10



Prepared by State StreetPage 1173

Sales Report by Report Date
Composite

to April 18, 2011View Date:December 31, 2010October 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

410.000 NHHZ Local 10.322400 0.00 6.15 0.08 4,225.951.000000

Base 10.322400 0.00 6.15 0.08 4,225.95

58463J304 Total

165.75 2.050.0011,050.000 Local 120,517.05

Base 0.00 165.75 2.05 120,517.05

COMMON STOCK584688105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MEDICINES COMPANY

2,280.000 NHHZ Local 13.340100 0.00 34.20 0.51 30,380.721.000000

Base 13.340100 0.00 34.20 0.51 30,380.72

COMMON STOCK584690309 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MEDICIS PHARMACEUTICAL CL A

5,770.000 NHHZ Local 30.088100 0.00 86.55 2.93 173,518.861.000000

Base 30.088100 0.00 86.55 2.93 173,518.86

COMMON STOCK USD.0158471A105 05 Oct 2010 08 Oct 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLCMEDIDATA SOLUTIONS INC

2,230.000 NHHO Local 19.415000 0.00 89.20 0.74 43,205.511.000000

Base 19.415000 0.00 89.20 0.74 43,205.51

17 Dec 2010 22 Dec 2010 USD/DTC 0.03CREDIT SUISSE SECURITIES (USA) LLC

3,440.000 NHHO Local 23.157900 0.00 103.20 1.35 79,558.631.000000

Base 23.157900 0.00 103.20 1.35 79,558.63

20 Dec 2010 23 Dec 2010 USD/DTC 0.03CREDIT SUISSE SECURITIES (USA) LLC

1,610.000 NHHO Local 23.714600 0.00 48.30 0.65 38,131.561.000000

Base 23.714600 0.00 48.30 0.65 38,131.56

58471A105 Total

240.70 2.740.007,280.000 Local 160,895.70

Base 0.00 240.70 2.74 160,895.70
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LP58499A954 18 Nov 2010 USD/BOSAUTREPAT-DISTRIBUTIONMDCP IV GLOBAL INVESTMENTS

756,550.000 NHEL Local 1.000000 0.00 0.00 0.00 756,550.001.000000

Base 1.000000 0.00 0.00 0.00 756,550.00

16 Dec 2010 USD/BOSAUTREPAT-DISTRIBUTION

113,482.000 NHEL Local 1.000000 0.00 0.00 0.00 113,482.001.000000

Base 1.000000 0.00 0.00 0.00 113,482.00

16 Dec 2010 CANCEL USD/BOSAUTREPAT-DISTRIBUTION

-113,482.000 NHEL Local 1.000000 0.00 0.00 0.00 -113,482.001.000000

Base 1.000000 0.00 0.00 0.00 -113,482.00

58499A954 Total

0.00 0.000.00756,550.000 Local 756,550.00

Base 0.00 0.00 0.00 756,550.00

COMMON STOCK USD.1585055106 18 Nov 2010 23 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MEDTRONIC INC

1,290.000 NHDM Local 34.688800 0.00 19.35 0.76 44,728.441.000000

Base 34.688800 0.00 19.35 0.76 44,728.44

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

4,910.000 NHDM Local 33.996500 0.00 73.65 2.83 166,846.341.000000

Base 33.996500 0.00 73.65 2.83 166,846.34

585055106 Total

93.00 3.590.006,200.000 Local 211,574.78

Base 0.00 93.00 3.59 211,574.78

COMMON STOCK USD.01587118100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MEN S WEARHOUSE INC/THE

5,040.000 NHHZ Local 24.521900 0.00 75.60 2.09 123,512.691.000000

Base 24.521900 0.00 75.60 2.09 123,512.69
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COMMON STOCK NPV587200106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MENTOR GRAPHICS CORP

5,800.000 NHHZ Local 10.604900 0.00 87.00 1.04 61,420.381.000000

Base 10.604900 0.00 87.00 1.04 61,420.38

COMMON STOCK USD.01588448100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MERCHANTS BANCSHARES INC

460.000 NHHZ Local 25.285800 0.00 6.90 0.20 11,624.371.000000

Base 25.285800 0.00 6.90 0.20 11,624.37

COMMON STOCK USD.558933Y105 07 Oct 2010 13 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.MERCK + CO. INC.

1,710.000 NHDM Local 36.852900 0.00 34.20 1.07 62,983.191.000000

Base 36.852900 0.00 34.20 1.07 62,983.19

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

14,710.000 NHDM Local 34.747800 0.00 220.65 8.64 510,910.851.000000

Base 34.747800 0.00 220.65 8.64 510,910.85

58933Y105 Total

254.85 9.710.0016,420.000 Local 573,894.04

Base 0.00 254.85 9.71 573,894.04

COMMON STOCK USD.01589378108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MERCURY COMPUTER SYSTEMS INC

2,000.000 NHHZ Local 15.790500 0.00 30.00 0.53 31,550.471.000000

Base 15.790500 0.00 30.00 0.53 31,550.47

COMMON STOCK USD1.589433101 01 Oct 2010 06 Oct 2010 USD/DTC 0.04STIFEL NICOLAUS + CO INCMEREDITH CORP

3,880.000 NHHO Local 33.187900 0.00 155.20 2.18 128,611.671.000000

Base 33.187900 0.00 155.20 2.18 128,611.67

05 Oct 2010 08 Oct 2010 USD/DTC 0.04STIFEL NICOLAUS + CO INC

9,320.000 NHHO Local 33.003400 0.00 372.80 5.20 307,213.691.000000

Base 33.003400 0.00 372.80 5.20 307,213.69
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26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

440.000 NHDM Local 33.877700 0.00 6.60 0.26 14,899.331.000000

Base 33.877700 0.00 6.60 0.26 14,899.33

589433101 Total

534.60 7.640.0013,640.000 Local 450,724.69

Base 0.00 534.60 7.64 450,724.69

COMMON STOCK NPV58964Q104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MERIDIAN INTERSTATE BANCORP

870.000 NHHZ Local 10.598300 0.00 13.05 0.16 9,207.311.000000

Base 10.598300 0.00 13.05 0.16 9,207.31

COMMON STOCK NPV589889104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MERIT MEDICAL SYSTEMS INC

250.000 NHHZ Local 15.967100 0.00 3.75 0.07 3,987.961.000000

Base 15.967100 0.00 3.75 0.07 3,987.96

COMMON STOCK USD.0159001A102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MERITAGE HOMES CORP

3,070.000 NHHZ Local 18.525000 0.00 46.05 0.96 56,824.741.000000

Base 18.525000 0.00 46.05 0.96 56,824.74

COMMON STOCK USD.1590876306 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MET PRO CORP

1,300.000 NHHZ Local 11.171100 0.00 19.50 0.25 14,502.681.000000

Base 11.171100 0.00 19.50 0.25 14,502.68

COMMON STOCK USD.01591018809 21 Dec 2010 27 Dec 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)METABOLIX INC

41,545.000 NHDU Local 10.704100 0.00 830.90 7.52 443,863.411.000000

Base 10.704100 0.00 830.90 7.52 443,863.41

COMMON STOCK591176102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.METALICO INC

3,580.000 NHHZ Local 4.664400 0.00 53.70 0.28 16,644.571.000000

Base 4.664400 0.00 53.70 0.28 16,644.57
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COMMON STOCK USD.0159132A104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.METALS USA HOLDINGS CORP

520.000 NHHZ Local 12.148200 0.00 7.80 0.11 6,309.151.000000

Base 12.148200 0.00 7.80 0.11 6,309.15

COMMON STOCK USD.5591520200 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.METHODE ELECTRONICS INC

1,490.000 NHHZ Local 9.156900 0.00 22.35 0.23 13,621.201.000000

Base 9.156900 0.00 22.35 0.23 13,621.20

COMMON STOCK USD.0159156R108 12 Nov 2010 17 Nov 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSMETLIFE INC

4,100.000 NHEY Local 39.756800 0.00 82.00 2.75 162,918.131.000000

Base 39.756800 0.00 82.00 2.75 162,918.13

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

4,370.000 NHDM Local 37.847300 0.00 65.55 2.80 165,324.351.000000

Base 37.847300 0.00 65.55 2.80 165,324.35

59156R108 Total

147.55 5.550.008,470.000 Local 328,242.48

Base 0.00 147.55 5.55 328,242.48

COMMON STOCK USD1.59161R101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.METRO BANCORP INC

1,290.000 NHHZ Local 10.743800 0.00 19.35 0.23 13,839.921.000000

Base 10.743800 0.00 19.35 0.23 13,839.92

COMMON STOCK591708102 19 Nov 2010 24 Nov 2010 USD/DTC 0.03PACIFIC AMERICAN SECURITIES, LLCMETROPCS COMMUNICATIONS INC

8,070.000 NHIB Local 12.154100 0.00 242.10 1.66 97,839.831.000000

Base 12.154100 0.00 242.10 1.66 97,839.83

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,170.000 NHDM Local 12.158400 0.00 17.55 0.25 14,207.531.000000

Base 12.158400 0.00 17.55 0.25 14,207.53
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591708102 Total

259.65 1.910.009,240.000 Local 112,047.36

Base 0.00 259.65 1.91 112,047.36

COMMON STOCK594918104 26 Oct 2010 29 Oct 2010 USD/DTC 0.05LOOP CAPITAL MKTS LLCMICROSOFT CORP

38,000.000 NHDJ Local 25.326900 0.00 1,900.00 18.48 960,503.721.000000

Base 25.326900 0.00 1,900.00 18.48 960,503.72

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

35,260.000 NHDM Local 25.281100 0.00 528.90 15.07 890,867.621.000000

Base 25.281100 0.00 528.90 15.07 890,867.62

20 Dec 2010 23 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

3,820.000 NHDM Local 27.882600 0.00 57.30 1.81 106,452.421.000000

Base 27.882600 0.00 57.30 1.81 106,452.42

594918104 Total

2,486.20 35.360.0077,080.000 Local 1,957,823.76

Base 0.00 2,486.20 35.36 1,957,823.76

COMMON STOCK595017104 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.MICROCHIP TECHNOLOGY INC

830.000 NHDM Local 34.341200 0.00 12.45 0.49 28,490.261.000000

Base 34.341200 0.00 12.45 0.49 28,490.26

COMMON STOCK USD.1595112103 07 Oct 2010 13 Oct 2010 USD/DTC 0.02GARDNER RICH & COMICRON TECHNOLOGY INC

23,600.000 NHEY Local 7.066700 0.00 472.00 2.82 166,299.301.000000

Base 7.066700 0.00 472.00 2.82 166,299.30

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

3,860.000 NHDM Local 7.607900 0.00 57.90 0.50 29,308.091.000000

Base 7.607900 0.00 57.90 0.50 29,308.09
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28 Dec 2010 31 Dec 2010 USD/DTC 0.02LOOP CAPITAL MARKETS

62,000.000 NHDF Local 7.760000 0.00 1,240.00 8.14 479,871.861.000000

Base 7.760000 0.00 1,240.00 8.14 479,871.86

595112103 Total

1,769.90 11.460.0089,460.000 Local 675,479.25

Base 0.00 1,769.90 11.46 675,479.25

COMMON STOCK USD.2595137100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MICROSEMI CORP

4,920.000 NHHZ Local 19.793900 0.00 73.80 1.65 97,310.541.000000

Base 19.793900 0.00 73.80 1.65 97,310.54

10 Nov 2010 16 Nov 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

200.000 NHHZ Local 20.997500 0.00 3.00 0.08 4,196.421.000000

Base 20.997500 0.00 3.00 0.08 4,196.42

595137100 Total

76.80 1.730.005,120.000 Local 101,506.96

Base 0.00 76.80 1.73 101,506.96

COMMON STOCK59514P109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MICROTUNE INC

4,460.000 NHHZ Local 2.893900 0.00 66.90 0.22 12,839.671.000000

Base 2.893900 0.00 66.90 0.22 12,839.67

01 Dec 2010 01 Dec 2010 USD/DTCMERGER

6,730.000 NHHZ Local 2.920000 0.00 0.00 0.00 19,651.601.000000

Base 2.920000 0.00 0.00 0.00 19,651.60

59514P109 Total

66.90 0.220.0011,190.000 Local 32,491.27

Base 0.00 66.90 0.22 32,491.27
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REIT USD.0159522J103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MID AMERICA APARTMENT COMM

1,260.000 NHHZ Local 60.684800 0.00 18.90 1.29 76,442.661.000000

Base 60.684800 0.00 18.90 1.29 76,442.66

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

70.000 NHHZ Local 63.440000 0.00 1.05 0.08 4,439.671.000000

Base 63.440000 0.00 1.05 0.08 4,439.67

59522J103 Total

19.95 1.370.001,330.000 Local 80,882.33

Base 0.00 19.95 1.37 80,882.33

COMMON STOCK USD.01596278101 05 Oct 2010 08 Oct 2010 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPORMIDDLEBY CORP

490.000 NHHO Local 64.901500 0.00 19.60 0.54 31,781.601.000000

Base 64.901500 0.00 19.60 0.54 31,781.60

21 Oct 2010 26 Oct 2010 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

830.000 NHHO Local 72.984800 0.00 33.20 1.03 60,543.151.000000

Base 72.984800 0.00 33.20 1.03 60,543.15

03 Nov 2010 08 Nov 2010 USD/DTC 0.03BAIRD  ROBERT W. & COMPANY INCORPOR

1,820.000 NHHO Local 73.920900 0.00 54.60 2.28 134,479.161.000000

Base 73.920900 0.00 54.60 2.28 134,479.16

596278101 Total

107.40 3.850.003,140.000 Local 226,803.91

Base 0.00 107.40 3.85 226,803.91

COMMON STOCK NPV596680108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MIDDLESEX WATER CO

1,160.000 NHHZ Local 17.580000 0.00 17.40 0.34 20,375.061.000000

Base 17.580000 0.00 17.40 0.34 20,375.06
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COMMON STOCK USD.1598039105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MIDSOUTH BANCORP INC

710.000 NHHZ Local 13.437300 0.00 10.65 0.16 9,529.671.000000

Base 13.437300 0.00 10.65 0.16 9,529.67

COMMON STOCK USD.01598511103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MIDWESTONE FINANCIAL GROUP I

660.000 NHHZ Local 14.451800 0.00 9.90 0.16 9,528.131.000000

Base 14.451800 0.00 9.90 0.16 9,528.13

COMMON STOCK600527105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MILLER ENERGY RESOURCES INC

1,720.000 NHHZ Local 5.280500 0.00 25.80 0.15 9,056.511.000000

Base 5.280500 0.00 25.80 0.15 9,056.51

COMMON STOCK USD.01600551204 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MILLER INDUSTRIES INC/TENN

960.000 NHHZ Local 13.613900 0.00 14.40 0.22 13,054.721.000000

Base 13.613900 0.00 14.40 0.22 13,054.72

600991921 24 Nov 2010 24 Nov 2010 USD/BOSAUTREPAT-DISTRIBUTIONABS CAPITAL PARTNERS IV LP

60,339.000 NHEL Local 1.000000 0.00 0.00 0.00 60,339.001.000000

Base 1.000000 0.00 0.00 0.00 60,339.00

COMMON STOCK NPV602720104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MINE SAFETY APPLIANCES CO

680.000 NHHZ Local 26.675600 0.00 10.20 0.31 18,128.901.000000

Base 26.675600 0.00 10.20 0.31 18,128.90

COMMON STOCK USD.1603158106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MINERALS TECHNOLOGIES INC

1,660.000 NHHZ Local 58.535900 0.00 24.90 1.64 97,143.051.000000

Base 58.535900 0.00 24.90 1.64 97,143.05

10 Nov 2010 16 Nov 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

70.000 NHHZ Local 60.168600 0.00 1.05 0.08 4,210.671.000000

Base 60.168600 0.00 1.05 0.08 4,210.67
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22 Nov 2010 26 Nov 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,465.000 NHDU Local 60.047500 0.00 7.33 1.49 87,960.771.000000

Base 60.047500 0.00 7.33 1.49 87,960.77

603158106 Total

33.28 3.210.003,195.000 Local 189,314.49

Base 0.00 33.28 3.21 189,314.49

COMMON STOCK USD.0160467R100 06 Dec 2010 06 Dec 2010 USD/DTCMERGER NON CASHMIRANT CORP

70,300.000 NHDF Local 18.390042 0.00 0.00 0.00 1,292,819.991.000000

Base 18.390042 0.00 0.00 0.00 1,292,819.99

06 Dec 2010 06 Dec 2010 USD/DTCMERGER NON CASH

12,510.000 NHHY Local 15.193370 0.00 0.00 0.00 190,069.061.000000

Base 15.193370 0.00 0.00 0.00 190,069.06

60467R100 Total

0.00 0.000.0082,810.000 Local 1,482,889.05

Base 0.00 0.00 0.00 1,482,889.05

REIT USD.001605203108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MISSION WEST PROPERTIES

1,700.000 NHHZ Local 6.742200 0.00 25.50 0.19 11,436.051.000000

Base 6.742200 0.00 25.50 0.19 11,436.05

ADR607409109 27 Oct 2010 01 Nov 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCMOBILE TELESYSTEMS SP ADR

2,596.000 NHHJ Local 21.842700 0.00 35.05 0.96 56,667.641.000000

Base 21.842700 0.00 35.05 0.96 56,667.64

COMMON STOCK USD.0160740F105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MOBILE MINI INC

3,480.000 NHHZ Local 17.189900 0.00 52.20 1.01 59,767.641.000000

Base 17.189900 0.00 52.20 1.01 59,767.64
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COMMON STOCK607828100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MODINE MANUFACTURING CO

4,420.000 NHHZ Local 12.304900 0.00 66.30 0.92 54,320.441.000000

Base 12.304900 0.00 66.30 0.92 54,320.44

COMMON STOCK USD.0160786L107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MODUSLINK GLOBAL SOLUTIONS I

3,990.000 NHHZ Local 6.703800 0.00 59.85 0.45 26,687.861.000000

Base 6.703800 0.00 59.85 0.45 26,687.86

COMMON STOCK USD.05608554101 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.MOLEX INC

1,450.000 NHDM Local 20.963800 0.00 21.75 0.52 30,375.241.000000

Base 20.963800 0.00 21.75 0.52 30,375.24

COMMON STOCK60855R100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MOLINA HEALTHCARE INC

380.000 NHHZ Local 27.634500 0.00 5.70 0.18 10,495.231.000000

Base 27.634500 0.00 5.70 0.18 10,495.23

COMMON STOCK USD.0160871R209 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.MOLSON COORS BREWING CO  B

700.000 NHDM Local 48.885800 0.00 10.50 0.58 34,208.981.000000

Base 48.885800 0.00 10.50 0.58 34,208.98

COMMON STOCK608753109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MOLYCORP INC

1,340.000 NHHZ Local 37.648600 0.00 20.10 0.85 50,428.171.000000

Base 37.648600 0.00 20.10 0.85 50,428.17

COMMON STOCK USD.01609027107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MONARCH CASINO + RESORT INC

610.000 NHHZ Local 11.317300 0.00 9.15 0.12 6,894.281.000000

Base 11.317300 0.00 9.15 0.12 6,894.28

REIT USD.01609720107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MONMOUTH REIT CLASS A

2,540.000 NHHZ Local 8.130600 0.00 38.10 0.35 20,613.271.000000

Base 8.130600 0.00 38.10 0.35 20,613.27
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COMMON STOCK USD.0161166W101 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.MONSANTO CO

2,760.000 NHDM Local 59.514500 0.00 41.40 2.78 164,215.841.000000

Base 59.514500 0.00 41.40 2.78 164,215.84

COMMON STOCK611742107 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.MONSTER WORLDWIDE INC

220.000 NHDM Local 22.499100 0.00 3.30 0.09 4,946.411.000000

Base 22.499100 0.00 3.30 0.09 4,946.41

COMMON STOCK USD.01615369105 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.MOODY S CORP

510.000 NHDM Local 26.529200 0.00 7.65 0.23 13,522.011.000000

Base 26.529200 0.00 7.65 0.23 13,522.01

COMMON STOCK USD1.615394202 22 Oct 2010 27 Oct 2010 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPORMOOG INC CLASS A

1,210.000 NHHO Local 37.241600 0.00 48.40 0.77 45,013.171.000000

Base 37.241600 0.00 48.40 0.77 45,013.17

25 Oct 2010 28 Oct 2010 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

1,030.000 NHHO Local 37.729300 0.00 41.20 0.66 38,819.321.000000

Base 37.729300 0.00 41.20 0.66 38,819.32

27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.

4,340.000 NHHZ Local 36.943200 0.00 65.10 2.71 160,265.681.000000

Base 36.943200 0.00 65.10 2.71 160,265.68

10 Nov 2010 16 Nov 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

100.000 NHHZ Local 38.696000 0.00 1.50 0.07 3,868.031.000000

Base 38.696000 0.00 1.50 0.07 3,868.03

19 Nov 2010 24 Nov 2010 USD/DTC 0.03CREDIT SUISSE SECURITIES (USA) LLC

2,220.000 NHHO Local 36.448800 0.00 66.60 1.37 80,848.371.000000

Base 36.448800 0.00 66.60 1.37 80,848.37
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22 Nov 2010 26 Nov 2010 USD/DTC 0.03CREDIT SUISSE SECURITIES (USA) LLC

1,490.000 NHHO Local 35.844300 0.00 44.70 0.91 53,362.401.000000

Base 35.844300 0.00 44.70 0.91 53,362.40

615394202 Total

267.50 6.490.0010,390.000 Local 382,176.97

Base 0.00 267.50 6.49 382,176.97

COMMON STOCK USD.01617446448 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.MORGAN STANLEY

6,880.000 NHDM Local 24.785100 0.00 103.20 2.89 170,415.401.000000

Base 24.785100 0.00 103.20 2.89 170,415.40

28 Dec 2010 31 Dec 2010 USD/DTC 0.02LOOP CAPITAL MARKETS

16,900.000 NHDF Local 27.660000 0.00 338.00 7.90 467,108.101.000000

Base 27.660000 0.00 338.00 7.90 467,108.10

617446448 Total

441.20 10.790.0023,780.000 Local 637,523.50

Base 0.00 441.20 10.79 637,523.50

COMMON STOCK USD.0161748W108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MORGANS HOTEL GROUP CO

1,340.000 NHHZ Local 7.997600 0.00 20.10 0.18 10,696.501.000000

Base 7.997600 0.00 20.10 0.18 10,696.50

COMMON STOCK USD.01620076109 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.MOTOROLA INC

13,000.000 NHDM Local 7.841700 0.00 195.00 1.73 101,745.371.000000

Base 7.841700 0.00 195.00 1.73 101,745.37

COMMON STOCK USD.01624580106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MOVADO GROUP INC

1,490.000 NHHZ Local 11.419200 0.00 22.35 0.29 16,991.971.000000

Base 11.419200 0.00 22.35 0.29 16,991.97
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COMMON STOCK USD.01624756102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MUELLER INDUSTRIES INC

3,120.000 NHHZ Local 28.911300 0.00 46.80 1.52 90,154.941.000000

Base 28.911300 0.00 46.80 1.52 90,154.94

10 Nov 2010 16 Nov 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

130.000 NHHZ Local 30.811100 0.00 1.95 0.07 4,003.421.000000

Base 30.811100 0.00 1.95 0.07 4,003.42

624756102 Total

48.75 1.590.003,250.000 Local 94,158.36

Base 0.00 48.75 1.59 94,158.36

COMMON STOCK USD.01624758108 28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)MUELLER WATER PRODUCTS INC A

1,250.000 NHHZ Local 2.979200 0.00 25.00 0.07 3,698.931.000000

Base 2.979200 0.00 25.00 0.07 3,698.93

COMMON STOCK NPV625383104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MULTI COLOR CORP

820.000 NHHZ Local 15.655500 0.00 12.30 0.22 12,824.991.000000

Base 15.655500 0.00 12.30 0.22 12,824.99

COMMON STOCK62541B101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MULTI FINELINE ELECTRONIX IN

160.000 NHHZ Local 23.595500 0.00 2.40 0.06 3,772.821.000000

Base 23.595500 0.00 2.40 0.06 3,772.82

COMMON STOCK USD.01625453105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MULTIMEDIA GAMES HOLDING CO

2,310.000 NHHZ Local 3.890000 0.00 34.65 0.15 8,951.101.000000

Base 3.890000 0.00 34.65 0.15 8,951.10

COMMON STOCK USD1.626717102 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.MURPHY OIL CORP

1,350.000 NHDM Local 66.564500 0.00 20.25 1.52 89,840.311.000000

Base 66.564500 0.00 20.25 1.52 89,840.31
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COMMON STOCK NPV628464109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MYERS INDUSTRIES INC

3,370.000 NHHZ Local 9.061000 0.00 50.55 0.52 30,484.501.000000

Base 9.061000 0.00 50.55 0.52 30,484.50

COMMON STOCK USD.01628778102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.N B T BANCORP INC

3,300.000 NHHZ Local 21.883000 0.00 49.50 1.22 72,163.181.000000

Base 21.883000 0.00 49.50 1.22 72,163.18

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

170.000 NHHZ Local 24.750000 0.00 2.55 0.08 4,204.871.000000

Base 24.750000 0.00 2.55 0.08 4,204.87

628778102 Total

52.05 1.300.003,470.000 Local 76,368.05

Base 0.00 52.05 1.30 76,368.05

COMMON STOCK628782104 01 Oct 2010 01 Oct 2010 USD/DTCMERGERNBTY INC

4,860.000 NHHY Local 55.000000 0.00 0.00 0.00 267,300.001.000000

Base 55.000000 0.00 0.00 0.00 267,300.00

COMMON STOCK USD.15628968109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.NASB FINANCIAL INC

340.000 NHHZ Local 17.103700 0.00 5.10 0.10 5,810.061.000000

Base 17.103700 0.00 5.10 0.10 5,810.06

COMMON STOCK62912R107 20 Oct 2010 20 Oct 2010 USD/DTCSALE OF FRACTIONAL SNGP CAPITAL RESOURCES CO

0.943 NHHZ Local 6.468716 0.00 0.00 0.00 6.101.000000

Base 6.468716 0.00 0.00 0.00 6.10

27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.

2,090.000 NHHZ Local 10.071900 0.00 31.35 0.36 21,018.561.000000

Base 10.071900 0.00 31.35 0.36 21,018.56
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62912R107 Total

31.35 0.360.002,090.943 Local 21,024.66

Base 0.00 31.35 0.36 21,024.66

COMMON STOCK629156407 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.NL INDUSTRIES

440.000 NHHZ Local 10.592700 0.00 6.60 0.08 4,654.111.000000

Base 10.592700 0.00 6.60 0.08 4,654.11

COMMON STOCK USD.01629377508 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.NRG ENERGY INC

1,280.000 NHDM Local 19.550000 0.00 19.20 0.43 25,004.371.000000

Base 19.550000 0.00 19.20 0.43 25,004.37

COMMON STOCK USD1.629484106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.NYMAGIC INC

460.000 NHHZ Local 25.681700 0.00 6.90 0.20 11,806.481.000000

Base 25.681700 0.00 6.90 0.20 11,806.48

24 Nov 2010 24 Nov 2010 USD/DTCMERGER

690.000 NHHZ Local 25.750000 0.00 0.00 0.00 17,767.501.000000

Base 25.750000 0.00 0.00 0.00 17,767.50

629484106 Total

6.90 0.200.001,150.000 Local 29,573.98

Base 0.00 6.90 0.20 29,573.98

COMMON STOCK USD.01629491101 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.NYSE EURONEXT

1,210.000 NHDM Local 28.137800 0.00 18.15 0.58 34,028.011.000000

Base 28.137800 0.00 18.15 0.58 34,028.01

COMMON STOCK USD1.629579103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.NACCO INDUSTRIES CL A

44.000 NHHZ Local 100.058000 0.00 0.66 0.07 4,401.821.000000

Base 100.058000 0.00 0.66 0.07 4,401.82
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COMMON STOCK USD.0162985Q101 17 Dec 2010 22 Dec 2010 USD/DTC 0.05WILLIAM BLAIR & COMPANY L.L.CNALCO HOLDING CO

3,856.000 NHIB Local 32.063200 0.00 192.80 2.09 123,440.811.000000

Base 32.063200 0.00 192.80 2.09 123,440.81

20 Dec 2010 23 Dec 2010 USD/DTC 0.05WILLIAM BLAIR & COMPANY L.L.C

11,304.000 NHIB Local 32.263300 0.00 565.20 6.17 364,132.971.000000

Base 32.263300 0.00 565.20 6.17 364,132.97

62985Q101 Total

758.00 8.260.0015,160.000 Local 487,573.78

Base 0.00 758.00 8.26 487,573.78

COMMON STOCK63080P105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.NARA BANCORP INC

3,630.000 NHHZ Local 7.977100 0.00 54.45 0.49 28,901.931.000000

Base 7.977100 0.00 54.45 0.49 28,901.93

COMMON STOCK USD.01631103108 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.NASDAQ OMX GROUP/THE

770.000 NHDM Local 21.388800 0.00 11.55 0.28 16,457.551.000000

Base 21.388800 0.00 11.55 0.28 16,457.55

COMMON STOCK631158102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.NASH FINCH CO

1,200.000 NHHZ Local 42.030400 0.00 18.00 0.85 50,417.631.000000

Base 42.030400 0.00 18.00 0.85 50,417.63

10 Nov 2010 16 Nov 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

90.000 NHHZ Local 43.003300 0.00 1.35 0.07 3,868.881.000000

Base 43.003300 0.00 1.35 0.07 3,868.88

631158102 Total

19.35 0.920.001,290.000 Local 54,286.51

Base 0.00 19.35 0.92 54,286.51
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COMMON STOCK634865109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.NATIONAL BANKSHARES INC/VA

660.000 NHHZ Local 26.245700 0.00 9.90 0.29 17,311.971.000000

Base 26.245700 0.00 9.90 0.29 17,311.97

COMMON STOCK USD.01635906100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.NATIONAL HEALTHCARE CORP

870.000 NHHZ Local 36.435500 0.00 13.05 0.54 31,685.301.000000

Base 36.435500 0.00 13.05 0.54 31,685.30

COMMON STOCK USD.163607P208 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.NATIONAL FINANCIAL PARTNERS

4,080.000 NHHZ Local 14.013200 0.00 61.20 0.97 57,111.691.000000

Base 14.013200 0.00 61.20 0.97 57,111.69

REIT USD.0163633D104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.NATL HEALTH INVESTORS INC

1,340.000 NHHZ Local 45.885700 0.00 20.10 1.04 61,465.701.000000

Base 45.885700 0.00 20.10 1.04 61,465.70

COMMON STOCK USD.0163654U100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.NATIONAL INTERSTATE CORP

630.000 NHHZ Local 21.725300 0.00 9.45 0.23 13,677.261.000000

Base 21.725300 0.00 9.45 0.23 13,677.26

COMMON STOCK USD.01637071101 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.NATIONAL OILWELL VARCO INC

1,900.000 NHDM Local 62.321500 0.00 28.50 2.01 118,380.341.000000

Base 62.321500 0.00 28.50 2.01 118,380.34

COMMON STOCK NPV637138108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.NATL PENN BCSHS INC

12,050.000 NHHZ Local 6.504700 0.00 180.75 1.32 78,199.571.000000

Base 6.504700 0.00 180.75 1.32 78,199.57

10 Nov 2010 16 Nov 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

530.000 NHHZ Local 7.590800 0.00 7.95 0.07 4,015.101.000000

Base 7.590800 0.00 7.95 0.07 4,015.10
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637138108 Total

188.70 1.390.0012,580.000 Local 82,214.67

Base 0.00 188.70 1.39 82,214.67

REIT USD.01637417106 21 Oct 2010 26 Oct 2010 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPORNATIONAL RETAIL PROPERTIES

9,040.000 NHHO Local 27.324800 0.00 361.60 4.18 246,650.411.000000

Base 27.324800 0.00 361.60 4.18 246,650.41

22 Oct 2010 27 Oct 2010 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

1,910.000 NHHO Local 27.384600 0.00 76.40 0.89 52,227.301.000000

Base 27.384600 0.00 76.40 0.89 52,227.30

27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.

8,020.000 NHHZ Local 27.007700 0.00 120.30 3.66 216,477.791.000000

Base 27.007700 0.00 120.30 3.66 216,477.79

28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

140.000 NHHZ Local 26.940700 0.00 2.80 0.07 3,768.831.000000

Base 26.940700 0.00 2.80 0.07 3,768.83

03 Dec 2010 08 Dec 2010 USD/DTC 0.04SEI FINANCIAL SER CO

9,940.000 NHHO Local 27.157500 0.00 397.60 4.57 269,543.381.000000

Base 27.157500 0.00 397.60 4.57 269,543.38

06 Dec 2010 09 Dec 2010 USD/DTC 0.03HEEVERS &CO. INC.

7,010.000 NHHO Local 27.070900 0.00 210.30 3.21 189,553.501.000000

Base 27.070900 0.00 210.30 3.21 189,553.50

637417106 Total

1,169.00 16.580.0036,060.000 Local 978,221.21

Base 0.00 1,169.00 16.58 978,221.21
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COMMON STOCK USD.5637640103 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.NATIONAL SEMICONDUCTOR CORP

1,100.000 NHDM Local 13.649100 0.00 16.50 0.26 14,997.251.000000

Base 13.649100 0.00 16.50 0.26 14,997.25

COMMON STOCK USD1.638522102 27 Oct 2010 01 Nov 2010 USD/DTC 0.01HEEVERS &CO. INC.NATL WESTERN LIFE INS CL A

211.000 NHHZ Local 163.761300 0.00 3.16 0.58 34,549.891.000000

Base 163.761300 0.00 3.16 0.58 34,549.89

COMMON STOCK USD.0163886Q109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.NATURAL GAS SERVICES GROUP

1,160.000 NHHZ Local 15.668300 0.00 17.40 0.31 18,157.521.000000

Base 15.668300 0.00 17.40 0.31 18,157.52

COMMON STOCK USD.1638904102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.NAVIGATORS GROUP INC

1,170.000 NHHZ Local 45.405200 0.00 17.55 0.90 53,105.631.000000

Base 45.405200 0.00 17.55 0.90 53,105.63

COMMON STOCK63935N107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.NAVIGANT CONSULTING INC

3,720.000 NHHZ Local 12.003500 0.00 55.80 0.75 44,596.471.000000

Base 12.003500 0.00 55.80 0.75 44,596.47

COMMON STOCK USD.01640079109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.NEENAH PAPER INC

710.000 NHHZ Local 15.554300 0.00 10.65 0.19 11,032.711.000000

Base 15.554300 0.00 10.65 0.19 11,032.71

COMMON STOCK USD.0164031N108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.NELNET INC CL A

2,310.000 NHHZ Local 23.145100 0.00 34.65 0.90 53,429.631.000000

Base 23.145100 0.00 34.65 0.90 53,429.63

COMMON STOCK64110D104 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.NETAPP INC

1,250.000 NHDM Local 50.696500 0.00 18.75 1.08 63,350.801.000000

Base 50.696500 0.00 18.75 1.08 63,350.80
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20 Dec 2010 23 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

790.000 NHDM Local 55.290700 0.00 11.85 0.74 43,667.061.000000

Base 55.290700 0.00 11.85 0.74 43,667.06

64110D104 Total

30.60 1.820.002,040.000 Local 107,017.86

Base 0.00 30.60 1.82 107,017.86

COMMON STOCK USD2.5646025106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.NEW JERSEY RESOURCES CORP

3,960.000 NHHZ Local 40.167700 0.00 59.40 2.69 159,002.001.000000

Base 40.167700 0.00 59.40 2.69 159,002.00

LIMITED PARTNERSHIP648992998 05 Oct 2010 05 Oct 2010 USD/BOSAUTREPAT-DISTRIBUTIONKPS SPECIAL SITUATIONS FND III

205,953.120 NHEL Local 1.000000 0.00 0.00 0.00 205,953.121.000000

Base 1.000000 0.00 0.00 0.00 205,953.12

08 Nov 2010 08 Nov 2010 USD/BOSAUTREPAT-DISTRIBUTION

1,683,588.610 NHEL Local 1.000000 0.00 0.00 0.00 1,683,588.611.000000

Base 1.000000 0.00 0.00 0.00 1,683,588.61

31 Dec 2010 31 Dec 2010 USD/BOSAUTREPAT-DISTRIBUTION

86,558.950 NHEL Local 1.000000 0.00 0.00 0.00 86,558.951.000000

Base 1.000000 0.00 0.00 0.00 86,558.95

648992998 Total

0.00 0.000.001,976,100.680 Local 1,976,100.68

Base 0.00 0.00 0.00 1,976,100.68

COMMON STOCK649295102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.NEW YORK + CO

2,250.000 NHHZ Local 3.242700 0.00 33.75 0.12 7,262.211.000000

Base 3.242700 0.00 33.75 0.12 7,262.21
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COMMON STOCK USD.1650111107 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.NEW YORK TIMES CO A

440.000 NHDM Local 8.941800 0.00 6.60 0.07 3,927.721.000000

Base 8.941800 0.00 6.60 0.07 3,927.72

20 Dec 2010 23 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

6,406.000 NHDM Local 9.860100 0.00 96.09 1.07 63,066.641.000000

Base 9.860100 0.00 96.09 1.07 63,066.64

650111107 Total

102.69 1.140.006,846.000 Local 66,994.36

Base 0.00 102.69 1.14 66,994.36

COMMON STOCK USD.01650203102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.NEWALLIANCE BANCSHARES INC

10,140.000 NHHZ Local 12.885000 0.00 152.10 2.21 130,499.591.000000

Base 12.885000 0.00 152.10 2.21 130,499.59

10 Nov 2010 16 Nov 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

300.000 NHHZ Local 13.401700 0.00 4.50 0.07 4,015.941.000000

Base 13.401700 0.00 4.50 0.07 4,015.94

650203102 Total

156.60 2.280.0010,440.000 Local 134,515.53

Base 0.00 156.60 2.28 134,515.53

REIT USD.0165105M108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.NEWCASTLE INVESTMENT CORP

5,920.000 NHHZ Local 3.851400 0.00 88.80 0.39 22,711.101.000000

Base 3.851400 0.00 88.80 0.39 22,711.10

COMMON STOCK USD1.651229106 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.NEWELL RUBBERMAID INC

2,910.000 NHDM Local 17.054500 0.00 43.65 0.84 49,584.111.000000

Base 17.054500 0.00 43.65 0.84 49,584.11
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22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

2,260.000 NHHY Local 18.290700 0.00 33.90 0.70 41,302.381.000000

Base 18.290700 0.00 33.90 0.70 41,302.38

651229106 Total

77.55 1.540.005,170.000 Local 90,886.49

Base 0.00 77.55 1.54 90,886.49

COMMON STOCK USD.01651290108 22 Nov 2010 26 Nov 2010 USD/DTC 0.02MELVIN SECURITIESNEWFIELD EXPLORATION CO

15,500.000 NHDZ Local 67.230900 0.00 310.00 17.62 1,041,751.331.000000

Base 67.230900 0.00 310.00 17.62 1,041,751.33

COMMON STOCK USD1.6651639106 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.NEWMONT MINING CORP

2,180.000 NHDM Local 59.027200 0.00 32.70 2.18 128,644.421.000000

Base 59.027200 0.00 32.70 2.18 128,644.42

COMMON STOCK USD.01651718504 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.NEWPARK RESOURCES INC

7,920.000 NHHZ Local 8.350300 0.00 118.80 1.12 66,014.461.000000

Base 8.350300 0.00 118.80 1.12 66,014.46

COMMON STOCK651824104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.NEWPORT CORP

2,430.000 NHHZ Local 12.570000 0.00 36.45 0.52 30,508.131.000000

Base 12.570000 0.00 36.45 0.52 30,508.13

COMMON STOCK USD.0165248E104 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.NEWS CORP CL A

8,830.000 NHDM Local 13.958100 0.00 132.45 2.09 123,115.481.000000

Base 13.958100 0.00 132.45 2.09 123,115.48

COMMON STOCK USD.0165251F105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.NEWSTAR FINANCIAL INC

2,480.000 NHHZ Local 7.525200 0.00 37.20 0.32 18,624.981.000000

Base 7.525200 0.00 37.20 0.32 18,624.98
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COMMON STOCK USD.0165336K103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.NEXSTAR BROADCASTING GROUP A

820.000 NHHZ Local 5.579900 0.00 12.30 0.08 4,563.141.000000

Base 5.579900 0.00 12.30 0.08 4,563.14

COMMON STOCK USD.0165339F101 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.NEXTERA ENERGY INC

1,820.000 NHDM Local 51.069900 0.00 27.30 1.58 92,918.341.000000

Base 51.069900 0.00 27.30 1.58 92,918.34

COMMON STOCK USD2.5654086107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.NICOR INC

4,360.000 NHHZ Local 47.020600 0.00 65.40 3.46 204,940.961.000000

Base 47.020600 0.00 65.40 3.46 204,940.96

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHDM Local 44.190000 0.00 3.00 0.15 8,834.851.000000

Base 44.190000 0.00 3.00 0.15 8,834.85

654086107 Total

68.40 3.610.004,560.000 Local 213,775.81

Base 0.00 68.40 3.61 213,775.81

COMMON STOCK NPV654106103 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.NIKE INC  CL B

1,890.000 NHDM Local 86.400300 0.00 28.35 2.76 163,265.461.000000

Base 86.400300 0.00 28.35 2.76 163,265.46

COMMON STOCK NPV65440K106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.99 CENTS ONLY STORES

640.000 NHHZ Local 15.485300 0.00 9.60 0.17 9,900.821.000000

Base 15.485300 0.00 9.60 0.17 9,900.82

COMMON STOCK USD.0165473P105 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.NISOURCE INC

1,240.000 NHDM Local 17.017100 0.00 18.60 0.36 21,082.241.000000

Base 17.017100 0.00 18.60 0.36 21,082.24
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COMMON STOCK655044105 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.NOBLE ENERGY INC

610.000 NHDM Local 83.122900 0.00 9.15 0.86 50,694.961.000000

Base 83.122900 0.00 9.15 0.86 50,694.96

20 Dec 2010 23 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

480.000 NHDM Local 84.630100 0.00 7.20 0.69 40,614.561.000000

Base 84.630100 0.00 7.20 0.69 40,614.56

655044105 Total

16.35 1.550.001,090.000 Local 91,309.52

Base 0.00 16.35 1.55 91,309.52

COMMON STOCK NPV655663102 07 Dec 2010 10 Dec 2010 USD/DTC 0.03GARDNER RICH & CONORDSON CORP

2,495.000 NHIB Local 87.471500 0.00 74.85 3.69 218,162.851.000000

Base 87.471500 0.00 74.85 3.69 218,162.85

09 Dec 2010 14 Dec 2010 USD/DTC 0.03BLAYLOCK + CO INC

2,055.000 NHIB Local 85.866900 0.00 61.65 2.99 176,391.841.000000

Base 85.866900 0.00 61.65 2.99 176,391.84

655663102 Total

136.50 6.680.004,550.000 Local 394,554.69

Base 0.00 136.50 6.68 394,554.69

COMMON STOCK NPV655664100 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.NORDSTROM INC

640.000 NHDM Local 43.395200 0.00 9.60 0.47 27,762.861.000000

Base 43.395200 0.00 9.60 0.47 27,762.86

COMMON STOCK USD1.655844108 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.NORFOLK SOUTHERN CORP

1,760.000 NHDM Local 61.085900 0.00 26.40 1.82 107,482.961.000000

Base 61.085900 0.00 26.40 1.82 107,482.96
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COMMON STOCK USD5.664397106 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.NORTHEAST UTILITIES

790.000 NHDM Local 31.802800 0.00 11.85 0.43 25,111.931.000000

Base 31.802800 0.00 11.85 0.43 25,111.93

COMMON STOCK665859104 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.NORTHERN TRUST CORP

1,090.000 NHDM Local 50.939100 0.00 16.35 0.94 55,506.331.000000

Base 50.939100 0.00 16.35 0.94 55,506.33

COMMON STOCK66611L105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.NORTHFIELD BANCORP INC/NJ

1,720.000 NHHZ Local 11.686100 0.00 25.80 0.34 20,073.951.000000

Base 11.686100 0.00 25.80 0.34 20,073.95

COMMON STOCK USD1.666807102 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.NORTHROP GRUMMAN CORP

1,750.000 NHDM Local 62.028300 0.00 26.25 1.84 108,521.441.000000

Base 62.028300 0.00 26.25 1.84 108,521.44

REIT USD.0166704R100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.NORTHSTAR REALTY FINANCE COR

7,210.000 NHHZ Local 4.436100 0.00 108.15 0.54 31,875.591.000000

Base 4.436100 0.00 108.15 0.54 31,875.59

COMMON STOCK USD.01667340103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.NORTHWEST BANCSHARES INC

10,600.000 NHHZ Local 11.251100 0.00 159.00 2.02 119,100.641.000000

Base 11.251100 0.00 159.00 2.02 119,100.64

COMMON STOCK667655104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.NORTHWEST NATURAL GAS CO

2,540.000 NHHZ Local 49.422800 0.00 38.10 2.12 125,493.691.000000

Base 49.422800 0.00 38.10 2.12 125,493.69

COMMON STOCK USD.01667746101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.NORTHWEST PIPE CO

890.000 NHHZ Local 18.860100 0.00 13.35 0.28 16,771.861.000000

Base 18.860100 0.00 13.35 0.28 16,771.86
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COMMON STOCK USD.01668074305 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.NORTHWESTERN CORP

3,460.000 NHHZ Local 29.184600 0.00 51.90 1.71 100,925.111.000000

Base 29.184600 0.00 51.90 1.71 100,925.11

COMMON STOCK66987M604 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.NOVATEL WIRELESS INC

2,680.000 NHHZ Local 10.978700 0.00 40.20 0.50 29,382.221.000000

Base 10.978700 0.00 40.20 0.50 29,382.22

COMMON STOCK USD.1670006105 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.NOVELL INC

2,180.000 NHDM Local 5.935500 0.00 32.70 0.22 12,906.471.000000

Base 5.935500 0.00 32.70 0.22 12,906.47

COMMON STOCK NPV670008101 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.NOVELLUS SYSTEMS INC

670.000 NHDM Local 31.043900 0.00 10.05 0.36 20,789.001.000000

Base 31.043900 0.00 10.05 0.36 20,789.00

COMMON STOCK67018T105 19 Oct 2010 22 Oct 2010 USD/DTC 0.04BNY CONVERGEXNU SKIN ENTERPRISES INC   A

1,330.000 NHHO Local 31.627200 0.00 53.20 0.72 42,010.261.000000

Base 31.627200 0.00 53.20 0.72 42,010.26

COMMON STOCK USD.4670346105 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.NUCOR CORP

1,410.000 NHDM Local 37.542500 0.00 21.15 0.90 52,912.881.000000

Base 37.542500 0.00 21.15 0.90 52,912.88

COMMON STOCK USD.0167060Y101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.NUTRACEUTICAL INTL CORP

880.000 NHHZ Local 16.218200 0.00 13.20 0.24 14,258.581.000000

Base 16.218200 0.00 13.20 0.24 14,258.58

COMMON STOCK67066G104 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.NVIDIA CORP

2,870.000 NHDM Local 13.776600 0.00 43.05 0.67 39,495.121.000000

Base 13.776600 0.00 43.05 0.67 39,495.12
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COMMON STOCK67072V103 28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)NXSTAGE MEDICAL INC

180.000 NHHZ Local 20.417800 0.00 3.60 0.07 3,671.531.000000

Base 20.417800 0.00 3.60 0.07 3,671.53

COMMON STOCK NPV67076P102 28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)NYMOX PHARMACEUTICAL CORP

530.000 NHHZ Local 4.074000 0.00 10.60 0.04 2,148.581.000000

Base 4.074000 0.00 10.60 0.04 2,148.58

COMMON STOCK NPV670823103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.O CHARLEYS INC

1,710.000 NHHZ Local 7.385800 0.00 25.65 0.21 12,603.861.000000

Base 7.385800 0.00 25.65 0.21 12,603.86

COMMON STOCK USD.01670837103 01 Oct 2010 06 Oct 2010 USD/DTC 0.02LIQUIDNETINCOGE ENERGY CORP

52,900.000 NHDF Local 40.100000 0.00 793.50 35.85 2,120,460.651.000000

Base 40.100000 0.00 793.50 35.85 2,120,460.65

04 Oct 2010 07 Oct 2010 USD/DTC 0.01UBS SECURITIES LLC

62.000 NHDF Local 40.800000 0.00 0.43 0.05 2,529.121.000000

Base 40.800000 0.00 0.43 0.05 2,529.12

670837103 Total

793.93 35.900.0052,962.000 Local 2,122,989.77

Base 0.00 793.93 35.90 2,122,989.77

COMMON STOCK USD.01670872100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.OM GROUP INC

2,950.000 NHHZ Local 32.918900 0.00 44.25 1.64 97,064.871.000000

Base 32.918900 0.00 44.25 1.64 97,064.87

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

110.000 NHHZ Local 38.890000 0.00 1.65 0.08 4,276.171.000000

Base 38.890000 0.00 1.65 0.08 4,276.17
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670872100 Total

45.90 1.720.003,060.000 Local 101,341.04

Base 0.00 45.90 1.72 101,341.04

670996974 15 Dec 2010 15 Dec 2010 USD/BOSAUTREPAT-DISTRIBUTIONOCM OPPORTUNITIES FUND III LP

9,752.000 NHEL Local 1.000000 0.00 0.00 0.00 9,752.001.000000

Base 1.000000 0.00 0.00 0.00 9,752.00

COMMON STOCK USD.0167103H107 22 Nov 2010 26 Nov 2010 USD/DTC 0.02MELVIN SECURITIESO REILLY AUTOMOTIVE INC

30,200.000 NHDZ Local 60.201100 0.00 604.00 30.73 1,817,438.491.000000

Base 60.201100 0.00 604.00 30.73 1,817,438.49

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

600.000 NHDM Local 60.647100 0.00 9.00 0.62 36,378.641.000000

Base 60.647100 0.00 9.00 0.62 36,378.64

67103H107 Total

613.00 31.350.0030,800.000 Local 1,853,817.13

Base 0.00 613.00 31.35 1,853,817.13

COMMON STOCK NPV671044105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.OSI SYSTEMS INC

400.000 NHHZ Local 34.863000 0.00 6.00 0.24 13,938.961.000000

Base 34.863000 0.00 6.00 0.24 13,938.96

COMMON STOCK USD.01671074102 06 Oct 2010 12 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.OYO GEOSPACE CORP

110.000 NHHZ Local 60.377300 0.00 2.20 0.11 6,639.191.000000

Base 60.377300 0.00 2.20 0.11 6,639.19

28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

70.000 NHHZ Local 62.399300 0.00 1.40 0.08 4,366.471.000000

Base 62.399300 0.00 1.40 0.08 4,366.47
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671074102 Total

3.60 0.190.00180.000 Local 11,005.66

Base 0.00 3.60 0.19 11,005.66

COMMON STOCK USD.01674215108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.OASIS PETROLEUM INC

2,380.000 NHHZ Local 20.947700 0.00 35.70 0.84 49,818.991.000000

Base 20.947700 0.00 35.70 0.84 49,818.99

COMMON STOCK USD.2674599105 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.OCCIDENTAL PETROLEUM CORP

4,220.000 NHDM Local 88.701300 0.00 63.30 6.33 374,249.861.000000

Base 88.701300 0.00 63.30 6.33 374,249.86

COMMON STOCK USD.01675234108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.OCEANFIRST FINANCIAL CORP

1,390.000 NHHZ Local 12.027800 0.00 20.85 0.28 16,697.511.000000

Base 12.027800 0.00 20.85 0.28 16,697.51

COMMON STOCK USD.01675746309 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.OCWEN FINANCIAL CORP

7,100.000 NHHZ Local 8.587200 0.00 106.50 1.03 60,861.591.000000

Base 8.587200 0.00 106.50 1.03 60,861.59

COMMON STOCK USD.01676220106 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.OFFICE DEPOT INC

2,090.000 NHDM Local 4.590600 0.00 31.35 0.17 9,562.831.000000

Base 4.590600 0.00 31.35 0.17 9,562.83

20 Dec 2010 23 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

14,958.000 NHDM Local 4.805700 0.00 224.37 1.22 71,658.071.000000

Base 4.805700 0.00 224.37 1.22 71,658.07

676220106 Total

255.72 1.390.0017,048.000 Local 81,220.90

Base 0.00 255.72 1.39 81,220.90
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COMMON STOCK USD2.567622P101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.OFFICEMAX INC

5,180.000 NHHZ Local 14.915100 0.00 77.70 1.31 77,181.211.000000

Base 14.915100 0.00 77.70 1.31 77,181.21

COMMON STOCK USD.1677864100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.OIL DRI CORP OF AMERICA

410.000 NHHZ Local 21.444200 0.00 6.15 0.15 8,785.821.000000

Base 21.444200 0.00 6.15 0.15 8,785.82

COMMON STOCK USD.01678026105 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.OIL STATES INTERNATIONAL INC

700.000 NHEU Local 48.793000 0.00 14.00 0.58 34,140.521.000000

Base 48.793000 0.00 14.00 0.58 34,140.52

16 Nov 2010 19 Nov 2010 USD/DTC 0.03CREDIT SUISSE SECURITIES (USA) LLC

590.000 NHHO Local 55.033000 0.00 17.70 0.55 32,451.221.000000

Base 55.033000 0.00 17.70 0.55 32,451.22

01 Dec 2010 06 Dec 2010 USD/DTC 0.03JEFFERIES+ COMPANY INC

990.000 NHHO Local 60.494300 0.00 29.70 1.02 59,858.641.000000

Base 60.494300 0.00 29.70 1.02 59,858.64

20 Dec 2010 23 Dec 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

2,110.000 NHHO Local 63.245800 0.00 84.40 2.26 133,361.981.000000

Base 63.245800 0.00 84.40 2.26 133,361.98

678026105 Total

145.80 4.410.004,390.000 Local 259,812.36

Base 0.00 145.80 4.41 259,812.36

ADR678129107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITHPOLYUS GOLD SPONSORED ADR

788.000 NHHJ Local 29.510000 0.00 11.82 0.00 23,242.061.000000

Base 29.510000 0.00 11.82 0.00 23,242.06
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COMMON STOCK USD.1679580100 19 Oct 2010 USD/DTCSALE OF FRACTIONAL SOLD DOMINION FREIGHT LINE

0.500 NHHZ Local 25.980000 0.00 0.00 0.00 12.991.000000

Base 25.980000 0.00 0.00 0.00 12.99

19 Oct 2010 CANCEL USD/DTCSALE OF FRACTIONAL S

-0.500 NHHZ Local 25.980000 0.00 0.00 0.00 -12.991.000000

Base 25.980000 0.00 0.00 0.00 -12.99

27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.

390.000 NHHZ Local 26.963900 0.00 5.85 0.18 10,509.891.000000

Base 26.963900 0.00 5.85 0.18 10,509.89

679580100 Total

5.85 0.180.00390.000 Local 10,509.89

Base 0.00 5.85 0.18 10,509.89

COMMON STOCK NPV680033107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.OLD NATIONAL BANCORP

8,340.000 NHHZ Local 9.693300 0.00 125.10 1.37 80,715.651.000000

Base 9.693300 0.00 125.10 1.37 80,715.65

10 Nov 2010 16 Nov 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

390.000 NHHZ Local 10.117700 0.00 5.85 0.07 3,939.981.000000

Base 10.117700 0.00 5.85 0.07 3,939.98

680033107 Total

130.95 1.440.008,730.000 Local 84,655.63

Base 0.00 130.95 1.44 84,655.63

COMMON STOCK USD1.680223104 13 Oct 2010 13 Oct 2010 USD/DTCSALE OF FRACTIONAL SOLD REPUBLIC INTL CORP

0.600 NHHZ Local 12.500000 0.00 0.00 0.00 7.501.000000

Base 12.500000 0.00 0.00 0.00 7.50
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27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.

4,252.000 NHHZ Local 13.874500 0.00 63.78 1.00 58,929.591.000000

Base 13.874500 0.00 63.78 1.00 58,929.59

680223104 Total

63.78 1.000.004,252.600 Local 58,937.09

Base 0.00 63.78 1.00 58,937.09

COMMON STOCK USD1.680665205 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.OLIN CORP

3,160.000 NHHZ Local 19.888600 0.00 47.40 1.06 62,799.521.000000

Base 19.888600 0.00 47.40 1.06 62,799.52

28 Dec 2010 31 Dec 2010 USD/DTC 0.03LOOP CAPITAL MARKETS

7,793.000 NHIB Local 20.688600 0.00 233.79 2.73 160,989.741.000000

Base 20.688600 0.00 233.79 2.73 160,989.74

29 Dec 2010 OPEN USD/DTC 0.03LOOP CAPITAL MARKETS

2,517.000 NHIB Local 20.756400 0.00 75.51 0.89 52,167.461.000000

Base 20.756400 0.00 75.51 0.89 52,167.46

680665205 Total

356.70 4.680.0013,470.000 Local 275,956.72

Base 0.00 356.70 4.68 275,956.72

COMMON STOCK NPV68162K106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.OLYMPIC STEEL INC

880.000 NHHZ Local 22.024800 0.00 13.20 0.33 19,368.291.000000

Base 22.024800 0.00 13.20 0.33 19,368.29

COMMON STOCK USD.15681919106 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.OMNICOM GROUP

1,710.000 NHDM Local 45.411800 0.00 25.65 1.32 77,627.211.000000

Base 45.411800 0.00 25.65 1.32 77,627.21
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REIT USD.1681936100 05 Oct 2010 08 Oct 2010 USD/DTC 0.04JEFFERIES+ COMPANY INCOMEGA HEALTHCARE INVESTORS

4,940.000 NHHO Local 23.015000 0.00 197.60 1.93 113,494.571.000000

Base 23.015000 0.00 197.60 1.93 113,494.57

06 Oct 2010 12 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHHZ Local 23.043300 0.00 6.00 0.12 6,906.871.000000

Base 23.043300 0.00 6.00 0.12 6,906.87

11 Oct 2010 14 Oct 2010 USD/DTC 0.04SEI INVESTMENTS DISTRIBUTION CO

5,580.000 NHHO Local 22.748100 0.00 223.20 2.15 126,709.051.000000

Base 22.748100 0.00 223.20 2.15 126,709.05

12 Oct 2010 15 Oct 2010 USD/DTC 0.03MR BEAL &COMPANY

7,650.000 NHHO Local 22.650100 0.00 229.50 2.93 173,040.841.000000

Base 22.650100 0.00 229.50 2.93 173,040.84

13 Oct 2010 18 Oct 2010 USD/DTC 0.03MR BEAL &COMPANY

6,230.000 NHHO Local 22.925200 0.00 186.90 2.42 142,634.681.000000

Base 22.925200 0.00 186.90 2.42 142,634.68

27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.

7,130.000 NHHZ Local 22.972200 0.00 106.95 2.77 163,682.071.000000

Base 22.972200 0.00 106.95 2.77 163,682.07

28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

160.000 NHHZ Local 22.946900 0.00 3.20 0.07 3,668.231.000000

Base 22.946900 0.00 3.20 0.07 3,668.23

681936100 Total

953.35 12.390.0031,990.000 Local 730,136.31

Base 0.00 953.35 12.39 730,136.31
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L P NO 11681992962 15 Jul 2010 CANCEL USD/BOSAUTREPAT-DISTRIBUTIONOLYMPUS REAL ESTATE FUND II

-246,381.000 NHEJ Local 1.000000 0.00 0.00 0.00 -246,381.001.000000

Base 1.000000 0.00 0.00 0.00 -246,381.00

COMMON STOCK682128103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.OMNIVISION TECHNOLOGIES INC

1,170.000 NHHZ Local 26.374900 0.00 17.55 0.52 30,840.561.000000

Base 26.374900 0.00 17.55 0.52 30,840.56

COMMON STOCK USD.01682159108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ON ASSIGNMENT INC

3,110.000 NHHZ Local 5.279500 0.00 46.65 0.28 16,372.321.000000

Base 5.279500 0.00 46.65 0.28 16,372.32

COMMON STOCK68216R107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.OMNIAMERICAN BANCORP INC

1,130.000 NHHZ Local 11.554300 0.00 16.95 0.22 13,039.191.000000

Base 11.554300 0.00 16.95 0.22 13,039.19

REIT USD1.682406103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ONE LIBERTY PROPERTIES INC

810.000 NHHZ Local 15.949700 0.00 12.15 0.22 12,906.891.000000

Base 15.949700 0.00 12.15 0.22 12,906.89

COMMON STOCK USD.0168243Q106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.1 800 FLOWERS.COM INC CL A

2,340.000 NHHZ Local 1.757800 0.00 35.10 0.07 4,078.081.000000

Base 1.757800 0.00 35.10 0.07 4,078.08

COMMON STOCK USD.01682680103 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.ONEOK INC

480.000 NHDM Local 51.358300 0.00 7.20 0.42 24,644.361.000000

Base 51.358300 0.00 7.20 0.42 24,644.36

COMMON STOCK68273G101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ONLINE RESOURCES CORP

1,700.000 NHHZ Local 4.882300 0.00 25.50 0.14 8,274.271.000000

Base 4.882300 0.00 25.50 0.14 8,274.27
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COMMON STOCK68375Q403 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.OPLINK COMMUNICATIONS INC

1,370.000 NHHZ Local 18.172200 0.00 20.55 0.42 24,874.941.000000

Base 18.172200 0.00 20.55 0.42 24,874.94

COMMON STOCK USD.0168375V105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.OPNEXT INC

4,140.000 NHHZ Local 1.495900 0.00 62.10 0.10 6,130.831.000000

Base 1.495900 0.00 62.10 0.10 6,130.83

COMMON STOCK NPV683797104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.OPPENHEIMER HOLDINGS CL A

960.000 NHHZ Local 25.500400 0.00 14.40 0.41 24,465.571.000000

Base 25.500400 0.00 14.40 0.41 24,465.57

COMMON STOCK USD.0168389X105 18 Nov 2010 23 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ORACLE CORP

2,620.000 NHDM Local 28.339600 0.00 39.30 1.26 74,209.191.000000

Base 28.339600 0.00 39.30 1.26 74,209.19

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

17,650.000 NHDM Local 27.474200 0.00 264.75 8.20 484,646.681.000000

Base 27.474200 0.00 264.75 8.20 484,646.68

68389X105 Total

304.05 9.460.0020,270.000 Local 558,855.87

Base 0.00 304.05 9.46 558,855.87

COMMON STOCK USD.01685564106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ORBITAL SCIENCES CORP

3,250.000 NHHZ Local 16.297500 0.00 48.75 0.90 52,917.231.000000

Base 16.297500 0.00 48.75 0.90 52,917.23

COMMON STOCK USD1.68618W100 06 Oct 2010 12 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.ORIENTAL FINANCIAL GROUP

720.000 NHHZ Local 13.245300 0.00 14.40 0.16 9,522.061.000000

Base 13.245300 0.00 14.40 0.16 9,522.06
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27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.

4,430.000 NHHZ Local 13.041100 0.00 66.45 0.98 57,704.641.000000

Base 13.041100 0.00 66.45 0.98 57,704.64

68618W100 Total

80.85 1.140.005,150.000 Local 67,226.70

Base 0.00 80.85 1.14 67,226.70

COMMON STOCK USD.0168633D103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ORITANI FINANCIAL CORP

2,760.000 NHHZ Local 10.271300 0.00 41.40 0.48 28,306.911.000000

Base 10.271300 0.00 41.40 0.48 28,306.91

COMMON STOCK NPV687380105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ORRSTOWN FINL SERVICES INC

640.000 NHHZ Local 24.697200 0.00 9.60 0.27 15,796.341.000000

Base 24.697200 0.00 9.60 0.27 15,796.34

LP68899Z921 30 Jun 2010 CANCEL USD/BOSREDEMPTIONOSCAR S SCHAFER + PART II

-12,180,000.000 NHHG Local 0.767730 0.00 0.00 0.00 -9,350,955.001.000000

Base 0.767730 0.00 0.00 0.00 -9,350,955.00

30 Jun 2010 USD/BOSREDEMPTION

12,180,000.000 NHHG Local 0.767723 0.00 0.00 0.00 9,350,874.001.000000

Base 0.767723 0.00 0.00 0.00 9,350,874.00

30 Jun 2010 CANCEL USD/BOSREDEMPTION

-12,180,000.000 NHHG Local 0.767723 0.00 0.00 0.00 -9,350,874.001.000000

Base 0.767723 0.00 0.00 0.00 -9,350,874.00

30 Jun 2010 USD/BOSREDEMPTION

12,180,000.000 NHHG Local 0.767716 0.00 0.00 0.00 9,350,792.001.000000

Base 0.767716 0.00 0.00 0.00 9,350,792.00
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30 Jun 2010 CANCEL USD/BOSREDEMPTION

-12,180,000.000 NHHG Local 0.767716 0.00 0.00 0.00 -9,350,792.001.000000

Base 0.767716 0.00 0.00 0.00 -9,350,792.00

30 Jun 2010 USD/BOSREDEMPTION

12,180,000.000 NHHG Local 0.768711 0.00 0.00 0.00 9,362,907.001.000000

Base 0.768711 0.00 0.00 0.00 9,362,907.00

68899Z921 Total

0.00 0.000.000.000 Local 11,952.00

Base 0.00 0.00 0.00 11,952.00

COMMON STOCK USD5.689648103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.OTTER TAIL CORP

3,250.000 NHHZ Local 20.804400 0.00 48.75 1.14 67,564.411.000000

Base 20.804400 0.00 48.75 1.14 67,564.41

COMMON STOCK690027206 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.OUTDOOR CHANNEL HOLDINGS INC

1,120.000 NHHZ Local 5.308000 0.00 16.80 0.10 5,928.061.000000

Base 5.308000 0.00 16.80 0.10 5,928.06

COMMON STOCK USD1.690368105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.OVERSEAS SHIPHOLDING GROUP

2,450.000 NHHZ Local 32.146000 0.00 36.75 1.33 78,719.621.000000

Base 32.146000 0.00 36.75 1.33 78,719.62

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

120.000 NHHZ Local 35.490000 0.00 1.80 0.08 4,256.921.000000

Base 35.490000 0.00 1.80 0.08 4,256.92

690368105 Total

38.55 1.410.002,570.000 Local 82,976.54

Base 0.00 38.55 1.41 82,976.54
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COMMON STOCK USD2.690732102 13 Oct 2010 18 Oct 2010 USD/DTC 0.03MR BEAL &COMPANYOWENS + MINOR INC

12,607.000 NHEX Local 28.337000 0.00 378.21 6.04 356,860.311.000000

Base 28.337000 0.00 378.21 6.04 356,860.31

14 Oct 2010 19 Oct 2010 USD/DTC 0.03MR BEAL &COMPANY

11,839.000 NHEX Local 28.228500 0.00 355.17 5.65 333,836.391.000000

Base 28.228500 0.00 355.17 5.65 333,836.39

15 Oct 2010 20 Oct 2010 USD/DTC 0.03MR BEAL &COMPANY

1.000 NHEX Local 28.530000 0.00 0.03 0.01 28.491.000000

Base 28.530000 0.00 0.03 0.01 28.49

27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,270.000 NHHZ Local 28.368500 0.00 19.05 0.61 36,008.341.000000

Base 28.368500 0.00 19.05 0.61 36,008.34

690732102 Total

752.46 12.310.0025,717.000 Local 726,733.53

Base 0.00 752.46 12.31 726,733.53

COMMON STOCK USD.01690768403 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.OWENS ILLINOIS INC

1,060.000 NHDM Local 27.224800 0.00 15.90 0.49 28,841.901.000000

Base 27.224800 0.00 15.90 0.49 28,841.90

COMMON STOCK USD.01693149106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.P.A.M. TRANSPORTATION SVCS

440.000 NHHZ Local 12.065800 0.00 6.60 0.09 5,302.261.000000

Base 12.065800 0.00 6.60 0.09 5,302.26

COMMON STOCK USD.0169318J100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.PC CONNECTION INC

910.000 NHHZ Local 8.300400 0.00 13.65 0.13 7,539.581.000000

Base 8.300400 0.00 13.65 0.13 7,539.58
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COMMON STOCK69325Q105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.PC TEL INC

1,820.000 NHHZ Local 6.049000 0.00 27.30 0.19 10,981.691.000000

Base 6.049000 0.00 27.30 0.19 10,981.69

COMMON STOCK USD.0169329V100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.PDI INC

410.000 NHHZ Local 8.781400 0.00 6.15 0.06 3,594.161.000000

Base 8.781400 0.00 6.15 0.06 3,594.16

COMMON STOCK NPV69331C108 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.P G + E CORP

1,860.000 NHDM Local 47.008300 0.00 27.90 1.48 87,406.061.000000

Base 47.008300 0.00 27.90 1.48 87,406.06

COMMON STOCK USD.01693320202 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.PHH CORP

5,300.000 NHHZ Local 19.054200 0.00 79.50 1.71 100,906.051.000000

Base 19.054200 0.00 79.50 1.71 100,906.05

COMMON STOCK693366205 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.PICO HOLDINGS INC

2,160.000 NHHZ Local 30.736300 0.00 32.40 1.12 66,356.891.000000

Base 30.736300 0.00 32.40 1.12 66,356.89

COMMON STOCK USD.169336T205 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.PHI INC NON VOTING

1,270.000 NHHZ Local 17.019700 0.00 19.05 0.37 21,595.601.000000

Base 17.019700 0.00 19.05 0.37 21,595.60

COMMON STOCK USD.0169336V101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.PGT INC

1,730.000 NHHZ Local 2.095600 0.00 25.95 0.06 3,599.381.000000

Base 2.095600 0.00 25.95 0.06 3,599.38

COMMON STOCK USD5.0693419202 04 Oct 2010 04 Oct 2010 USD/DTCMERGER NON CASHPMA CAPITAL CORPORATION CL A

7,732.000 NHHZ Local 5.796923 0.00 0.00 0.00 44,821.811.000000

Base 5.796923 0.00 0.00 0.00 44,821.81
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COMMON STOCK USD.0169344M101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.PMI GROUP INC/THE

13,670.000 NHHZ Local 4.119100 0.00 205.05 0.95 56,102.101.000000

Base 4.119100 0.00 205.05 0.95 56,102.10

COMMON STOCK USD5.693475105 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.PNC FINANCIAL SERVICES GROUP

2,430.000 NHDM Local 54.710900 0.00 36.45 2.25 132,908.791.000000

Base 54.710900 0.00 36.45 2.25 132,908.79

ADR693483109 27 Oct 2010 01 Nov 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCPOSCO ADR

1,991.000 NHHJ Local 104.844701 0.00 26.88 3.53 208,715.391.000000

Base 104.844701 0.00 26.88 3.53 208,715.39

COMMON STOCK NPV69349H107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.PNM RESOURCES INC

8,290.000 NHHZ Local 11.568700 0.00 124.35 1.62 95,778.551.000000

Base 11.568700 0.00 124.35 1.62 95,778.55

COMMON STOCK693506107 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.PPG INDUSTRIES INC

820.000 NHDM Local 77.295100 0.00 12.30 1.08 63,368.601.000000

Base 77.295100 0.00 12.30 1.08 63,368.60

COMMON STOCK USD.0169351T106 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.PPL CORPORATION

1,370.000 NHDM Local 25.374900 0.00 20.55 0.59 34,742.471.000000

Base 25.374900 0.00 20.55 0.59 34,742.47

REIT USD.0169360J107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.PS BUSINESS PARKS INC/CA

1,430.000 NHHZ Local 59.543100 0.00 21.45 1.44 85,123.741.000000

Base 59.543100 0.00 21.45 1.44 85,123.74

COMMON STOCK USD1.693718108 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.PACCAR INC

1,720.000 NHDM Local 54.766900 0.00 25.80 1.60 94,171.671.000000

Base 54.766900 0.00 25.80 1.60 94,171.67
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COMMON STOCK NPV69412V108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.PACIFIC CONTINENTAL CORP

1,760.000 NHHZ Local 8.268000 0.00 26.40 0.25 14,525.031.000000

Base 8.268000 0.00 26.40 0.25 14,525.03

COMMON STOCK USD.01694873100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.PACIFIC SUNWEAR OF CALIF

6,360.000 NHHZ Local 6.007700 0.00 95.40 0.65 38,112.921.000000

Base 6.007700 0.00 95.40 0.65 38,112.92

COMMON STOCK USD.01695257105 17 Nov 2010 17 Nov 2010 USD/DTCMERGERPACTIV CORPORATION

7,808.000 NHDM Local 33.250000 0.00 0.00 0.00 259,616.001.000000

Base 33.250000 0.00 0.00 0.00 259,616.00

17 Nov 2010 17 Nov 2010 USD/DTCMERGER

6,950.000 NHEU Local 33.250000 0.00 0.00 0.00 231,087.501.000000

Base 33.250000 0.00 0.00 0.00 231,087.50

17 Nov 2010 17 Nov 2010 USD/DTCMERGER

1,170.000 NHHY Local 33.250000 0.00 0.00 0.00 38,902.501.000000

Base 33.250000 0.00 0.00 0.00 38,902.50

695257105 Total

0.00 0.000.0015,928.000 Local 529,606.00

Base 0.00 0.00 0.00 529,606.00

COMMON STOCK NPV695263103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.PACWEST BANCORP

2,940.000 NHHZ Local 17.642700 0.00 44.10 0.88 51,824.561.000000

Base 17.642700 0.00 44.10 0.88 51,824.56

COMMON STOCK USD.01695459107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.PAETEC HOLDING CORP

3,820.000 NHHZ Local 4.125600 0.00 57.30 0.27 15,702.221.000000

Base 4.125600 0.00 57.30 0.27 15,702.22
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COMMON STOCK USD.01697529303 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.PALOMAR MEDICAL TECHNOLOGIES

740.000 NHHZ Local 10.681200 0.00 11.10 0.13 7,892.861.000000

Base 10.681200 0.00 11.10 0.13 7,892.86

COMMON STOCK USD.01698657103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.PANTRY INC

2,010.000 NHHZ Local 19.181500 0.00 30.15 0.65 38,524.021.000000

Base 19.181500 0.00 30.15 0.65 38,524.02

COMMON STOCK USD.01698813102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.PAPA JOHN S INTL INC

430.000 NHHZ Local 25.775900 0.00 6.45 0.19 11,077.001.000000

Base 25.775900 0.00 6.45 0.19 11,077.00

COMMON STOCK USD.0169888P106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.PAR PHARMACEUTICAL COS INC

3,360.000 NHHZ Local 32.722100 0.00 50.40 1.86 109,894.001.000000

Base 32.722100 0.00 50.40 1.86 109,894.00

COMMON STOCK USD.1700416209 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.PARK ELECTROCHEMICAL CORP

750.000 NHHZ Local 26.919100 0.00 11.25 0.34 20,177.741.000000

Base 26.919100 0.00 11.25 0.34 20,177.74

COMMON STOCK NPV700658107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.PARK NATIONAL CORP

1,200.000 NHHZ Local 65.307800 0.00 18.00 1.32 78,350.041.000000

Base 65.307800 0.00 18.00 1.32 78,350.04

10 Nov 2010 16 Nov 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

60.000 NHHZ Local 69.731700 0.00 0.90 0.08 4,182.921.000000

Base 69.731700 0.00 0.90 0.08 4,182.92

700658107 Total

18.90 1.400.001,260.000 Local 82,532.96

Base 0.00 18.90 1.40 82,532.96
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COMMON STOCK701081101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.PARKER DRILLING CO

11,100.000 NHHZ Local 4.219800 0.00 166.50 0.79 46,672.491.000000

Base 4.219800 0.00 166.50 0.79 46,672.49

COMMON STOCK USD.5701094104 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.PARKER HANNIFIN CORP

220.000 NHDM Local 81.395300 0.00 3.30 0.31 17,903.361.000000

Base 81.395300 0.00 3.30 0.31 17,903.36

REIT USD.00170159Q104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.PARKWAY PROPERTIES INC

2,060.000 NHHZ Local 15.579900 0.00 30.90 0.54 32,063.151.000000

Base 15.579900 0.00 30.90 0.54 32,063.15

COMMON STOCK USD.0170336T104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.PATRIOT COAL CORP

7,480.000 NHHZ Local 13.290300 0.00 112.20 1.68 99,297.561.000000

Base 13.290300 0.00 112.20 1.68 99,297.56

10 Nov 2010 16 Nov 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

300.000 NHHZ Local 15.325000 0.00 4.50 0.08 4,592.921.000000

Base 15.325000 0.00 4.50 0.08 4,592.92

70336T104 Total

116.70 1.760.007,780.000 Local 103,890.48

Base 0.00 116.70 1.76 103,890.48

COMMON STOCK USD.170337B102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.PATRIOT TRANSPORTATION HLDG

130.000 NHHZ Local 68.096200 0.00 1.95 0.15 8,850.411.000000

Base 68.096200 0.00 1.95 0.15 8,850.41

COMMON STOCK USD.01703395103 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.PATTERSON COS INC

240.000 NHDM Local 30.238300 0.00 3.60 0.13 7,253.461.000000

Base 30.238300 0.00 3.60 0.13 7,253.46
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COMMON STOCK USD.01704326107 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.PAYCHEX INC

1,460.000 NHDM Local 28.606500 0.00 21.90 0.71 41,742.881.000000

Base 28.606500 0.00 21.90 0.71 41,742.88

COMMON STOCK USD.01704549104 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.PEABODY ENERGY CORP

1,080.000 NHDM Local 58.305100 0.00 16.20 1.07 62,952.241.000000

Base 58.305100 0.00 16.20 1.07 62,952.24

COMMON STOCK NPV704699107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.PEAPACK GLADSTONE FINL CORP

840.000 NHHZ Local 11.904300 0.00 12.60 0.17 9,986.841.000000

Base 11.904300 0.00 12.60 0.17 9,986.84

REIT USD.0170509V100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.PEBBLEBROOK HOTEL TRUST

3,590.000 NHHZ Local 19.348400 0.00 53.85 1.17 69,405.741.000000

Base 19.348400 0.00 53.85 1.17 69,405.74

COMMON STOCK USD1.707051108 16 Nov 2010 19 Nov 2010 USD/DTC 0.01PULSE TRADING LLCPENFORD CORP

4,470.000 NHDY Local 7.105500 0.00 44.70 0.54 31,716.351.000000

Base 7.105500 0.00 44.70 0.54 31,716.35

COMMON STOCK USD.01707882106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.PENN VIRGINIA CORP

4,350.000 NHHZ Local 14.474800 0.00 65.25 1.06 62,899.071.000000

Base 14.474800 0.00 65.25 1.06 62,899.07

COMMON STOCK708062104 18 Oct 2010 18 Oct 2010 USD/DTCSALE OF FRACTIONAL SPENNANTPARK INVESTMENT CORP

0.055 NHHZ Local 8.000000 0.00 0.00 0.00 0.441.000000

Base 8.000000 0.00 0.00 0.00 0.44

27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.

2,450.000 NHHZ Local 11.028800 0.00 36.75 0.46 26,983.351.000000

Base 11.028800 0.00 36.75 0.46 26,983.35
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708062104 Total

36.75 0.460.002,450.055 Local 26,983.79

Base 0.00 36.75 0.46 26,983.79

COMMON STOCK USD.5708160106 10 Nov 2010 16 Nov 2010 USD/DTC 0.02LIQUIDNETINCJ.C. PENNEY CO INC

54,900.000 NHDF Local 32.525000 0.00 823.50 30.18 1,784,768.821.000000

Base 32.525000 0.00 823.50 30.18 1,784,768.82

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,070.000 NHDM Local 32.468900 0.00 16.05 0.59 34,725.081.000000

Base 32.468900 0.00 16.05 0.59 34,725.08

708160106 Total

839.55 30.770.0055,970.000 Local 1,819,493.90

Base 0.00 839.55 30.77 1,819,493.90

COMMON STOCK708430103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.PENNS WOODS BANCORP INC

370.000 NHHZ Local 32.676000 0.00 5.55 0.20 12,084.371.000000

Base 32.676000 0.00 5.55 0.20 12,084.37

REIT USD1.709102107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.PENN REAL ESTATE INVEST TST

5,290.000 NHHZ Local 14.006500 0.00 79.35 1.25 74,013.791.000000

Base 14.006500 0.00 79.35 1.25 74,013.79

REIT USD.0170931T103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.PENNYMAC MORTGAGE INVESTMENT

1,600.000 NHHZ Local 17.137900 0.00 24.00 0.46 27,396.181.000000

Base 17.137900 0.00 24.00 0.46 27,396.18

COMMON STOCK70959W103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.PENSKE AUTOMOTIVE GROUP INC

2,630.000 NHHZ Local 13.420200 0.00 39.45 0.60 35,255.081.000000

Base 13.420200 0.00 39.45 0.60 35,255.08
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COMMON STOCK USD.01709600100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.PENSON WORLDWIDE INC

1,950.000 NHHZ Local 5.247000 0.00 29.25 0.17 10,202.231.000000

Base 5.247000 0.00 29.25 0.17 10,202.23

COMMON STOCK NPV709789101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.PEOPLES BANCORP INC

1,010.000 NHHZ Local 13.143600 0.00 15.15 0.22 13,259.671.000000

Base 13.143600 0.00 15.15 0.22 13,259.67

COMMON STOCK USD.01712704105 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.PEOPLE S UNITED FINANCIAL

1,920.000 NHDM Local 12.302800 0.00 28.80 0.40 23,592.181.000000

Base 12.302800 0.00 28.80 0.40 23,592.18

COMMON STOCK USD1.713278109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.PEP BOYS MANNY MOE + JACK

5,010.000 NHHZ Local 11.426700 0.00 75.15 0.97 57,171.651.000000

Base 11.426700 0.00 75.15 0.97 57,171.65

COMMON STOCK USD.01713291102 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.PEPCO HOLDINGS INC

980.000 NHDM Local 18.460600 0.00 14.70 0.31 18,076.381.000000

Base 18.460600 0.00 14.70 0.31 18,076.38

COMMON STOCK713448108 07 Oct 2010 13 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.PEPSICO INC

930.000 NHDM Local 65.563900 0.00 18.60 1.03 60,954.801.000000

Base 65.563900 0.00 18.60 1.03 60,954.80

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

7,600.000 NHDM Local 64.057000 0.00 114.00 8.23 486,710.971.000000

Base 64.057000 0.00 114.00 8.23 486,710.97

713448108 Total

132.60 9.260.008,530.000 Local 547,665.77

Base 0.00 132.60 9.26 547,665.77
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COMMON STOCK71375U101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.PERFICIENT INC

700.000 NHHZ Local 10.289000 0.00 10.50 0.12 7,191.681.000000

Base 10.289000 0.00 10.50 0.12 7,191.68

COMMON STOCK NPV713831105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.PERICOM SEMICONDUCTOR CORP

2,140.000 NHHZ Local 9.387900 0.00 32.10 0.34 20,057.671.000000

Base 9.387900 0.00 32.10 0.34 20,057.67

COMMON STOCK USD1.714046109 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.PERKINELMER INC

530.000 NHDM Local 23.630600 0.00 7.95 0.22 12,516.051.000000

Base 23.630600 0.00 7.95 0.22 12,516.05

COMMON STOCK NPV714290103 08 Oct 2010 14 Oct 2010 USD/DTC 0.02BREAN MURRAY, CARRET& CO., LLCPERRIGO CO

20,754.000 NHDZ Local 66.649600 0.00 415.08 23.38 1,382,807.341.000000

Base 66.649600 0.00 415.08 23.38 1,382,807.34

11 Oct 2010 14 Oct 2010 USD/DTC 0.04WEDBUSH MORGAN SECURITIES INC

6,806.000 NHDZ Local 65.818800 0.00 272.24 7.58 447,682.931.000000

Base 65.818800 0.00 272.24 7.58 447,682.93

12 Oct 2010 15 Oct 2010 USD/DTC 0.04WEDBUSH MORGAN SECURITIES INC

4,640.000 NHDZ Local 65.688000 0.00 185.60 5.16 304,601.561.000000

Base 65.688000 0.00 185.60 5.16 304,601.56

15 Nov 2010 18 Nov 2010 USD/DTC 0.04LOOP CAPITAL MKTS LLC

23,100.000 NHDZ Local 60.140800 0.00 924.00 23.48 1,388,305.001.000000

Base 60.140800 0.00 924.00 23.48 1,388,305.00

22 Nov 2010 26 Nov 2010 USD/DTC 0.02MELVIN SECURITIES

13,800.000 NHDZ Local 62.041000 0.00 276.00 14.47 855,875.331.000000

Base 62.041000 0.00 276.00 14.47 855,875.33
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24 Nov 2010 30 Nov 2010 USD/DTC 0.02LIQUIDNETINC

3,023.000 NHDZ Local 63.057900 0.00 60.46 3.23 190,560.341.000000

Base 63.057900 0.00 60.46 3.23 190,560.34

26 Nov 2010 01 Dec 2010 USD/DTC 0.02LIQUIDNETINC

2,202.000 NHDZ Local 62.616200 0.00 44.04 2.34 137,834.491.000000

Base 62.616200 0.00 44.04 2.34 137,834.49

29 Nov 2010 02 Dec 2010 USD/DTC 0.02LIQUIDNETINC

9,540.000 NHDZ Local 61.102100 0.00 190.80 9.86 582,713.371.000000

Base 61.102100 0.00 190.80 9.86 582,713.37

30 Nov 2010 03 Dec 2010 USD/DTC 0.02LIQUIDNETINC

3,935.000 NHDZ Local 60.155000 0.00 78.70 4.01 236,627.221.000000

Base 60.155000 0.00 78.70 4.01 236,627.22

714290103 Total

2,446.92 93.510.0087,800.000 Local 5,527,007.58

Base 0.00 2,446.92 93.51 5,527,007.58

COMMON STOCK716495106 19 Nov 2010 24 Nov 2010 USD/DTC 0.03PULSE TRADING LLCPETROHAWK ENERGY CORP

5,550.000 NHDY Local 18.357400 0.00 166.50 1.73 101,715.341.000000

Base 18.357400 0.00 166.50 1.73 101,715.34

COMMON STOCK USD.01716578109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.PETROLEUM DEVELOPMENT CORP

1,840.000 NHHZ Local 31.157000 0.00 27.60 0.97 57,300.311.000000

Base 31.157000 0.00 27.60 0.97 57,300.31

19 Nov 2010 24 Nov 2010 USD/DTC 0.03PULSE TRADING LLC

2,600.000 NHDY Local 34.305800 0.00 78.00 1.51 89,115.571.000000

Base 34.305800 0.00 78.00 1.51 89,115.57
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716578109 Total

105.60 2.480.004,440.000 Local 146,415.88

Base 0.00 105.60 2.48 146,415.88

COMMON STOCK716748108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.PETROQUEST ENERGY INC

4,060.000 NHHZ Local 5.439800 0.00 60.90 0.37 22,024.321.000000

Base 5.439800 0.00 60.90 0.37 22,024.32

COMMON STOCK716768106 28 Dec 2010 31 Dec 2010 USD/DTC 0.02LOOP CAPITAL MARKETSPETSMART INC

44,300.000 NHDF Local 40.224900 0.00 886.00 30.12 1,781,046.951.000000

Base 40.224900 0.00 886.00 30.12 1,781,046.95

COMMON STOCK USD.05717081103 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.PFIZER INC

38,280.000 NHDM Local 16.533300 0.00 574.20 10.70 632,309.821.000000

Base 16.533300 0.00 574.20 10.70 632,309.82

28 Dec 2010 31 Dec 2010 USD/DTC 0.02LOOP CAPITAL MARKETS

126,086.000 NHDF Local 17.590000 0.00 2,521.72 37.49 2,215,293.531.000000

Base 17.590000 0.00 2,521.72 37.49 2,215,293.53

717081103 Total

3,095.92 48.190.00164,366.000 Local 2,847,603.35

Base 0.00 3,095.92 48.19 2,847,603.35

COMMON STOCK USD.05717124101 19 Nov 2010 24 Nov 2010 USD/DTC 0.03PULSE TRADING LLCPHARMACEUTICAL PRODUCT DEVEL

2,370.000 NHDY Local 25.560000 0.00 71.10 1.03 60,505.071.000000

Base 25.560000 0.00 71.10 1.03 60,505.07

COMMON STOCK USD.0171714F104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.PHARMERICA CORP

1,810.000 NHHZ Local 9.840900 0.00 27.15 0.30 17,784.581.000000

Base 9.840900 0.00 27.15 0.30 17,784.58
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COMMON STOCK NPV718172109 21 Dec 2010 27 Dec 2010 USD/DTC 0.05INSTINET LLCPHILIP MORRIS INTERNATIONAL

1,100.000 NHHP Local 58.481500 0.00 55.00 1.09 64,273.561.000000

Base 58.481500 0.00 55.00 1.09 64,273.56

18 Nov 2010 23 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,130.000 NHDM Local 59.485100 0.00 16.95 1.14 67,200.071.000000

Base 59.485100 0.00 16.95 1.14 67,200.07

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

8,340.000 NHDM Local 58.922700 0.00 125.10 8.31 491,281.911.000000

Base 58.922700 0.00 125.10 8.31 491,281.91

20 Dec 2010 23 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

800.000 NHDM Local 59.678700 0.00 12.00 0.81 47,730.151.000000

Base 59.678700 0.00 12.00 0.81 47,730.15

718172109 Total

209.05 11.350.0011,370.000 Local 670,485.69

Base 0.00 209.05 11.35 670,485.69

COMMON STOCK USD1.718592108 22 Oct 2010 27 Oct 2010 USD/DTC 0.04SANDLER ONEILL + PART LPPHILLIPS VAN HEUSEN

2,714.000 NHEX Local 61.637200 0.00 108.56 2.83 167,171.971.000000

Base 61.637200 0.00 108.56 2.83 167,171.97

20 Dec 2010 23 Dec 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

2,675.000 NHEX Local 66.972800 0.00 107.00 3.03 179,042.211.000000

Base 66.972800 0.00 107.00 3.03 179,042.21

27 Dec 2010 30 Dec 2010 USD/DTC 0.03MR BEAL &COMPANY

6,564.000 NHEX Local 64.821900 0.00 196.92 7.20 425,286.831.000000

Base 64.821900 0.00 196.92 7.20 425,286.83
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29 Dec 2010 USD/DTC 0.03BOE SECURITIES INC/BROADCORT CAP CO

7,434.000 NHEX Local 63.804500 0.00 223.02 8.02 474,091.611.000000

Base 63.804500 0.00 223.02 8.02 474,091.61

29 Dec 2010 CANCEL USD/DTC 0.03BOE SECURITIES INC/BROADCORT CAP CO

-7,434.000 NHEX Local 63.804500 0.00 -223.02 -8.02 -474,091.611.000000

Base 63.804500 0.00 -223.02 -8.02 -474,091.61

28 Dec 2010 31 Dec 2010 USD/DTC 0.03BOE SECURITIES INC/BROADCORT CAP CO

7,434.000 NHEX Local 63.804500 0.00 223.02 8.02 474,091.611.000000

Base 63.804500 0.00 223.02 8.02 474,091.61

718592108 Total

635.50 21.080.0019,387.000 Local 1,245,592.62

Base 0.00 635.50 21.08 1,245,592.62

COMMON STOCK USD.0171902E109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.PHOENIX COMPANIES INC

11,090.000 NHHZ Local 2.232500 0.00 166.35 0.42 24,591.661.000000

Base 2.232500 0.00 166.35 0.42 24,591.66

COMMON STOCK USD.01719405102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.PHOTRONICS INC

5,100.000 NHHZ Local 6.316700 0.00 76.50 0.54 32,138.131.000000

Base 6.316700 0.00 76.50 0.54 32,138.13

COMMON STOCK NPV720186105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.PIEDMONT NATURAL GAS CO

6,910.000 NHHZ Local 29.223900 0.00 103.65 3.41 201,830.091.000000

Base 29.223900 0.00 103.65 3.41 201,830.09

28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

130.000 NHHZ Local 29.532300 0.00 2.60 0.07 3,836.531.000000

Base 29.532300 0.00 2.60 0.07 3,836.53
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720186105 Total

106.25 3.480.007,040.000 Local 205,666.62

Base 0.00 106.25 3.48 205,666.62

COMMON STOCK721283109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.PIKE ELECTRIC CORP

1,570.000 NHHZ Local 7.454100 0.00 23.55 0.20 11,679.191.000000

Base 7.454100 0.00 23.55 0.20 11,679.19

COMMON STOCK USD.0172147K108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.PILGRIM S PRIDE CORP

2,610.000 NHHZ Local 5.848500 0.00 39.15 0.26 15,225.181.000000

Base 5.848500 0.00 39.15 0.26 15,225.18

COMMON STOCK USD.01723443107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.PINNACLE AIRLINES CORP

1,770.000 NHHZ Local 5.435700 0.00 26.55 0.16 9,594.481.000000

Base 5.435700 0.00 26.55 0.16 9,594.48

COMMON STOCK USD.1723456109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.PINNACLE ENTERTAINMENT INC

5,440.000 NHHZ Local 11.753100 0.00 81.60 1.08 63,854.181.000000

Base 11.753100 0.00 81.60 1.08 63,854.18

COMMON STOCK USD1.72346Q104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.PINNACLE FINANCIAL PARTNERS

3,190.000 NHHZ Local 11.275700 0.00 47.85 0.61 35,921.021.000000

Base 11.275700 0.00 47.85 0.61 35,921.02

COMMON STOCK NPV723484101 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.PINNACLE WEST CAPITAL

480.000 NHDM Local 40.657900 0.00 7.20 0.33 19,508.261.000000

Base 40.657900 0.00 7.20 0.33 19,508.26

COMMON STOCK USD.1723655106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.PIONEER DRILLING COMPANY

5,170.000 NHHZ Local 6.443800 0.00 77.55 0.56 33,236.341.000000

Base 6.443800 0.00 77.55 0.56 33,236.34
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COMMON STOCK USD.01723787107 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.PIONEER NATURAL RESOURCES CO

400.000 NHDM Local 78.872500 0.00 6.00 0.54 31,542.461.000000

Base 78.872500 0.00 6.00 0.54 31,542.46

COMMON STOCK USD.01724078100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.PIPER JAFFRAY COS

1,480.000 NHHZ Local 29.395800 0.00 22.20 0.74 43,482.841.000000

Base 29.395800 0.00 22.20 0.74 43,482.84

COMMON STOCK USD1.724479100 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.PITNEY BOWES INC

1,000.000 NHDM Local 22.482000 0.00 15.00 0.38 22,466.621.000000

Base 22.482000 0.00 15.00 0.38 22,466.62

COMMON STOCK USD.01727493108 16 Dec 2010 21 Dec 2010 USD/DTC 0.03MERRILL LYNCH PIERCE FENNER + SMITHPLANTRONICS INC

550.000 NHHO Local 37.562200 0.00 16.50 0.35 20,642.361.000000

Base 37.562200 0.00 16.50 0.35 20,642.36

17 Dec 2010 22 Dec 2010 USD/DTC 0.03MERRILL LYNCH PIERCE FENNER + SMITH

1,170.000 NHHO Local 37.666600 0.00 35.10 0.75 44,034.071.000000

Base 37.666600 0.00 35.10 0.75 44,034.07

20 Dec 2010 23 Dec 2010 USD/DTC 0.03MERRILL LYNCH PIERCE FENNER + SMITH

1,530.000 NHHO Local 37.068100 0.00 45.90 0.96 56,667.331.000000

Base 37.068100 0.00 45.90 0.96 56,667.33

21 Dec 2010 27 Dec 2010 USD/DTC 0.03MERRILL LYNCH PIERCE FENNER + SMITH

1,970.000 NHHO Local 37.353500 0.00 59.10 1.25 73,526.051.000000

Base 37.353500 0.00 59.10 1.25 73,526.05

727493108 Total

156.60 3.310.005,220.000 Local 194,869.81

Base 0.00 156.60 3.31 194,869.81



Prepared by State StreetPage 1227

Sales Report by Report Date
Composite

to April 18, 2011View Date:December 31, 2010October 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCK USD.01728117300 10 Nov 2010 16 Nov 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSPLAYBOY ENTERPRISES CLASS B

770.000 NHHZ Local 5.037400 0.00 11.55 0.07 3,867.181.000000

Base 5.037400 0.00 11.55 0.07 3,867.18

COMMON STOCK USD.01729132100 27 Oct 2010 01 Nov 2010 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPORPLEXUS CORP

3,569.000 NHEX Local 33.325100 0.00 142.76 2.02 118,792.501.000000

Base 33.325100 0.00 142.76 2.02 118,792.50

REIT USD.01729251108 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.PLUM CREEK TIMBER CO

810.000 NHDM Local 35.976700 0.00 12.15 0.50 29,128.481.000000

Base 35.976700 0.00 12.15 0.50 29,128.48

COMMON STOCK USD.01731572103 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.POLO RALPH LAUREN CORP

329.000 NHDM Local 109.849700 0.00 4.94 0.62 36,134.991.000000

Base 109.849700 0.00 4.94 0.62 36,134.99

COMMON STOCK USD.0173179P106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.POLYONE CORPORATION

2,660.000 NHHZ Local 12.661200 0.00 39.90 0.57 33,638.321.000000

Base 12.661200 0.00 39.90 0.57 33,638.32

COMMON STOCK USD.0173179V103 04 Oct 2010 04 Oct 2010 USD/DTCASSET TRANSFER AT MARKET NON CASHPOLYPORE INTERNATIONAL INC

12,000.000 NHEL Local 29.480000 0.00 0.00 0.00 353,760.001.000000

Base 29.480000 0.00 0.00 0.00 353,760.00

COMMON STOCK NPV736233107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.PORTER BANCORP INC

740.000 NHHZ Local 11.265000 0.00 11.10 0.14 8,324.861.000000

Base 11.265000 0.00 11.10 0.14 8,324.86

24 Dec 2010 24 Dec 2010 USD/DTCSALE OF FRACTIONAL S

0.750 NHHZ Local 8.973333 0.00 0.00 0.00 6.731.000000

Base 8.973333 0.00 0.00 0.00 6.73
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736233107 Total

11.10 0.140.00740.750 Local 8,331.59

Base 0.00 11.10 0.14 8,331.59

COMMON STOCK NPV736508847 06 Oct 2010 12 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.PORTLAND GENERAL ELECTRIC CO

310.000 NHHZ Local 20.385000 0.00 6.20 0.11 6,313.041.000000

Base 20.385000 0.00 6.20 0.11 6,313.04

27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.

7,200.000 NHHZ Local 20.474100 0.00 108.00 2.49 147,303.031.000000

Base 20.474100 0.00 108.00 2.49 147,303.03

10 Nov 2010 16 Nov 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

180.000 NHHZ Local 21.408900 0.00 2.70 0.07 3,850.831.000000

Base 21.408900 0.00 2.70 0.07 3,850.83

736508847 Total

116.90 2.670.007,690.000 Local 157,466.90

Base 0.00 116.90 2.67 157,466.90

REIT USD.01737464107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.POST PROPERTIES INC

4,650.000 NHHZ Local 29.839800 0.00 69.75 2.34 138,682.981.000000

Base 29.839800 0.00 69.75 2.34 138,682.98

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

120.000 NHHZ Local 34.890000 0.00 1.80 0.08 4,184.921.000000

Base 34.890000 0.00 1.80 0.08 4,184.92

737464107 Total

71.55 2.420.004,770.000 Local 142,867.90

Base 0.00 71.55 2.42 142,867.90
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REIT USD1.737630103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.POTLATCH CORP

1,830.000 NHHZ Local 34.573200 0.00 27.45 1.07 63,240.441.000000

Base 34.573200 0.00 27.45 1.07 63,240.44

COMMON STOCK USD.01739128106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.POWELL INDUSTRIES INC

850.000 NHHZ Local 31.653100 0.00 12.75 0.45 26,891.941.000000

Base 31.653100 0.00 12.75 0.45 26,891.94

COMMON STOCK739363109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.POWERWAVE TECHNOLOGIES INC

12,700.000 NHHZ Local 1.992100 0.00 190.50 0.43 25,108.741.000000

Base 1.992100 0.00 190.50 0.43 25,108.74

COMMON STOCK USD.0174005P104 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.PRAXAIR INC

1,390.000 NHDM Local 92.288900 0.00 20.85 2.17 128,258.551.000000

Base 92.288900 0.00 20.85 2.17 128,258.55

COMMON STOCK NPV740189105 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.PRECISION CASTPARTS CORP

664.000 NHDM Local 138.680900 0.00 9.96 1.56 92,072.601.000000

Base 138.680900 0.00 9.96 1.56 92,072.60

20 Dec 2010 23 Dec 2010 USD/DTC 0.01HEEVERS &CO. INC.

499.000 NHDM Local 140.917000 0.00 7.48 1.19 70,308.911.000000

Base 140.917000 0.00 7.48 1.19 70,308.91

740189105 Total

17.44 2.750.001,163.000 Local 162,381.51

Base 0.00 17.44 2.75 162,381.51

COMMON STOCK USD2.740444104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.PREFORMED LINE PRODUCTS CO

190.000 NHHZ Local 41.114800 0.00 2.85 0.13 7,808.831.000000

Base 41.114800 0.00 2.85 0.13 7,808.83
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28 Oct 2010 02 Nov 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INC

17.000 NHDY Local 43.190000 0.00 0.51 0.02 733.701.000000

Base 43.190000 0.00 0.51 0.02 733.70

29 Oct 2010 03 Nov 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INC

222.000 NHDY Local 43.000000 0.00 6.66 0.17 9,539.171.000000

Base 43.000000 0.00 6.66 0.17 9,539.17

01 Nov 2010 04 Nov 2010 USD/DTC 0.03PULSE TRADING LLC

3,752.000 NHDY Local 43.221400 0.00 112.56 2.75 162,051.381.000000

Base 43.221400 0.00 112.56 2.75 162,051.38

740444104 Total

122.58 3.070.004,181.000 Local 180,133.08

Base 0.00 122.58 3.07 180,133.08

COMMON STOCK USD.01740585104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.PREMIERE GLOBAL SERVICES INC

5,740.000 NHHZ Local 6.929200 0.00 86.10 0.67 39,686.841.000000

Base 6.929200 0.00 86.10 0.67 39,686.84

COMMON STOCK USD.01740884101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.PRESIDENTIAL LIFE CORP

1,970.000 NHHZ Local 9.612300 0.00 29.55 0.32 18,906.361.000000

Base 9.612300 0.00 29.55 0.32 18,906.36

COMMON STOCK USD.0174112D101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.PRESTIGE BRANDS HOLDINGS INC

4,000.000 NHHZ Local 10.660800 0.00 60.00 0.72 42,582.481.000000

Base 10.660800 0.00 60.00 0.72 42,582.48

COMMON STOCK USD.274144T108 08 Nov 2010 12 Nov 2010 USD/DTC 0.05BNY CONVERGEX LJRT ROWE PRICE GROUP INC

3,155.000 NHIB Local 59.357600 0.00 157.75 3.17 187,112.311.000000

Base 59.357600 0.00 157.75 3.17 187,112.31
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09 Nov 2010 15 Nov 2010 USD/DTC 0.05BNY CONVERGEX LJR

2,526.000 NHIB Local 58.762800 0.00 126.30 2.51 148,306.021.000000

Base 58.762800 0.00 126.30 2.51 148,306.02

19 Nov 2010 24 Nov 2010 USD/DTC 0.04ISLAND TRADER SECURITIES INC

5,829.000 NHIB Local 58.740500 0.00 233.16 5.79 342,159.421.000000

Base 58.740500 0.00 233.16 5.79 342,159.42

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,350.000 NHDM Local 58.826700 0.00 20.25 1.35 79,394.451.000000

Base 58.826700 0.00 20.25 1.35 79,394.45

74144T108 Total

537.46 12.820.0012,860.000 Local 756,972.20

Base 0.00 537.46 12.82 756,972.20

COMMON STOCK741503403 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.PRICELINE.COM INC

165.000 NHDM Local 409.800000 0.00 2.48 1.15 67,613.371.000000

Base 409.800000 0.00 2.48 1.15 67,613.37

COMMON STOCK USD.0174153Q102 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.PRIDE INTERNATIONAL INC

600.000 NHEU Local 31.186800 0.00 12.00 0.32 18,699.761.000000

Base 31.186800 0.00 12.00 0.32 18,699.76

COMMON STOCK USD.0174157K846 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.PRIMEDIA INC

1,110.000 NHHZ Local 3.694400 0.00 16.65 0.07 4,084.061.000000

Base 3.694400 0.00 16.65 0.07 4,084.06

COMMON STOCK74164F103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.PRIMORIS SERVICES CORP

1,710.000 NHHZ Local 7.573500 0.00 25.65 0.22 12,924.821.000000

Base 7.573500 0.00 25.65 0.22 12,924.82
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COMMON STOCK74164M108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.PRIMERICA INC

2,300.000 NHHZ Local 20.988400 0.00 34.50 0.82 48,238.001.000000

Base 20.988400 0.00 34.50 0.82 48,238.00

COMMON STOCK USD.0174251V102 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.PRINCIPAL FINANCIAL GROUP

1,430.000 NHDM Local 27.683100 0.00 21.45 0.67 39,564.711.000000

Base 27.683100 0.00 21.45 0.67 39,564.71

COMMON STOCK USD.0174267C106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.PROASSURANCE CORP

3,130.000 NHHZ Local 57.776900 0.00 46.95 3.06 180,791.691.000000

Base 57.776900 0.00 46.95 3.06 180,791.69

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

280.000 NHHZ Local 61.972900 0.00 4.20 0.30 17,347.911.000000

Base 61.972900 0.00 4.20 0.30 17,347.91

74267C106 Total

51.15 3.360.003,410.000 Local 198,139.60

Base 0.00 51.15 3.36 198,139.60

COMMON STOCK USD1.742718109 07 Oct 2010 13 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.PROCTER + GAMBLE CO/THE

1,810.000 NHDM Local 60.917300 0.00 36.20 1.86 110,222.251.000000

Base 60.917300 0.00 36.20 1.86 110,222.25

18 Nov 2010 23 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.

650.000 NHDM Local 64.161500 0.00 9.75 0.71 41,694.521.000000

Base 64.161500 0.00 9.75 0.71 41,694.52

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

12,910.000 NHDM Local 62.377000 0.00 193.65 13.61 805,079.811.000000

Base 62.377000 0.00 193.65 13.61 805,079.81
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20 Dec 2010 23 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,810.000 NHDM Local 65.086800 0.00 27.15 2.00 117,777.961.000000

Base 65.086800 0.00 27.15 2.00 117,777.96

742718109 Total

266.75 18.180.0017,180.000 Local 1,074,774.54

Base 0.00 266.75 18.18 1,074,774.54

COMMON STOCK NPV742962103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.PRIVATEBANCORP INC

4,970.000 NHHZ Local 11.745000 0.00 74.55 0.99 58,297.111.000000

Base 11.745000 0.00 74.55 0.99 58,297.11

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

290.000 NHHZ Local 14.840000 0.00 4.35 0.08 4,299.171.000000

Base 14.840000 0.00 4.35 0.08 4,299.17

742962103 Total

78.90 1.070.005,260.000 Local 62,596.28

Base 0.00 78.90 1.07 62,596.28

COMMON STOCK743187106 10 Nov 2010 16 Nov 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSPROGENICS PHARMACEUTICALS

840.000 NHHZ Local 4.858100 0.00 12.60 0.07 4,068.131.000000

Base 4.858100 0.00 12.60 0.07 4,068.13

COMMON STOCK NPV743263105 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.PROGRESS ENERGY INC

1,020.000 NHDM Local 44.035700 0.00 15.30 0.76 44,900.351.000000

Base 44.035700 0.00 15.30 0.76 44,900.35

COMMON STOCK USD.01743312100 02 Dec 2010 07 Dec 2010 USD/DTC 0.03JONESTRADING INSTITUTIONAL SERVICESPROGRESS SOFTWARE CORP

2,150.000 NHHO Local 39.355100 0.00 64.50 1.43 84,547.541.000000

Base 39.355100 0.00 64.50 1.43 84,547.54
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03 Dec 2010 08 Dec 2010 USD/DTC 0.03JONESTRADING INSTITUTIONAL SERVICES

3,520.000 NHHO Local 38.612800 0.00 105.60 2.30 135,809.161.000000

Base 38.612800 0.00 105.60 2.30 135,809.16

743312100 Total

170.10 3.730.005,670.000 Local 220,356.70

Base 0.00 170.10 3.73 220,356.70

COMMON STOCK USD1.743315103 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.PROGRESSIVE CORP

3,210.000 NHDM Local 20.757000 0.00 48.15 1.13 66,580.691.000000

Base 20.757000 0.00 48.15 1.13 66,580.69

REIT USD.01743410102 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.PROLOGIS

2,530.000 NHDM Local 13.269200 0.00 37.95 0.57 33,532.561.000000

Base 13.269200 0.00 37.95 0.57 33,532.56

COMMON STOCK74348T102 13 Oct 2010 13 Oct 2010 USD/DTCSALE OF FRACTIONAL SPROSPECT CAPITAL CORP

0.599 NHHZ Local 6.878130 0.00 0.00 0.00 4.121.000000

Base 6.878130 0.00 0.00 0.00 4.12

27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.

6,310.000 NHHZ Local 9.860700 0.00 94.65 1.05 62,125.321.000000

Base 9.860700 0.00 94.65 1.05 62,125.32

10 Nov 2010 16 Nov 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

400.000 NHHZ Local 10.582500 0.00 6.00 0.08 4,226.921.000000

Base 10.582500 0.00 6.00 0.08 4,226.92

13 Dec 2010 13 Dec 2010 USD/DTCSALE OF FRACTIONAL S

0.423 NHHZ Local 10.070921 0.00 0.00 0.00 4.261.000000

Base 10.070921 0.00 0.00 0.00 4.26
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74348T102 Total

100.65 1.130.006,711.022 Local 66,360.62

Base 0.00 100.65 1.13 66,360.62

COMMON STOCK USD.01743494106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.PROSPECT MEDICAL HLDGS

480.000 NHHZ Local 8.434200 0.00 7.20 0.07 4,041.151.000000

Base 8.434200 0.00 7.20 0.07 4,041.15

16 Dec 2010 16 Dec 2010 USD/DTCMERGER

730.000 NHHZ Local 8.500000 0.00 0.00 0.00 6,205.001.000000

Base 8.500000 0.00 0.00 0.00 6,205.00

743494106 Total

7.20 0.070.001,210.000 Local 10,246.15

Base 0.00 7.20 0.07 10,246.15

COMMON STOCK USD1.743606105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.PROSPERITY BANCSHARES INC

4,490.000 NHHZ Local 31.047900 0.00 67.35 2.36 139,335.361.000000

Base 31.047900 0.00 67.35 2.36 139,335.36

28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

120.000 NHHZ Local 30.864200 0.00 2.40 0.07 3,701.231.000000

Base 30.864200 0.00 2.40 0.07 3,701.23

16 Dec 2010 21 Dec 2010 USD/DTC 0.03KEEFE BRUYETTE + WOODS INC

1,640.000 NHHO Local 38.310300 0.00 49.20 1.07 62,778.621.000000

Base 38.310300 0.00 49.20 1.07 62,778.62

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

110.000 NHHZ Local 39.660000 0.00 1.65 0.08 4,360.871.000000

Base 39.660000 0.00 1.65 0.08 4,360.87
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743606105 Total

120.60 3.580.006,360.000 Local 210,176.08

Base 0.00 120.60 3.58 210,176.08

COMMON STOCK USD.0174386T105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.PROVIDENT FINANCIAL SERVICES

5,730.000 NHHZ Local 12.550200 0.00 85.95 1.22 71,825.481.000000

Base 12.550200 0.00 85.95 1.22 71,825.48

22 Nov 2010 26 Nov 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

188.000 NHDU Local 13.612800 0.00 0.94 0.05 2,558.221.000000

Base 13.612800 0.00 0.94 0.05 2,558.22

74386T105 Total

86.89 1.270.005,918.000 Local 74,383.70

Base 0.00 86.89 1.27 74,383.70

COMMON STOCK USD.01744028101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.PROVIDENT NEW YORK BANCORP

3,720.000 NHHZ Local 8.895700 0.00 55.80 0.56 33,035.641.000000

Base 8.895700 0.00 55.80 0.56 33,035.64

COMMON STOCK USD.01744320102 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.PRUDENTIAL FINANCIAL INC

2,070.000 NHDM Local 51.803900 0.00 31.05 1.82 107,201.201.000000

Base 51.803900 0.00 31.05 1.82 107,201.20

COMMON STOCK USD.0174439H108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.PSYCHIATRIC SOLUTIONS INC

1,470.000 NHHZ Local 33.513700 0.00 22.05 0.83 49,242.261.000000

Base 33.513700 0.00 22.05 0.83 49,242.26

16 Nov 2010 16 Nov 2010 USD/DTCMERGER

2,210.000 NHHZ Local 33.750000 0.00 0.00 0.00 74,587.501.000000

Base 33.750000 0.00 0.00 0.00 74,587.50
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74439H108 Total

22.05 0.830.003,680.000 Local 123,829.76

Base 0.00 22.05 0.83 123,829.76

COMMON STOCK NPV744573106 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.PUBLIC SERVICE ENTERPRISE GP

2,300.000 NHDM Local 30.740200 0.00 34.50 1.20 70,666.761.000000

Base 30.740200 0.00 34.50 1.20 70,666.76

REIT USD.174460D109 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.PUBLIC STORAGE

420.000 NHDM Local 98.228800 0.00 6.30 0.70 41,249.101.000000

Base 98.228800 0.00 6.30 0.70 41,249.10

LTD PARTNERSHIP74499P925 17 Nov 2010 17 Nov 2010 USD/BOSAUTREPAT-DISTRIBUTIONSTERLING CAPITAL PARTNERS III

1,409,791.000 NHEL Local 1.000000 0.00 0.00 0.00 1,409,791.001.000000

Base 1.000000 0.00 0.00 0.00 1,409,791.00

COMMON STOCK USD.01745867101 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.PULTEGROUP INC

400.000 NHDM Local 6.290000 0.00 6.00 0.05 2,509.951.000000

Base 6.290000 0.00 6.00 0.05 2,509.95

COMMON STOCK747277101 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.QLOGIC CORP

1,440.000 NHDM Local 18.185700 0.00 21.60 0.45 26,165.361.000000

Base 18.185700 0.00 21.60 0.45 26,165.36

COMMON STOCK USD1.747316107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.QUAKER CHEMICAL CORP

290.000 NHHZ Local 35.508700 0.00 4.35 0.17 10,293.001.000000

Base 35.508700 0.00 4.35 0.17 10,293.00

COMMON STOCK74733T105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.QLIK TECHNOLOGIES INC

350.000 NHHZ Local 25.903700 0.00 5.25 0.15 9,060.901.000000

Base 25.903700 0.00 5.25 0.15 9,060.90
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COMMON STOCK USD.0174733V100 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.QEP RESOURCES INC

670.000 NHDM Local 35.246900 0.00 10.05 0.40 23,604.971.000000

Base 35.246900 0.00 10.05 0.40 23,604.97

COMMON STOCK747525103 07 Oct 2010 13 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.QUALCOMM INC

2,100.000 NHDM Local 44.406300 0.00 42.00 1.58 93,209.651.000000

Base 44.406300 0.00 42.00 1.58 93,209.65

18 Nov 2010 23 Nov 2010 USD/DTC 0.04LOOP CAPITAL MKTS LLC

22,240.000 NHDG Local 47.872800 0.00 778.40 18.00 1,063,894.671.000000

Base 47.872800 0.00 778.40 18.00 1,063,894.67

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

8,880.000 NHDM Local 47.773900 0.00 133.20 7.17 424,091.861.000000

Base 47.773900 0.00 133.20 7.17 424,091.86

747525103 Total

953.60 26.750.0033,220.000 Local 1,581,196.18

Base 0.00 953.60 26.75 1,581,196.18

COMMON STOCK NPV74756M102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.QUALITY DISTRIBUTION INC

560.000 NHHZ Local 7.175200 0.00 8.40 0.07 4,009.641.000000

Base 7.175200 0.00 8.40 0.07 4,009.64

COMMON STOCK USD.01747619104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.QUANEX BUILDING PRODUCTS

2,870.000 NHHZ Local 17.917200 0.00 43.05 0.87 51,378.441.000000

Base 17.917200 0.00 43.05 0.87 51,378.44

COMMON STOCK74762E102 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.QUANTA SERVICES INC

960.000 NHDM Local 17.849600 0.00 14.40 0.29 17,120.931.000000

Base 17.849600 0.00 14.40 0.29 17,120.93
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COMMON STOCK USD.01747906204 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.QUANTUM CORP

1,820.000 NHHZ Local 2.987700 0.00 27.30 0.09 5,410.221.000000

Base 2.987700 0.00 27.30 0.09 5,410.22

COMMON STOCK USD.0174834L100 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.QUEST DIAGNOSTICS INC

910.000 NHDM Local 49.811200 0.00 13.65 0.77 45,313.771.000000

Base 49.811200 0.00 13.65 0.77 45,313.77

COMMON STOCK NPV74834T103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.QUEST SOFTWARE INC

540.000 NHHZ Local 26.053500 0.00 8.10 0.24 14,060.551.000000

Base 26.053500 0.00 8.10 0.24 14,060.55

COMMON STOCK NPV74835Y101 10 Nov 2010 16 Nov 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INCQUESTCOR PHARMACEUTICALS

6,830.000 NHHO Local 12.902400 0.00 204.90 1.49 87,917.001.000000

Base 12.902400 0.00 204.90 1.49 87,917.00

11 Nov 2010 16 Nov 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INC

4,440.000 NHHO Local 12.990100 0.00 133.20 0.98 57,541.861.000000

Base 12.990100 0.00 133.20 0.98 57,541.86

23 Nov 2010 29 Nov 2010 USD/DTC 0.02INSTINET

5,450.000 NHHO Local 14.338400 0.00 109.00 1.33 78,033.951.000000

Base 14.338400 0.00 109.00 1.33 78,033.95

74835Y101 Total

447.10 3.800.0016,720.000 Local 223,492.81

Base 0.00 447.10 3.80 223,492.81

COMMON STOCK USD.0174838C106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.QUIKSILVER INC

12,390.000 NHHZ Local 4.327100 0.00 185.85 0.91 53,426.011.000000

Base 4.327100 0.00 185.85 0.91 53,426.01
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COMMON STOCK USD.01749121109 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.QWEST COMMUNICATIONS INTL

8,310.000 NHDM Local 6.867800 0.00 124.65 0.97 56,945.801.000000

Base 6.867800 0.00 124.65 0.97 56,945.80

REIT USD.01749227104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.RAIT FINANCIAL TRUST

9,720.000 NHHZ Local 1.688700 0.00 145.80 0.28 16,268.081.000000

Base 1.688700 0.00 145.80 0.28 16,268.08

COMMON STOCK USD.01749388104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.RC2 CORP

1,890.000 NHHZ Local 21.440000 0.00 28.35 0.68 40,492.571.000000

Base 21.440000 0.00 28.35 0.68 40,492.57

COMMON STOCK USD1.749607107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.RLI CORP

1,760.000 NHHZ Local 57.239900 0.00 26.40 1.70 100,714.121.000000

Base 57.239900 0.00 26.40 1.70 100,714.12

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

80.000 NHHZ Local 51.810000 0.00 1.20 0.08 4,143.521.000000

Base 51.810000 0.00 1.20 0.08 4,143.52

749607107 Total

27.60 1.780.001,840.000 Local 104,857.64

Base 0.00 27.60 1.78 104,857.64

COMMON STOCK NPV74972L102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.RSC HOLDINGS INC

4,710.000 NHHZ Local 8.062300 0.00 70.65 0.64 37,902.141.000000

Base 8.062300 0.00 70.65 0.64 37,902.14

COMMON STOCK USD.0174973W107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.RTI INTERNATIONAL METALS INC

2,500.000 NHHZ Local 29.764500 0.00 37.50 1.26 74,372.491.000000

Base 29.764500 0.00 37.50 1.26 74,372.49
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COMMON STOCK74975N105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.RTI BIOLOGICS INC

4,930.000 NHHZ Local 2.463700 0.00 73.95 0.21 12,071.881.000000

Base 2.463700 0.00 73.95 0.21 12,071.88

COMMON STOCK750086100 18 Nov 2010 23 Nov 2010 USD/DTC 0.03WILLIAMS CAPITAL GROUP LP (THE)RACKSPACE HOSTING INC

5,907.000 NHIB Local 27.097200 0.00 177.21 2.71 159,883.241.000000

Base 27.097200 0.00 177.21 2.71 159,883.24

COMMON STOCK750236101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.RADIAN GROUP INC

12,720.000 NHHZ Local 8.547200 0.00 190.80 1.84 108,527.741.000000

Base 8.547200 0.00 190.80 1.84 108,527.74

COMMON STOCK NPV75025N102 13 Oct 2010 18 Oct 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INCRADIANT SYSTEMS INC

1,200.000 NHDY Local 19.450000 0.00 36.00 0.40 23,303.601.000000

Base 19.450000 0.00 36.00 0.40 23,303.60

14 Oct 2010 19 Oct 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INC

13,800.000 NHDY Local 19.390300 0.00 414.00 4.53 267,167.611.000000

Base 19.390300 0.00 414.00 4.53 267,167.61

15 Oct 2010 20 Oct 2010 USD/DTC 0.03PULSE TRADING LLC

860.000 NHDY Local 19.945900 0.00 25.80 0.29 17,127.381.000000

Base 19.945900 0.00 25.80 0.29 17,127.38

75025N102 Total

475.80 5.220.0015,860.000 Local 307,598.59

Base 0.00 475.80 5.22 307,598.59

COMMON STOCK75040P405 28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)RADIO ONE INC  CL D

3,330.000 NHHZ Local 1.123100 0.00 66.60 0.07 3,673.251.000000

Base 1.123100 0.00 66.60 0.07 3,673.25
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COMMON STOCK USD1.750438103 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.RADIOSHACK CORP

1,200.000 NHDM Local 18.632500 0.00 18.00 0.38 22,340.621.000000

Base 18.632500 0.00 18.00 0.38 22,340.62

COMMON STOCK NPV750459109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.RADISYS CORP

620.000 NHHZ Local 9.784600 0.00 9.30 0.10 6,057.051.000000

Base 9.784600 0.00 9.30 0.10 6,057.05

COMMON STOCK USD.01750753402 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.RAILAMERICA INC

2,210.000 NHHZ Local 10.879500 0.00 33.15 0.41 24,010.141.000000

Base 10.879500 0.00 33.15 0.41 24,010.14

COMMON STOCK USD.01751028101 23 Nov 2010 29 Nov 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCRALCORP HOLDINGS INC

1,305.000 NHIB Local 62.876400 0.00 13.05 1.39 82,039.261.000000

Base 62.876400 0.00 13.05 1.39 82,039.26

27 Dec 2010 30 Dec 2010 USD/DTC 0.05BNY CONVERGEX LJR

2,844.000 NHIB Local 65.071000 0.00 142.20 3.13 184,916.591.000000

Base 65.071000 0.00 142.20 3.13 184,916.59

28 Dec 2010 31 Dec 2010 USD/DTC 0.05BNY CONVERGEX LJR

3,531.000 NHIB Local 64.773900 0.00 176.55 3.87 228,536.221.000000

Base 64.773900 0.00 176.55 3.87 228,536.22

751028101 Total

331.80 8.390.007,680.000 Local 495,492.07

Base 0.00 331.80 8.39 495,492.07

COMMON STOCK75130P109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.RAM ENERGY RESOURCES INC

4,040.000 NHHZ Local 1.426500 0.00 60.60 0.10 5,702.361.000000

Base 1.426500 0.00 60.60 0.10 5,702.36
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REIT USD.01751452202 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.RAMCO GERSHENSON PROPERTIES

3,630.000 NHHZ Local 11.589100 0.00 54.45 0.71 42,013.271.000000

Base 11.589100 0.00 54.45 0.71 42,013.27

COMMON STOCK USD.0175281A109 22 Nov 2010 26 Nov 2010 USD/DTC 0.02MELVIN SECURITIESRANGE RESOURCES CORP

11,100.000 NHDZ Local 42.663000 0.00 222.00 8.01 473,329.291.000000

Base 42.663000 0.00 222.00 8.01 473,329.29

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,380.000 NHDM Local 42.899400 0.00 20.70 1.01 59,179.461.000000

Base 42.899400 0.00 20.70 1.01 59,179.46

20 Dec 2010 23 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,050.000 NHDM Local 43.285900 0.00 15.75 0.77 45,433.681.000000

Base 43.285900 0.00 15.75 0.77 45,433.68

75281A109 Total

258.45 9.790.0013,530.000 Local 577,942.43

Base 0.00 258.45 9.79 577,942.43

COMMON STOCK USD.01755111507 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.RAYTHEON COMPANY

2,110.000 NHDM Local 46.681800 0.00 31.65 1.67 98,465.281.000000

Base 46.681800 0.00 31.65 1.67 98,465.28

COMMON STOCK75604L105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.REALD INC

780.000 NHHZ Local 18.795100 0.00 11.70 0.25 14,648.231.000000

Base 18.795100 0.00 11.70 0.25 14,648.23

COMMON STOCK75605L104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.REALNETWORKS INC

8,000.000 NHHZ Local 2.994000 0.00 120.00 0.40 23,831.601.000000

Base 2.994000 0.00 120.00 0.40 23,831.60



Prepared by State StreetPage 1244

Sales Report by Report Date
Composite

to April 18, 2011View Date:December 31, 2010October 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCK75606N109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.REALPAGE INC

320.000 NHHZ Local 21.955600 0.00 4.80 0.12 7,020.871.000000

Base 21.955600 0.00 4.80 0.12 7,020.87

COMMON STOCK756577102 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.RED HAT INC

660.000 NHDM Local 43.054200 0.00 9.90 0.49 28,405.381.000000

Base 43.054200 0.00 9.90 0.49 28,405.38

COMMON STOCK USD.01756764106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.RED LION HOTELS CORP

1,150.000 NHHZ Local 7.936100 0.00 17.25 0.15 9,109.121.000000

Base 7.936100 0.00 17.25 0.15 9,109.12

COMMON STOCK75689M101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.RED ROBIN GOURMET BURGERS

1,490.000 NHHZ Local 21.055200 0.00 22.35 0.53 31,349.371.000000

Base 21.055200 0.00 22.35 0.53 31,349.37

REIT USD.01758075402 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.REDWOOD TRUST INC

7,450.000 NHHZ Local 14.100500 0.00 111.75 1.78 104,935.201.000000

Base 14.100500 0.00 111.75 1.78 104,935.20

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

270.000 NHHZ Local 15.450000 0.00 4.05 0.08 4,167.371.000000

Base 15.450000 0.00 4.05 0.08 4,167.37

758075402 Total

115.80 1.860.007,720.000 Local 109,102.57

Base 0.00 115.80 1.86 109,102.57

COMMON STOCK USD.05758932107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.REGIS CORP

5,490.000 NHHZ Local 20.247800 0.00 82.35 1.88 111,076.191.000000

Base 20.247800 0.00 82.35 1.88 111,076.19
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COMMON STOCK USD.01759148109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.REHABCARE GROUP INC

1,950.000 NHHZ Local 21.472800 0.00 29.25 0.71 41,842.001.000000

Base 21.472800 0.00 29.25 0.71 41,842.00

COMMON STOCK USD.017591EP100 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.REGIONS FINANCIAL CORP

1,990.000 NHDM Local 5.267700 0.00 29.85 0.18 10,452.691.000000

Base 5.267700 0.00 29.85 0.18 10,452.69

DEPOSITORY RECEIPT75945T205 12 Oct 2010 19 Oct 2010 USD/EURMORGAN STANLEY CO INCORPORATEDRELIANCE COMMUNICATION GDR

48,613.000 NHHJ Local 4.160000 0.00 101.12 0.00 202,128.961.000000

Base 4.160000 0.00 101.12 0.00 202,128.96

COMMON STOCK USD5.75970E107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.RENASANT CORP

2,390.000 NHHZ Local 16.320100 0.00 35.85 0.66 38,968.531.000000

Base 16.320100 0.00 35.85 0.66 38,968.53

COMMON STOCK USD.0176009N100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.RENT A CENTER INC

6,300.000 NHHZ Local 25.209300 0.00 94.50 2.68 158,721.411.000000

Base 25.209300 0.00 94.50 2.68 158,721.41

COMMON STOCK760276105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.REPUBLIC AIRWAYS HOLDINGS IN

3,280.000 NHHZ Local 9.185800 0.00 49.20 0.51 30,079.711.000000

Base 9.185800 0.00 49.20 0.51 30,079.71

COMMON STOCK NPV760281204 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.REPUBLIC BANCORP INC CLASS A

940.000 NHHZ Local 21.099100 0.00 14.10 0.34 19,818.711.000000

Base 21.099100 0.00 14.10 0.34 19,818.71

COMMON STOCK USD.01760759100 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.REPUBLIC SERVICES INC

2,460.000 NHDM Local 28.284500 0.00 36.90 1.18 69,541.791.000000

Base 28.284500 0.00 36.90 1.18 69,541.79
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COMMON STOCK NPV760943100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.RES CARE INC

2,410.000 NHHZ Local 13.237100 0.00 36.15 0.54 31,864.721.000000

Base 13.237100 0.00 36.15 0.54 31,864.72

23 Dec 2010 23 Dec 2010 USD/DTCMERGER

3,639.000 NHHZ Local 13.250000 0.00 0.00 0.00 48,216.751.000000

Base 13.250000 0.00 0.00 0.00 48,216.75

760943100 Total

36.15 0.540.006,049.000 Local 80,081.47

Base 0.00 36.15 0.54 80,081.47

COMMON STOCK NPV760975102 11 Oct 2010 14 Oct 2010 USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITHRESEARCH IN MOTION

3,300.000 NHEY Local 48.728300 0.00 66.00 2.72 160,734.671.000000

Base 48.728300 0.00 66.00 2.72 160,734.67

09 Dec 2010 14 Dec 2010 USD/DTC 0.04WILLIAMS CAPITAL GROUP LP (THE)

35,410.000 NHDG Local 60.785400 0.00 1,239.35 36.38 2,151,135.281.000000

Base 60.785400 0.00 1,239.35 36.38 2,151,135.28

760975102 Total

1,305.35 39.100.0038,710.000 Local 2,311,869.95

Base 0.00 1,305.35 39.10 2,311,869.95

FUND LP 104076115L998 15 Oct 2010 15 Oct 2010 USD/BOSAUTREPAT-DISTRIBUTIONRESOLUTE LTD

5,306,126.000 NHEL Local 1.000000 0.00 0.00 0.00 5,306,126.001.000000

Base 1.000000 0.00 0.00 0.00 5,306,126.00

01 Nov 2010 01 Nov 2010 USD/BOSAUTREPAT-DISTRIBUTION

371,770.000 NHEL Local 1.000000 0.00 0.00 0.00 371,770.001.000000

Base 1.000000 0.00 0.00 0.00 371,770.00
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76115L998 Total

0.00 0.000.005,677,896.000 Local 5,677,896.00

Base 0.00 0.00 0.00 5,677,896.00

COMMON STOCK76116A108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.RESOLUTE ENERGY CORP

3,310.000 NHHZ Local 11.668100 0.00 49.65 0.65 38,571.111.000000

Base 11.668100 0.00 49.65 0.65 38,571.11

REIT USD.00176120W302 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.RESOURCE CAPITAL CORP

4,200.000 NHHZ Local 6.300400 0.00 63.00 0.45 26,398.231.000000

Base 6.300400 0.00 63.00 0.45 26,398.23

REIT USD.000176131N101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.RETAIL OPPORTUNITY INVESTMEN

3,990.000 NHHZ Local 9.617800 0.00 59.85 0.65 38,314.521.000000

Base 9.617800 0.00 59.85 0.65 38,314.52

COMMON STOCK USD.01761525609 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.REVLON INC CLASS A

510.000 NHHZ Local 14.314700 0.00 7.65 0.12 7,292.731.000000

Base 14.314700 0.00 7.65 0.12 7,292.73

COMMON STOCK761565100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.REX ENERGY CORP

2,570.000 NHHZ Local 12.465800 0.00 38.55 0.54 31,998.021.000000

Base 12.465800 0.00 38.55 0.54 31,998.02

COMMON STOCK USD.01761624105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.REX AMERICAN RESOURCES CORP

690.000 NHHZ Local 16.396800 0.00 10.35 0.19 11,303.251.000000

Base 16.396800 0.00 10.35 0.19 11,303.25

COMMON STOCK761713106 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.REYNOLDS AMERICAN INC

1,540.000 NHDM Local 31.642200 0.00 23.10 0.83 48,705.061.000000

Base 31.642200 0.00 23.10 0.83 48,705.06
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LIMITED PARTNERSHIP761996933 25 Oct 2010 25 Oct 2010 USD/BOSAUTREPAT-DISTRIBUTIONRESOLUTE FUND II

1,387,319.000 NHEL Local 1.000000 0.00 0.00 0.00 1,387,319.001.000000

Base 1.000000 0.00 0.00 0.00 1,387,319.00

COMMON STOCK USD.05763165107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.RICHARDSON ELEC LTD

990.000 NHHZ Local 10.893500 0.00 14.85 0.18 10,769.541.000000

Base 10.893500 0.00 14.85 0.18 10,769.54

COMMON STOCK USD.01766721104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.RIMAGE CORP

910.000 NHHZ Local 16.559800 0.00 13.65 0.25 15,055.521.000000

Base 16.559800 0.00 13.65 0.25 15,055.52

COMMON STOCK USD1.767754104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.RITE AID CORP

49,280.000 NHHZ Local 0.925800 0.00 739.20 0.77 44,883.451.000000

Base 0.925800 0.00 739.20 0.77 44,883.45

COMMON STOCK768573107 04 Oct 2010 04 Oct 2010 USD/DTCASSET TRANSFER AT MARKET NON CASHRIVERBED TECHNOLOGY INC

37,602.000 NHEL Local 48.030000 0.00 0.00 0.00 1,806,024.061.000000

Base 48.030000 0.00 0.00 0.00 1,806,024.06

06 Oct 2010 12 Oct 2010 USD/DTC 0.02CANTOR FITZGERALD + CO.

6,228.000 NHDU Local 43.934500 0.00 124.56 4.63 273,494.881.000000

Base 43.934500 0.00 124.56 4.63 273,494.88

07 Oct 2010 13 Oct 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

37,300.000 NHDU Local 42.100500 0.00 746.00 26.54 1,569,576.111.000000

Base 42.100500 0.00 746.00 26.54 1,569,576.11

06 Oct 2010 12 Oct 2010 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

7,332.000 NHDU Local 43.947300 0.00 36.66 5.45 322,179.491.000000

Base 43.947300 0.00 36.66 5.45 322,179.49
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768573107 Total

907.22 36.620.0088,462.000 Local 3,971,274.54

Base 0.00 907.22 36.62 3,971,274.54

COMMON STOCK USD.0176973Q105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ROADRUNNER TRANSPORTATION SY

400.000 NHHZ Local 12.032500 0.00 6.00 0.08 4,806.921.000000

Base 12.032500 0.00 6.00 0.08 4,806.92

COMMON STOCK NPV770196103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ROBBINS + MYERS INC

2,580.000 NHHZ Local 28.599400 0.00 38.70 1.25 73,746.501.000000

Base 28.599400 0.00 38.70 1.25 73,746.50

10 Dec 2010 15 Dec 2010 USD/DTC 0.03MR BEAL &COMPANY

1,710.000 NHHO Local 34.527900 0.00 51.30 1.00 58,990.411.000000

Base 34.527900 0.00 51.30 1.00 58,990.41

770196103 Total

90.00 2.250.004,290.000 Local 132,736.91

Base 0.00 90.00 2.25 132,736.91

COMMON STOCK770323103 11 Oct 2010 14 Oct 2010 USD/DTC 0.04MR BEAL &COMPANYROBERT HALF INTL INC

51,294.000 NHDZ Local 26.617600 0.00 2,051.76 23.08 1,363,248.331.000000

Base 26.617600 0.00 2,051.76 23.08 1,363,248.33

12 Oct 2010 15 Oct 2010 USD/DTC 0.04MR BEAL &COMPANY

29,206.000 NHDZ Local 26.451600 0.00 1,168.24 13.06 771,364.131.000000

Base 26.451600 0.00 1,168.24 13.06 771,364.13

22 Nov 2010 26 Nov 2010 USD/DTC 0.02MELVIN SECURITIES

20,100.000 NHDZ Local 27.194100 0.00 402.00 9.24 546,190.171.000000

Base 27.194100 0.00 402.00 9.24 546,190.17
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26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

810.000 NHDM Local 27.971900 0.00 12.15 0.39 22,644.701.000000

Base 27.971900 0.00 12.15 0.39 22,644.70

770323103 Total

3,634.15 45.770.00101,410.000 Local 2,703,447.33

Base 0.00 3,634.15 45.77 2,703,447.33

COMMON STOCK NPV771497104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ROCHESTER MEDICAL CORP

360.000 NHHZ Local 10.846000 0.00 5.40 0.07 3,899.091.000000

Base 10.846000 0.00 5.40 0.07 3,899.09

COMMON STOCK USD.01772739207 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ROCK TENN COMPANY  CL A

2,460.000 NHHZ Local 55.704800 0.00 36.90 2.32 136,994.591.000000

Base 55.704800 0.00 36.90 2.32 136,994.59

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

80.000 NHHZ Local 54.510000 0.00 1.20 0.08 4,359.521.000000

Base 54.510000 0.00 1.20 0.08 4,359.52

772739207 Total

38.10 2.400.002,540.000 Local 141,354.11

Base 0.00 38.10 2.40 141,354.11

COMMON STOCK USD1.773903109 22 Nov 2010 26 Nov 2010 USD/DTC 0.02MELVIN SECURITIESROCKWELL AUTOMATION INC

17,600.000 NHDZ Local 66.161500 0.00 352.00 19.68 1,164,070.721.000000

Base 66.161500 0.00 352.00 19.68 1,164,070.72

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

730.000 NHDM Local 67.121300 0.00 10.95 0.83 48,986.771.000000

Base 67.121300 0.00 10.95 0.83 48,986.77
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773903109 Total

362.95 20.510.0018,330.000 Local 1,213,057.49

Base 0.00 362.95 20.51 1,213,057.49

COMMON STOCK NPV774186100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ROCKVILLE FINANCIAL INC

780.000 NHHZ Local 11.259100 0.00 11.70 0.15 8,770.251.000000

Base 11.259100 0.00 11.70 0.15 8,770.25

COMMON STOCK USD.01774341101 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.ROCKWELL COLLINS INC

1,470.000 NHDM Local 56.557600 0.00 22.05 1.41 83,116.211.000000

Base 56.557600 0.00 22.05 1.41 83,116.21

COMMON STOCK USD.01774415103 26 Oct 2010 29 Oct 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLCROCKWOOD HOLDINGS INC

650.000 NHHO Local 34.000000 0.00 26.00 0.38 22,073.621.000000

Base 34.000000 0.00 26.00 0.38 22,073.62

27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,280.000 NHHZ Local 33.765800 0.00 19.20 0.73 43,200.291.000000

Base 33.765800 0.00 19.20 0.73 43,200.29

16 Nov 2010 19 Nov 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

1,400.000 NHHO Local 35.010400 0.00 56.00 0.83 48,957.731.000000

Base 35.010400 0.00 56.00 0.83 48,957.73

15 Dec 2010 20 Dec 2010 USD/DTC 0.04BNY CONVERGEX LJR

5,060.000 NHHO Local 40.556500 0.00 202.40 3.47 205,010.021.000000

Base 40.556500 0.00 202.40 3.47 205,010.02

16 Dec 2010 21 Dec 2010 USD/DTC 0.04BNY CONVERGEX LJR

6,770.000 NHHO Local 39.227800 0.00 270.80 4.49 265,296.921.000000

Base 39.227800 0.00 270.80 4.49 265,296.92
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17 Dec 2010 22 Dec 2010 USD/DTC 0.04BNY CONVERGEX LJR

7,280.000 NHHO Local 40.182900 0.00 291.20 4.95 292,235.361.000000

Base 40.182900 0.00 291.20 4.95 292,235.36

774415103 Total

865.60 14.850.0022,440.000 Local 876,773.94

Base 0.00 865.60 14.85 876,773.94

COMMON STOCK USD.01775043102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ROFIN SINAR TECHNOLOGIES INC

1,470.000 NHHZ Local 27.375800 0.00 22.05 0.68 40,219.701.000000

Base 27.375800 0.00 22.05 0.68 40,219.70

COMMON STOCK USD1.775133101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ROGERS CORP

1,010.000 NHHZ Local 34.900200 0.00 15.15 0.60 35,233.451.000000

Base 34.900200 0.00 15.15 0.60 35,233.45

COMMON STOCK USD.177581P109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ROMA FINANCIAL CORP

770.000 NHHZ Local 9.980800 0.00 11.55 0.13 7,673.541.000000

Base 9.980800 0.00 11.55 0.13 7,673.54

COMMON STOCK USD.01776696106 22 Nov 2010 26 Nov 2010 USD/DTC 0.02MELVIN SECURITIESROPER INDUSTRIES INC

19,400.000 NHDZ Local 71.595500 0.00 388.00 23.48 1,388,541.221.000000

Base 71.595500 0.00 388.00 23.48 1,388,541.22

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

420.000 NHDM Local 73.043800 0.00 6.30 0.52 30,671.581.000000

Base 73.043800 0.00 6.30 0.52 30,671.58

22 Dec 2010 28 Dec 2010 USD/DTC 0.04BARRINGTON RESEARCH ASSOCIATES INC.

15,582.000 NHDZ Local 78.020600 0.00 623.28 20.55 1,215,073.161.000000

Base 78.020600 0.00 623.28 20.55 1,215,073.16
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23 Dec 2010 29 Dec 2010 USD/DTC 0.04BARRINGTON RESEARCH ASSOCIATES INC.

2,044.000 NHDZ Local 77.018700 0.00 81.76 2.67 157,341.791.000000

Base 77.018700 0.00 81.76 2.67 157,341.79

27 Dec 2010 30 Dec 2010 USD/DTC 0.03BARRINGTON RESEARCH ASSOCIATES INC.

4,465.000 NHDZ Local 77.253400 0.00 133.95 5.83 344,796.651.000000

Base 77.253400 0.00 133.95 5.83 344,796.65

28 Dec 2010 31 Dec 2010 USD/DTC 0.03BARRINGTON RESEARCH ASSOCIATES INC.

1,313.000 NHDZ Local 77.448200 0.00 39.39 1.72 101,648.381.000000

Base 77.448200 0.00 39.39 1.72 101,648.38

29 Dec 2010 OPEN USD/DTC 0.03BARRINGTON RESEARCH ASSOCIATES INC.

2,472.000 NHDZ Local 77.255600 0.00 74.16 3.23 190,898.451.000000

Base 77.255600 0.00 74.16 3.23 190,898.45

30 Dec 2010 OPEN USD/DTC 0.03BARRINGTON RESEARCH ASSOCIATES INC.

350.000 NHDZ Local 77.238300 0.00 10.50 0.46 27,022.451.000000

Base 77.238300 0.00 10.50 0.46 27,022.45

31 Dec 2010 OPEN USD/DTC 0.03BARRINGTON RESEARCH ASSOCIATES INC.

974.000 NHDZ Local 76.654400 0.00 29.22 1.27 74,630.901.000000

Base 76.654400 0.00 29.22 1.27 74,630.90

776696106 Total

1,386.56 59.730.0047,020.000 Local 3,530,624.58

Base 0.00 1,386.56 59.73 3,530,624.58

COMMON STOCK777779307 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ROSETTA RESOURCES INC

1,950.000 NHHZ Local 23.443200 0.00 29.25 0.77 45,684.221.000000

Base 23.443200 0.00 29.25 0.77 45,684.22
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18 Nov 2010 23 Nov 2010 USD/DTC 0.03KING, CL,& ASSOCIATES, INC

4,876.000 NHDY Local 31.799200 0.00 146.28 2.63 154,903.991.000000

Base 31.799200 0.00 146.28 2.63 154,903.99

777779307 Total

175.53 3.400.006,826.000 Local 200,588.21

Base 0.00 175.53 3.40 200,588.21

COMMON STOCK USD.01778296103 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.ROSS STORES INC

670.000 NHDM Local 65.418200 0.00 10.05 0.75 43,819.391.000000

Base 65.418200 0.00 10.05 0.75 43,819.39

ADR778529107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITHROSTELECOM SPONSORED ADR

445.000 NHHJ Local 26.850000 0.00 6.68 0.00 11,941.571.000000

Base 26.850000 0.00 6.68 0.00 11,941.57

COMMON STOCK779376102 19 Nov 2010 24 Nov 2010 USD/DTC 0.03PULSE TRADING LLCROVI CORP

4,690.000 NHDY Local 53.788400 0.00 140.70 4.27 252,122.631.000000

Base 53.788400 0.00 140.70 4.27 252,122.63

30 Nov 2010 03 Dec 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INC

11,430.000 NHDY Local 55.479800 0.00 342.90 10.72 633,780.491.000000

Base 55.479800 0.00 342.90 10.72 633,780.49

779376102 Total

483.60 14.990.0016,120.000 Local 885,903.12

Base 0.00 483.60 14.99 885,903.12

COMMON STOCK779382100 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.ROWAN COMPANIES INC

190.000 NHDM Local 30.440000 0.00 2.85 0.10 5,780.651.000000

Base 30.440000 0.00 2.85 0.10 5,780.65



Prepared by State StreetPage 1255

Sales Report by Report Date
Composite

to April 18, 2011View Date:December 31, 2010October 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCK USD.01781182100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.RUBY TUESDAY INC

6,170.000 NHHZ Local 12.381200 0.00 92.55 1.29 76,298.161.000000

Base 12.381200 0.00 92.55 1.29 76,298.16

COMMON STOCK NPV781258108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.RUDDICK CORP

2,010.000 NHHZ Local 34.644400 0.00 30.15 1.18 69,603.911.000000

Base 34.644400 0.00 30.15 1.18 69,603.91

COMMON STOCK781270103 28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)RUDOLPH TECHNOLOGIES INC

450.000 NHHZ Local 7.384400 0.00 9.00 0.06 3,313.921.000000

Base 7.384400 0.00 9.00 0.06 3,313.92

COMMON STOCK USD.01781846209 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.RUSH ENTERPRISES INC CL A

3,050.000 NHHZ Local 15.764600 0.00 45.75 0.81 48,035.471.000000

Base 15.764600 0.00 45.75 0.81 48,035.47

COMMON STOCK USD.01783332109 04 Oct 2010 04 Oct 2010 USD/DTCASSET TRANSFER AT MARKET NON CASHRUTH S HOSPITALITY GROUP INC

37,774.000 NHEL Local 4.120000 0.00 0.00 0.00 155,628.881.000000

Base 4.120000 0.00 0.00 0.00 155,628.88

ADR783513104 27 Oct 2010 01 Nov 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCRYANAIR HOLDINGS PLC SP ADR

331.000 NHHJ Local 32.815106 0.00 4.47 0.19 10,857.141.000000

Base 32.815106 0.00 4.47 0.19 10,857.14

COMMON STOCK USD.5783549108 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.RYDER SYSTEM INC

280.000 NHDM Local 44.151400 0.00 4.20 0.21 12,357.981.000000

Base 44.151400 0.00 4.20 0.21 12,357.98

28 Dec 2010 31 Dec 2010 USD/DTC 0.02LOOP CAPITAL MARKETS

7,300.000 NHDF Local 51.386200 0.00 146.00 6.34 374,966.921.000000

Base 51.386200 0.00 146.00 6.34 374,966.92
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783549108 Total

150.20 6.550.007,580.000 Local 387,324.90

Base 0.00 150.20 6.55 387,324.90

COMMON STOCK USD1.783764103 06 Oct 2010 12 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.RYLAND GROUP INC/THE

360.000 NHHZ Local 17.021100 0.00 7.20 0.10 6,120.301.000000

Base 17.021100 0.00 7.20 0.10 6,120.30

27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.

4,210.000 NHHZ Local 15.876300 0.00 63.15 1.13 66,774.941.000000

Base 15.876300 0.00 63.15 1.13 66,774.94

29 Oct 2010 03 Nov 2010 USD/DTC 0.04J.P. MORGAN SECURITIES INC.

26,200.000 NHHO Local 14.785700 0.00 1,048.00 6.55 386,330.791.000000

Base 14.785700 0.00 1,048.00 6.55 386,330.79

783764103 Total

1,118.35 7.780.0030,770.000 Local 459,226.03

Base 0.00 1,118.35 7.78 459,226.03

COMMON STOCK USD2.5783859101 21 Oct 2010 26 Oct 2010 USD/DTC 0.03CANTOR FITZGERALD + CO.S + T BANCORP INC

3,250.000 NHHO Local 18.782200 0.00 97.50 1.04 60,943.611.000000

Base 18.782200 0.00 97.50 1.04 60,943.61

22 Oct 2010 27 Oct 2010 USD/DTC 0.03CANTOR FITZGERALD + CO.

490.000 NHHO Local 18.764400 0.00 14.70 0.16 9,179.701.000000

Base 18.764400 0.00 14.70 0.16 9,179.70

25 Oct 2010 28 Oct 2010 USD/DTC 0.03CANTOR FITZGERALD + CO.

1,230.000 NHHO Local 18.969700 0.00 36.90 0.40 23,295.431.000000

Base 18.969700 0.00 36.90 0.40 23,295.43



Prepared by State StreetPage 1257

Sales Report by Report Date
Composite

to April 18, 2011View Date:December 31, 2010October 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.

2,370.000 NHHZ Local 19.560300 0.00 35.55 0.78 46,321.581.000000

Base 19.560300 0.00 35.55 0.78 46,321.58

783859101 Total

184.65 2.380.007,340.000 Local 139,740.32

Base 0.00 184.65 2.38 139,740.32

COMMON STOCK USD.0178388J106 22 Nov 2010 26 Nov 2010 USD/DTC 0.02MELVIN SECURITIESSBA COMMUNICATIONS CORP CL A

29,800.000 NHDZ Local 38.087700 0.00 596.00 19.19 1,134,398.271.000000

Base 38.087700 0.00 596.00 19.19 1,134,398.27

COMMON STOCK78390X101 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.SAIC INC

1,280.000 NHDM Local 15.600800 0.00 19.20 0.34 19,949.481.000000

Base 15.600800 0.00 19.20 0.34 19,949.48

COMMON STOCK USD2.578401V102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.SCBT FINANCIAL CORP

1,220.000 NHHZ Local 30.327000 0.00 18.30 0.63 36,980.011.000000

Base 30.327000 0.00 18.30 0.63 36,980.01

COMMON STOCK USD.01784153108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.SFN GROUP INC

4,300.000 NHHZ Local 7.416000 0.00 64.50 0.54 31,823.761.000000

Base 7.416000 0.00 64.50 0.54 31,823.76

COMMON STOCK784305104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.SJW CORP

1,240.000 NHHZ Local 23.970100 0.00 18.60 0.50 29,703.821.000000

Base 23.970100 0.00 18.60 0.50 29,703.82

ADR78440P108 27 Oct 2010 01 Nov 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCSK TELECOM CO LTD ADR

4,659.000 NHHJ Local 18.229000 0.00 62.90 1.44 84,864.571.000000

Base 18.229000 0.00 62.90 1.44 84,864.57
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COMMON STOCK USD.278442P106 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.SLM CORP

2,220.000 NHDM Local 11.430500 0.00 33.30 0.43 25,341.981.000000

Base 11.430500 0.00 33.30 0.43 25,341.98

28 Dec 2010 31 Dec 2010 USD/DTC 0.02LOOP CAPITAL MARKETS

24,300.000 NHDF Local 12.770000 0.00 486.00 5.25 309,819.751.000000

Base 12.770000 0.00 486.00 5.25 309,819.75

78442P106 Total

519.30 5.680.0026,520.000 Local 335,161.73

Base 0.00 519.30 5.68 335,161.73

COMMON STOCK USD.0178463B101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.S1 CORPORATION

4,950.000 NHHZ Local 5.826500 0.00 74.25 0.49 28,766.441.000000

Base 5.826500 0.00 74.25 0.49 28,766.44

COMMON STOCK78464R105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.SRA INTERNATIONAL INC CL A

3,780.000 NHHZ Local 20.327200 0.00 56.70 1.30 76,778.821.000000

Base 20.327200 0.00 56.70 1.30 76,778.82

COMMON STOCK78486Q101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.SVB FINANCIAL GROUP

4,010.000 NHHZ Local 43.250700 0.00 60.15 2.93 173,372.231.000000

Base 43.250700 0.00 60.15 2.93 173,372.23

28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

90.000 NHHZ Local 43.211700 0.00 1.80 0.07 3,887.181.000000

Base 43.211700 0.00 1.80 0.07 3,887.18

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

80.000 NHHZ Local 54.850000 0.00 1.20 0.08 4,386.721.000000

Base 54.850000 0.00 1.20 0.08 4,386.72
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78486Q101 Total

63.15 3.080.004,180.000 Local 181,646.13

Base 0.00 63.15 3.08 181,646.13

COMMON STOCK USD.178503N107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.SWS GROUP INC

2,730.000 NHHZ Local 6.624200 0.00 40.95 0.31 18,042.811.000000

Base 6.624200 0.00 40.95 0.31 18,042.81

09 Dec 2010 14 Dec 2010 USD/DTC 0.03CANTOR FITZGERALD + CO.

50,000.000 NHDY Local 4.325400 0.00 1,500.00 3.66 214,766.341.000000

Base 4.325400 0.00 1,500.00 3.66 214,766.34

17 Dec 2010 22 Dec 2010 USD/DTC 0.03CANTOR FITZGERALD + CO.

10,000.000 NHDY Local 4.300000 0.00 300.00 0.73 42,699.271.000000

Base 4.300000 0.00 300.00 0.73 42,699.27

20 Dec 2010 23 Dec 2010 USD/DTC 0.03CANTOR FITZGERALD + CO.

14,961.000 NHDY Local 4.307200 0.00 448.83 1.09 63,990.101.000000

Base 4.307200 0.00 448.83 1.09 63,990.10

20 Dec 2010 23 Dec 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INC

26,939.000 NHDY Local 4.391900 0.00 808.17 2.00 117,503.221.000000

Base 4.391900 0.00 808.17 2.00 117,503.22

78503N107 Total

3,097.95 7.790.00104,630.000 Local 457,001.74

Base 0.00 3,097.95 7.79 457,001.74

COMMON STOCK NPV785060104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.S.Y. BANCORP INC

970.000 NHHZ Local 24.439200 0.00 14.55 0.40 23,691.071.000000

Base 24.439200 0.00 14.55 0.40 23,691.07
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COMMON STOCK USD.1786449207 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.SAFEGUARD SCIENTIFICS INC

1,770.000 NHHZ Local 14.512800 0.00 26.55 0.43 25,660.681.000000

Base 14.512800 0.00 26.55 0.43 25,660.68

COMMON STOCK USD.0178648T100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.SAFETY INSURANCE GROUP INC

1,210.000 NHHZ Local 45.874300 0.00 18.15 0.94 55,488.811.000000

Base 45.874300 0.00 18.15 0.94 55,488.81

COMMON STOCK USD.01786514208 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.SAFEWAY INC

2,150.000 NHDM Local 22.733700 0.00 32.25 0.83 48,844.381.000000

Base 22.733700 0.00 32.25 0.83 48,844.38

COMMON STOCK78709Y105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.SAIA INC

1,510.000 NHHZ Local 13.760100 0.00 22.65 0.35 20,754.751.000000

Base 13.760100 0.00 22.65 0.35 20,754.75

COMMON STOCK USD.1790849103 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.ST JUDE MEDICAL INC

720.000 NHDM Local 39.454700 0.00 10.80 0.49 28,396.091.000000

Base 39.454700 0.00 10.80 0.49 28,396.09

COMMON STOCK USD.179377W108 21 Oct 2010 26 Oct 2010 USD/DTC 0.03WILLIAMS CAPITAL GROUP LP (THE)SAKS INC

17,980.000 NHEX Local 10.657200 0.00 539.40 3.24 191,073.821.000000

Base 10.657200 0.00 539.40 3.24 191,073.82

27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.

12,940.000 NHHZ Local 11.108700 0.00 194.10 2.43 143,550.051.000000

Base 11.108700 0.00 194.10 2.43 143,550.05

28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

330.000 NHHZ Local 11.117600 0.00 6.60 0.07 3,662.141.000000

Base 11.117600 0.00 6.60 0.07 3,662.14
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79377W108 Total

740.10 5.740.0031,250.000 Local 338,286.01

Base 0.00 740.10 5.74 338,286.01

COMMON STOCK79466L302 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.SALESFORCE.COM INC

248.000 NHDM Local 145.023900 0.00 3.72 0.61 35,961.601.000000

Base 145.023900 0.00 3.72 0.61 35,961.60

COMMON STOCK795435106 02 Dec 2010 07 Dec 2010 USD/DTC 0.02INSTINETSALIX PHARMACEUTICALS LTD

2,030.000 NHHO Local 44.595800 0.00 40.60 1.53 90,487.341.000000

Base 44.595800 0.00 40.60 1.53 90,487.34

COMMON STOCK USD.0179546E104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.SALLY BEAUTY HOLDINGS INC

840.000 NHHZ Local 12.360600 0.00 12.60 0.18 10,370.121.000000

Base 12.360600 0.00 12.60 0.18 10,370.12

GDR796050201 27 Oct 2010 01 Nov 2010 USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITHSAMSUNG ELECTRONICS 144A GDR

447.000 NHHJ Local 244.000000 0.00 6.71 0.00 109,061.291.000000

Base 244.000000 0.00 6.71 0.00 109,061.29

GDR796050888 27 Oct 2010 01 Nov 2010 USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITHSAMSUNG ELECTR GDR 144A

1,526.000 NHHJ Local 334.020000 0.00 22.89 0.00 509,691.631.000000

Base 334.020000 0.00 22.89 0.00 509,691.63

79999Z976 14 Dec 2010 14 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTSANDELMAN PART MULTI ST FD LTD

14,266.740 NHHG Local 1.000000 0.00 0.00 0.00 14,266.741.000000

Base 1.000000 0.00 0.00 0.00 14,266.74

15 Dec 2010 USD/BOSSTATE STREET BANK AND TRUST

5,414.540 NHHG Local 1.000000 0.00 0.00 0.00 5,414.541.000000

Base 1.000000 0.00 0.00 0.00 5,414.54
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15 Dec 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-5,414.540 NHHG Local 1.000000 0.00 0.00 0.00 -5,414.541.000000

Base 1.000000 0.00 0.00 0.00 -5,414.54

15 Dec 2010 15 Dec 2010 USD/BOSSTATE STREET BANK AND TRUST

2,068,032.260 NHHG Local 0.002618 0.00 0.00 0.00 5,414.541.000000

Base 0.002618 0.00 0.00 0.00 5,414.54

79999Z976 Total

0.00 0.000.002,082,299.000 Local 19,681.28

Base 0.00 0.00 0.00 19,681.28

COMMON STOCK USD.0180000Q104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.SANDERS MORRIS HARRIS GRP IN

1,990.000 NHHZ Local 5.892700 0.00 29.85 0.20 11,696.421.000000

Base 5.892700 0.00 29.85 0.20 11,696.42

COMMON STOCK USD1.800013104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.SANDERSON FARMS INC

240.000 NHHZ Local 42.021500 0.00 3.60 0.17 10,081.391.000000

Base 42.021500 0.00 3.60 0.17 10,081.39

COMMON STOCK80004C101 12 Nov 2010 17 Nov 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSSANDISK CORP

5,500.000 NHEY Local 39.709600 0.00 110.00 3.69 218,289.111.000000

Base 39.709600 0.00 110.00 3.69 218,289.11

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

470.000 NHDM Local 44.550600 0.00 7.05 0.36 20,931.371.000000

Base 44.550600 0.00 7.05 0.36 20,931.37

80004C101 Total

117.05 4.050.005,970.000 Local 239,220.48

Base 0.00 117.05 4.05 239,220.48
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COMMON STOCK USD1.800363103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.SANDY SPRING BANCORP INC

2,300.000 NHHZ Local 17.103300 0.00 34.50 0.66 39,302.431.000000

Base 17.103300 0.00 34.50 0.66 39,302.43

COMMON STOCK USD.01800422107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.JOHN B. SANFILIPPO + SON INC

750.000 NHHZ Local 14.701800 0.00 11.25 0.19 11,014.911.000000

Base 14.701800 0.00 11.25 0.19 11,014.91

COMMON STOCK USD.01803111103 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.SARA LEE CORP

2,960.000 NHDM Local 15.295700 0.00 44.40 0.77 45,230.101.000000

Base 15.295700 0.00 44.40 0.77 45,230.10

REIT USD.01804395101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.SAUL CENTERS INC

210.000 NHHZ Local 43.367900 0.00 3.15 0.15 9,103.961.000000

Base 43.367900 0.00 3.15 0.15 9,103.96

GDR80529Q205 27 Oct 2010 USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITHSBERBANK UNSPON GDR REGS

457.000 NHHJ Local 375.360000 0.00 6.86 0.00 171,532.661.000000

Base 375.360000 0.00 6.86 0.00 171,532.66

27 Oct 2010 CANCEL USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITH

-457.000 NHHJ Local 375.360000 0.00 -6.86 0.00 -171,532.661.000000

Base 375.360000 0.00 -6.86 0.00 -171,532.66

27 Oct 2010 03 Nov 2010 USD/EUR 0.022 MERRILL LYNCH PIERCE FENNER + SMITH

457.000 NHHJ Local 375.360000 0.00 6.86 0.00 171,532.661.000000

Base 375.360000 0.00 6.86 0.00 171,532.66

06 Dec 2010 USD/EURCUSIP CHANGE NON CASH

5,156.000 NHHJ Local 303.311993 0.00 0.00 0.00 1,563,876.641.000000

Base 303.311993 0.00 0.00 0.00 1,563,876.64
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06 Dec 2010 CANCEL USD/EURCUSIP CHANGE NON CASH

-5,156.000 NHHJ Local 303.311993 0.00 0.00 0.00 -1,563,876.641.000000

Base 303.311993 0.00 0.00 0.00 -1,563,876.64

09 Dec 2010 17 Dec 2010 USD/EUR8 CUSIP CHANGE NON CASH

5,156.000 NHHJ Local 303.311993 0.00 0.00 0.00 1,563,876.641.000000

Base 303.311993 0.00 0.00 0.00 1,563,876.64

80529Q205 Total

6.86 0.000.005,613.000 Local 1,735,409.30

Base 0.00 6.86 0.00 1,735,409.30

COMMON STOCK NPV80589M102 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.SCANA CORP

550.000 NHDM Local 41.094500 0.00 8.25 0.39 22,593.341.000000

Base 41.094500 0.00 8.25 0.39 22,593.34

COMMON STOCK NPV806037107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.SCANSOURCE INC

2,570.000 NHHZ Local 29.101300 0.00 38.55 1.26 74,750.531.000000

Base 29.101300 0.00 38.55 1.26 74,750.53

COMMON STOCK806373106 28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)SCHAWK INC

190.000 NHHZ Local 19.114700 0.00 3.80 0.07 3,627.921.000000

Base 19.114700 0.00 3.80 0.07 3,627.92

COMMON STOCK USD.01806693107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.SCHIFF NUTRITION INTERNATION

790.000 NHHZ Local 8.164500 0.00 11.85 0.11 6,438.001.000000

Base 8.164500 0.00 11.85 0.11 6,438.00

COMMON STOCK USD.01807066105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.SCHOLASTIC CORP

2,920.000 NHHZ Local 28.950100 0.00 43.80 1.43 84,489.061.000000

Base 28.950100 0.00 43.80 1.43 84,489.06
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COMMON STOCK807863105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.SCHOOL SPECIALTY INC

1,160.000 NHHZ Local 13.615100 0.00 17.40 0.27 15,775.851.000000

Base 13.615100 0.00 17.40 0.27 15,775.85

COMMON STOCK USD1.808194104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.SCHULMAN (A.) INC

2,860.000 NHHZ Local 21.844000 0.00 42.90 1.06 62,429.881.000000

Base 21.844000 0.00 42.90 1.06 62,429.88

COMMON STOCK USD.01808513105 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.SCHWAB (CHARLES) CORP

3,800.000 NHDM Local 15.096200 0.00 57.00 0.97 57,307.591.000000

Base 15.096200 0.00 57.00 0.97 57,307.59

COMMON STOCK USD.0180874P109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.SCIENTIFIC GAMES CORP A

3,060.000 NHHZ Local 8.865000 0.00 45.90 0.46 27,080.541.000000

Base 8.865000 0.00 45.90 0.46 27,080.54

COMMON STOCK USD.01811054402 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.EW SCRIPPS CO/THE A

3,030.000 NHHZ Local 8.643700 0.00 45.45 0.44 26,144.521.000000

Base 8.643700 0.00 45.45 0.44 26,144.52

COMMON STOCK USD.01811065101 22 Nov 2010 26 Nov 2010 USD/DTC 0.02MELVIN SECURITIESSCRIPPS NETWORKS INTER CL A

12,500.000 NHDZ Local 53.167600 0.00 250.00 11.24 664,333.761.000000

Base 53.167600 0.00 250.00 11.24 664,333.76

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

410.000 NHDM Local 52.331000 0.00 6.15 0.37 21,449.191.000000

Base 52.331000 0.00 6.15 0.37 21,449.19

811065101 Total

256.15 11.610.0012,910.000 Local 685,782.95

Base 0.00 256.15 11.61 685,782.95
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COMMON STOCK USD1.811543107 27 Oct 2010 01 Nov 2010 USD/DTC 0.01HEEVERS &CO. INC.SEABOARD CORP

31.000 NHHZ Local 1,816.356500 0.00 0.46 0.95 56,305.641.000000

Base 1,816.356500 0.00 0.46 0.95 56,305.64

COMMON STOCK USD.01811656107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.SEABRIGHT HOLDINGS INC

2,100.000 NHHZ Local 8.419800 0.00 31.50 0.30 17,649.781.000000

Base 8.419800 0.00 31.50 0.30 17,649.78

COMMON STOCK USD.01811699107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.SEACHANGE INTERNATIONAL INC

1,400.000 NHHZ Local 7.926700 0.00 21.00 0.19 11,076.191.000000

Base 7.926700 0.00 21.00 0.19 11,076.19

COMMON STOCK USD.01811904101 28 Dec 2010 31 Dec 2010 USD/DTC 0.02LOOP CAPITAL MARKETSSEACOR HOLDINGS INC

4,500.000 NHDF Local 102.357100 0.00 90.00 7.79 460,509.161.000000

Base 102.357100 0.00 90.00 7.79 460,509.16

COMMON STOCK USD.0181201R107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.SEAHAWK DRILLING INC

1,030.000 NHHZ Local 10.171200 0.00 15.45 0.18 10,460.711.000000

Base 10.171200 0.00 15.45 0.18 10,460.71

COMMON STOCK USD.181211K100 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.SEALED AIR CORP

720.000 NHDM Local 23.265800 0.00 10.80 0.29 16,740.291.000000

Base 23.265800 0.00 10.80 0.29 16,740.29

COMMON STOCK USD.01812139301 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.SEALY CORP

2,830.000 NHHZ Local 2.569000 0.00 42.45 0.12 7,227.701.000000

Base 2.569000 0.00 42.45 0.12 7,227.70

COMMON STOCK USD.01812350106 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.SEARS HOLDINGS CORP

430.000 NHDM Local 65.766500 0.00 6.45 0.48 28,272.671.000000

Base 65.766500 0.00 6.45 0.48 28,272.67
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COMMON STOCK USD.0181616X103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.SELECT COMFORT CORPORATION

780.000 NHHZ Local 8.588900 0.00 11.70 0.11 6,687.531.000000

Base 8.588900 0.00 11.70 0.11 6,687.53

COMMON STOCK81619Q105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.SELECT MEDICAL HOLDINGS CORP

4,800.000 NHHZ Local 7.477400 0.00 72.00 0.61 35,818.911.000000

Base 7.477400 0.00 72.00 0.61 35,818.91

COMMON STOCK USD2.816300107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.SELECTIVE INSURANCE GROUP

5,100.000 NHHZ Local 17.300300 0.00 76.50 1.49 88,153.541.000000

Base 17.300300 0.00 76.50 1.49 88,153.54

COMMON STOCK NPV816851109 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.SEMPRA ENERGY

1,110.000 NHDM Local 50.279100 0.00 16.65 0.95 55,792.201.000000

Base 50.279100 0.00 16.65 0.95 55,792.20

28 Dec 2010 31 Dec 2010 USD/DTC 0.02LIQUIDNETINC

42,300.000 NHDF Local 51.995600 0.00 634.50 37.18 2,198,742.201.000000

Base 51.995600 0.00 634.50 37.18 2,198,742.20

816851109 Total

651.15 38.130.0043,410.000 Local 2,254,534.40

Base 0.00 651.15 38.13 2,254,534.40

COMMON STOCK USD.25817070501 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.SENECA FOODS CORP   CL A

810.000 NHHZ Local 26.713000 0.00 12.15 0.37 21,625.011.000000

Base 26.713000 0.00 12.15 0.37 21,625.01

COMMON STOCK USD.181725T100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.SENSIENT TECHNOLOGIES CORP

4,760.000 NHHZ Local 31.462100 0.00 71.40 2.53 149,685.671.000000

Base 31.462100 0.00 71.40 2.53 149,685.67
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COMMON STOCK USD1.824348106 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.SHERWIN WILLIAMS CO/THE

520.000 NHDM Local 74.851800 0.00 7.80 0.66 38,914.481.000000

Base 74.851800 0.00 7.80 0.66 38,914.48

COMMON STOCK USD.01824543102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.SHILOH INDUSTRIES INC

550.000 NHHZ Local 10.394000 0.00 8.25 0.10 5,708.351.000000

Base 10.394000 0.00 8.25 0.10 5,708.35

COMMON STOCK USD.01824889109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.SHOE CARNIVAL INC

720.000 NHHZ Local 22.304800 0.00 10.80 0.27 16,048.391.000000

Base 22.304800 0.00 10.80 0.27 16,048.39

COMMON STOCK NPV82620P102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.SIERRA BANCORP

910.000 NHHZ Local 10.943700 0.00 13.65 0.17 9,944.951.000000

Base 10.943700 0.00 13.65 0.17 9,944.95

COMMON STOCK USD1.826552101 13 Oct 2010 18 Oct 2010 USD/DTC 0.03HEEVERS &CO. INC.SIGMA ALDRICH

3,880.000 NHIB Local 61.317700 0.00 116.40 4.02 237,792.261.000000

Base 61.317700 0.00 116.40 4.02 237,792.26

18 Oct 2010 21 Oct 2010 USD/DTC 0.04PULSE TRADING LLC

3,700.000 NHIB Local 60.365000 0.00 148.00 3.78 223,198.721.000000

Base 60.365000 0.00 148.00 3.78 223,198.72

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

550.000 NHDM Local 64.217300 0.00 8.25 0.60 35,310.671.000000

Base 64.217300 0.00 8.25 0.60 35,310.67

826552101 Total

272.65 8.400.008,130.000 Local 496,301.65

Base 0.00 272.65 8.40 496,301.65
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COMMON STOCK NPV826565103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.SIGMA DESIGNS INC

2,530.000 NHHZ Local 11.207600 0.00 37.95 0.48 28,316.801.000000

Base 11.207600 0.00 37.95 0.48 28,316.80

COMMON STOCK USD.0182669G104 23 Dec 2010 29 Dec 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCSIGNATURE BANK

2,909.000 NHIB Local 51.361500 0.00 29.09 2.53 149,378.981.000000

Base 51.361500 0.00 29.09 2.53 149,378.98

27 Dec 2010 30 Dec 2010 USD/DTC 0.02ABEL NOSER CORPORATION

1,410.000 NHIB Local 50.887600 0.00 28.20 1.22 71,722.101.000000

Base 50.887600 0.00 28.20 1.22 71,722.10

28 Dec 2010 31 Dec 2010 USD/DTC 0.02ABEL NOSER CORPORATION

2,526.000 NHIB Local 50.522400 0.00 50.52 2.16 127,566.901.000000

Base 50.522400 0.00 50.52 2.16 127,566.90

29 Dec 2010 OPEN USD/DTC 0.03HEEVERS &CO. INC.

810.000 NHHO Local 50.267100 0.00 24.30 0.69 40,691.361.000000

Base 50.267100 0.00 24.30 0.69 40,691.36

82669G104 Total

132.11 6.600.007,655.000 Local 389,359.34

Base 0.00 132.11 6.60 389,359.34

COMMON STOCK826919102 22 Nov 2010 26 Nov 2010 USD/DTC 0.02MELVIN SECURITIESSILICON LABORATORIES INC

31,600.000 NHDZ Local 42.673900 0.00 632.00 22.79 1,347,840.451.000000

Base 42.673900 0.00 632.00 22.79 1,347,840.45

COMMON STOCK USD.01827048109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.SILGAN HOLDINGS INC

2,620.000 NHHZ Local 33.770000 0.00 39.30 1.50 88,436.601.000000

Base 33.770000 0.00 39.30 1.50 88,436.60
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COMMON STOCK82705T102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.SILICON IMAGE INC

1,730.000 NHHZ Local 6.111400 0.00 25.95 0.18 10,546.591.000000

Base 6.111400 0.00 25.95 0.18 10,546.59

COMMON STOCK82706L108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.SILICON GRAPHICS INTERNATION

2,740.000 NHHZ Local 7.904400 0.00 41.10 0.37 21,616.591.000000

Base 7.904400 0.00 41.10 0.37 21,616.59

COMMON STOCK USD.01828730200 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.SIMMONS FIRST NATL CORP CL A

1,640.000 NHHZ Local 27.838000 0.00 24.60 0.77 45,628.951.000000

Base 27.838000 0.00 24.60 0.77 45,628.95

REIT USD.0001828806109 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.SIMON PROPERTY GROUP INC

1,324.000 NHDM Local 98.824000 0.00 19.86 2.22 130,820.901.000000

Base 98.824000 0.00 19.86 2.22 130,820.90

COMMON STOCK USD.01829073105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.SIMPSON MANUFACTURING CO INC

240.000 NHHZ Local 26.052500 0.00 3.60 0.11 6,248.891.000000

Base 26.052500 0.00 3.60 0.11 6,248.89

COMMON STOCK USD.01829226109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.SINCLAIR BROADCAST GROUP A

4,010.000 NHHZ Local 7.848400 0.00 60.15 0.53 31,411.401.000000

Base 7.848400 0.00 60.15 0.53 31,411.40

COMMON STOCK83066R107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.SKILLED HEALTHCARE GROU CL A

1,890.000 NHHZ Local 3.790300 0.00 28.35 0.12 7,135.201.000000

Base 3.790300 0.00 28.35 0.12 7,135.20

COMMON STOCK830830105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.SKYLINE CORP

650.000 NHHZ Local 17.775400 0.00 9.75 0.20 11,544.061.000000

Base 17.775400 0.00 9.75 0.20 11,544.06
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COMMON STOCK NPV830879102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.SKYWEST INC

5,350.000 NHHZ Local 14.951900 0.00 80.25 1.35 79,911.071.000000

Base 14.951900 0.00 80.25 1.35 79,911.07

COMMON STOCK83169Y108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.SMART BALANCE INC

3,240.000 NHHZ Local 3.494400 0.00 48.60 0.19 11,273.071.000000

Base 3.494400 0.00 48.60 0.19 11,273.07

COMMON STOCK831756101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.SMITH + WESSON HOLDING CORP

830.000 NHHZ Local 3.839900 0.00 12.45 0.05 3,174.621.000000

Base 3.839900 0.00 12.45 0.05 3,174.62

COMMON STOCK USD1.831865209 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.SMITH (A.O.) CORP

160.000 NHHZ Local 56.378500 0.00 2.40 0.15 9,018.011.000000

Base 56.378500 0.00 2.40 0.15 9,018.01

01 Dec 2010 01 Dec 2010 USD/DTCSALE OF FRACTIONAL S

0.500 NHDU Local 36.340000 0.00 0.00 0.00 18.171.000000

Base 36.340000 0.00 0.00 0.00 18.17

01 Dec 2010 OPEN USD/DTC42 SALE OF FRACTIONAL S

0.500 NHHZ Local 36.340000 0.00 0.00 0.00 18.171.000000

Base 36.340000 0.00 0.00 0.00 18.17

831865209 Total

2.40 0.150.00161.000 Local 9,054.35

Base 0.00 2.40 0.15 9,054.35

COMMON STOCK832154108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.SMITH MICRO SOFTWARE INC

350.000 NHHZ Local 11.986800 0.00 5.25 0.07 4,190.061.000000

Base 11.986800 0.00 5.25 0.07 4,190.06
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COMMON STOCK NPV832696405 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.JM SMUCKER CO/THE

520.000 NHDM Local 62.950400 0.00 7.80 0.56 32,725.851.000000

Base 62.950400 0.00 7.80 0.56 32,725.85

COMMON STOCK USD1.833034101 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.SNAP ON INC

250.000 NHDM Local 52.884000 0.00 3.75 0.23 13,217.021.000000

Base 52.884000 0.00 3.75 0.23 13,217.02

20 Dec 2010 23 Dec 2010 USD/DTC 0.05BNY CONVERGEX LJR

7,951.000 NHIB Local 57.010100 0.00 397.55 7.67 452,882.091.000000

Base 57.010100 0.00 397.55 7.67 452,882.09

21 Dec 2010 27 Dec 2010 USD/DTC 0.05BNY CONVERGEX LJR

3,705.000 NHIB Local 57.195300 0.00 185.25 3.59 211,719.751.000000

Base 57.195300 0.00 185.25 3.59 211,719.75

833034101 Total

586.55 11.490.0011,906.000 Local 677,818.86

Base 0.00 586.55 11.49 677,818.86

ADR USD1.833635105 27 Oct 2010 01 Nov 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCQUIMICA Y MINERA CHIL SP ADR

1,273.000 NHHJ Local 51.137101 0.00 17.19 1.11 65,079.231.000000

Base 51.137101 0.00 17.19 1.11 65,079.23

COMMON STOCK USD.0183413U100 20 Oct 2010 20 Oct 2010 USD/DTCSALE OF FRACTIONAL SSOLAR CAPITAL LTD

0.532 NHHZ Local 17.011278 0.00 0.00 0.00 9.051.000000

Base 17.011278 0.00 0.00 0.00 9.05

27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.

550.000 NHHZ Local 22.263100 0.00 8.25 0.21 12,236.251.000000

Base 22.263100 0.00 8.25 0.21 12,236.25
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83413U100 Total

8.25 0.210.00550.532 Local 12,245.30

Base 0.00 8.25 0.21 12,245.30

COMMON STOCK USD.0183421A104 22 Nov 2010 26 Nov 2010 USD/DTC 0.02MELVIN SECURITIESSOLERA HOLDINGS INC

18,600.000 NHDZ Local 49.122600 0.00 372.00 15.45 913,292.911.000000

Base 49.122600 0.00 372.00 15.45 913,292.91

COMMON STOCK83438K103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.SOLTA MEDICAL INC

4,000.000 NHHZ Local 2.046600 0.00 60.00 0.14 8,126.261.000000

Base 2.046600 0.00 60.00 0.14 8,126.26

COMMON STOCK USD.0183545G102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.SONIC AUTOMOTIVE INC CLASS A

3,210.000 NHHZ Local 10.852200 0.00 48.15 0.59 34,786.821.000000

Base 10.852200 0.00 48.15 0.59 34,786.82

COMMON STOCK NPV835460106 20 Oct 2010 20 Oct 2010 USD/DTCSALE OF FRACTIONAL SSONIC SOLUTIONS

0.140 NHHZ Local 10.000000 0.00 0.00 0.00 1.401.000000

Base 10.000000 0.00 0.00 0.00 1.40

27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.

920.000 NHHZ Local 11.614200 0.00 13.80 0.18 10,671.081.000000

Base 11.614200 0.00 13.80 0.18 10,671.08

835460106 Total

13.80 0.180.00920.140 Local 10,672.48

Base 0.00 13.80 0.18 10,672.48

COMMON STOCK835916107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.SONUS NETWORKS INC

3,500.000 NHHZ Local 3.117300 0.00 52.50 0.18 10,857.871.000000

Base 3.117300 0.00 52.50 0.18 10,857.87
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COMMON STOCK838518108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.SOUTH JERSEY INDUSTRIES

2,360.000 NHHZ Local 49.486200 0.00 35.40 1.97 116,750.061.000000

Base 49.486200 0.00 35.40 1.97 116,750.06

COMMON STOCK USD5.842587107 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.SOUTHERN CO

3,430.000 NHDM Local 37.878200 0.00 51.45 2.20 129,868.581.000000

Base 37.878200 0.00 51.45 2.20 129,868.58

COMMON STOCK USD.0184265V105 27 Oct 2010 01 Nov 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCSOUTHERN COPPER CORP

1,087.000 NHHJ Local 42.044500 0.00 14.67 0.78 45,686.921.000000

Base 42.044500 0.00 14.67 0.78 45,686.92

COMMON STOCK USD1.844030106 28 Dec 2010 31 Dec 2010 USD/DTC 0.02LOOP CAPITAL MARKETSSOUTHERN UNION CO

24,100.000 NHDF Local 24.111200 0.00 482.00 9.83 580,588.091.000000

Base 24.111200 0.00 482.00 9.83 580,588.09

COMMON STOCK84470P109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.SOUTHSIDE BANCSHARES INC

1,520.000 NHHZ Local 18.829800 0.00 22.80 0.48 28,598.021.000000

Base 18.829800 0.00 22.80 0.48 28,598.02

COMMON STOCK USD1.844741108 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.SOUTHWEST AIRLINES CO

3,320.000 NHDM Local 13.648400 0.00 49.80 0.77 45,262.121.000000

Base 13.648400 0.00 49.80 0.77 45,262.12

COMMON STOCK USD1.844767103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.SOUTHWEST BANCORP INC/OKLA

1,850.000 NHHZ Local 10.609900 0.00 27.75 0.33 19,600.241.000000

Base 10.609900 0.00 27.75 0.33 19,600.24

COMMON STOCK USD1.844895102 06 Oct 2010 12 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.SOUTHWEST GAS CORP

180.000 NHHZ Local 34.570000 0.00 3.60 0.11 6,218.891.000000

Base 34.570000 0.00 3.60 0.11 6,218.89
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27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.

4,340.000 NHHZ Local 34.252700 0.00 65.10 2.51 148,589.111.000000

Base 34.252700 0.00 65.10 2.51 148,589.11

844895102 Total

68.70 2.620.004,520.000 Local 154,808.00

Base 0.00 68.70 2.62 154,808.00

COMMON STOCK USD.01845467109 22 Nov 2010 26 Nov 2010 USD/DTC 0.02MELVIN SECURITIESSOUTHWESTERN ENERGY CO

12,100.000 NHDZ Local 37.790900 0.00 242.00 7.73 457,020.161.000000

Base 37.790900 0.00 242.00 7.73 457,020.16

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

2,750.000 NHDM Local 36.486200 0.00 41.25 1.70 100,294.101.000000

Base 36.486200 0.00 41.25 1.70 100,294.10

20 Dec 2010 23 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,040.000 NHDM Local 35.199900 0.00 15.60 0.62 36,591.681.000000

Base 35.199900 0.00 15.60 0.62 36,591.68

845467109 Total

298.85 10.050.0015,890.000 Local 593,905.94

Base 0.00 298.85 10.05 593,905.94

REIT USD.0184610H108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.SOVRAN SELF STORAGE INC

2,640.000 NHHZ Local 38.221700 0.00 39.60 1.71 100,863.981.000000

Base 38.221700 0.00 39.60 1.71 100,863.98

10 Nov 2010 16 Nov 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

100.000 NHHZ Local 39.812000 0.00 1.50 0.07 3,979.631.000000

Base 39.812000 0.00 1.50 0.07 3,979.63
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22 Nov 2010 26 Nov 2010 USD/DTC 0.03HEEVERS &CO. INC.

17,800.000 NHHO Local 35.353400 0.00 534.00 10.64 628,745.881.000000

Base 35.353400 0.00 534.00 10.64 628,745.88

84610H108 Total

575.10 12.420.0020,540.000 Local 733,589.49

Base 0.00 575.10 12.42 733,589.49

COMMON STOCK USD.01846819100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.SPARTAN MOTORS INC

3,140.000 NHHZ Local 5.234900 0.00 47.10 0.28 16,390.211.000000

Base 5.234900 0.00 47.10 0.28 16,390.21

COMMON STOCK NPV846822104 01 Oct 2010 06 Oct 2010 USD/DTC 0.02INVESTMENT TECHNOLOGY GROUP INC.SPARTAN STORES INC

1,250.000 NHDX Local 14.529900 0.00 25.00 0.31 18,137.071.000000

Base 14.529900 0.00 25.00 0.31 18,137.07

04 Oct 2010 07 Oct 2010 USD/DTC 0.02INVESTMENT TECHNOLOGY GROUP INC.

400.000 NHDX Local 14.400000 0.00 8.00 0.10 5,751.901.000000

Base 14.400000 0.00 8.00 0.10 5,751.90

05 Oct 2010 08 Oct 2010 USD/DTC 0.02INVESTMENT TECHNOLOGY GROUP INC.

2,350.000 NHDX Local 14.462700 0.00 47.00 0.58 33,939.771.000000

Base 14.462700 0.00 47.00 0.58 33,939.77

06 Oct 2010 12 Oct 2010 USD/DTC 0.02INVESTMENT TECHNOLOGY GROUP INC.

3,100.000 NHDX Local 14.591500 0.00 62.00 0.77 45,170.881.000000

Base 14.591500 0.00 62.00 0.77 45,170.88

07 Oct 2010 13 Oct 2010 USD/DTC 0.02INVESTMENT TECHNOLOGY GROUP INC.

1,550.000 NHDX Local 14.589000 0.00 31.00 0.39 22,581.561.000000

Base 14.589000 0.00 31.00 0.39 22,581.56
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08 Oct 2010 14 Oct 2010 USD/DTC 0.02INVESTMENT TECHNOLOGY GROUP INC.

5,990.000 NHDX Local 14.559500 0.00 119.80 1.48 87,090.131.000000

Base 14.559500 0.00 119.80 1.48 87,090.13

27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.

2,150.000 NHHZ Local 15.097900 0.00 32.25 0.55 32,427.691.000000

Base 15.097900 0.00 32.25 0.55 32,427.69

846822104 Total

325.05 4.180.0016,790.000 Local 245,099.00

Base 0.00 325.05 4.18 245,099.00

COMMON STOCK USD.75847220209 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.SPARTECH CORP

1,580.000 NHHZ Local 8.145500 0.00 23.70 0.22 12,845.971.000000

Base 8.145500 0.00 23.70 0.22 12,845.97

COMMON STOCK847560109 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.SPECTRA ENERGY CORP

2,470.000 NHDM Local 23.945600 0.00 37.05 1.00 59,107.581.000000

Base 23.945600 0.00 37.05 1.00 59,107.58

20 Dec 2010 23 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,680.000 NHDM Local 24.657700 0.00 25.20 0.71 41,399.031.000000

Base 24.657700 0.00 25.20 0.71 41,399.03

847560109 Total

62.25 1.710.004,150.000 Local 100,506.61

Base 0.00 62.25 1.71 100,506.61

COMMON STOCK NPV847615101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.SPECTRUM CONTROL INC

760.000 NHHZ Local 14.637200 0.00 11.40 0.19 11,112.681.000000

Base 14.637200 0.00 11.40 0.19 11,112.68
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COMMON STOCK USD.0184763R101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.SPECTRUM BRANDS HOLDINGS INC

1,740.000 NHHZ Local 28.318000 0.00 26.10 0.83 49,246.391.000000

Base 28.318000 0.00 26.10 0.83 49,246.39

COMMON STOCK USD.01847788106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.SPEEDWAY MOTORSPORTS INC

1,180.000 NHHZ Local 15.268500 0.00 17.70 0.30 17,998.831.000000

Base 15.268500 0.00 17.70 0.30 17,998.83

COMMON STOCK USD2.852061100 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.SPRINT NEXTEL CORP

13,970.000 NHDM Local 3.956800 0.00 209.55 0.94 55,066.011.000000

Base 3.956800 0.00 209.55 0.94 55,066.01

COMMON STOCK USD.0185254C305 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.STAGE STORES INC

3,700.000 NHHZ Local 13.373300 0.00 55.50 0.84 49,424.871.000000

Base 13.373300 0.00 55.50 0.84 49,424.87

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

340.000 NHHZ Local 16.922900 0.00 5.10 0.10 5,748.591.000000

Base 16.922900 0.00 5.10 0.10 5,748.59

85254C305 Total

60.60 0.940.004,040.000 Local 55,173.46

Base 0.00 60.60 0.94 55,173.46

85299E993 08 Nov 2010 22 Nov 2010 USD/BOSSTOCK DISTRIBUTIONSPROUT CAPITAL IX LP

18,551.207 NHEL Local 8.164660 0.00 0.00 0.00 151,464.301.000000

Base 8.164660 0.00 0.00 0.00 151,464.30

23 Nov 2010 24 Nov 2010 USD/BOSSTOCK DISTRIBUTION

43,131.839 NHEL Local 8.056710 0.00 0.00 0.00 347,500.721.000000

Base 8.056710 0.00 0.00 0.00 347,500.72
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85299E993 Total

0.00 0.000.0061,683.046 Local 498,965.02

Base 0.00 0.00 0.00 498,965.02

COMMON STOCK USD.1853626109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.STANDARD MICROSYSTEMS CORP

1,490.000 NHHZ Local 23.817800 0.00 22.35 0.60 35,465.571.000000

Base 23.817800 0.00 22.35 0.60 35,465.57

COMMON STOCK USD2.853666105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.STANDARD MOTOR PRODS

1,440.000 NHHZ Local 11.046500 0.00 21.60 0.27 15,885.091.000000

Base 11.046500 0.00 21.60 0.27 15,885.09

COMMON STOCK USD.0185375C101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.STANDARD PACIFIC CORP

10,220.000 NHHZ Local 3.764300 0.00 153.30 0.65 38,317.201.000000

Base 3.764300 0.00 153.30 0.65 38,317.20

COMMON STOCK USD1.5854231107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.STANDEX INTERNATIONAL CORP

970.000 NHHZ Local 26.852500 0.00 14.55 0.44 26,031.941.000000

Base 26.852500 0.00 14.55 0.44 26,031.94

COMMON STOCK USD2.5854502101 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.STANLEY BLACK + DECKER INC

450.000 NHDM Local 60.361800 0.00 6.75 0.46 27,155.601.000000

Base 60.361800 0.00 6.75 0.46 27,155.60

COMMON STOCK855030102 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.STAPLES INC

3,320.000 NHDM Local 22.159400 0.00 49.80 1.25 73,518.161.000000

Base 22.159400 0.00 49.80 1.25 73,518.16

COMMON STOCK855244109 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.STARBUCKS CORP

3,550.000 NHDM Local 31.255500 0.00 53.25 1.88 110,901.901.000000

Base 31.255500 0.00 53.25 1.88 110,901.90
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COMMON STOCK NPV855707105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.STATE AUTO FINANCIAL CORP

1,380.000 NHHZ Local 15.930400 0.00 20.70 0.37 21,962.881.000000

Base 15.930400 0.00 20.70 0.37 21,962.88

COMMON STOCK USD5.855716106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.STATE BANCORP INC

1,580.000 NHHZ Local 9.125400 0.00 23.70 0.24 14,394.191.000000

Base 9.125400 0.00 23.70 0.24 14,394.19

REIT USD.0185571B105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.STARWOOD PROPERTY TRUST INC

4,550.000 NHHZ Local 19.988900 0.00 68.25 1.54 90,879.711.000000

Base 19.988900 0.00 68.25 1.54 90,879.71

COMMON STOCK USD.0185590A401 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.STARWOOD HOTELS + RESORTS

850.000 NHDM Local 57.416500 0.00 12.75 0.83 48,790.451.000000

Base 57.416500 0.00 12.75 0.83 48,790.45

GDR856552104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITHSTATE BK OF INDIA 144A S GDR

444.000 NHHJ Local 143.000000 0.00 6.66 0.00 63,485.341.000000

Base 143.000000 0.00 6.66 0.00 63,485.34

COMMON STOCK USD1.857477103 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.STATE STREET CORP

2,280.000 NHDM Local 43.925900 0.00 34.20 1.70 100,115.151.000000

Base 43.925900 0.00 34.20 1.70 100,115.15

FUND858145915 03 Nov 2010 03 Nov 2010 USD/BOSCAPITAL CALLSTEEL PARTNERS JAPAN STRATEGIC

1,325,000.000 NHHG Local 1.000000 0.00 0.00 0.00 1,325,000.001.000000

Base 1.000000 0.00 0.00 0.00 1,325,000.00

20 Dec 2010 20 Dec 2010 USD/BOSSTATE STREET BANK AND TRUST

1,020,500.000 NHHG Local 1.000000 0.00 0.00 0.00 1,020,500.001.000000

Base 1.000000 0.00 0.00 0.00 1,020,500.00
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22 Dec 2010 22 Dec 2010 USD/BOSSTATE STREET BANK AND TRUST

508,700.000 NHHG Local 1.000000 0.00 0.00 0.00 508,700.001.000000

Base 1.000000 0.00 0.00 0.00 508,700.00

858145915 Total

0.00 0.000.002,854,200.000 Local 2,854,200.00

Base 0.00 0.00 0.00 2,854,200.00

COMMON STOCK NPV858155203 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.STEELCASE INC CL A

6,470.000 NHHZ Local 8.512100 0.00 97.05 0.93 54,975.311.000000

Base 8.512100 0.00 97.05 0.93 54,975.31

COMMON STOCK USD.01858375108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.STEIN MART INC

1,520.000 NHHZ Local 9.271200 0.00 22.80 0.24 14,069.181.000000

Base 9.271200 0.00 22.80 0.24 14,069.18

COMMON STOCK858495104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.STEINWAY MUSICAL INSTRUMENTS

540.000 NHHZ Local 16.863600 0.00 8.10 0.15 9,098.091.000000

Base 16.863600 0.00 8.10 0.15 9,098.09

COMMON STOCK USD5.85856G100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.STELLARONE CORP

2,180.000 NHHZ Local 12.802700 0.00 32.70 0.47 27,876.721.000000

Base 12.802700 0.00 32.70 0.47 27,876.72

COMMON STOCK USD1.858907108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.STERLING BANCSHARES INC/TX

8,770.000 NHHZ Local 5.314000 0.00 131.55 0.79 46,471.441.000000

Base 5.314000 0.00 131.55 0.79 46,471.44

COMMON STOCK USD.01858912108 08 Oct 2010 14 Oct 2010 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPORSTERICYCLE INC

12,770.000 NHDZ Local 71.624700 0.00 510.80 15.46 914,121.161.000000

Base 71.624700 0.00 510.80 15.46 914,121.16
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11 Oct 2010 14 Oct 2010 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

811.000 NHDZ Local 71.508000 0.00 32.44 0.99 57,959.561.000000

Base 71.508000 0.00 32.44 0.99 57,959.56

11 Oct 2010 14 Oct 2010 USD/DTC 0.02LIQUIDNETINC

8,388.000 NHDZ Local 71.383000 0.00 167.76 10.12 598,582.721.000000

Base 71.383000 0.00 167.76 10.12 598,582.72

12 Oct 2010 15 Oct 2010 USD/DTC 0.02AQUA SECURITIES LP

4,172.000 NHDZ Local 70.180000 0.00 83.44 4.95 292,702.571.000000

Base 70.180000 0.00 83.44 4.95 292,702.57

12 Oct 2010 15 Oct 2010 USD/DTC 0.02LIQUIDNETINC

23,259.000 NHDZ Local 70.348300 0.00 465.18 27.66 1,635,738.271.000000

Base 70.348300 0.00 465.18 27.66 1,635,738.27

22 Nov 2010 26 Nov 2010 USD/DTC 0.02MELVIN SECURITIES

29,400.000 NHDZ Local 72.211500 0.00 588.00 35.88 2,122,394.221.000000

Base 72.211500 0.00 588.00 35.88 2,122,394.22

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

350.000 NHDM Local 73.075300 0.00 5.25 0.44 25,570.671.000000

Base 73.075300 0.00 5.25 0.44 25,570.67

858912108 Total

1,852.87 95.500.0079,150.000 Local 5,647,069.17

Base 0.00 1,852.87 95.50 5,647,069.17

COMMON STOCK NPV859152100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.STERIS CORP

290.000 NHHZ Local 33.894800 0.00 4.35 0.17 9,824.971.000000

Base 33.894800 0.00 4.35 0.17 9,824.97
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COMMON STOCK USD1.859158107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.STERLING BANCORP N Y

2,560.000 NHHZ Local 9.137200 0.00 38.40 0.40 23,352.431.000000

Base 9.137200 0.00 38.40 0.40 23,352.43

COMMON STOCK USD.01859241101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.STERLING CONSTRUCTION CO

1,540.000 NHHZ Local 11.884200 0.00 23.10 0.31 18,278.261.000000

Base 11.884200 0.00 23.10 0.31 18,278.26

COMMON STOCK USD1.860370105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.STEWART ENTERPRISES INC CL A

7,780.000 NHHZ Local 5.607100 0.00 116.70 0.74 43,505.801.000000

Base 5.607100 0.00 116.70 0.74 43,505.80

COMMON STOCK USD1.860372101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.STEWART INFORMATION SERVICES

1,650.000 NHHZ Local 10.952300 0.00 24.75 0.31 18,046.241.000000

Base 10.952300 0.00 24.75 0.31 18,046.24

COMMON STOCK USD.15860630102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.STIFEL FINANCIAL CORP

310.000 NHHZ Local 46.641200 0.00 4.65 0.24 14,453.881.000000

Base 46.641200 0.00 4.65 0.24 14,453.88

08 Nov 2010 12 Nov 2010 USD/DTC 0.05BAIRD  ROBERT W. & COMPANY INCORPOR

1,898.000 NHIB Local 49.776500 0.00 94.90 1.60 94,379.301.000000

Base 49.776500 0.00 94.90 1.60 94,379.30

10 Nov 2010 16 Nov 2010 USD/DTC 0.05BAIRD  ROBERT W. & COMPANY INCORPOR

1,846.000 NHIB Local 53.979200 0.00 92.30 1.69 99,551.611.000000

Base 53.979200 0.00 92.30 1.69 99,551.61

860630102 Total

191.85 3.530.004,054.000 Local 208,384.79

Base 0.00 191.85 3.53 208,384.79
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NAT.TITLE SERV. ESCR86099B999 29 Oct 2010 29 Oct 2010 USD/BOSAUTREPAT-DISTRIBUTIONSTEWART TITLE GUARANTY COMPANY

1,500.000 NHEQ Local 1.000000 0.00 0.00 0.00 1,500.001.000000

Base 1.000000 0.00 0.00 0.00 1,500.00

COMMON STOCK USD.01861642106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.STONE ENERGY CORP

3,840.000 NHHZ Local 15.427000 0.00 57.60 1.00 59,181.081.000000

Base 15.427000 0.00 57.60 1.00 59,181.08

REIT USD.0186272T106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.STRATEGIC HOTELS + RESORTS I

10,110.000 NHHZ Local 4.601500 0.00 151.65 0.79 46,368.731.000000

Base 4.601500 0.00 151.65 0.79 46,368.73

COMMON STOCK86323M100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.STREAM GLOBAL SERVICES INC

270.000 NHHZ Local 3.800000 0.00 4.05 0.02 1,021.931.000000

Base 3.800000 0.00 4.05 0.02 1,021.93

COMMON STOCK USD.1863667101 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.STRYKER CORP

1,630.000 NHDM Local 51.396900 0.00 24.45 1.42 83,751.081.000000

Base 51.396900 0.00 24.45 1.42 83,751.08

COMMON STOCK USD.01863902102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.STUDENT LOAN CORP

380.000 NHHZ Local 29.862700 0.00 5.70 0.19 11,341.941.000000

Base 29.862700 0.00 5.70 0.19 11,341.94

COMMON STOCK USD2.5864739107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.SUFFOLK BANCORP

660.000 NHHZ Local 26.048000 0.00 9.90 0.29 17,181.491.000000

Base 26.048000 0.00 9.90 0.29 17,181.49

865991947 24 Nov 2010 24 Nov 2010 USD/BOSAUTREPAT-DISTRIBUTIONSUMMIT VENTURES VI A

590,627.000 NHEL Local 1.000000 0.00 0.00 0.00 590,627.001.000000

Base 1.000000 0.00 0.00 0.00 590,627.00
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23 Dec 2010 23 Dec 2010 USD/BOSAUTREPAT-DISTRIBUTION

950,332.000 NHEL Local 1.000000 0.00 0.00 0.00 950,332.001.000000

Base 1.000000 0.00 0.00 0.00 950,332.00

865991947 Total

0.00 0.000.001,540,959.000 Local 1,540,959.00

Base 0.00 0.00 0.00 1,540,959.00

REIT USD.01866674104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.SUN COMMUNITIES INC

1,820.000 NHHZ Local 32.773100 0.00 27.30 1.01 59,618.731.000000

Base 32.773100 0.00 27.30 1.01 59,618.73

COMMON STOCK USD.01866933401 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.SUN HEALTHCARE GROUP INC

7,170.000 NHHZ Local 8.843700 0.00 107.55 1.07 63,300.711.000000

Base 8.843700 0.00 107.55 1.07 63,300.71

16 Nov 2010 USD/DTCMERGER NON CASH

10,770.000 NHHZ Local 8.288584 0.00 0.00 0.00 89,268.061.000000

Base 8.288584 0.00 0.00 0.00 89,268.06

16 Nov 2010 CANCEL USD/DTCMERGER NON CASH

-10,770.000 NHHZ Local 8.288584 0.00 0.00 0.00 -89,268.061.000000

Base 8.288584 0.00 0.00 0.00 -89,268.06

16 Nov 2010 19 Nov 2010 USD/DTCMERGER NON CASH

10,770.000 NHHZ Local 8.288584 0.00 0.00 0.00 89,268.061.000000

Base 8.288584 0.00 0.00 0.00 89,268.06

866933401 Total

107.55 1.070.0017,940.000 Local 152,568.77

Base 0.00 107.55 1.07 152,568.77
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866993918 24 Nov 2010 24 Nov 2010 USD/BOSAUTREPAT-DISTRIBUTIONSUMMIT VENTURES V

112,393.000 NHEL Local 1.000000 0.00 0.00 0.00 112,393.001.000000

Base 1.000000 0.00 0.00 0.00 112,393.00

EQUITY FUND VII A86699F960 23 Dec 2010 23 Dec 2010 USD/BOSAUTREPAT-DISTRIBUTIONSUMMIT PARTNERS PRIVAT

453,553.000 NHEL Local 1.000000 0.00 0.00 0.00 453,553.001.000000

Base 1.000000 0.00 0.00 0.00 453,553.00

COMMON STOCK USD1.86764P109 28 Oct 2010 02 Nov 2010 USD/DTC 0.02AQUA SECURITIES LPSUNOCO INC

22,200.000 NHDF Local 39.995000 0.00 444.00 15.01 887,429.991.000000

Base 39.995000 0.00 444.00 15.01 887,429.99

18 Nov 2010 23 Nov 2010 USD/DTC 0.03GARDNER RICH & CO

41,400.000 NHDF Local 39.443500 0.00 1,242.00 27.60 1,631,691.301.000000

Base 39.443500 0.00 1,242.00 27.60 1,631,691.30

86764P109 Total

1,686.00 42.610.0063,600.000 Local 2,519,121.29

Base 0.00 1,686.00 42.61 2,519,121.29

REIT USD.01867892101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.SUNSTONE HOTEL INVESTORS INC

9,420.000 NHHZ Local 10.512700 0.00 141.30 1.67 98,886.661.000000

Base 10.512700 0.00 141.30 1.67 98,886.66

COMMON STOCK USD1.867914103 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.SUNTRUST BANKS INC

2,280.000 NHDM Local 23.753900 0.00 34.20 0.92 54,123.771.000000

Base 23.753900 0.00 34.20 0.92 54,123.77

COMMON STOCK868059106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.SUPERGEN INC

5,020.000 NHHZ Local 2.859500 0.00 75.30 0.24 14,279.151.000000

Base 2.859500 0.00 75.30 0.24 14,279.15
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COMMON STOCK868157108 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.SUPERIOR ENERGY SERVICES INC

4,510.000 NHEU Local 26.836200 0.00 90.20 2.05 120,939.011.000000

Base 26.836200 0.00 90.20 2.05 120,939.01

19 Nov 2010 24 Nov 2010 USD/DTC 0.03PULSE TRADING LLC

3,760.000 NHDY Local 30.550000 0.00 112.80 1.95 114,753.251.000000

Base 30.550000 0.00 112.80 1.95 114,753.25

29 Nov 2010 02 Dec 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INC

10,500.000 NHDY Local 32.631300 0.00 315.00 5.80 342,307.851.000000

Base 32.631300 0.00 315.00 5.80 342,307.85

15 Dec 2010 20 Dec 2010 USD/DTC 0.03LOOP CAPITAL MARKETS

5,466.000 NHEX Local 33.386700 0.00 163.98 3.09 182,324.631.000000

Base 33.386700 0.00 163.98 3.09 182,324.63

868157108 Total

681.98 12.890.0024,236.000 Local 760,324.74

Base 0.00 681.98 12.89 760,324.74

COMMON STOCK NPV868168105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.SUPERIOR INDUSTRIES INTL

1,660.000 NHHZ Local 17.707100 0.00 24.90 0.50 29,368.391.000000

Base 17.707100 0.00 24.90 0.50 29,368.39

COMMON STOCK USD1.868536103 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.SUPERVALU INC

970.000 NHDM Local 8.892700 0.00 14.55 0.15 8,611.221.000000

Base 8.892700 0.00 14.55 0.15 8,611.22

ADR868861105 27 Oct 2010 01 Nov 2010 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITHSURGUTNEFTEGAZ SP ADR PREF

7,550.000 NHHJ Local 5.100000 0.00 75.50 0.00 38,429.501.000000

Base 5.100000 0.00 75.50 0.00 38,429.50
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ADR868861204 27 Oct 2010 01 Nov 2010 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITHSURGUTNEFTEGAS SP ADR

6,656.000 NHHJ Local 9.870000 0.00 66.56 0.00 65,628.161.000000

Base 9.870000 0.00 66.56 0.00 65,628.16

COMMON STOCK USD.05868873100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.SURMODICS INC

700.000 NHHZ Local 12.000700 0.00 10.50 0.14 8,389.851.000000

Base 12.000700 0.00 10.50 0.14 8,389.85

19 Nov 2010 24 Nov 2010 USD/DTC 0.03PULSE TRADING LLC

4,630.000 NHDY Local 9.320800 0.00 138.90 0.73 43,015.671.000000

Base 9.320800 0.00 138.90 0.73 43,015.67

868873100 Total

149.40 0.870.005,330.000 Local 51,405.52

Base 0.00 149.40 0.87 51,405.52

COMMON STOCK USD2.869099101 06 Oct 2010 12 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.SUSQUEHANNA BANCSHARES INC

670.000 NHHZ Local 8.819300 0.00 13.40 0.10 5,895.431.000000

Base 8.819300 0.00 13.40 0.10 5,895.43

27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.

12,390.000 NHHZ Local 8.178500 0.00 185.85 1.71 101,144.061.000000

Base 8.178500 0.00 185.85 1.71 101,144.06

28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

460.000 NHHZ Local 7.973500 0.00 9.20 0.07 3,658.541.000000

Base 7.973500 0.00 9.20 0.07 3,658.54

869099101 Total

208.45 1.880.0013,520.000 Local 110,698.03

Base 0.00 208.45 1.88 110,698.03
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COMMON STOCK USD.01869233106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.SUSSER HOLDINGS CORP

600.000 NHHZ Local 13.562300 0.00 9.00 0.14 8,128.241.000000

Base 13.562300 0.00 9.00 0.14 8,128.24

COMMON STOCK USD.01870738101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.SWIFT ENERGY CO

3,620.000 NHHZ Local 32.218800 0.00 54.30 1.97 116,575.791.000000

Base 32.218800 0.00 54.30 1.97 116,575.79

COMMON STOCK871206405 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.SYCAMORE NETWORKS INC

1,850.000 NHHZ Local 30.261400 0.00 27.75 0.95 55,954.891.000000

Base 30.261400 0.00 27.75 0.95 55,954.89

COMMON STOCK USD.01871237103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.SYKES ENTERPRISES INC

3,500.000 NHHZ Local 16.365200 0.00 52.50 0.97 57,224.731.000000

Base 16.365200 0.00 52.50 0.97 57,224.73

COMMON STOCK USD.01871503108 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.SYMANTEC CORP

4,160.000 NHDM Local 17.056300 0.00 62.40 1.20 70,890.611.000000

Base 17.056300 0.00 62.40 1.20 70,890.61

COMMON STOCK871543104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.SYMMETRICOM INC

4,200.000 NHHZ Local 6.125700 0.00 63.00 0.43 25,664.511.000000

Base 6.125700 0.00 63.00 0.43 25,664.51

18 Nov 2010 23 Nov 2010 USD/DTC 0.03PULSE TRADING LLC

6,828.000 NHDY Local 6.702900 0.00 204.84 0.78 45,561.781.000000

Base 6.702900 0.00 204.84 0.78 45,561.78

26 Nov 2010 01 Dec 2010 USD/DTC 0.03PULSE TRADING LLC

11,182.000 NHDY Local 6.700000 0.00 335.46 1.27 74,582.671.000000

Base 6.700000 0.00 335.46 1.27 74,582.67
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01 Dec 2010 06 Dec 2010 USD/DTC 0.03PULSE TRADING LLC

7,600.000 NHDY Local 6.700000 0.00 228.00 0.87 50,691.131.000000

Base 6.700000 0.00 228.00 0.87 50,691.13

01 Dec 2010 06 Dec 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INC

14,609.000 NHDY Local 6.962200 0.00 438.27 1.72 101,270.791.000000

Base 6.962200 0.00 438.27 1.72 101,270.79

02 Dec 2010 07 Dec 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INC

461.000 NHDY Local 6.924300 0.00 13.83 0.06 3,178.211.000000

Base 6.924300 0.00 13.83 0.06 3,178.21

10 Dec 2010 15 Dec 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INC

6,152.000 NHDY Local 6.922900 0.00 184.56 0.72 42,404.401.000000

Base 6.922900 0.00 184.56 0.72 42,404.40

13 Dec 2010 16 Dec 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INC

8,778.000 NHDY Local 6.914800 0.00 263.34 1.03 60,433.741.000000

Base 6.914800 0.00 263.34 1.03 60,433.74

15 Dec 2010 20 Dec 2010 USD/DTC 0.03PULSE TRADING LLC

38,533.000 NHDY Local 7.000000 0.00 1,155.99 4.56 268,570.451.000000

Base 7.000000 0.00 1,155.99 4.56 268,570.45

16 Dec 2010 21 Dec 2010 USD/DTC 0.03CANTOR FITZGERALD + CO.

8,379.000 NHDY Local 7.001300 0.00 251.37 1.00 58,411.521.000000

Base 7.001300 0.00 251.37 1.00 58,411.52

871543104 Total

3,138.66 12.440.00106,722.000 Local 730,769.20

Base 0.00 3,138.66 12.44 730,769.20
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COMMON STOCK871546206 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.SYMMETRY MEDICAL INC

3,440.000 NHHZ Local 9.125300 0.00 51.60 0.53 31,338.901.000000

Base 9.125300 0.00 51.60 0.53 31,338.90

COMMON STOCK87162W100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.SYNNEX CORP

2,150.000 NHHZ Local 29.225400 0.00 32.25 1.06 62,801.301.000000

Base 29.225400 0.00 32.25 1.06 62,801.30

COMMON STOCK USD1.871829107 12 Nov 2010 17 Nov 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSSYSCO CORP

5,800.000 NHEY Local 28.631400 0.00 116.00 2.81 165,943.311.000000

Base 28.631400 0.00 116.00 2.81 165,943.31

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

2,870.000 NHDM Local 29.013900 0.00 43.05 1.41 83,225.431.000000

Base 29.013900 0.00 43.05 1.41 83,225.43

871829107 Total

159.05 4.220.008,670.000 Local 249,168.74

Base 0.00 159.05 4.22 249,168.74

COMMON STOCK USD.01871851101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.SYSTEMAX INC

430.000 NHHZ Local 12.994300 0.00 6.45 0.09 5,581.011.000000

Base 12.994300 0.00 6.45 0.09 5,581.01

COMMON STOCK USD.01872275102 21 Oct 2010 26 Oct 2010 USD/DTC 0.04SEI INVESTMENTS DISTRIBUTION COTCF FINANCIAL CORP

35,600.000 NHHO Local 13.816500 0.00 1,424.00 8.32 490,435.081.000000

Base 13.816500 0.00 1,424.00 8.32 490,435.08

22 Oct 2010 27 Oct 2010 USD/DTC 0.04SEI INVESTMENTS DISTRIBUTION CO

5,218.000 NHHO Local 13.959600 0.00 208.72 1.24 72,631.231.000000

Base 13.959600 0.00 208.72 1.24 72,631.23
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872275102 Total

1,632.72 9.560.0040,818.000 Local 563,066.31

Base 0.00 1,632.72 9.56 563,066.31

COMMON STOCK USD1.872375100 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.TECO ENERGY INC

940.000 NHDM Local 16.938700 0.00 14.10 0.27 15,908.011.000000

Base 16.938700 0.00 14.10 0.27 15,908.01

COMMON STOCK USD.01872386107 28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)TESSCO TECHNOLOGIES INC

250.000 NHHZ Local 15.050000 0.00 5.00 0.07 3,757.431.000000

Base 15.050000 0.00 5.00 0.07 3,757.43

COMMON STOCK872438106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.THL CREDIT INC

860.000 NHHZ Local 12.516800 0.00 12.90 0.18 10,751.371.000000

Base 12.516800 0.00 12.90 0.18 10,751.37

COMMON STOCK USD.01872443403 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.THQ INC

4,050.000 NHHZ Local 4.057300 0.00 60.75 0.28 16,371.041.000000

Base 4.057300 0.00 60.75 0.28 16,371.04

COMMON STOCK USD.0187244T109 20 Oct 2010 20 Oct 2010 USD/DTCSALE OF FRACTIONAL STICC CAPITAL CORP

0.923 NHHZ Local 7.291440 0.00 0.00 0.00 6.731.000000

Base 7.291440 0.00 0.00 0.00 6.73

27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.

2,580.000 NHHZ Local 10.331700 0.00 38.70 0.45 26,616.641.000000

Base 10.331700 0.00 38.70 0.45 26,616.64

87244T109 Total

38.70 0.450.002,580.923 Local 26,623.37

Base 0.00 38.70 0.45 26,623.37



Prepared by State StreetPage 1293

Sales Report by Report Date
Composite

to April 18, 2011View Date:December 31, 2010October 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCK USD1.872540109 06 Oct 2010 USD/DTC 0.05LOOP CAPITAL MKTS LLCTJX COMPANIES INC

20,500.000 NHDJ Local 44.300400 0.00 1,025.00 17.44 907,115.761.000000

Base 44.300400 0.00 1,025.00 17.44 907,115.76

06 Oct 2010 CANCEL USD/DTC 0.05LOOP CAPITAL MKTS LLC

-20,500.000 NHDJ Local 44.300400 0.00 -1,025.00 -17.44 -907,115.761.000000

Base 44.300400 0.00 -1,025.00 -17.44 -907,115.76

06 Oct 2010 12 Oct 2010 USD/DTC 0.05LOOP CAPITAL MKTS LLC

20,500.000 NHDJ Local 44.300400 0.00 1,025.00 17.44 907,115.761.000000

Base 44.300400 0.00 1,025.00 17.44 907,115.76

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

2,250.000 NHDM Local 46.240000 0.00 33.75 1.76 104,004.491.000000

Base 46.240000 0.00 33.75 1.76 104,004.49

872540109 Total

1,058.75 19.200.0022,750.000 Local 1,011,120.25

Base 0.00 1,058.75 19.20 1,011,120.25

COMMON STOCK87305R109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.TTM TECHNOLOGIES

5,870.000 NHHZ Local 10.077400 0.00 88.05 1.00 59,065.291.000000

Base 10.077400 0.00 88.05 1.00 59,065.29

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

270.000 NHHZ Local 15.220000 0.00 4.05 0.07 4,105.281.000000

Base 15.220000 0.00 4.05 0.07 4,105.28

87305R109 Total

92.10 1.070.006,140.000 Local 63,170.57

Base 0.00 92.10 1.07 63,170.57
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COMMON STOCK87306E107 07 Oct 2010 13 Oct 2010 USD/DTC 0.03CANTOR FITZGERALD + CO.T 3 ENERGY SERVICES INC

5,360.000 NHHO Local 31.186900 0.00 160.80 2.83 166,998.151.000000

Base 31.186900 0.00 160.80 2.83 166,998.15

15 Oct 2010 20 Oct 2010 USD/DTC 0.03CANTOR FITZGERALD + CO.

6,050.000 NHHO Local 32.832000 0.00 181.50 3.36 198,448.741.000000

Base 32.832000 0.00 181.50 3.36 198,448.74

19 Oct 2010 22 Oct 2010 USD/DTC 0.03JONESTRADING INSTITUTIONAL SERVICES

3,570.000 NHHO Local 32.487000 0.00 107.10 1.97 115,869.521.000000

Base 32.487000 0.00 107.10 1.97 115,869.52

20 Oct 2010 25 Oct 2010 USD/DTC 0.03JONESTRADING INSTITUTIONAL SERVICES

3,560.000 NHHO Local 32.568100 0.00 106.80 1.96 115,833.681.000000

Base 32.568100 0.00 106.80 1.96 115,833.68

27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,260.000 NHHZ Local 33.083600 0.00 18.90 0.70 41,665.741.000000

Base 33.083600 0.00 18.90 0.70 41,665.74

87306E107 Total

575.10 10.820.0019,800.000 Local 638,815.83

Base 0.00 575.10 10.82 638,815.83

873995914 08 Dec 2010 USD/BOSAUTREPAT-DISTRIBUTIONTL VENTURES V LP

934,727.000 NHEL Local 1.000000 0.00 0.00 0.00 934,727.001.000000

Base 1.000000 0.00 0.00 0.00 934,727.00

08 Dec 2010 CANCEL USD/BOSAUTREPAT-DISTRIBUTION

-934,727.000 NHEL Local 1.000000 0.00 0.00 0.00 -934,727.001.000000

Base 1.000000 0.00 0.00 0.00 -934,727.00
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873995914 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

COMMON STOCK USD.01874054109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.TAKE TWO INTERACTIVE SOFTWRE

6,110.000 NHHZ Local 10.198300 0.00 91.65 1.05 62,218.911.000000

Base 10.198300 0.00 91.65 1.05 62,218.91

COMMON STOCK874083108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.TAL INTERNATIONAL GROUP INC

1,240.000 NHHZ Local 24.602500 0.00 18.60 0.52 30,487.981.000000

Base 24.602500 0.00 18.60 0.52 30,487.98

COMMON STOCK USD.01874161102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.TALBOTS INC

840.000 NHHZ Local 9.628300 0.00 12.60 0.14 8,075.031.000000

Base 9.628300 0.00 12.60 0.14 8,075.03

REIT USD.01875465106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.TANGER FACTORY OUTLET CENTER

1,660.000 NHHZ Local 48.750200 0.00 24.90 1.37 80,899.061.000000

Base 48.750200 0.00 24.90 1.37 80,899.06

COMMON STOCK87612E106 18 Nov 2010 23 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.TARGET CORP

890.000 NHDM Local 55.693400 0.00 13.35 0.84 49,552.941.000000

Base 55.693400 0.00 13.35 0.84 49,552.94

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

3,280.000 NHDM Local 56.887700 0.00 49.20 3.16 186,539.301.000000

Base 56.887700 0.00 49.20 3.16 186,539.30

20 Dec 2010 23 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

650.000 NHDM Local 58.765100 0.00 9.75 0.65 38,186.921.000000

Base 58.765100 0.00 9.75 0.65 38,186.92
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87612E106 Total

72.30 4.650.004,820.000 Local 274,279.16

Base 0.00 72.30 4.65 274,279.16

ADR USD.1876568502 27 Oct 2010 01 Nov 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCTATA MOTORS LTD SPON ADR

3,068.000 NHHJ Local 29.042200 0.00 41.42 1.51 89,058.541.000000

Base 29.042200 0.00 41.42 1.51 89,058.54

COMMON STOCK USD.01876851106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.TAYLOR CAPITAL GROUP INC

910.000 NHHZ Local 12.243700 0.00 13.65 0.19 11,127.931.000000

Base 12.243700 0.00 13.65 0.19 11,127.93

COMMON STOCK USD.3878155100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.TEAM INC

1,680.000 NHHZ Local 19.135500 0.00 25.20 0.54 32,121.901.000000

Base 19.135500 0.00 25.20 0.54 32,121.90

COMMON STOCK87874R100 10 Nov 2010 16 Nov 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSTECHTARGET

660.000 NHHZ Local 5.891500 0.00 9.90 0.07 3,878.421.000000

Base 5.891500 0.00 9.90 0.07 3,878.42

09 Dec 2010 USD/DTCTENDER OFFER

480.000 NHHZ Local 6.000000 0.00 0.00 0.00 2,880.001.000000

Base 6.000000 0.00 0.00 0.00 2,880.00

09 Dec 2010 CANCEL USD/DTCTENDER OFFER

-480.000 NHHZ Local 6.000000 0.00 0.00 0.00 -2,880.001.000000

Base 6.000000 0.00 0.00 0.00 -2,880.00

87874R100 Total

9.90 0.070.00660.000 Local 3,878.42

Base 0.00 9.90 0.07 3,878.42
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COMMON STOCK USD1.878895200 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.TECUMSEH PRODUCTS CO CLASS A

1,770.000 NHHZ Local 12.884300 0.00 26.55 0.39 22,778.271.000000

Base 12.884300 0.00 26.55 0.39 22,778.27

LIMITED PARTNERSHIP87899P931 12 Oct 2010 12 Oct 2010 USD/BOSAUTREPAT-DISTRIBUTIONTCW SHARED OPP FUND V

981,832.000 NHEL Local 1.000000 0.00 0.00 0.00 981,832.001.000000

Base 1.000000 0.00 0.00 0.00 981,832.00

10 Dec 2010 10 Dec 2010 USD/BOSAUTREPAT-DISTRIBUTION

391,548.000 NHEL Local 1.000000 0.00 0.00 0.00 391,548.001.000000

Base 1.000000 0.00 0.00 0.00 391,548.00

87899P931 Total

0.00 0.000.001,373,380.000 Local 1,373,380.00

Base 0.00 0.00 0.00 1,373,380.00

LMTD PARTNERSHIP87899P956 22 Oct 2010 22 Oct 2010 USD/BOSAUTREPAT-DISTRIBUTIONTCW SHARED OPPORTUNITY FUND IV

674,366.000 NHEL Local 1.000000 0.00 0.00 0.00 674,366.001.000000

Base 1.000000 0.00 0.00 0.00 674,366.00

COMMON STOCK USD.5879080109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.TEJON RANCH CO

830.000 NHHZ Local 22.417300 0.00 12.45 0.31 18,593.601.000000

Base 22.417300 0.00 12.45 0.31 18,593.60

COMMON STOCK NPV879101103 05 Oct 2010 08 Oct 2010 USD/DTC 0.02LIQUIDNETINCTEKELEC

15,020.000 NHDU Local 13.097600 0.00 262.85 3.33 196,459.771.000000

Base 13.097600 0.00 262.85 3.33 196,459.77

27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.

5,680.000 NHHZ Local 13.063400 0.00 85.20 1.25 74,113.661.000000

Base 13.063400 0.00 85.20 1.25 74,113.66
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20 Dec 2010 23 Dec 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

50,523.000 NHDU Local 11.320900 0.00 1,010.46 9.67 570,945.701.000000

Base 11.320900 0.00 1,010.46 9.67 570,945.70

879101103 Total

1,358.51 14.250.0071,223.000 Local 841,519.13

Base 0.00 1,358.51 14.25 841,519.13

COMMON STOCK USD.0187929J103 08 Oct 2010 14 Oct 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCTELECOMMUNICATION SYSTEMS A

29,560.000 NHDU Local 5.111500 0.00 147.80 2.56 150,945.581.000000

Base 5.111500 0.00 147.80 2.56 150,945.58

08 Oct 2010 14 Oct 2010 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

85,680.000 NHDU Local 5.085600 0.00 428.40 7.37 435,298.441.000000

Base 5.085600 0.00 428.40 7.37 435,298.44

27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.

2,550.000 NHHZ Local 5.215400 0.00 38.25 0.22 13,260.801.000000

Base 5.215400 0.00 38.25 0.22 13,260.80

87929J103 Total

614.45 10.150.00117,790.000 Local 599,504.82

Base 0.00 614.45 10.15 599,504.82

COMMON STOCK USD.01879360105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.TELEDYNE TECHNOLOGIES INC

2,520.000 NHHZ Local 41.250300 0.00 37.80 1.76 103,911.201.000000

Base 41.250300 0.00 37.80 1.76 103,911.20

COMMON STOCK USD.01879664100 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.TELLABS INC

1,970.000 NHDM Local 6.448000 0.00 29.55 0.22 12,672.791.000000

Base 6.448000 0.00 29.55 0.22 12,672.79



Prepared by State StreetPage 1299

Sales Report by Report Date
Composite

to April 18, 2011View Date:December 31, 2010October 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCK USD1.879868107 23 Nov 2010 29 Nov 2010 USD/DTC 0.04J.P. MORGAN SECURITIES INC.TEMPLE INLAND INC

3,430.000 NHHO Local 21.288900 0.00 137.20 1.24 72,882.491.000000

Base 21.288900 0.00 137.20 1.24 72,882.49

COMMON STOCK USD.01879939106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.TELETECH HOLDINGS INC

380.000 NHHZ Local 15.588000 0.00 5.70 0.10 5,917.641.000000

Base 15.588000 0.00 5.70 0.10 5,917.64

COMMON STOCK USD.0588033G100 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.TENET HEALTHCARE CORP

370.000 NHDM Local 4.239200 0.00 5.55 0.03 1,562.921.000000

Base 4.239200 0.00 5.55 0.03 1,562.92

COMMON STOCK USD.0188076W103 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.TERADATA CORP

1,220.000 NHDM Local 41.183900 0.00 18.30 0.85 50,225.211.000000

Base 41.183900 0.00 18.30 0.85 50,225.21

COMMON STOCK880770102 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.TERADYNE INC

1,020.000 NHDM Local 12.646900 0.00 15.30 0.22 12,884.321.000000

Base 12.646900 0.00 15.30 0.22 12,884.32

COMMON STOCK USD.01880779103 16 Nov 2010 19 Nov 2010 USD/DTC 0.03HEEVERS &CO. INC.TEREX CORP

1,060.000 NHHO Local 24.143800 0.00 31.80 0.44 25,560.191.000000

Base 24.143800 0.00 31.80 0.44 25,560.19

COMMON STOCK88145X108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.TERRITORIAL BANCORP INC

1,170.000 NHHZ Local 16.800900 0.00 17.55 0.33 19,639.171.000000

Base 16.800900 0.00 17.55 0.33 19,639.17

REIT USD.0188146M101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.TERRENO REALTY CORP

840.000 NHHZ Local 17.913200 0.00 12.60 0.25 15,034.241.000000

Base 17.913200 0.00 12.60 0.25 15,034.24
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COMMON STOCK NPV88157K101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.TESCO CORP

2,890.000 NHHZ Local 12.419800 0.00 43.35 0.61 35,849.261.000000

Base 12.419800 0.00 43.35 0.61 35,849.26

COMMON STOCK881609101 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.TESORO CORP

1,400.000 NHDM Local 16.332100 0.00 21.00 0.39 22,843.551.000000

Base 16.332100 0.00 21.00 0.39 22,843.55

ADR881624209 27 Oct 2010 01 Nov 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCTEVA PHARMACEUTICAL SP ADR

3,926.000 NHHJ Local 52.329200 0.00 53.00 3.48 205,387.961.000000

Base 52.329200 0.00 53.00 3.48 205,387.96

COMMON STOCK USD.0188162F105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.TETRA TECHNOLOGIES INC

6,450.000 NHHZ Local 9.593900 0.00 96.75 1.05 61,782.861.000000

Base 9.593900 0.00 96.75 1.05 61,782.86

COMMON STOCK88164L100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.TESSERA TECHNOLOGIES INC

2,030.000 NHHZ Local 19.311000 0.00 30.45 0.66 39,170.221.000000

Base 19.311000 0.00 30.45 0.66 39,170.22

COMMON STOCK USD.0188224Q107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.TEXAS CAPITAL BANCSHARES INC

3,490.000 NHHZ Local 18.260200 0.00 52.35 1.08 63,674.671.000000

Base 18.260200 0.00 52.35 1.08 63,674.67

COMMON STOCK USD1.882491103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.TEXAS INDUSTRIES INC

1,990.000 NHHZ Local 33.937400 0.00 29.85 1.14 67,504.441.000000

Base 33.937400 0.00 29.85 1.14 67,504.44

COMMON STOCK USD1.882508104 18 Nov 2010 23 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.TEXAS INSTRUMENTS INC

1,600.000 NHDM Local 31.403400 0.00 24.00 0.85 50,220.591.000000

Base 31.403400 0.00 24.00 0.85 50,220.59
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26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

5,430.000 NHDM Local 32.319900 0.00 81.45 2.97 175,412.641.000000

Base 32.319900 0.00 81.45 2.97 175,412.64

882508104 Total

105.45 3.820.007,030.000 Local 225,633.23

Base 0.00 105.45 3.82 225,633.23

COMMON STOCK882681109 19 Nov 2010 24 Nov 2010 USD/DTC 0.03PULSE TRADING LLCTEXAS ROADHOUSE INC

3,390.000 NHDY Local 16.047600 0.00 101.70 0.92 54,298.741.000000

Base 16.047600 0.00 101.70 0.92 54,298.74

COMMON STOCK883203101 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.TEXTRON INC

2,470.000 NHDM Local 22.187600 0.00 37.05 0.93 54,765.391.000000

Base 22.187600 0.00 37.05 0.93 54,765.39

COMMON STOCK USD.01883435307 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.THERMADYNE HOLDINGS CORP

770.000 NHHZ Local 15.082600 0.00 11.55 0.20 11,601.851.000000

Base 15.082600 0.00 11.55 0.20 11,601.85

03 Dec 2010 03 Dec 2010 USD/DTCMERGER

1,160.000 NHHZ Local 15.000000 0.00 0.00 0.00 17,400.001.000000

Base 15.000000 0.00 0.00 0.00 17,400.00

883435307 Total

11.55 0.200.001,930.000 Local 29,001.85

Base 0.00 11.55 0.20 29,001.85

COMMON STOCK USD1.883556102 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.THERMO FISHER SCIENTIFIC INC

2,030.000 NHDM Local 51.553300 0.00 30.45 1.77 104,620.981.000000

Base 51.553300 0.00 30.45 1.77 104,620.98
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COMMON STOCK USD.1884315102 25 Oct 2010 28 Oct 2010 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITHTHOMAS + BETTS CORP

610.000 NHHO Local 44.305000 0.00 24.40 0.46 27,001.191.000000

Base 44.305000 0.00 24.40 0.46 27,001.19

COMMON STOCK USD.01884453101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.THOMAS PROPERTIES GROUP

3,360.000 NHHZ Local 3.688400 0.00 50.40 0.21 12,342.411.000000

Base 3.688400 0.00 50.40 0.21 12,342.41

COMMON STOCK NPV884768102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.THOMPSON CREEK METALS CO INC

11,960.000 NHHZ Local 10.311700 0.00 179.40 2.08 123,146.451.000000

Base 10.311700 0.00 179.40 2.08 123,146.45

10 Nov 2010 16 Nov 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

300.000 NHHZ Local 13.295000 0.00 4.50 0.07 3,983.931.000000

Base 13.295000 0.00 4.50 0.07 3,983.93

884768102 Total

183.90 2.150.0012,260.000 Local 127,130.38

Base 0.00 183.90 2.15 127,130.38

COMMON STOCK USD.0188579Y101 17 Nov 2010 22 Nov 2010 USD/DTC 0.05RIDGE CLEARING & OUTSOURCING SOLUTI3M CO

8,500.000 NHDJ Local 83.819900 0.00 425.00 13.68 712,030.471.000000

Base 83.819900 0.00 425.00 13.68 712,030.47

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

3,530.000 NHDM Local 84.749000 0.00 52.95 5.06 299,105.961.000000

Base 84.749000 0.00 52.95 5.06 299,105.96

20 Dec 2010 23 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,130.000 NHDM Local 86.686900 0.00 16.95 1.66 97,937.591.000000

Base 86.686900 0.00 16.95 1.66 97,937.59
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88579Y101 Total

494.90 20.400.0013,160.000 Local 1,109,074.02

Base 0.00 494.90 20.40 1,109,074.02

COMMON STOCK NPV88650Q100 21 Oct 2010 26 Oct 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INCTIER TECHNOLOGIES INC

100.000 NHDY Local 5.810000 0.00 3.00 0.01 577.991.000000

Base 5.810000 0.00 3.00 0.01 577.99

22 Oct 2010 27 Oct 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INC

432.000 NHDY Local 5.780000 0.00 12.96 0.05 2,483.951.000000

Base 5.780000 0.00 12.96 0.05 2,483.95

25 Oct 2010 28 Oct 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INC

3,119.000 NHDY Local 5.799500 0.00 93.57 0.31 17,994.761.000000

Base 5.799500 0.00 93.57 0.31 17,994.76

26 Oct 2010 29 Oct 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INC

1,492.000 NHDY Local 5.786100 0.00 44.76 0.15 8,587.951.000000

Base 5.786100 0.00 44.76 0.15 8,587.95

27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.

680.000 NHHZ Local 5.683900 0.00 10.20 0.07 3,854.781.000000

Base 5.683900 0.00 10.20 0.07 3,854.78

88650Q100 Total

164.49 0.590.005,823.000 Local 33,499.43

Base 0.00 164.49 0.59 33,499.43

COMMON STOCK USD.01886547108 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.TIFFANY + CO

630.000 NHDM Local 60.704800 0.00 9.45 0.65 38,233.921.000000

Base 60.704800 0.00 9.45 0.65 38,233.92
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COMMON STOCK USD.01887100105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.TIMBERLAND CO CLASS A

1,170.000 NHHZ Local 21.065900 0.00 17.55 0.42 24,629.131.000000

Base 21.065900 0.00 17.55 0.42 24,629.13

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

160.000 NHHZ Local 25.328800 0.00 2.40 0.07 4,050.141.000000

Base 25.328800 0.00 2.40 0.07 4,050.14

887100105 Total

19.95 0.490.001,330.000 Local 28,679.27

Base 0.00 19.95 0.49 28,679.27

COMMON STOCK USD.01887317303 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.TIME WARNER INC

6,020.000 NHDM Local 30.063900 0.00 90.30 3.06 180,891.321.000000

Base 30.063900 0.00 90.30 3.06 180,891.32

COMMON STOCK USD.0188732J207 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.TIME WARNER CABLE

1,550.000 NHDM Local 61.417300 0.00 23.25 1.61 95,171.961.000000

Base 61.417300 0.00 23.25 1.61 95,171.96

COMMON STOCK NPV88830M102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.TITAN INTERNATIONAL INC

2,850.000 NHHZ Local 14.020800 0.00 42.75 0.68 39,915.851.000000

Base 14.020800 0.00 42.75 0.68 39,915.85

COMMON STOCK88830R101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.TITAN MACHINERY INC

850.000 NHHZ Local 19.651200 0.00 12.75 0.28 16,690.491.000000

Base 19.651200 0.00 12.75 0.28 16,690.49

88899G947 21 Sep 2010 15 Nov 2010 USD/BOS55 AUTREPAT-DISTRIBUTIONTISHMAN SPEYER REAL EST VII

452,482.000 NHEJ Local 1.000000 0.00 0.00 0.00 452,482.001.000000

Base 1.000000 0.00 0.00 0.00 452,482.00
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COMMON STOCK USD.01890088107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.TOMOTHERAPY INC

3,070.000 NHHZ Local 3.932400 0.00 46.05 0.20 12,026.221.000000

Base 3.932400 0.00 46.05 0.20 12,026.22

COMMON STOCK USD.1890110109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.TOMPKINS FINANCIAL CORP

760.000 NHHZ Local 39.013800 0.00 11.40 0.50 29,638.591.000000

Base 39.013800 0.00 11.40 0.50 29,638.59

COMMON STOCK890516107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.TOOTSIE ROLL INDS

220.000 NHHZ Local 25.724500 0.00 3.30 0.10 5,655.991.000000

Base 25.724500 0.00 3.30 0.10 5,655.99

COMMON STOCK USD1.891027104 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.TORCHMARK CORP

470.000 NHDM Local 58.383100 0.00 7.05 0.47 27,432.541.000000

Base 58.383100 0.00 7.05 0.47 27,432.54

29 Nov 2010 02 Dec 2010 USD/DTC 0.04BOE SECURITIES INC/BROADCORT CAP CO

6,703.000 NHEZ Local 58.092800 0.00 268.12 6.58 389,121.341.000000

Base 58.092800 0.00 268.12 6.58 389,121.34

30 Nov 2010 02 Dec 2010 USD/DTC 0.04BOE SECURITIES INC/BROADCORT CAP CO

10,055.000 NHEZ Local 57.710100 0.00 402.20 9.81 579,863.051.000000

Base 57.710100 0.00 402.20 9.81 579,863.05

01 Dec 2010 06 Dec 2010 USD/DTC 0.04BOE SECURITIES INC/BROADCORT CAP CO

10,055.000 NHEZ Local 58.728300 0.00 402.20 9.98 590,100.881.000000

Base 58.728300 0.00 402.20 9.98 590,100.88

891027104 Total

1,079.57 26.840.0027,283.000 Local 1,586,517.81

Base 0.00 1,079.57 26.84 1,586,517.81
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COMMON STOCK NPV891709107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.TOWER BANCORP INC

540.000 NHHZ Local 21.828400 0.00 8.10 0.20 11,779.041.000000

Base 21.828400 0.00 8.10 0.20 11,779.04

COMMON STOCK USD.01891777104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.TOWER GROUP INC

2,130.000 NHHZ Local 23.834500 0.00 31.95 0.86 50,734.681.000000

Base 23.834500 0.00 31.95 0.86 50,734.68

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

260.000 NHHZ Local 25.887700 0.00 3.90 0.12 6,726.781.000000

Base 25.887700 0.00 3.90 0.12 6,726.78

891777104 Total

35.85 0.980.002,390.000 Local 57,461.46

Base 0.00 35.85 0.98 57,461.46

COMMON STOCK USD.1891906109 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.TOTAL SYSTEM SERVICES INC

2,610.000 NHDM Local 15.371200 0.00 39.15 0.68 40,079.001.000000

Base 15.371200 0.00 39.15 0.68 40,079.00

COMMON STOCK89214P109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.TOWNE BANK

2,240.000 NHHZ Local 14.857300 0.00 33.60 0.56 33,246.191.000000

Base 14.857300 0.00 33.60 0.56 33,246.19

COMMON STOCK892356106 01 Oct 2010 06 Oct 2010 USD/DTC 0.04MORGAN STANLEY CO INCORPORATEDTRACTOR SUPPLY COMPANY

3,340.000 NHHO Local 39.346000 0.00 133.60 2.23 131,279.811.000000

Base 39.346000 0.00 133.60 2.23 131,279.81

04 Oct 2010 07 Oct 2010 USD/DTC 0.04MORGAN STANLEY CO INCORPORATED

2,110.000 NHHO Local 38.648100 0.00 84.40 1.38 81,461.711.000000

Base 38.648100 0.00 84.40 1.38 81,461.71
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05 Oct 2010 08 Oct 2010 USD/DTC 0.04MORGAN STANLEY CO INCORPORATED

760.000 NHHO Local 39.000000 0.00 30.40 0.51 29,609.091.000000

Base 39.000000 0.00 30.40 0.51 29,609.09

19 Nov 2010 24 Nov 2010 USD/DTC 0.03PULSE TRADING LLC

2,450.000 NHDY Local 40.989400 0.00 73.50 1.70 100,348.831.000000

Base 40.989400 0.00 73.50 1.70 100,348.83

02 Dec 2010 07 Dec 2010 USD/DTC 0.02INSTINET

5,970.000 NHHO Local 44.923300 0.00 119.40 4.54 268,068.161.000000

Base 44.923300 0.00 119.40 4.54 268,068.16

07 Dec 2010 10 Dec 2010 USD/DTC 0.03STEPHENS,INC.

5,620.000 NHHO Local 46.315200 0.00 168.60 4.40 260,118.421.000000

Base 46.315200 0.00 168.60 4.40 260,118.42

892356106 Total

609.90 14.760.0020,250.000 Local 870,886.02

Base 0.00 609.90 14.76 870,886.02

COMMON STOCK89236Y104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.TPC GROUP INC

750.000 NHHZ Local 28.303100 0.00 11.25 0.36 21,215.721.000000

Base 28.303100 0.00 11.25 0.36 21,215.72

COMMON STOCK USD.0189267P105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.TRADESTATION GROUP INC

2,900.000 NHHZ Local 5.441300 0.00 43.50 0.27 15,736.001.000000

Base 5.441300 0.00 43.50 0.27 15,736.00

COMMON STOCK USD.01893641100 22 Nov 2010 26 Nov 2010 USD/DTC 0.02MELVIN SECURITIESTRANSDIGM GROUP INC

24,900.000 NHDZ Local 68.258700 0.00 498.00 28.73 1,699,114.901.000000

Base 68.258700 0.00 498.00 28.73 1,699,114.90
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COMMON STOCK NPV89417E109 12 Nov 2010 17 Nov 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSTRAVELERS COS INC/THE

3,100.000 NHEY Local 56.339000 0.00 62.00 2.95 174,585.951.000000

Base 56.339000 0.00 62.00 2.95 174,585.95

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

2,170.000 NHDM Local 54.659600 0.00 32.55 2.01 118,576.771.000000

Base 54.659600 0.00 32.55 2.01 118,576.77

89417E109 Total

94.55 4.960.005,270.000 Local 293,162.72

Base 0.00 94.55 4.96 293,162.72

COMMON STOCK NPV894650100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.TREDEGAR CORP

2,170.000 NHHZ Local 19.368100 0.00 32.55 0.71 41,995.521.000000

Base 19.368100 0.00 32.55 0.71 41,995.52

COMMON STOCK USD.0189469A104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.TREEHOUSE FOODS INC

3,350.000 NHHZ Local 45.474400 0.00 50.25 2.57 152,286.421.000000

Base 45.474400 0.00 50.25 2.57 152,286.42

28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

80.000 NHHZ Local 45.938800 0.00 1.60 0.07 3,673.431.000000

Base 45.938800 0.00 1.60 0.07 3,673.43

04 Nov 2010 09 Nov 2010 USD/DTC 0.04WILLIAM BLAIR & COMPANY L.L.C

4,101.000 NHEX Local 47.177700 0.00 164.04 3.27 193,308.441.000000

Base 47.177700 0.00 164.04 3.27 193,308.44

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

80.000 NHHZ Local 52.550000 0.00 1.20 0.08 4,202.721.000000

Base 52.550000 0.00 1.20 0.08 4,202.72
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89469A104 Total

217.09 5.990.007,611.000 Local 353,471.01

Base 0.00 217.09 5.99 353,471.01

COMMON STOCK895848109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.TRIANGLE CAPITAL CORP

750.000 NHHZ Local 16.085400 0.00 11.25 0.20 12,052.601.000000

Base 16.085400 0.00 11.25 0.20 12,052.60

COMMON STOCK895919108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.TRIDENT MICROSYSTEMS INC

6,200.000 NHHZ Local 1.848100 0.00 93.00 0.19 11,365.031.000000

Base 1.848100 0.00 93.00 0.19 11,365.03

COMMON STOCK NPV896095106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.TRICO BANCSHARES

1,340.000 NHHZ Local 15.678300 0.00 20.10 0.36 20,988.461.000000

Base 15.678300 0.00 20.10 0.36 20,988.46

COMMON STOCK NPV896239100 18 Oct 2010 21 Oct 2010 USD/DTC 0.03PACIFIC AMERICAN SECURITIES, LLCTRIMBLE NAVIGATION LTD

4,910.000 NHIB Local 35.415600 0.00 147.30 2.94 173,740.361.000000

Base 35.415600 0.00 147.30 2.94 173,740.36

19 Nov 2010 24 Nov 2010 USD/DTC 0.05JEFFERIES+ COMPANY INC

3,797.000 NHIB Local 37.058400 0.00 189.85 2.38 140,518.511.000000

Base 37.058400 0.00 189.85 2.38 140,518.51

22 Nov 2010 26 Nov 2010 USD/DTC 0.02MELVIN SECURITIES

46,600.000 NHDZ Local 36.677600 0.00 932.00 28.89 1,708,215.271.000000

Base 36.677600 0.00 932.00 28.89 1,708,215.27

22 Nov 2010 26 Nov 2010 USD/DTC 0.03HEEVERS &CO. INC.

4,949.000 NHIB Local 36.694200 0.00 148.47 3.07 181,448.061.000000

Base 36.694200 0.00 148.47 3.07 181,448.06
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23 Nov 2010 29 Nov 2010 USD/DTC 0.03HEEVERS &CO. INC.

4,944.000 NHIB Local 36.294100 0.00 148.32 3.03 179,286.681.000000

Base 36.294100 0.00 148.32 3.03 179,286.68

22 Dec 2010 28 Dec 2010 USD/DTC 0.02LIQUIDNETINC

39,061.000 NHDZ Local 40.363800 0.00 781.22 26.65 1,575,842.521.000000

Base 40.363800 0.00 781.22 26.65 1,575,842.52

23 Dec 2010 29 Dec 2010 USD/DTC 0.02LIQUIDNETINC

4,099.000 NHDZ Local 40.282300 0.00 81.98 2.80 165,032.371.000000

Base 40.282300 0.00 81.98 2.80 165,032.37

27 Dec 2010 30 Dec 2010 USD/DTC 0.03MERRILL LYNCH PIERCE FENNER + SMITH

6,590.000 NHDZ Local 40.174500 0.00 197.70 4.47 264,547.791.000000

Base 40.174500 0.00 197.70 4.47 264,547.79

28 Dec 2010 31 Dec 2010 USD/DTC 0.03MERRILL LYNCH PIERCE FENNER + SMITH

3,750.000 NHDZ Local 39.718300 0.00 112.50 2.52 148,828.611.000000

Base 39.718300 0.00 112.50 2.52 148,828.61

896239100 Total

2,739.34 76.750.00118,700.000 Local 4,537,460.17

Base 0.00 2,739.34 76.75 4,537,460.17

COMMON STOCK USD1.896749108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.TRIPLE S MANAGEMENT CORP B

1,950.000 NHHZ Local 16.665300 0.00 29.25 0.55 32,467.541.000000

Base 16.665300 0.00 29.25 0.55 32,467.54

COMMON STOCK896818101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.TRIUMPH GROUP INC

1,610.000 NHHZ Local 81.461500 0.00 24.15 2.22 131,126.651.000000

Base 81.461500 0.00 24.15 2.22 131,126.65
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COMMON STOCK NPV89785X101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.TRUEBLUE INC

1,550.000 NHHZ Local 14.875400 0.00 23.25 0.39 23,033.231.000000

Base 14.875400 0.00 23.25 0.39 23,033.23

COMMON STOCK USD1.898349105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.TRUSTCO BANK CORP NY

6,970.000 NHHZ Local 5.479800 0.00 104.55 0.65 38,089.011.000000

Base 5.479800 0.00 104.55 0.65 38,089.01

COMMON STOCK NPV898402102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.TRUSTMARK CORP

6,140.000 NHHZ Local 22.441500 0.00 92.10 2.33 137,696.381.000000

Base 22.441500 0.00 92.10 2.33 137,696.38

28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

170.000 NHHZ Local 22.210000 0.00 3.40 0.07 3,772.231.000000

Base 22.210000 0.00 3.40 0.07 3,772.23

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

170.000 NHHZ Local 25.820000 0.00 2.55 0.08 4,386.771.000000

Base 25.820000 0.00 2.55 0.08 4,386.77

898402102 Total

98.05 2.480.006,480.000 Local 145,855.38

Base 0.00 98.05 2.48 145,855.38

COMMON STOCK USD.01899035505 04 Oct 2010 04 Oct 2010 USD/DTCASSET TRANSFER AT MARKET NON CASHTUESDAY MORNING CORP

10,435.000 NHEL Local 4.880000 0.00 0.00 0.00 50,922.801.000000

Base 4.880000 0.00 0.00 0.00 50,922.80

06 Oct 2010 12 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.

10,500.000 NHHZ Local 5.157700 0.00 210.00 0.92 53,944.931.000000

Base 5.157700 0.00 210.00 0.92 53,944.93
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27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.

2,750.000 NHHZ Local 4.884400 0.00 41.25 0.23 13,390.621.000000

Base 4.884400 0.00 41.25 0.23 13,390.62

899035505 Total

251.25 1.150.0023,685.000 Local 118,258.35

Base 0.00 251.25 1.15 118,258.35

ADR900148701 27 Oct 2010 01 Nov 2010 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITHTURKIYE GARANTI BANKASI ADR

4,963.000 NHHJ Local 6.228799 0.00 49.63 0.00 30,863.901.000000

Base 6.228799 0.00 49.63 0.00 30,863.90

COMMON STOCK USD1.901109108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.TUTOR PERINI CORP

2,550.000 NHHZ Local 22.748800 0.00 38.25 0.98 57,970.211.000000

Base 22.748800 0.00 38.25 0.98 57,970.21

COMMON STOCK NPV901476101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.TWIN DISC INC

690.000 NHHZ Local 19.772100 0.00 10.35 0.23 13,632.171.000000

Base 19.772100 0.00 10.35 0.23 13,632.17

COMMON STOCK90187B101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.TWO HARBORS INVESTMENT CORP

2,490.000 NHHZ Local 9.191200 0.00 37.35 0.39 22,848.351.000000

Base 9.191200 0.00 37.35 0.39 22,848.35

LIMITED PARTNERSHIP90199D939 29 Oct 2010 29 Oct 2010 USD/BOSAUTREPAT-DISTRIBUTIONTUSTIN EXECUTIVE CENTER

142,000.000 NHEQ Local 1.000000 0.00 0.00 0.00 142,000.001.000000

Base 1.000000 0.00 0.00 0.00 142,000.00

30 Nov 2010 30 Nov 2010 USD/BOSAUTREPAT-DISTRIBUTION

133,000.000 NHEQ Local 1.000000 0.00 0.00 0.00 133,000.001.000000

Base 1.000000 0.00 0.00 0.00 133,000.00
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30 Dec 2010 30 Dec 2010 USD/BOSAUTREPAT-DISTRIBUTION

179,000.000 NHEQ Local 1.000000 0.00 0.00 0.00 179,000.001.000000

Base 1.000000 0.00 0.00 0.00 179,000.00

90199D939 Total

0.00 0.000.00454,000.000 Local 454,000.00

Base 0.00 0.00 0.00 454,000.00

COMMON STOCK USD.1902494103 07 Oct 2010 13 Oct 2010 USD/DTC 0.02GARDNER RICH & COTYSON FOODS INC CL A

9,700.000 NHEY Local 16.128500 0.00 194.00 2.64 156,249.811.000000

Base 16.128500 0.00 194.00 2.64 156,249.81

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,780.000 NHDM Local 16.293300 0.00 26.70 0.50 28,974.871.000000

Base 16.293300 0.00 26.70 0.50 28,974.87

902494103 Total

220.70 3.140.0011,480.000 Local 185,224.68

Base 0.00 220.70 3.14 185,224.68

COMMON STOCK NPV902681105 29 Nov 2010 02 Dec 2010 USD/DTC 0.04MR BEAL &COMPANYUGI CORP

5,801.000 NHEZ Local 29.869700 0.00 232.04 2.93 173,039.161.000000

Base 29.869700 0.00 232.04 2.93 173,039.16

30 Nov 2010 02 Dec 2010 USD/DTC 0.04MR BEAL &COMPANY

8,702.000 NHEZ Local 29.705900 0.00 348.08 4.37 258,148.291.000000

Base 29.705900 0.00 348.08 4.37 258,148.29

01 Dec 2010 06 Dec 2010 USD/DTC 0.04MR BEAL &COMPANY

8,703.000 NHEZ Local 30.429400 0.00 348.12 4.48 264,474.471.000000

Base 30.429400 0.00 348.12 4.48 264,474.47
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902681105 Total

928.24 11.780.0023,206.000 Local 695,661.92

Base 0.00 928.24 11.78 695,661.92

COMMON STOCK NPV902748102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.UIL HOLDINGS CORP

4,830.000 NHHZ Local 28.510200 0.00 72.45 2.33 137,629.491.000000

Base 28.510200 0.00 72.45 2.33 137,629.49

10 Nov 2010 16 Nov 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

130.000 NHHZ Local 30.133800 0.00 1.95 0.07 3,915.371.000000

Base 30.133800 0.00 1.95 0.07 3,915.37

902748102 Total

74.40 2.400.004,960.000 Local 141,544.86

Base 0.00 74.40 2.40 141,544.86

COMMON STOCK USD1.902788108 06 Oct 2010 12 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.UMB FINANCIAL CORP

160.000 NHHZ Local 36.100000 0.00 3.20 0.10 5,772.701.000000

Base 36.100000 0.00 3.20 0.10 5,772.70

27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.

3,040.000 NHHZ Local 36.118600 0.00 45.60 1.86 109,753.081.000000

Base 36.118600 0.00 45.60 1.86 109,753.08

10 Nov 2010 16 Nov 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

100.000 NHHZ Local 39.046000 0.00 1.50 0.07 3,903.031.000000

Base 39.046000 0.00 1.50 0.07 3,903.03

902788108 Total

50.30 2.030.003,300.000 Local 119,428.81

Base 0.00 50.30 2.03 119,428.81
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COMMON STOCK USD.01902925106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.USA TRUCK INC

750.000 NHHZ Local 14.242800 0.00 11.25 0.18 10,670.671.000000

Base 14.242800 0.00 11.25 0.18 10,670.67

COMMON STOCK USD.01902973304 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.US BANCORP

8,720.000 NHDM Local 24.097200 0.00 130.80 3.56 209,993.221.000000

Base 24.097200 0.00 130.80 3.56 209,993.22

REIT USD.1903002103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.UMH PROPERTIES INC

940.000 NHHZ Local 10.512600 0.00 14.10 0.17 9,867.571.000000

Base 10.512600 0.00 14.10 0.17 9,867.57

COMMON STOCK USD.190333E108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.USEC INC

10,900.000 NHHZ Local 4.967900 0.00 163.50 0.92 53,985.691.000000

Base 4.967900 0.00 163.50 0.92 53,985.69

COMMON STOCK90333L201 15 Oct 2010 20 Oct 2010 USD/DTC 0.05KNIGHT LIBERTAS LLCUS CONCRETE INC

273.000 NHFS Local 9.849600 0.00 13.65 0.05 2,675.241.000000

Base 9.849600 0.00 13.65 0.05 2,675.24

05 Nov 2010 10 Nov 2010 USD/DTC 0.05KNIGHT LIBERTAS LLC

1,662.000 NHFS Local 8.500000 0.00 83.10 0.24 14,043.661.000000

Base 8.500000 0.00 83.10 0.24 14,043.66

16 Nov 2010 19 Nov 2010 USD/DTC 0.05KNIGHT LIBERTAS LLC

7,500.000 NHFS Local 8.370000 0.00 375.00 1.07 62,398.931.000000

Base 8.370000 0.00 375.00 1.07 62,398.93

29 Nov 2010 02 Dec 2010 USD/DTC 0.05KNIGHT LIBERTAS LLC

17,545.000 NHFS Local 7.260000 0.00 877.25 2.16 126,497.291.000000

Base 7.260000 0.00 877.25 2.16 126,497.29
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02 Dec 2010 07 Dec 2010 USD/DTC 0.05KNIGHT LIBERTAS LLC

148,066.000 NHFS Local 7.000000 0.00 7,403.30 17.52 1,029,041.181.000000

Base 7.000000 0.00 7,403.30 17.52 1,029,041.18

90333L201 Total

8,752.30 21.040.00175,046.000 Local 1,234,656.30

Base 0.00 8,752.30 21.04 1,234,656.30

COMMON STOCK USD.0190337L108 06 Oct 2010 12 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.U.S. PHYSICAL THERAPY INC

330.000 NHHZ Local 17.918500 0.00 6.60 0.10 5,906.411.000000

Base 17.918500 0.00 6.60 0.10 5,906.41

28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

140.000 NHHZ Local 18.820000 0.00 2.80 0.05 2,631.951.000000

Base 18.820000 0.00 2.80 0.05 2,631.95

90337L108 Total

9.40 0.150.00470.000 Local 8,538.36

Base 0.00 9.40 0.15 8,538.36

COMMON STOCK90341G103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.USA MOBILITY INC

900.000 NHHZ Local 15.501200 0.00 13.50 0.24 13,937.341.000000

Base 15.501200 0.00 13.50 0.24 13,937.34

COMMON STOCK USD.0190341W108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.US AIRWAYS GROUP INC

15,990.000 NHHZ Local 11.639400 0.00 239.85 3.15 185,871.011.000000

Base 11.639400 0.00 239.85 3.15 185,871.01

10 Nov 2010 16 Nov 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

350.000 NHHZ Local 10.762900 0.00 5.25 0.07 3,761.701.000000

Base 10.762900 0.00 5.25 0.07 3,761.70
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90341W108 Total

245.10 3.220.0016,340.000 Local 189,632.71

Base 0.00 245.10 3.22 189,632.71

COMMON STOCK NPV903914109 26 Oct 2010 29 Oct 2010 USD/DTC 0.05J.P. MORGAN SECURITIES INC.ULTRA PETROLEUM CORP

7,455.000 NHIB Local 40.263600 0.00 372.75 5.08 299,787.311.000000

Base 40.263600 0.00 372.75 5.08 299,787.31

27 Oct 2010 01 Nov 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

3,505.000 NHIB Local 39.661700 0.00 35.05 2.35 138,976.861.000000

Base 39.661700 0.00 35.05 2.35 138,976.86

903914109 Total

407.80 7.430.0010,960.000 Local 438,764.17

Base 0.00 407.80 7.43 438,764.17

903999969 30 Sep 2010 30 Sep 2010 USD/BOSSTATE STREET BANK AND TRUSTULLICO J FOR JOBS

7.241 NHFL Local 11,146.725590 0.00 0.00 0.00 80,713.441.000000

Base 11,146.725590 0.00 0.00 0.00 80,713.44

31 Oct 2010 31 Oct 2010 USD/BOSSTATE STREET BANK AND TRUST

7.238 NHFL Local 11,138.440176 0.00 0.00 0.00 80,620.031.000000

Base 11,138.440176 0.00 0.00 0.00 80,620.03

30 Nov 2010 30 Nov 2010 USD/BOSSTATE STREET BANK AND TRUST

7.232 NHFL Local 11,171.519634 0.00 0.00 0.00 80,792.431.000000

Base 11,171.519634 0.00 0.00 0.00 80,792.43

01 Dec 2010 01 Dec 2010 USD/BOSSHARE ADJUSTMENT

7.251 NHFL Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00
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903999969 Total

0.00 0.000.0028.962 Local 242,125.90

Base 0.00 0.00 0.00 242,125.90

COMMON STOCK904034105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ULTRATECH INC

440.000 NHHZ Local 18.460500 0.00 6.60 0.14 8,115.881.000000

Base 18.460500 0.00 6.60 0.14 8,115.88

GDR90403E202 27 Oct 2010 01 Nov 2010 USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITHULTRATECH CEMENT REG S GDR

77.000 NHHJ Local 48.982500 0.00 1.16 0.00 3,770.491.000000

Base 48.982500 0.00 1.16 0.00 3,770.49

COMMON STOCK NPV904214103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.UMPQUA HOLDINGS CORP

11,030.000 NHHZ Local 11.017400 0.00 165.45 2.05 121,354.421.000000

Base 11.017400 0.00 165.45 2.05 121,354.42

28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

340.000 NHHZ Local 11.004700 0.00 6.80 0.07 3,734.731.000000

Base 11.004700 0.00 6.80 0.07 3,734.73

904214103 Total

172.25 2.120.0011,370.000 Local 125,089.15

Base 0.00 172.25 2.12 125,089.15

COMMON STOCK USD.1904677101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.UNIFI INC

3,930.000 NHHZ Local 4.585000 0.00 58.95 0.30 17,959.801.000000

Base 4.585000 0.00 58.95 0.30 17,959.80

04 Nov 2010 04 Nov 2010 USD/DTCREVERSE SPLIT NON CASH

5,910.000 NHHZ Local 2.010375 0.00 0.00 0.00 11,881.321.000000

Base 2.010375 0.00 0.00 0.00 11,881.32
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904677101 Total

58.95 0.300.009,840.000 Local 29,841.12

Base 0.00 58.95 0.30 29,841.12

COMMON STOCK USD.1904708104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.UNIFIRST CORP/MA

1,350.000 NHHZ Local 45.887200 0.00 20.25 1.05 61,926.421.000000

Base 45.887200 0.00 20.25 1.05 61,926.42

COMMON STOCK USD.0190653P105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.UNION DRILLING INC

1,420.000 NHHZ Local 4.736200 0.00 21.30 0.11 6,703.991.000000

Base 4.736200 0.00 21.30 0.11 6,703.99

COMMON STOCK90662P104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.UNION FIRST MARKET BANKSHARE

1,710.000 NHHZ Local 13.199600 0.00 25.65 0.38 22,545.291.000000

Base 13.199600 0.00 25.65 0.38 22,545.29

COMMON STOCK USD2.5907818108 18 Nov 2010 23 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.UNION PACIFIC CORP

500.000 NHDM Local 91.706000 0.00 7.50 0.78 45,844.721.000000

Base 91.706000 0.00 7.50 0.78 45,844.72

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

2,270.000 NHDM Local 90.342400 0.00 34.05 3.47 205,039.731.000000

Base 90.342400 0.00 34.05 3.47 205,039.73

907818108 Total

41.55 4.250.002,770.000 Local 250,884.45

Base 0.00 41.55 4.25 250,884.45

COMMON STOCK NPV909205106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.UNISOURCE ENERGY CORP CO

3,450.000 NHHZ Local 34.356700 0.00 51.75 2.00 118,476.871.000000

Base 34.356700 0.00 51.75 2.00 118,476.87
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28 Oct 2010 02 Nov 2010 USD/DTC 0.04JEFFERIES+ COMPANY INC

2,700.000 NHHO Local 34.907900 0.00 108.00 1.60 94,141.731.000000

Base 34.907900 0.00 108.00 1.60 94,141.73

29 Oct 2010 03 Nov 2010 USD/DTC 0.04SEI INVESTMENTS DISTRIBUTION CO

4,010.000 NHHO Local 35.008700 0.00 160.40 2.38 140,222.111.000000

Base 35.008700 0.00 160.40 2.38 140,222.11

28 Dec 2010 31 Dec 2010 USD/DTC 0.02LOOP CAPITAL MARKETS

7,700.000 NHDF Local 36.359100 0.00 154.00 4.74 279,806.331.000000

Base 36.359100 0.00 154.00 4.74 279,806.33

909205106 Total

474.15 10.720.0017,860.000 Local 632,647.04

Base 0.00 474.15 10.72 632,647.04

COMMON STOCK USD.01909214306 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.UNISYS CORP

2,430.000 NHHZ Local 23.596100 0.00 36.45 0.97 57,301.101.000000

Base 23.596100 0.00 36.45 0.97 57,301.10

COMMON STOCK USD1.90984P105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.UNITED COMMUNITY BANKS/GA

9,010.000 NHHZ Local 2.170100 0.00 135.15 0.33 19,417.121.000000

Base 2.170100 0.00 135.15 0.33 19,417.12

COMMON STOCK USD2.5909907107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.UNITED BANKSHARES INC

3,720.000 NHHZ Local 26.440200 0.00 55.80 1.66 98,300.081.000000

Base 26.440200 0.00 55.80 1.66 98,300.08

10 Nov 2010 16 Nov 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

140.000 NHHZ Local 28.764300 0.00 2.10 0.07 4,024.831.000000

Base 28.764300 0.00 2.10 0.07 4,024.83
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909907107 Total

57.90 1.730.003,860.000 Local 102,324.91

Base 0.00 57.90 1.73 102,324.91

COMMON STOCK USD.1909912107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.UNITED CAPITAL CORP

170.000 NHHZ Local 26.051100 0.00 2.55 0.07 4,426.071.000000

Base 26.051100 0.00 2.55 0.07 4,426.07

COMMON STOCK USD.01910047109 13 Oct 2010 13 Oct 2010 USD/DTCSALE OF FRACTIONAL SUNITED CONTINENTAL HOLDINGS

0.500 NHEU Local 24.820000 0.00 0.00 0.00 12.411.000000

Base 24.820000 0.00 0.00 0.00 12.41

COMMON STOCK USD.0191030T109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.UNITED FINANCIAL BANCORP INC

1,600.000 NHHZ Local 13.503400 0.00 24.00 0.37 21,581.071.000000

Base 13.503400 0.00 24.00 0.37 21,581.07

COMMON STOCK910331107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.UNITED FIRE + CASUALTY CO

2,180.000 NHHZ Local 20.015000 0.00 32.70 0.74 43,599.261.000000

Base 20.015000 0.00 32.70 0.74 43,599.26

COMMON STOCK911268100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.UNITED ONLINE INC

6,540.000 NHHZ Local 6.084300 0.00 98.10 0.67 39,692.551.000000

Base 6.084300 0.00 98.10 0.67 39,692.55

COMMON STOCK USD.01911312106 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.UNITED PARCEL SERVICE CL B

4,380.000 NHDM Local 69.269100 0.00 65.70 5.13 303,327.831.000000

Base 69.269100 0.00 65.70 5.13 303,327.83

COMMON STOCK USD.01911363109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.UNITED RENTALS INC

5,780.000 NHHZ Local 18.573000 0.00 86.70 1.81 107,263.431.000000

Base 18.573000 0.00 86.70 1.81 107,263.43
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28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

200.000 NHHZ Local 18.680000 0.00 4.00 0.07 3,731.931.000000

Base 18.680000 0.00 4.00 0.07 3,731.93

911363109 Total

90.70 1.880.005,980.000 Local 110,995.36

Base 0.00 90.70 1.88 110,995.36

COMMON STOCK USD.01911805109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.U S ENERGY CORP   WYOMING

2,560.000 NHHZ Local 4.871400 0.00 38.40 0.21 12,432.171.000000

Base 4.871400 0.00 38.40 0.21 12,432.17

REIT USD.0191274F104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.U STORE IT TRUST

8,940.000 NHHZ Local 8.586500 0.00 134.10 1.30 76,627.911.000000

Base 8.586500 0.00 134.10 1.30 76,627.91

COMMON STOCK USD1.912909108 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.UNITED STATES STEEL CORP

690.000 NHDM Local 47.195200 0.00 10.35 0.56 32,553.781.000000

Base 47.195200 0.00 10.35 0.56 32,553.78

CALL WTS EXP 23MAY11912ACU907 25 Oct 2010 USD/EURCUSIP CHANGE NON CASHCLSA FINANCIAL PRODUCTS LTD

441,900.000 NHHP Local 3.918576 0.00 0.00 0.00 1,731,618.971.000000

Base 3.918576 0.00 0.00 0.00 1,731,618.97

25 Oct 2010 CANCEL USD/EURCUSIP CHANGE NON CASH

-441,900.000 NHHP Local 3.918576 0.00 0.00 0.00 -1,731,618.971.000000

Base 3.918576 0.00 0.00 0.00 -1,731,618.97

25 Oct 2010 USD/EURCUSIP CHANGE NON CASH

441,900.000 NHHP Local 3.918576 0.00 0.00 0.00 1,731,618.971.000000

Base 3.918576 0.00 0.00 0.00 1,731,618.97
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25 Oct 2010 CANCEL USD/EURCUSIP CHANGE NON CASH

-441,900.000 NHHP Local 3.918576 0.00 0.00 0.00 -1,731,618.971.000000

Base 3.918576 0.00 0.00 0.00 -1,731,618.97

25 Oct 2010 USD/EURCUSIP CHANGE NON CASH

441,900.000 NHHP Local 3.918576 0.00 0.00 0.00 1,731,618.971.000000

Base 3.918576 0.00 0.00 0.00 1,731,618.97

25 Oct 2010 CANCEL USD/EURCUSIP CHANGE NON CASH

-441,900.000 NHHP Local 3.918576 0.00 0.00 0.00 -1,731,618.971.000000

Base 3.918576 0.00 0.00 0.00 -1,731,618.97

25 Oct 2010 25 Oct 2010 USD/EURCUSIP CHANGE NON CASH

441,900.000 NHHP Local 3.918576 0.00 0.00 0.00 1,731,618.971.000000

Base 3.918576 0.00 0.00 0.00 1,731,618.97

912ACU907 Total

0.00 0.000.00441,900.000 Local 1,731,618.97

Base 0.00 0.00 0.00 1,731,618.97

COMMON STOCK USD.1913004107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.UNITED STATIONERS INC

860.000 NHHZ Local 56.271800 0.00 12.90 0.82 48,380.031.000000

Base 56.271800 0.00 12.90 0.82 48,380.03

COMMON STOCK USD1.913017109 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.UNITED TECHNOLOGIES CORP

5,050.000 NHDM Local 75.485600 0.00 75.75 6.45 381,120.081.000000

Base 75.485600 0.00 75.75 6.45 381,120.08

20 Dec 2010 23 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,770.000 NHDM Local 79.001000 0.00 26.55 2.37 139,802.851.000000

Base 79.001000 0.00 26.55 2.37 139,802.85
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913017109 Total

102.30 8.820.006,820.000 Local 520,922.93

Base 0.00 102.30 8.82 520,922.93

COMMON STOCK USD.0191324P102 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.UNITEDHEALTH GROUP INC

5,850.000 NHDM Local 36.069100 0.00 87.75 3.57 210,912.921.000000

Base 36.069100 0.00 87.75 3.57 210,912.92

20 Dec 2010 23 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,190.000 NHDM Local 35.100600 0.00 17.85 0.71 41,751.151.000000

Base 35.100600 0.00 17.85 0.71 41,751.15

91324P102 Total

105.60 4.280.007,040.000 Local 252,664.07

Base 0.00 105.60 4.28 252,664.07

COMMON STOCK NPV913259107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.UNITIL CORP

1,030.000 NHHZ Local 22.588500 0.00 15.45 0.39 23,250.321.000000

Base 22.588500 0.00 15.45 0.39 23,250.32

COMMON STOCK USD.01913377107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.UNIVERSAL AMERICAN CORP

3,060.000 NHHZ Local 16.133200 0.00 45.90 0.83 49,320.861.000000

Base 16.133200 0.00 45.90 0.83 49,320.86

COMMON STOCK NPV913456109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.UNIVERSAL CORP/VA

2,310.000 NHHZ Local 40.856000 0.00 34.65 1.59 94,341.121.000000

Base 40.856000 0.00 34.65 1.59 94,341.12

COMMON STOCK USD.01913483103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.UNIVERSAL ELECTRONICS INC

810.000 NHHZ Local 20.814400 0.00 12.15 0.28 16,847.231.000000

Base 20.814400 0.00 12.15 0.28 16,847.23
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COMMON STOCK NPV913543104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.UNIVERSAL FOREST PRODUCTS

1,860.000 NHHZ Local 29.757500 0.00 27.90 0.94 55,320.111.000000

Base 29.757500 0.00 27.90 0.94 55,320.11

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

110.000 NHHZ Local 38.600000 0.00 1.65 0.08 4,244.271.000000

Base 38.600000 0.00 1.65 0.08 4,244.27

913543104 Total

29.55 1.020.001,970.000 Local 59,564.38

Base 0.00 29.55 1.02 59,564.38

REIT USD.0191359E105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.UNIVERSAL HEALTH RLTY INCOME

530.000 NHHZ Local 36.041700 0.00 7.95 0.32 19,093.831.000000

Base 36.041700 0.00 7.95 0.32 19,093.83

COMMON STOCK USD.0191359V107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.UNIVERSAL INSURANCE HOLDINGS

1,650.000 NHHZ Local 4.567600 0.00 24.75 0.13 7,511.661.000000

Base 4.567600 0.00 24.75 0.13 7,511.66

COMMON STOCK913837100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.UNIVERSAL STAINLESS + ALLOY

640.000 NHHZ Local 27.854000 0.00 9.60 0.30 17,816.661.000000

Base 27.854000 0.00 9.60 0.30 17,816.66

COMMON STOCK NPV91388P105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.UNIVERSAL TRUCKLOAD SERVICES

560.000 NHHZ Local 14.755100 0.00 8.40 0.14 8,254.321.000000

Base 14.755100 0.00 8.40 0.14 8,254.32

COMMON STOCK913915104 18 Nov 2010 23 Nov 2010 USD/DTC 0.03KING, CL,& ASSOCIATES, INCUNIVERSAL TECHNICAL INSTITUT

3,680.000 NHDY Local 20.554100 0.00 110.40 1.28 75,527.411.000000

Base 20.554100 0.00 110.40 1.28 75,527.41
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COMMON STOCK USD5.915271100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.UNIVEST CORP OF PENNSYLVANIA

1,590.000 NHHZ Local 19.140500 0.00 23.85 0.51 30,409.041.000000

Base 19.140500 0.00 23.85 0.51 30,409.04

COMMON STOCK USD.191529Y106 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.UNUM GROUP

1,850.000 NHDM Local 21.761100 0.00 27.75 0.69 40,229.601.000000

Base 21.761100 0.00 27.75 0.69 40,229.60

COMMON STOCK917047102 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.URBAN OUTFITTERS INC

670.000 NHDM Local 38.506600 0.00 10.05 0.44 25,788.931.000000

Base 38.506600 0.00 10.05 0.44 25,788.93

REIT USD.01917286205 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.URSTADT BIDDLE   CLASS A

1,460.000 NHHZ Local 19.285000 0.00 21.90 0.48 28,133.721.000000

Base 19.285000 0.00 21.90 0.48 28,133.72

COMMON STOCK USD.0191732J102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.US ECOLOGY INC

260.000 NHHZ Local 16.135500 0.00 3.90 0.07 4,191.261.000000

Base 16.135500 0.00 3.90 0.07 4,191.26

28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

40.000 NHHZ Local 16.160000 0.00 0.80 0.02 645.581.000000

Base 16.160000 0.00 0.80 0.02 645.58

91732J102 Total

4.70 0.090.00300.000 Local 4,836.84

Base 0.00 4.70 0.09 4,836.84

CALL EXP 05MAY15917BSR900 22 Dec 2010 28 Dec 2010 USD/EURCREDIT LYONNAIS SECSCLSA FINANCIAL PRODUCTS WTS

1,900.000 NHHP Local 3.695700 0.00 0.00 0.00 7,021.831.000000

Base 3.695700 0.00 0.00 0.00 7,021.83
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COMMON STOCK918076100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.UTSTARCOM INC

11,180.000 NHHZ Local 2.024100 0.00 167.70 0.38 22,461.361.000000

Base 2.024100 0.00 167.70 0.38 22,461.36

COMMON STOCK USD1.918204108 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.VF CORP

490.000 NHDM Local 83.977800 0.00 7.35 0.70 41,141.071.000000

Base 83.977800 0.00 7.35 0.70 41,141.07

COMMON STOCK USD.05918284100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.VSE CORP

200.000 NHHZ Local 37.415200 0.00 3.00 0.13 7,479.911.000000

Base 37.415200 0.00 3.00 0.13 7,479.91

COMMON STOCK USD.191851C201 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.VAALCO ENERGY INC

4,260.000 NHHZ Local 5.670700 0.00 63.90 0.41 24,092.871.000000

Base 5.670700 0.00 63.90 0.41 24,092.87

COMMON STOCK USD.0191879Q109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.VAIL RESORTS INC

3,490.000 NHHZ Local 40.567900 0.00 52.35 2.39 141,527.231.000000

Base 40.567900 0.00 52.35 2.39 141,527.23

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

80.000 NHHZ Local 53.310000 0.00 1.20 0.08 4,263.521.000000

Base 53.310000 0.00 1.20 0.08 4,263.52

91879Q109 Total

53.55 2.470.003,570.000 Local 145,790.75

Base 0.00 53.55 2.47 145,790.75

COMMON STOCK USD.01918866104 10 Nov 2010 16 Nov 2010 USD/DTC 0.03JONESTRADING INSTITUTIONAL SERVICESVALASSIS COMMUNICATIONS INC

8,370.000 NHHO Local 31.309700 0.00 251.10 4.43 261,806.661.000000

Base 31.309700 0.00 251.10 4.43 261,806.66
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11 Nov 2010 16 Nov 2010 USD/DTC 0.03JONESTRADING INSTITUTIONAL SERVICES

3,390.000 NHHO Local 31.425400 0.00 101.70 1.81 106,428.601.000000

Base 31.425400 0.00 101.70 1.81 106,428.60

12 Nov 2010 17 Nov 2010 USD/DTC 0.03MR BEAL &COMPANY

5,000.000 NHHO Local 31.100800 0.00 150.00 2.63 155,351.371.000000

Base 31.100800 0.00 150.00 2.63 155,351.37

15 Nov 2010 18 Nov 2010 USD/DTC 0.03JONESTRADING INSTITUTIONAL SERVICES

2,940.000 NHHO Local 30.976100 0.00 88.20 1.54 90,979.991.000000

Base 30.976100 0.00 88.20 1.54 90,979.99

918866104 Total

591.00 10.410.0019,700.000 Local 614,566.62

Base 0.00 591.00 10.41 614,566.62

COMMON STOCK NPV91911K102 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.VALEANT PHARMACEUTICALS INTE

5,894.000 NHEU Local 26.777500 0.00 117.88 2.67 157,706.041.000000

Base 26.777500 0.00 117.88 2.67 157,706.04

02 Dec 2010 02 Dec 2010 USD/DTCSALE OF FRACTIONAL S

0.779 NHEU Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

91911K102 Total

117.88 2.670.005,894.779 Local 157,706.04

Base 0.00 117.88 2.67 157,706.04

COMMON STOCK USD.0191913Y100 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.VALERO ENERGY CORP

3,720.000 NHDM Local 19.584400 0.00 55.80 1.24 72,796.931.000000

Base 19.584400 0.00 55.80 1.24 72,796.93
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COMMON STOCK USD.5920355104 19 Oct 2010 22 Oct 2010 USD/DTC 0.03WILLIAMS CAPITAL GROUP LP (THE)VALSPAR CORP

5,860.000 NHIB Local 31.757600 0.00 175.80 3.15 185,920.591.000000

Base 31.757600 0.00 175.80 3.15 185,920.59

COMMON STOCK92046N102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.VALUECLICK INC

1,720.000 NHHZ Local 13.704200 0.00 25.80 0.40 23,545.021.000000

Base 13.704200 0.00 25.80 0.40 23,545.02

COMMON STOCK USD.01922207105 08 Oct 2010 14 Oct 2010 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INCVARIAN SEMICONDUCTOR EQUIP

10,500.000 NHDU Local 28.554900 0.00 52.50 5.07 299,768.881.000000

Base 28.554900 0.00 52.50 5.07 299,768.88

11 Oct 2010 14 Oct 2010 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

10,970.000 NHDU Local 28.965800 0.00 54.85 5.38 317,694.601.000000

Base 28.965800 0.00 54.85 5.38 317,694.60

922207105 Total

107.35 10.450.0021,470.000 Local 617,463.48

Base 0.00 107.35 10.45 617,463.48

COMMON STOCK USD1.92220P105 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.VARIAN MEDICAL SYSTEMS INC

670.000 NHDM Local 65.633400 0.00 10.05 0.75 43,963.581.000000

Base 65.633400 0.00 10.05 0.75 43,963.58

COMMON STOCK92230Y104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.VASCO DATA SECURITY INTL

490.000 NHHZ Local 7.903300 0.00 7.35 0.07 3,865.201.000000

Base 7.903300 0.00 7.35 0.07 3,865.20

10 Nov 2010 16 Nov 2010 USD/DTC 0.03M RAMSEY KING SECURITIES INC

17,350.000 NHDY Local 8.917300 0.00 520.50 2.62 154,192.041.000000

Base 8.917300 0.00 520.50 2.62 154,192.04
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18 Nov 2010 23 Nov 2010 USD/DTC 0.03PULSE TRADING LLC

9,000.000 NHDY Local 8.676400 0.00 270.00 1.32 77,816.281.000000

Base 8.676400 0.00 270.00 1.32 77,816.28

92230Y104 Total

797.85 4.010.0026,840.000 Local 235,873.52

Base 0.00 797.85 4.01 235,873.52

COMMON STOCK USD.192240M108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.VECTOR GROUP LTD

1,470.000 NHHZ Local 18.445200 0.00 22.05 0.46 27,091.931.000000

Base 18.445200 0.00 22.05 0.46 27,091.93

COMMON STOCK USD.0192275P307 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.VENOCO INC

1,450.000 NHHZ Local 15.602200 0.00 21.75 0.38 22,601.061.000000

Base 15.602200 0.00 21.75 0.38 22,601.06

REIT USD.2592276F100 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.VENTAS INC

710.000 NHDM Local 52.075800 0.00 10.65 0.63 36,962.541.000000

Base 52.075800 0.00 10.65 0.63 36,962.54

COMMON STOCK92335C106 21 Oct 2010 26 Oct 2010 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPORVERA BRADLEY INC

1,220.000 NHHO Local 23.085700 0.00 48.80 0.48 28,115.271.000000

Base 23.085700 0.00 48.80 0.48 28,115.27

COMMON STOCK92343E102 22 Nov 2010 26 Nov 2010 USD/DTC 0.02MELVIN SECURITIESVERISIGN INC

64,400.000 NHDZ Local 34.893400 0.00 1,288.00 37.98 2,245,808.981.000000

Base 34.893400 0.00 1,288.00 37.98 2,245,808.98

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,280.000 NHDM Local 35.272100 0.00 19.20 0.77 45,128.321.000000

Base 35.272100 0.00 19.20 0.77 45,128.32
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22 Dec 2010 28 Dec 2010 USD/DTC 0.03CREDIT SUISSE SECURITIES (USA) LLC

68,954.000 NHDZ Local 33.677200 0.00 2,068.62 39.25 2,320,069.781.000000

Base 33.677200 0.00 2,068.62 39.25 2,320,069.78

23 Dec 2010 29 Dec 2010 USD/DTC 0.03CREDIT SUISSE SECURITIES (USA) LLC

17,860.000 NHDZ Local 33.446100 0.00 535.80 10.10 596,801.451.000000

Base 33.446100 0.00 535.80 10.10 596,801.45

27 Dec 2010 30 Dec 2010 USD/DTC 0.03CREDIT SUISSE SECURITIES (USA) LLC

41,986.000 NHDZ Local 33.178900 0.00 1,259.58 23.55 1,391,766.171.000000

Base 33.178900 0.00 1,259.58 23.55 1,391,766.17

28 Dec 2010 31 Dec 2010 USD/DTC 0.03CREDIT SUISSE SECURITIES (USA) LLC

29,778.000 NHDZ Local 32.993700 0.00 893.34 16.61 981,576.451.000000

Base 32.993700 0.00 893.34 16.61 981,576.45

29 Dec 2010 OPEN USD/DTC 0.03CREDIT SUISSE SECURITIES (USA) LLC

33,922.000 NHDZ Local 32.877700 0.00 1,017.66 18.85 1,114,240.831.000000

Base 32.877700 0.00 1,017.66 18.85 1,114,240.83

92343E102 Total

7,082.20 147.110.00258,180.000 Local 8,695,391.98

Base 0.00 7,082.20 147.11 8,695,391.98

COMMON STOCK USD.192343V104 25 Oct 2010 28 Oct 2010 USD/DTC 0.02LIQUIDNETINCVERIZON COMMUNICATIONS INC

40,200.000 NHDF Local 32.460700 0.00 603.00 22.06 1,304,295.081.000000

Base 32.460700 0.00 603.00 22.06 1,304,295.08

29 Oct 2010 03 Nov 2010 USD/DTC 0.03GARDNER RICH & CO

31,200.000 NHDF Local 32.454200 0.00 936.00 17.11 1,011,617.931.000000

Base 32.454200 0.00 936.00 17.11 1,011,617.93
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26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

12,880.000 NHDM Local 32.231500 0.00 193.20 7.02 414,941.501.000000

Base 32.231500 0.00 193.20 7.02 414,941.50

22 Dec 2010 28 Dec 2010 USD/DTC 0.02LIQUIDNETINC

72,800.000 NHDF Local 34.925000 0.00 1,092.00 42.97 2,541,405.031.000000

Base 34.925000 0.00 1,092.00 42.97 2,541,405.03

92343V104 Total

2,824.20 89.160.00157,080.000 Local 5,272,259.54

Base 0.00 2,824.20 89.16 5,272,259.54

COMMON STOCK USD1.592552R406 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.VIAD CORP

1,710.000 NHHZ Local 19.759100 0.00 25.65 0.57 33,761.841.000000

Base 19.759100 0.00 25.65 0.57 33,761.84

COMMON STOCK92552V100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.VIASAT INC

2,020.000 NHHZ Local 40.721100 0.00 30.30 1.39 82,224.931.000000

Base 40.721100 0.00 30.30 1.39 82,224.93

20 Dec 2010 23 Dec 2010 USD/DTC 0.03CANTOR FITZGERALD + CO.

1,900.000 NHHO Local 44.246300 0.00 57.00 1.43 84,009.541.000000

Base 44.246300 0.00 57.00 1.43 84,009.54

21 Dec 2010 27 Dec 2010 USD/DTC 0.03CANTOR FITZGERALD + CO.

1,290.000 NHHO Local 43.946400 0.00 38.70 0.96 56,651.201.000000

Base 43.946400 0.00 38.70 0.96 56,651.20

92552V100 Total

126.00 3.780.005,210.000 Local 222,885.67

Base 0.00 126.00 3.78 222,885.67
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COMMON STOCK USD.0192553H803 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.VIASYSTEMS GROUP INC

280.000 NHHZ Local 15.650500 0.00 4.20 0.07 4,377.871.000000

Base 15.650500 0.00 4.20 0.07 4,377.87

COMMON STOCK92553P201 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.VIACOM INC CLASS B

2,730.000 NHDM Local 37.867500 0.00 40.95 1.75 103,335.581.000000

Base 37.867500 0.00 40.95 1.75 103,335.58

COMMON STOCK USD.0192672A101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.VIEWPOINT FINANCIAL GROUP

860.000 NHHZ Local 9.576300 0.00 12.90 0.14 8,222.581.000000

Base 9.576300 0.00 12.90 0.14 8,222.58

COMMON STOCK NPV927107409 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.VILLAGE SUPER MARKET CLASS A

300.000 NHHZ Local 29.225300 0.00 4.50 0.15 8,762.941.000000

Base 29.225300 0.00 4.50 0.15 8,762.94

COMMON STOCK USD1.92778Q109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.VIRGINIA COMMERCE BANCORP

1,920.000 NHHZ Local 5.528000 0.00 28.80 0.18 10,584.781.000000

Base 5.528000 0.00 28.80 0.18 10,584.78

COMMON STOCK928241108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.VIROPHARMA INC

7,440.000 NHHZ Local 16.493300 0.00 111.60 2.07 122,596.481.000000

Base 16.493300 0.00 111.60 2.07 122,596.48

COMMON STOCK92826C839 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.VISA INC CLASS A SHARES

2,370.000 NHDM Local 75.452500 0.00 35.55 3.03 178,783.851.000000

Base 75.452500 0.00 35.55 3.03 178,783.85

COMMON STOCK USD.0192827P102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.VIRTUSA CORP

590.000 NHHZ Local 12.500400 0.00 8.85 0.12 7,366.271.000000

Base 12.500400 0.00 8.85 0.12 7,366.27
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COMMON STOCK USD.0192828Q109 06 Oct 2010 12 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.VIRTUS INVESTMENT PARTNERS

200.000 NHHZ Local 32.733400 0.00 4.00 0.11 6,542.571.000000

Base 32.733400 0.00 4.00 0.11 6,542.57

28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

130.000 NHHZ Local 36.463800 0.00 2.60 0.09 4,737.601.000000

Base 36.463800 0.00 2.60 0.09 4,737.60

92828Q109 Total

6.60 0.200.00330.000 Local 11,280.17

Base 0.00 6.60 0.20 11,280.17

COMMON STOCK USD.0192846N104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.VITAL IMAGES INC

380.000 NHHZ Local 13.541100 0.00 5.70 0.09 5,139.831.000000

Base 13.541100 0.00 5.70 0.09 5,139.83

COMMON STOCK92864N101 19 Nov 2010 24 Nov 2010 USD/DTC 0.03PULSE TRADING LLCVOLCOM INC

5,048.000 NHDY Local 17.001900 0.00 151.44 1.46 85,672.691.000000

Base 17.001900 0.00 151.44 1.46 85,672.69

COMMON STOCK USD.1928703107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.VOLT INFO SCIENCES INC

480.000 NHHZ Local 8.191200 0.00 7.20 0.07 3,924.511.000000

Base 8.191200 0.00 7.20 0.07 3,924.51

28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

440.000 NHHZ Local 8.018600 0.00 8.80 0.06 3,519.321.000000

Base 8.018600 0.00 8.80 0.06 3,519.32

928703107 Total

16.00 0.130.00920.000 Local 7,443.83

Base 0.00 16.00 0.13 7,443.83
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COMMON STOCK92886T201 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.VONAGE HOLDINGS CORP

5,890.000 NHHZ Local 2.567000 0.00 88.35 0.26 15,031.021.000000

Base 2.567000 0.00 88.35 0.26 15,031.02

REIT USD.04929042109 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.VORNADO REALTY TRUST

510.000 NHDM Local 81.855100 0.00 7.65 0.71 41,737.741.000000

Base 81.855100 0.00 7.65 0.71 41,737.74

COMMON STOCK USD1.929160109 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.VULCAN MATERIALS CO

550.000 NHDM Local 39.252700 0.00 8.25 0.37 21,580.371.000000

Base 39.252700 0.00 8.25 0.37 21,580.37

COMMON STOCK92922P106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.W+T OFFSHORE INC

3,140.000 NHHZ Local 10.582800 0.00 47.10 0.56 33,182.331.000000

Base 10.582800 0.00 47.10 0.56 33,182.33

COMMON STOCK NPV92924F106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.WGL HOLDINGS INC

4,850.000 NHHZ Local 38.037700 0.00 72.75 3.12 184,406.981.000000

Base 38.037700 0.00 72.75 3.12 184,406.98

28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

100.000 NHHZ Local 38.505000 0.00 2.00 0.07 3,848.431.000000

Base 38.505000 0.00 2.00 0.07 3,848.43

92924F106 Total

74.75 3.190.004,950.000 Local 188,255.41

Base 0.00 74.75 3.19 188,255.41

COMMON STOCK USD.5929297109 27 Oct 2010 01 Nov 2010 USD/DTC 0.04JMP SECURITIESWMS INDUSTRIES INC

19,677.000 NHDZ Local 41.987800 0.00 787.08 13.97 825,392.891.000000

Base 41.987800 0.00 787.08 13.97 825,392.89
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27 Oct 2010 01 Nov 2010 USD/DTC 0.02LIQUIDNETINC

11,023.000 NHDZ Local 41.904100 0.00 220.46 7.81 461,680.621.000000

Base 41.904100 0.00 220.46 7.81 461,680.62

22 Nov 2010 26 Nov 2010 USD/DTC 0.02MELVIN SECURITIES

16,500.000 NHDZ Local 43.794500 0.00 330.00 12.22 722,267.031.000000

Base 43.794500 0.00 330.00 12.22 722,267.03

07 Dec 2010 10 Dec 2010 USD/DTC 0.03HEEVERS &CO. INC.

6,840.000 NHHO Local 48.766600 0.00 205.20 5.64 333,352.701.000000

Base 48.766600 0.00 205.20 5.64 333,352.70

08 Dec 2010 13 Dec 2010 USD/DTC 0.03HEEVERS &CO. INC.

5,120.000 NHHO Local 48.598600 0.00 153.60 4.21 248,667.021.000000

Base 48.598600 0.00 153.60 4.21 248,667.02

09 Dec 2010 14 Dec 2010 USD/DTC 0.03HEEVERS &CO. INC.

4,840.000 NHHO Local 48.339800 0.00 145.20 3.96 233,815.471.000000

Base 48.339800 0.00 145.20 3.96 233,815.47

929297109 Total

1,841.54 47.810.0064,000.000 Local 2,825,175.73

Base 0.00 1,841.54 47.81 2,825,175.73

COMMON STOCK USD.01929328102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.WSFS FINANCIAL CORP

340.000 NHHZ Local 38.183900 0.00 5.10 0.22 12,977.211.000000

Base 38.183900 0.00 5.10 0.22 12,977.21

COMMON STOCK USD.01929566107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.WABASH NATIONAL CORP

6,530.000 NHHZ Local 7.786400 0.00 97.95 0.86 50,746.381.000000

Base 7.786400 0.00 97.95 0.86 50,746.38
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COMMON STOCK USD.1931142103 07 Oct 2010 13 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.WAL MART STORES INC

4,100.000 NHDM Local 54.244700 0.00 82.00 3.76 222,317.511.000000

Base 54.244700 0.00 82.00 3.76 222,317.51

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

9,560.000 NHDM Local 53.763400 0.00 143.40 8.69 513,826.011.000000

Base 53.763400 0.00 143.40 8.69 513,826.01

20 Dec 2010 23 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

2,000.000 NHDM Local 53.749000 0.00 30.00 1.82 107,466.181.000000

Base 53.749000 0.00 30.00 1.82 107,466.18

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

3,450.000 NHEU Local 53.300700 0.00 51.75 3.11 183,832.561.000000

Base 53.300700 0.00 51.75 3.11 183,832.56

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

3,610.000 NHHY Local 53.300600 0.00 54.15 3.26 192,357.761.000000

Base 53.300600 0.00 54.15 3.26 192,357.76

931142103 Total

361.30 20.640.0022,720.000 Local 1,219,800.02

Base 0.00 361.30 20.64 1,219,800.02

COMMON STOCK931422109 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.WALGREEN CO

4,750.000 NHDM Local 33.921200 0.00 71.25 2.73 161,051.721.000000

Base 33.921200 0.00 71.25 2.73 161,051.72

20 Dec 2010 23 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

2,460.000 NHDM Local 37.375200 0.00 36.90 1.56 91,904.531.000000

Base 37.375200 0.00 36.90 1.56 91,904.53
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22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

2,510.000 NHEU Local 38.924100 0.00 37.65 1.66 97,660.181.000000

Base 38.924100 0.00 37.65 1.66 97,660.18

931422109 Total

145.80 5.950.009,720.000 Local 350,616.43

Base 0.00 145.80 5.95 350,616.43

REIT USD.0193317W102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.WALTER INVESTMENT MANAGEMENT

2,460.000 NHHZ Local 17.851900 0.00 36.90 0.74 43,878.031.000000

Base 17.851900 0.00 36.90 0.74 43,878.03

933990970 08 Dec 2010 08 Dec 2010 USD/BOSAUTREPAT-DISTRIBUTIONWARBURG PINCUS VENTURES

80,000.000 NHEL Local 1.000000 0.00 0.00 0.00 80,000.001.000000

Base 1.000000 0.00 0.00 0.00 80,000.00

LIMITED PARTNERSHIP933993925 14 Oct 2010 14 Oct 2010 USD/BOSAUTREPAT-DISTRIBUTIONWARBURG PINCUS EQUITY PARTNER

432,000.000 NHEL Local 1.000000 0.00 0.00 0.00 432,000.001.000000

Base 1.000000 0.00 0.00 0.00 432,000.00

LIMITED PARTNERSHIP93399Y968 21 Dec 2010 21 Dec 2010 USD/BOSAUTREPAT-DISTRIBUTIONWARBURG PINCUS PRVT EQUITY X

225,155.000 NHEL Local 1.000000 0.00 0.00 0.00 225,155.001.000000

Base 1.000000 0.00 0.00 0.00 225,155.00

COMMON STOCK USD.01934390402 03 Dec 2010 08 Dec 2010 USD/DTC 0.03CANTOR FITZGERALD + CO.WARNACO GROUP INC/THE

940.000 NHHO Local 56.500000 0.00 28.20 0.90 53,080.901.000000

Base 56.500000 0.00 28.20 0.90 53,080.90

COMMON STOCK934550104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.WARNER MUSIC GROUP CORP

2,960.000 NHHZ Local 5.296600 0.00 44.40 0.26 15,633.281.000000

Base 5.296600 0.00 44.40 0.26 15,633.28
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93499A977 16 Dec 2010 16 Dec 2010 USD/BOSAUTREPAT-DISTRIBUTIONWARBURG PINCUS PRIVATE EQ VIII

1,860,400.000 NHEL Local 1.000000 0.00 0.00 0.00 1,860,400.001.000000

Base 1.000000 0.00 0.00 0.00 1,860,400.00

LIMITED PARTNERSHIP93499B918 14 Dec 2010 14 Dec 2010 USD/BOSAUTREPAT-DISTRIBUTIONWARBURG PINCUS PRIVATE EQ IX

1,050,000.000 NHEL Local 1.000000 0.00 0.00 0.00 1,050,000.001.000000

Base 1.000000 0.00 0.00 0.00 1,050,000.00

COMMON STOCK93564A100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.WARREN RESOURCES INC

5,700.000 NHHZ Local 4.073900 0.00 85.50 0.39 23,135.341.000000

Base 4.073900 0.00 85.50 0.39 23,135.34

COMMON STOCK NPV937303105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.WASHINGTON BANKING CO

1,460.000 NHHZ Local 13.511000 0.00 21.90 0.33 19,703.831.000000

Base 13.511000 0.00 21.90 0.33 19,703.83

COMMON STOCK USD1.939640108 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.WASHINGTON POST CLASS B

57.000 NHDM Local 380.650000 0.00 0.86 0.37 21,695.821.000000

Base 380.650000 0.00 0.86 0.37 21,695.82

REIT USD.01939653101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.WASHINGTON REIT

4,360.000 NHHZ Local 33.187700 0.00 65.40 2.45 144,630.521.000000

Base 33.187700 0.00 65.40 2.45 144,630.52

28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

110.000 NHHZ Local 32.713200 0.00 2.20 0.07 3,596.181.000000

Base 32.713200 0.00 2.20 0.07 3,596.18

939653101 Total

67.60 2.520.004,470.000 Local 148,226.70

Base 0.00 67.60 2.52 148,226.70
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COMMON STOCK940610108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.WASHINGTON TRUST BANCORP

1,350.000 NHHZ Local 19.120200 0.00 20.25 0.44 25,791.581.000000

Base 19.120200 0.00 20.25 0.44 25,791.58

COMMON STOCK USD.0194106L109 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.WASTE MANAGEMENT INC

2,510.000 NHDM Local 35.078100 0.00 37.65 1.49 88,006.891.000000

Base 35.078100 0.00 37.65 1.49 88,006.89

COMMON STOCK USD.01941848103 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.WATERS CORP

480.000 NHDM Local 78.073000 0.00 7.20 0.64 37,467.201.000000

Base 78.073000 0.00 7.20 0.64 37,467.20

COMMON STOCK USD.01941888109 28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)WATERSTONE FINANCIAL INC

990.000 NHHZ Local 3.737000 0.00 19.80 0.07 3,679.761.000000

Base 3.737000 0.00 19.80 0.07 3,679.76

COMMON STOCK942683103 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.WATSON PHARMACEUTICALS INC

560.000 NHDM Local 49.130600 0.00 8.40 0.47 27,504.271.000000

Base 49.130600 0.00 8.40 0.47 27,504.27

COMMON STOCK USD.1942749102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.WATTS WATER TECHNOLOGIES A

2,540.000 NHHZ Local 35.213800 0.00 38.10 1.51 89,403.441.000000

Base 35.213800 0.00 38.10 1.51 89,403.44

COMMON STOCK NPV943315101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.WAUSAU PAPER CORP

4,060.000 NHHZ Local 8.480800 0.00 60.90 0.58 34,370.571.000000

Base 8.480800 0.00 60.90 0.58 34,370.57

COMMON STOCK USD.01947890109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.WEBSTER FINANCIAL CORP

6,280.000 NHHZ Local 17.157100 0.00 94.20 1.82 107,650.571.000000

Base 17.157100 0.00 94.20 1.82 107,650.57
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10 Nov 2010 16 Nov 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

220.000 NHHZ Local 18.174100 0.00 3.30 0.07 3,994.931.000000

Base 18.174100 0.00 3.30 0.07 3,994.93

947890109 Total

97.50 1.890.006,500.000 Local 111,645.50

Base 0.00 97.50 1.89 111,645.50

COMMON STOCK NPV948849104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.WEIS MARKETS INC

1,050.000 NHHZ Local 38.998000 0.00 15.75 0.69 40,931.461.000000

Base 38.998000 0.00 15.75 0.69 40,931.46

COMMON STOCK USD.0194946T106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.WELLCARE HEALTH PLANS INC

4,060.000 NHHZ Local 27.668500 0.00 60.90 1.90 112,271.311.000000

Base 27.668500 0.00 60.90 1.90 112,271.31

COMMON STOCK USD.0194973V107 05 Nov 2010 10 Nov 2010 USD/DTC 0.04CABRERA CAPITAL MARKETSWELLPOINT INC

29,740.000 NHDG Local 56.852800 0.00 1,040.90 28.58 1,689,732.791.000000

Base 56.852800 0.00 1,040.90 28.58 1,689,732.79

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,840.000 NHDM Local 57.949800 0.00 27.60 1.81 106,598.221.000000

Base 57.949800 0.00 27.60 1.81 106,598.22

94973V107 Total

1,068.50 30.390.0031,580.000 Local 1,796,331.01

Base 0.00 1,068.50 30.39 1,796,331.01

COMMON STOCK949746101 18 Nov 2010 23 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.WELLS FARGO + CO

1,200.000 NHDM Local 27.554200 0.00 18.00 0.56 33,046.481.000000

Base 27.554200 0.00 18.00 0.56 33,046.48
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26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

23,810.000 NHDM Local 27.033100 0.00 357.15 10.88 643,290.081.000000

Base 27.033100 0.00 357.15 10.88 643,290.08

28 Dec 2010 31 Dec 2010 USD/DTC 0.02LOOP CAPITAL MARKETS

20,800.000 NHDF Local 31.200000 0.00 416.00 10.97 648,533.031.000000

Base 31.200000 0.00 416.00 10.97 648,533.03

949746101 Total

791.15 22.410.0045,810.000 Local 1,324,869.59

Base 0.00 791.15 22.41 1,324,869.59

COMMON STOCK USD.01950755108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.WERNER ENTERPRISES INC

3,550.000 NHHZ Local 21.404800 0.00 53.25 1.28 75,932.511.000000

Base 21.404800 0.00 53.25 1.28 75,932.51

COMMON STOCK950810101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.WESBANCO INC

2,210.000 NHHZ Local 16.941000 0.00 33.15 0.63 37,405.831.000000

Base 16.941000 0.00 33.15 0.63 37,405.83

COMMON STOCK USD.0195082P105 23 Nov 2010 29 Nov 2010 USD/DTC 0.04BNY CONVERGEXWESCO INTERNATIONAL INC

1,480.000 NHHO Local 47.105800 0.00 59.20 1.18 69,656.201.000000

Base 47.105800 0.00 59.20 1.18 69,656.20

L P950998997 30 Nov 2010 30 Nov 2010 USD/BOSAUTREPAT-DISTRIBUTIONWELSH CARSON ANDERSON STOWE IX

1,051,335.000 NHEL Local 1.000000 0.00 0.00 0.00 1,051,335.001.000000

Base 1.000000 0.00 0.00 0.00 1,051,335.00

22 Dec 2010 22 Dec 2010 USD/BOSAUTREPAT-DISTRIBUTION

87,479.000 NHEL Local 1.000000 0.00 0.00 0.00 87,479.001.000000

Base 1.000000 0.00 0.00 0.00 87,479.00
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31 Dec 2010 31 Dec 2010 USD/BOSAUTREPAT-DISTRIBUTION

1,650,982.000 NHEL Local 1.000000 0.00 0.00 0.00 1,650,982.001.000000

Base 1.000000 0.00 0.00 0.00 1,650,982.00

950998997 Total

0.00 0.000.002,789,796.000 Local 2,789,796.00

Base 0.00 0.00 0.00 2,789,796.00

COMMON STOCK NPV95123P106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.WEST BANCORPORATION

1,480.000 NHHZ Local 6.326600 0.00 22.20 0.16 9,341.011.000000

Base 6.326600 0.00 22.20 0.16 9,341.01

COMMON STOCK NPV952145100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.WEST COAST BANCORP/OREGON

8,960.000 NHHZ Local 2.641700 0.00 134.40 0.40 23,534.831.000000

Base 2.641700 0.00 134.40 0.40 23,534.83

COMMON STOCK954235107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.WEST MARINE INC

1,390.000 NHHZ Local 9.757800 0.00 20.85 0.23 13,542.261.000000

Base 9.757800 0.00 20.85 0.23 13,542.26

COMMON STOCK NPV957090103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.WESTAMERICA BANCORPORATION

1,570.000 NHHZ Local 50.712300 0.00 23.55 1.35 79,593.411.000000

Base 50.712300 0.00 23.55 1.35 79,593.41

COMMON STOCK957638109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.WESTERN ALLIANCE BANCORP

4,660.000 NHHZ Local 6.110400 0.00 69.90 0.48 28,404.081.000000

Base 6.110400 0.00 69.90 0.48 28,404.08

COMMON STOCK USD.01958102105 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.WESTERN DIGITAL CORP

1,040.000 NHDM Local 33.874200 0.00 15.60 0.60 35,212.971.000000

Base 33.874200 0.00 15.60 0.60 35,212.97
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28 Dec 2010 31 Dec 2010 USD/DTC 0.02LOOP CAPITAL MARKETS

8,100.000 NHDF Local 33.840000 0.00 162.00 4.64 273,937.361.000000

Base 33.840000 0.00 162.00 4.64 273,937.36

958102105 Total

177.60 5.240.009,140.000 Local 309,150.33

Base 0.00 177.60 5.24 309,150.33

COMMON STOCK USD.01959319104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.WESTERN REFINING INC

4,900.000 NHHZ Local 6.746100 0.00 73.50 0.56 32,981.831.000000

Base 6.746100 0.00 73.50 0.56 32,981.83

COMMON STOCK USD.01959802109 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.WESTERN UNION CO

4,390.000 NHDM Local 18.109200 0.00 65.85 1.35 79,432.191.000000

Base 18.109200 0.00 65.85 1.35 79,432.19

COMMON STOCK USD.0196008P104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.WESTFIELD FINANCIAL INC

2,830.000 NHHZ Local 8.252300 0.00 42.45 0.39 23,311.171.000000

Base 8.252300 0.00 42.45 0.39 23,311.17

COMMON STOCK USD.01960413102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.WESTLAKE CHEMICAL CORP

1,880.000 NHHZ Local 31.671900 0.00 28.20 1.01 59,513.961.000000

Base 31.671900 0.00 28.20 1.01 59,513.96

COMMON STOCK USD.1961840105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.WET SEAL INC/THE CLASS A

2,620.000 NHHZ Local 3.502700 0.00 39.30 0.16 9,137.611.000000

Base 3.502700 0.00 39.30 0.16 9,137.61

COMMON STOCK USD1.962149100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.WEYCO GROUP INC

350.000 NHHZ Local 26.002300 0.00 5.25 0.15 9,095.411.000000

Base 26.002300 0.00 5.25 0.15 9,095.41
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COMMON STOCK962166104 18 Nov 2010 23 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.WEYERHAEUSER CO

2,680.000 NHDM Local 17.351000 0.00 40.20 0.79 46,459.691.000000

Base 17.351000 0.00 40.20 0.79 46,459.69

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

2,430.000 NHDM Local 17.070800 0.00 36.45 0.71 41,444.881.000000

Base 17.070800 0.00 36.45 0.71 41,444.88

962166104 Total

76.65 1.500.005,110.000 Local 87,904.57

Base 0.00 76.65 1.50 87,904.57

COMMON STOCK USD1.963320106 12 Nov 2010 17 Nov 2010 USD/DTC 0.02CABRERA CAPITAL MARKETSWHIRLPOOL CORP

2,200.000 NHEY Local 74.100800 0.00 44.00 2.76 162,975.001.000000

Base 74.100800 0.00 44.00 2.76 162,975.00

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHDM Local 75.076700 0.00 4.50 0.39 22,518.121.000000

Base 75.076700 0.00 4.50 0.39 22,518.12

963320106 Total

48.50 3.150.002,500.000 Local 185,493.12

Base 0.00 48.50 3.15 185,493.12

COMMON STOCK NPV966612103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.WHITNEY HOLDING CORP

9,230.000 NHHZ Local 8.154400 0.00 138.45 1.27 75,125.391.000000

Base 8.154400 0.00 138.45 1.27 75,125.39

COMMON STOCK NPV966837106 18 Nov 2010 23 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.WHOLE FOODS MARKET INC

1,490.000 NHDM Local 46.245800 0.00 22.35 1.17 68,882.721.000000

Base 46.245800 0.00 22.35 1.17 68,882.72
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26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

660.000 NHDM Local 47.065800 0.00 9.90 0.53 31,053.001.000000

Base 47.065800 0.00 9.90 0.53 31,053.00

966837106 Total

32.25 1.700.002,150.000 Local 99,935.72

Base 0.00 32.25 1.70 99,935.72

COMMON STOCK USD.05969203108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.WILLBROS GROUP INC

4,580.000 NHHZ Local 9.086900 0.00 68.70 0.70 41,548.601.000000

Base 9.086900 0.00 68.70 0.70 41,548.60

COMMON STOCK USD1.969457100 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.WILLIAMS COS INC

2,410.000 NHDM Local 23.061000 0.00 36.15 0.94 55,539.921.000000

Base 23.061000 0.00 36.15 0.94 55,539.92

COMMON STOCK USD.1969490101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CLAYTON WILLIAMS ENERGY INC

60.000 NHHZ Local 59.925000 0.00 0.90 0.06 3,594.541.000000

Base 59.925000 0.00 0.90 0.06 3,594.54

COMMON STOCK NPV97186T108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.WILSHIRE BANCORP INC

1,860.000 NHHZ Local 7.030900 0.00 27.90 0.22 13,049.351.000000

Base 7.030900 0.00 27.90 0.22 13,049.35

ADR97263M109 27 Oct 2010 01 Nov 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCWIMM BILL DANN FOODS ADR

540.000 NHHJ Local 25.192204 0.00 7.29 0.23 13,596.271.000000

Base 25.192204 0.00 7.29 0.23 13,596.27

COMMON STOCK97381W104 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.WINDSTREAM CORP

2,200.000 NHDM Local 13.120200 0.00 33.00 0.49 28,830.951.000000

Base 13.120200 0.00 33.00 0.49 28,830.95
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COMMON STOCK974280307 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.WINN DIXIE STORES INC

5,270.000 NHHZ Local 6.671300 0.00 79.05 0.59 35,078.111.000000

Base 6.671300 0.00 79.05 0.59 35,078.11

REIT USD1.976391300 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.WINTHROP REALTY TRUST

2,200.000 NHHZ Local 12.967100 0.00 33.00 0.48 28,494.141.000000

Base 12.967100 0.00 33.00 0.48 28,494.14

COMMON STOCK NPV97650W108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.WINTRUST FINANCIAL CORP

2,980.000 NHHZ Local 31.358400 0.00 44.70 1.58 93,401.751.000000

Base 31.358400 0.00 44.70 1.58 93,401.75

ADR97651M109 27 Oct 2010 01 Nov 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCWIPRO LTD ADR

4,451.000 NHHJ Local 14.562701 0.00 60.09 1.10 64,757.391.000000

Base 14.562701 0.00 60.09 1.10 64,757.39

COMMON STOCK USD.01976657106 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.WISCONSIN ENERGY CORP

530.000 NHDM Local 60.332600 0.00 7.95 0.55 31,967.781.000000

Base 60.332600 0.00 7.95 0.55 31,967.78

COMMON STOCK980745103 15 Oct 2010 20 Oct 2010 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPORWOODWARD INC

950.000 NHHO Local 31.835000 0.00 38.00 0.52 30,204.731.000000

Base 31.835000 0.00 38.00 0.52 30,204.73

20 Oct 2010 25 Oct 2010 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

4,130.000 NHHO Local 31.796200 0.00 165.20 2.22 131,150.891.000000

Base 31.796200 0.00 165.20 2.22 131,150.89

16 Nov 2010 19 Nov 2010 USD/DTC 0.03GARDNER RICH & CO

2,920.000 NHHO Local 32.110200 0.00 87.60 1.59 93,672.591.000000

Base 32.110200 0.00 87.60 1.59 93,672.59
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10 Dec 2010 15 Dec 2010 USD/DTC 0.03MR BEAL &COMPANY

1,250.000 NHHO Local 37.361700 0.00 37.50 0.79 46,663.841.000000

Base 37.361700 0.00 37.50 0.79 46,663.84

980745103 Total

328.30 5.120.009,250.000 Local 301,692.05

Base 0.00 328.30 5.12 301,692.05

COMMON STOCK NPV981419104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.WORLD ACCEPTANCE CORP

790.000 NHHZ Local 42.521200 0.00 11.85 0.57 33,579.331.000000

Base 42.521200 0.00 11.85 0.57 33,579.33

COMMON STOCK USD.01981475106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.WORLD FUEL SERVICES CORP

2,960.000 NHHZ Local 27.602500 0.00 44.40 1.38 81,657.621.000000

Base 27.602500 0.00 44.40 1.38 81,657.62

18 Nov 2010 23 Nov 2010 USD/DTC 0.03KING, CL,& ASSOCIATES, INC

7,760.000 NHDY Local 29.200800 0.00 232.80 3.83 226,361.581.000000

Base 29.200800 0.00 232.80 3.83 226,361.58

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

120.000 NHHZ Local 36.385000 0.00 1.80 0.08 4,364.321.000000

Base 36.385000 0.00 1.80 0.08 4,364.32

981475106 Total

279.00 5.290.0010,840.000 Local 312,383.52

Base 0.00 279.00 5.29 312,383.52

COMMON STOCK USD.0198156Q108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.WORLD WRESTLING ENTERTAIN A

290.000 NHHZ Local 13.892600 0.00 4.35 0.07 4,024.431.000000

Base 13.892600 0.00 4.35 0.07 4,024.43



Prepared by State StreetPage 1349

Sales Report by Report Date
Composite

to April 18, 2011View Date:December 31, 2010October 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCK NPV981811102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.WORTHINGTON INDUSTRIES

2,300.000 NHHZ Local 15.116100 0.00 34.50 0.59 34,731.941.000000

Base 15.116100 0.00 34.50 0.59 34,731.94

10 Nov 2010 16 Nov 2010 USD/DTC 0.02CABRERA CAPITAL MARKETS

300.000 NHHZ Local 16.500000 0.00 4.50 0.09 4,945.411.000000

Base 16.500000 0.00 4.50 0.09 4,945.41

981811102 Total

39.00 0.680.002,600.000 Local 39,677.35

Base 0.00 39.00 0.68 39,677.35

COMMON STOCK USD.0198235T107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.WRIGHT MEDICAL GROUP INC

1,370.000 NHHZ Local 15.227800 0.00 20.55 0.35 20,841.191.000000

Base 15.227800 0.00 20.55 0.35 20,841.19

COMMON STOCK USD.0198310W108 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.WYNDHAM WORLDWIDE CORP

260.000 NHDM Local 28.974200 0.00 3.90 0.13 7,529.261.000000

Base 28.974200 0.00 3.90 0.13 7,529.26

COMMON STOCK USD.01983134107 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.WYNN RESORTS LTD

102.000 NHDM Local 102.729400 0.00 1.53 0.18 10,476.691.000000

Base 102.729400 0.00 1.53 0.18 10,476.69

COMMON STOCK USD.1983857103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.X RITE INC

3,190.000 NHHZ Local 3.939100 0.00 47.85 0.21 12,517.671.000000

Base 3.939100 0.00 47.85 0.21 12,517.67

COMMON STOCK USD2.598389B100 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.XCEL ENERGY INC

2,090.000 NHDM Local 23.506100 0.00 31.35 0.84 49,095.561.000000

Base 23.506100 0.00 31.35 0.84 49,095.56
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COMMON STOCK USD.01983919101 08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.XILINX INC

1,100.000 NHEU Local 26.120000 0.00 22.00 0.49 28,709.511.000000

Base 26.120000 0.00 22.00 0.49 28,709.51

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

2,070.000 NHDM Local 27.488900 0.00 31.05 0.97 56,870.001.000000

Base 27.488900 0.00 31.05 0.97 56,870.00

07 Dec 2010 10 Dec 2010 USD/DTC 0.05PERSHING LLC

44,000.000 NHDJ Local 28.831500 0.00 2,200.00 24.36 1,266,361.641.000000

Base 28.831500 0.00 2,200.00 24.36 1,266,361.64

983919101 Total

2,253.05 25.820.0047,170.000 Local 1,351,941.15

Base 0.00 2,253.05 25.82 1,351,941.15

CALL EXP 23MAY11983HLE902 02 Nov 2010 05 Nov 2010 USD/EURCREDIT LYONNAIS SECSCLSA FINANCIAL PRODUCT LTD WTS

116,404.000 NHHP Local 7.971500 0.00 0.00 0.00 927,914.491.000000

Base 7.971500 0.00 0.00 0.00 927,914.49

03 Nov 2010 08 Nov 2010 USD/EURCREDIT LYONNAIS SECS

71,922.000 NHHP Local 7.886100 0.00 0.00 0.00 567,184.081.000000

Base 7.886100 0.00 0.00 0.00 567,184.08

04 Nov 2010 09 Nov 2010 USD/EURCREDIT LYONNAIS SECS

52,982.000 NHHP Local 7.894700 0.00 0.00 0.00 418,277.001.000000

Base 7.894700 0.00 0.00 0.00 418,277.00

08 Nov 2010 11 Nov 2010 USD/EURCREDIT LYONNAIS SECS

107,861.000 NHHP Local 7.910200 0.00 0.00 0.00 853,202.081.000000

Base 7.910200 0.00 0.00 0.00 853,202.08
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09 Nov 2010 12 Nov 2010 USD/EURCREDIT LYONNAIS SECS

29,729.000 NHHP Local 7.871900 0.00 0.00 0.00 234,023.721.000000

Base 7.871900 0.00 0.00 0.00 234,023.72

12 Nov 2010 17 Nov 2010 USD/EURCREDIT LYONNAIS SECS

63,002.000 NHHP Local 7.424100 0.00 0.00 0.00 467,733.151.000000

Base 7.424100 0.00 0.00 0.00 467,733.15

983HLE902 Total

0.00 0.000.00441,900.000 Local 3,468,334.52

Base 0.00 0.00 0.00 3,468,334.52

COMMON STOCK98416J118 06 Oct 2010 12 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.XERIUM TECHNOLOGIES INC

470.000 NHHZ Local 12.998900 0.00 9.40 0.10 6,099.981.000000

Base 12.998900 0.00 9.40 0.10 6,099.98

28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

330.000 NHHZ Local 12.745200 0.00 6.60 0.08 4,199.241.000000

Base 12.745200 0.00 6.60 0.08 4,199.24

98416J118 Total

16.00 0.180.00800.000 Local 10,299.22

Base 0.00 16.00 0.18 10,299.22

COMMON STOCK984332106 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.YAHOO  INC

6,440.000 NHDM Local 16.346100 0.00 96.60 1.78 105,170.501.000000

Base 16.346100 0.00 96.60 1.78 105,170.50

20 Dec 2010 23 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

2,280.000 NHDM Local 16.211100 0.00 34.20 0.63 36,926.481.000000

Base 16.211100 0.00 34.20 0.63 36,926.48
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22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

4,170.000 NHHY Local 16.619800 0.00 62.55 1.18 69,240.841.000000

Base 16.619800 0.00 62.55 1.18 69,240.84

984332106 Total

193.35 3.590.0012,890.000 Local 211,337.82

Base 0.00 193.35 3.59 211,337.82

COMMON STOCK NPV987184108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.YORK WATER CO

1,200.000 NHHZ Local 15.833800 0.00 18.00 0.32 18,982.241.000000

Base 15.833800 0.00 18.00 0.32 18,982.24

COMMON STOCK USD.01987520103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.YOUNG INNOVATIONS INC

350.000 NHHZ Local 27.841800 0.00 5.25 0.16 9,739.221.000000

Base 27.841800 0.00 5.25 0.16 9,739.22

COMMON STOCK NPV988498101 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.YUM  BRANDS INC

2,150.000 NHDM Local 50.137200 0.00 32.25 1.83 107,760.901.000000

Base 50.137200 0.00 32.25 1.83 107,760.90

COMMON STOCK USD.0198956P102 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.ZIMMER HOLDINGS INC

1,020.000 NHDM Local 50.383100 0.00 15.30 0.87 51,374.591.000000

Base 50.383100 0.00 15.30 0.87 51,374.59

COMMON STOCK NPV989701107 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.ZIONS BANCORPORATION

20.000 NHDM Local 19.430000 0.00 0.30 0.01 388.291.000000

Base 19.430000 0.00 0.30 0.01 388.29

COMMON STOCK98975F101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ZORAN CORP

4,420.000 NHHZ Local 6.353900 0.00 66.30 0.47 28,017.471.000000

Base 6.353900 0.00 66.30 0.47 28,017.47
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COMMON STOCK USD.0198975W104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ZOLTEK COMPANIES INC

2,650.000 NHHZ Local 9.450400 0.00 39.75 0.42 25,003.391.000000

Base 9.450400 0.00 39.75 0.42 25,003.39

COMMON STOCK USD.1989855101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ZYGO CORP

1,410.000 NHHZ Local 10.487000 0.00 21.15 0.25 14,765.271.000000

Base 10.487000 0.00 21.15 0.25 14,765.27

COMMON STOCK USD.01989922109 22 Nov 2010 26 Nov 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCZOLL MEDICAL CORP

1,205.000 NHDU Local 31.609700 0.00 6.03 0.65 38,083.011.000000

Base 31.609700 0.00 6.03 0.65 38,083.01

WTS EXP 28JUN15990VBP908 22 Dec 2010 28 Dec 2010 USD/EURCREDIT LYONNAIS SECSCLSA FINANCIAL PRODUCTS LTD

500.000 NHHP Local 49.186400 0.00 0.00 0.00 24,593.201.000000

Base 49.186400 0.00 0.00 0.00 24,593.20

TRANCHE F99YUND907 27 Oct 2010 27 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTCYRUS OPPORTUNITIES FD II LTD

2,143,982.670 NHHG Local 1.000000 0.00 0.00 0.00 2,143,982.671.000000

Base 1.000000 0.00 0.00 0.00 2,143,982.67

LIMITED PARTNERSHIPACI0035N3 05 Oct 2010 05 Oct 2010 USD/BOSAUTREPAT-DISTRIBUTIONFRANKLIN PARK VENTURE FD 2008

75,461.040 NHEL Local 1.000000 0.00 0.00 0.00 75,461.041.000000

Base 1.000000 0.00 0.00 0.00 75,461.04

17 Nov 2010 USD/BOSCAPITAL CALL

151,772.970 NHEL Local 1.000000 0.00 0.00 0.00 151,772.971.000000

Base 1.000000 0.00 0.00 0.00 151,772.97

17 Nov 2010 CANCEL USD/BOSCAPITAL CALL

-151,772.970 NHEL Local 1.000000 0.00 0.00 0.00 -151,772.971.000000

Base 1.000000 0.00 0.00 0.00 -151,772.97
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ACI0035N3 Total

0.00 0.000.0075,461.040 Local 75,461.04

Base 0.00 0.00 0.00 75,461.04

LIMITED PARTNERSHIPACI0035T0 17 Nov 2010 USD/BOSCAPITAL CALLFRANKLIN PARK VENTURE FD SER09

206,880.000 NHEL Local 1.000000 0.00 0.00 0.00 206,880.001.000000

Base 1.000000 0.00 0.00 0.00 206,880.00

17 Nov 2010 CANCEL USD/BOSCAPITAL CALL

-206,880.000 NHEL Local 1.000000 0.00 0.00 0.00 -206,880.001.000000

Base 1.000000 0.00 0.00 0.00 -206,880.00

ACI0035T0 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

REITACI006AD2 30 Nov 2010 30 Nov 2010 USD/BOSAUTREPAT-DISTRIBUTIONCAHABA VILLAGE

15,000.000 NHEQ Local 1.000000 0.00 0.00 0.00 15,000.001.000000

Base 1.000000 0.00 0.00 0.00 15,000.00

30 Dec 2010 30 Dec 2010 USD/BOSAUTREPAT-DISTRIBUTION

25,000.000 NHEQ Local 1.000000 0.00 0.00 0.00 25,000.001.000000

Base 1.000000 0.00 0.00 0.00 25,000.00

ACI006AD2 Total

0.00 0.000.0040,000.000 Local 40,000.00

Base 0.00 0.00 0.00 40,000.00

LIMITED PARTNERSHIPACI006KU3 16 Nov 2010 16 Nov 2010 USD/BOSASSET TRANSFER AT MARKET NON CASHTA ASSOCIATES XI LP

1,687,500.000 NHEJ Local 1.000000 0.00 0.00 0.00 1,687,500.001.000000

Base 1.000000 0.00 0.00 0.00 1,687,500.00
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REITACI00C628 30 Nov 2010 30 Nov 2010 USD/BOSAUTREPAT-DISTRIBUTIONMIRA FLORES DEPOSIT

2,500,000.000 NHEQ Local 1.000000 0.00 0.00 0.00 2,500,000.001.000000

Base 1.000000 0.00 0.00 0.00 2,500,000.00

REITACI00C7H4 13 Dec 2010 13 Dec 2010 USD/BOSCAPITAL CALLLAKELAND TOWN CENTER

1,840,000.000 NHEQ Local 1.000000 0.00 0.00 0.00 1,840,000.001.000000

Base 1.000000 0.00 0.00 0.00 1,840,000.00

GDRB05N80906 27 Oct 2010 01 Nov 2010 USD/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXSISTEMA JSFC REG S SPONS GDR

495.000 NHHJ Local 25.300000 0.00 6.26 0.00 12,517.241.000000

Base 25.300000 0.00 6.26 0.00 12,517.24

GDRB0DK75903 27 Oct 2010 01 Nov 2010 USD/GBB 0.05CREDIT AGRICOLE INDOSUEZ CHEUVREUXNOVATEK OAO SPONS GDR REG S

605.000 NHHJ Local 92.837008 0.00 28.08 1.00 56,137.311.000000

Base 92.837008 0.00 28.08 1.00 56,137.31

GDRB0RTNX900 27 Oct 2010 01 Nov 2010 USD/GBB 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXNOVOLIPET STEEL GDR REG S

545.000 NHHJ Local 34.476404 0.00 9.39 1.00 18,779.251.000000

Base 34.476404 0.00 9.39 1.00 18,779.25

GDRB0WHW3906 06 Oct 2010 06 Oct 2010 USD/EURTENDER OFFERCOMSTAR UNITED TELESYST GDR

539.000 NHHJ Local 7.136196 0.00 0.00 0.00 3,846.411.000000

Base 7.136196 0.00 0.00 0.00 3,846.41

GDRB1FY0V909 27 Oct 2010 02 Nov 2010 USD/EUR 0.011 CREDIT AGRICOLE INDOSUEZ CHEUVREUXTMK GDR REG S

757.000 NHHJ Local 19.295007 0.00 7.30 0.00 14,599.021.000000

Base 19.295007 0.00 7.30 0.00 14,599.02

WTS EXP 24JAN17 CERTB1PM35908 22 Dec 2010 29 Dec 2010 USD/EURDEUTSCHE BANK SECURITIES INCDEUTSCHE BANK AG LDN

400.000 NHHP Local 49.223900 0.00 0.00 0.00 19,689.561.000000

Base 49.223900 0.00 0.00 0.00 19,689.56
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GDRB1W7FX909 27 Oct 2010 02 Nov 2010 USD/EUR1 CREDIT AGRICOLE INDOSUEZ CHEUVREUXVTB BANK OJSC GDR REG S

2,122.000 NHHJ Local 6.650000 0.00 7.06 0.00 14,104.241.000000

Base 6.650000 0.00 7.06 0.00 14,104.24

COMMON STOCK USD.01G0129K104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.AIRCASTLE LTD

4,850.000 NHHZ Local 9.129900 0.00 72.75 0.75 44,206.521.000000

Base 9.129900 0.00 72.75 0.75 44,206.52

COMMON STOCK USD.03G0219G203 15 Nov 2010 18 Nov 2010 USD/DTC 0.04GARDNER RICH & COALLIED WORLD ASSURANCE CO

3,968.000 NHEZ Local 59.369300 0.00 158.72 3.98 235,414.681.000000

Base 59.369300 0.00 158.72 3.98 235,414.68

16 Nov 2010 19 Nov 2010 USD/DTC 0.04GARDNER RICH & CO

3,968.000 NHEZ Local 58.386900 0.00 158.72 3.92 231,516.581.000000

Base 58.386900 0.00 158.72 3.92 231,516.58

17 Nov 2010 22 Nov 2010 USD/DTC 0.04GARDNER RICH & CO

3,968.000 NHEZ Local 58.580000 0.00 158.72 3.93 232,282.791.000000

Base 58.580000 0.00 158.72 3.93 232,282.79

29 Nov 2010 USD/DTC 0.04BOE SECURITIES INC/BROADCORT CAP CO

4,402.000 NHEZ Local 58.153100 0.00 176.08 4.33 255,809.541.000000

Base 58.153100 0.00 176.08 4.33 255,809.54

29 Nov 2010 CANCEL USD/DTC 0.04BOE SECURITIES INC/BROADCORT CAP CO

-4,402.000 NHEZ Local 58.153100 0.00 -176.08 -4.33 -255,809.541.000000

Base 58.153100 0.00 -176.08 -4.33 -255,809.54

01 Dec 2010 USD/DTCMANDATORYEXCHANGE NON CASH

8,803.000 NHEZ Local 48.472900 0.00 0.00 0.00 426,706.941.000000

Base 48.472900 0.00 0.00 0.00 426,706.94



Prepared by State StreetPage 1357

Sales Report by Report Date
Composite

to April 18, 2011View Date:December 31, 2010October 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

01 Dec 2010 CANCEL USD/DTCMANDATORYEXCHANGE NON CASH

-8,803.000 NHEZ Local 48.472900 0.00 0.00 0.00 -426,706.941.000000

Base 48.472900 0.00 0.00 0.00 -426,706.94

01 Dec 2010 01 Dec 2010 USD/DTCMANDATORYEXCHANGE NON CASH

4,340.000 NHHY Local 39.559518 0.00 0.00 0.00 171,688.311.000000

Base 39.559518 0.00 0.00 0.00 171,688.31

29 Nov 2010 USD/DTC 0.04BOE SECURITIES INC/BROADCORT CAP CO

4,402.000 NHEZ Local 58.153100 0.00 176.08 4.33 255,809.541.000000

Base 58.153100 0.00 176.08 4.33 255,809.54

29 Nov 2010 CANCEL USD/DTC 0.04BOE SECURITIES INC/BROADCORT CAP CO

-4,402.000 NHEZ Local 58.153100 0.00 -176.08 -4.33 -255,809.541.000000

Base 58.153100 0.00 -176.08 -4.33 -255,809.54

29 Nov 2010 03 Dec 2010 USD/DTC 0.041 BOE SECURITIES INC/BROADCORT CAP CO

4,402.000 NHEZ Local 58.153100 0.00 176.08 4.33 255,809.541.000000

Base 58.153100 0.00 176.08 4.33 255,809.54

30 Nov 2010 01 Dec 2010 USD/DTCMANDATORYEXCHANGE NON CASH

8,803.000 NHEZ Local 48.472900 0.00 0.00 0.00 426,706.941.000000

Base 48.472900 0.00 0.00 0.00 426,706.94

G0219G203 Total

652.24 16.160.0029,449.000 Local 1,553,418.84

Base 0.00 652.24 16.16 1,553,418.84

COMMON STOCK USD1.G0229R108 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ALTERRA CAPITAL HOLDINGS LTD

9,270.000 NHHZ Local 20.482000 0.00 139.05 3.21 189,725.881.000000

Base 20.482000 0.00 139.05 3.21 189,725.88
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28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

180.000 NHHZ Local 20.342200 0.00 3.60 0.07 3,657.931.000000

Base 20.342200 0.00 3.60 0.07 3,657.93

G0229R108 Total

142.65 3.280.009,450.000 Local 193,383.81

Base 0.00 142.65 3.28 193,383.81

COMMON STOCK USD.01G02995101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.AMERICAN SAFETY INS HOLDINGS

990.000 NHHZ Local 17.310800 0.00 14.85 0.29 17,122.551.000000

Base 17.310800 0.00 14.85 0.29 17,122.55

COMMON STOCK USD1.0G0464B107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ARGO GROUP INTERNATIONAL

2,970.000 NHHZ Local 34.989900 0.00 44.55 1.76 103,873.691.000000

Base 34.989900 0.00 44.55 1.76 103,873.69

28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

110.000 NHHZ Local 34.745500 0.00 2.20 0.07 3,819.741.000000

Base 34.745500 0.00 2.20 0.07 3,819.74

22 Nov 2010 26 Nov 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

2,127.000 NHDU Local 37.252300 0.00 10.64 1.34 79,223.661.000000

Base 37.252300 0.00 10.64 1.34 79,223.66

G0464B107 Total

57.39 3.170.005,207.000 Local 186,917.09

Base 0.00 57.39 3.17 186,917.09

COMMON STOCKG2022L114 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CDC CORP CL A

3,580.000 NHHZ Local 4.771000 0.00 53.70 0.29 17,026.191.000000

Base 4.771000 0.00 53.70 0.29 17,026.19
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COMMON STOCK USD.6G23773107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.CONSOLIDATED WATER CO ORD SH

1,390.000 NHHZ Local 9.173600 0.00 20.85 0.22 12,730.231.000000

Base 9.173600 0.00 20.85 0.22 12,730.23

COMMON STOCK USD5.0G2519Y108 27 Oct 2010 01 Nov 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCCREDICORP LTD

259.000 NHHJ Local 124.035800 0.00 3.50 0.55 32,121.221.000000

Base 124.035800 0.00 3.50 0.55 32,121.22

COMMON STOCK USD.2G2554F105 21 Dec 2010 27 Dec 2010 USD/DTC 0.01SG AMERICAS SECURITIES LLCCOVIDIEN PLC

800.000 NHHP Local 45.535400 0.00 8.00 0.62 36,419.701.000000

Base 45.535400 0.00 8.00 0.62 36,419.70

08 Oct 2010 14 Oct 2010 USD/DTC 0.02HEEVERS &CO. INC.

700.000 NHEU Local 40.992100 0.00 14.00 0.48 28,679.991.000000

Base 40.992100 0.00 14.00 0.48 28,679.99

G2554F105 Total

22.00 1.100.001,500.000 Local 65,099.69

Base 0.00 22.00 1.10 65,099.69

COMMON STOCK USD1.0G3075P101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ENSTAR GROUP LTD

670.000 NHHZ Local 80.627200 0.00 10.05 0.91 54,009.261.000000

Base 80.627200 0.00 10.05 0.91 54,009.26

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

60.000 NHHZ Local 85.100000 0.00 0.90 0.09 5,105.011.000000

Base 85.100000 0.00 0.90 0.09 5,105.01

G3075P101 Total

10.95 1.000.00730.000 Local 59,114.27

Base 0.00 10.95 1.00 59,114.27
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COMMON STOCK USD.01G36738105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.FRESH DEL MONTE PRODUCE INC

3,790.000 NHHZ Local 21.933400 0.00 56.85 1.40 83,069.341.000000

Base 21.933400 0.00 56.85 1.40 83,069.34

COMMON STOCKG38490101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.GEROVA FINANCIAL GROUP LTD

680.000 NHHZ Local 5.412900 0.00 10.20 0.06 3,670.511.000000

Base 5.412900 0.00 10.20 0.06 3,670.51

23 Nov 2010 23 Nov 2010 USD/DTCREVERSE SPLIT NON CASH

920.000 NHHZ Local 9.501195 0.00 0.00 0.00 8,741.101.000000

Base 9.501195 0.00 0.00 0.00 8,741.10

G38490101 Total

10.20 0.060.001,600.000 Local 12,411.61

Base 0.00 10.20 0.06 12,411.61

COMMON STOCK USD.01G3921A175 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.GLOBAL CROSSING LTD

1,130.000 NHHZ Local 13.738900 0.00 16.95 0.26 15,507.751.000000

Base 13.738900 0.00 16.95 0.26 15,507.75

COMMON STOCK USD.01G39300101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.GLOBAL SOURCES LTD

360.000 NHHZ Local 7.591000 0.00 5.40 0.05 2,727.311.000000

Base 7.591000 0.00 5.40 0.05 2,727.31

COMMON STOCKG39319101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.GLOBAL INDEMNITY PLC

1,320.000 NHHZ Local 16.664400 0.00 19.80 0.37 21,976.841.000000

Base 16.664400 0.00 19.80 0.37 21,976.84

COMMON STOCK USD.01G4095J109 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.GREENLIGHT CAPITAL RE LTD A

2,710.000 NHHZ Local 28.463000 0.00 40.65 1.30 77,092.781.000000

Base 28.463000 0.00 40.65 1.30 77,092.78
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22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

150.000 NHHZ Local 27.800000 0.00 2.25 0.08 4,167.671.000000

Base 27.800000 0.00 2.25 0.08 4,167.67

G4095J109 Total

42.90 1.380.002,860.000 Local 81,260.45

Base 0.00 42.90 1.38 81,260.45

COMMON STOCK USD.1G4388N106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.HELEN OF TROY LTD

2,930.000 NHHZ Local 25.492400 0.00 43.95 1.26 74,647.521.000000

Base 25.492400 0.00 43.95 1.26 74,647.52

28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

150.000 NHHZ Local 25.280000 0.00 3.00 0.07 3,788.931.000000

Base 25.280000 0.00 3.00 0.07 3,788.93

G4388N106 Total

46.95 1.330.003,080.000 Local 78,436.45

Base 0.00 46.95 1.33 78,436.45

COMMON STOCK USD1.0G47791101 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.INGERSOLL RAND PLC

1,960.000 NHDM Local 40.970400 0.00 29.40 1.36 80,271.221.000000

Base 40.970400 0.00 29.40 1.36 80,271.22

COMMON STOCK USD.2G491BT108 22 Nov 2010 26 Nov 2010 USD/DTC 0.02MELVIN SECURITIESINVESCO LTD

43,900.000 NHDZ Local 21.585000 0.00 878.00 16.02 946,687.481.000000

Base 21.585000 0.00 878.00 16.02 946,687.48

26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

2,080.000 NHDM Local 21.751100 0.00 31.20 0.77 45,210.321.000000

Base 21.751100 0.00 31.20 0.77 45,210.32
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G491BT108 Total

909.20 16.790.0045,980.000 Local 991,897.80

Base 0.00 909.20 16.79 991,897.80

COMMON STOCK USD.01G5299G106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.KNIGHTSBRIDGE TANKERS LTD

1,640.000 NHHZ Local 21.060000 0.00 24.60 0.58 34,513.221.000000

Base 21.060000 0.00 24.60 0.58 34,513.22

COMMON STOCK USD.01G5753U112 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MAIDEN HOLDINGS LTD

4,740.000 NHHZ Local 7.627400 0.00 71.10 0.61 36,082.171.000000

Base 7.627400 0.00 71.10 0.61 36,082.17

COMMON STOCKG62185106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.MONTPELIER RE HOLDINGS LTD

6,810.000 NHHZ Local 18.355500 0.00 102.15 2.11 124,896.701.000000

Base 18.355500 0.00 102.15 2.11 124,896.70

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

690.000 NHHZ Local 19.848700 0.00 10.35 0.24 13,685.011.000000

Base 19.848700 0.00 10.35 0.24 13,685.01

G62185106 Total

112.50 2.350.007,500.000 Local 138,581.71

Base 0.00 112.50 2.35 138,581.71

COMMON STOCKG6331P104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ALPHA + OMEGA SEMICONDUCTOR

440.000 NHHZ Local 11.108500 0.00 6.60 0.08 4,881.061.000000

Base 11.108500 0.00 6.60 0.08 4,881.06

COMMON STOCKG6359F103 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.NABORS INDUSTRIES LTD

800.000 NHDM Local 21.941600 0.00 12.00 0.30 17,540.981.000000

Base 21.941600 0.00 12.00 0.30 17,540.98
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20 Dec 2010 23 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

2,320.000 NHDM Local 22.132800 0.00 34.80 0.87 51,312.431.000000

Base 22.132800 0.00 34.80 0.87 51,312.43

G6359F103 Total

46.80 1.170.003,120.000 Local 68,853.41

Base 0.00 46.80 1.17 68,853.41

COMMON STOCK USD.01G65773106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.NORDIC AMER TANKER SHIPPING

4,490.000 NHHZ Local 25.809700 0.00 67.35 1.96 115,816.241.000000

Base 25.809700 0.00 67.35 1.96 115,816.24

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

160.000 NHHZ Local 26.482500 0.00 2.40 0.08 4,234.721.000000

Base 26.482500 0.00 2.40 0.08 4,234.72

G65773106 Total

69.75 2.040.004,650.000 Local 120,050.96

Base 0.00 69.75 2.04 120,050.96

COMMON STOCK USD.01G67743107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ORIENT EXPRESS HOTELS LTD  A

8,680.000 NHHZ Local 12.343300 0.00 130.20 1.81 107,007.831.000000

Base 12.343300 0.00 130.20 1.81 107,007.83

COMMON STOCK USD.01G7127P100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.PLATINUM UNDERWRITERS HLDGS

3,960.000 NHHZ Local 43.469300 0.00 59.40 2.91 172,076.121.000000

Base 43.469300 0.00 59.40 2.91 172,076.12

28 Oct 2010 02 Nov 2010 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

90.000 NHHZ Local 43.398900 0.00 1.80 0.07 3,904.031.000000

Base 43.398900 0.00 1.80 0.07 3,904.03
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G7127P100 Total

61.20 2.980.004,050.000 Local 175,980.15

Base 0.00 61.20 2.98 175,980.15

Common Stock USD.08G72457107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.PRIMUS GUARANTY LTD

1,550.000 NHHZ Local 4.759500 0.00 23.25 0.12 7,353.861.000000

Base 4.759500 0.00 23.25 0.12 7,353.86

COMMON STOCK USD1.0G7496G103 29 Nov 2010 02 Dec 2010 USD/DTC 0.04BOE SECURITIES INC/BROADCORT CAP CORENAISSANCERE HOLDINGS LTD

5,816.000 NHEZ Local 61.048900 0.00 232.64 6.00 354,821.761.000000

Base 61.048900 0.00 232.64 6.00 354,821.76

30 Nov 2010 02 Dec 2010 USD/DTC 0.04BOE SECURITIES INC/BROADCORT CAP CO

5,758.000 NHEZ Local 60.190700 0.00 230.32 5.86 346,341.871.000000

Base 60.190700 0.00 230.32 5.86 346,341.87

01 Dec 2010 06 Dec 2010 USD/DTC 0.04BOE SECURITIES INC/BROADCORT CAP CO

5,845.000 NHEZ Local 60.841700 0.00 233.80 6.01 355,379.931.000000

Base 60.841700 0.00 233.80 6.01 355,379.93

02 Dec 2010 07 Dec 2010 USD/DTC 0.04BOE SECURITIES INC/BROADCORT CAP CO

5,846.000 NHEZ Local 61.151400 0.00 233.84 6.04 357,251.201.000000

Base 61.151400 0.00 233.84 6.04 357,251.20

G7496G103 Total

930.60 23.910.0023,265.000 Local 1,413,794.76

Base 0.00 930.60 23.91 1,413,794.76

COMMON STOCK USD1.0G81075106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.SHIP FINANCE INTL LTD

4,280.000 NHHZ Local 19.571200 0.00 64.20 1.42 83,699.121.000000

Base 19.571200 0.00 64.20 1.42 83,699.12
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COMMON STOCKG82245104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.SMART MODULAR TECHNOLOGIES

2,030.000 NHHZ Local 7.433800 0.00 30.45 0.26 15,059.901.000000

Base 7.433800 0.00 30.45 0.26 15,059.90

COMMON STOCKG93205113 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.VANTAGE DRILLING CO

7,900.000 NHHZ Local 1.602300 0.00 118.50 0.21 12,539.461.000000

Base 1.602300 0.00 118.50 0.21 12,539.46

COMMON STOCK USD1.G9456A100 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.GOLAR LNG LTD

3,260.000 NHHZ Local 13.042900 0.00 48.90 0.72 42,470.231.000000

Base 13.042900 0.00 48.90 0.72 42,470.23

COMMON STOCK USD.01G98290102 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.XL GROUP PLC

2,580.000 NHDM Local 19.791500 0.00 38.70 0.87 51,022.501.000000

Base 19.791500 0.00 38.70 0.87 51,022.50

22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

1,390.000 NHHY Local 21.887800 0.00 20.85 0.52 30,402.671.000000

Base 21.887800 0.00 20.85 0.52 30,402.67

G98290102 Total

59.55 1.390.003,970.000 Local 81,425.17

Base 0.00 59.55 1.39 81,425.17

COMMON STOCKH0023R105 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.ACE LTD

1,410.000 NHDM Local 59.137000 0.00 21.15 1.41 83,360.611.000000

Base 59.137000 0.00 21.15 1.41 83,360.61

COMMON STOCK USD.03H01531104 01 Dec 2010 USD/DTC 0.04BOE SECURITIES INC/BROADCORT CAP COALLIED WORLD ASSURANCE CO

2,993.000 NHEZ Local 60.334200 0.00 119.72 3.05 180,457.491.000000

Base 60.334200 0.00 119.72 3.05 180,457.49



Prepared by State StreetPage 1366

Sales Report by Report Date
Composite

to April 18, 2011View Date:December 31, 2010October 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

01 Dec 2010 CANCEL USD/DTC 0.04BOE SECURITIES INC/BROADCORT CAP CO

-2,993.000 NHEZ Local 60.334200 0.00 -119.72 -3.05 -180,457.491.000000

Base 60.334200 0.00 -119.72 -3.05 -180,457.49

30 Nov 2010 USD/DTC 0.04BOE SECURITIES INC/BROADCORT CAP CO

2,993.000 NHEZ Local 60.334199 0.00 119.72 3.05 180,457.491.000000

Base 60.334199 0.00 119.72 3.05 180,457.49

30 Nov 2010 CANCEL USD/DTC 0.04BOE SECURITIES INC/BROADCORT CAP CO

-2,993.000 NHEZ Local 60.334199 0.00 -119.72 -3.05 -180,457.491.000000

Base 60.334199 0.00 -119.72 -3.05 -180,457.49

30 Nov 2010 USD/DTC 0.04BOE SECURITIES INC/BROADCORT CAP CO

5,810.000 NHEZ Local 58.351099 0.00 232.40 0.00 338,787.491.000000

Base 58.351099 0.00 232.40 0.00 338,787.49

30 Nov 2010 CANCEL USD/DTC 0.04BOE SECURITIES INC/BROADCORT CAP CO

-5,810.000 NHEZ Local 58.351099 0.00 -232.40 0.00 -338,787.491.000000

Base 58.351099 0.00 -232.40 0.00 -338,787.49

01 Dec 2010 06 Dec 2010 USD/DTC 0.04BOE SECURITIES INC/BROADCORT CAP CO

2,993.000 NHEZ Local 60.334199 0.00 119.72 3.05 180,457.491.000000

Base 60.334199 0.00 119.72 3.05 180,457.49

30 Nov 2010 USD/DTC 0.04BOE SECURITIES INC/BROADCORT CAP CO

5,810.000 NHEZ Local 58.351099 0.00 232.40 0.00 338,787.491.000000

Base 58.351099 0.00 232.40 0.00 338,787.49

30 Nov 2010 CANCEL USD/DTC 0.04BOE SECURITIES INC/BROADCORT CAP CO

-5,810.000 NHEZ Local 58.351099 0.00 -232.40 0.00 -338,787.491.000000

Base 58.351099 0.00 -232.40 0.00 -338,787.49

30 Nov 2010 03 Dec 2010 USD/DTC 0.04BOE SECURITIES INC/BROADCORT CAP CO

5,810.000 NHEZ Local 58.310113 0.00 232.40 0.00 338,549.361.000000

Base 58.310113 0.00 232.40 0.00 338,549.36
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22 Dec 2010 28 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.

650.000 NHHY Local 59.493800 0.00 9.75 0.66 38,660.561.000000

Base 59.493800 0.00 9.75 0.66 38,660.56

H01531104 Total

361.87 3.710.009,453.000 Local 557,667.41

Base 0.00 361.87 3.71 557,667.41

COMMON STOCK USD1.H27013103 24 Nov 2010 30 Nov 2010 USD/DTC 0.03WILLIAMS CAPITAL GROUP LP (THE)WEATHERFORD INTL LTD

8,470.000 NHIB Local 20.119600 0.00 254.10 2.88 170,156.031.000000

Base 20.119600 0.00 254.10 2.88 170,156.03

06 Dec 2010 09 Dec 2010 USD/DTC 0.05BNY CONVERGEX LJR

9,440.000 NHIB Local 21.944200 0.00 472.00 3.51 206,677.741.000000

Base 21.944200 0.00 472.00 3.51 206,677.74

08 Dec 2010 13 Dec 2010 USD/DTC 0.03PACIFIC AMERICAN SECURITIES, LLC

16,606.000 NHIB Local 21.153700 0.00 498.18 5.94 350,774.221.000000

Base 21.153700 0.00 498.18 5.94 350,774.22

H27013103 Total

1,224.28 12.330.0034,516.000 Local 727,607.99

Base 0.00 1,224.28 12.33 727,607.99

COMMON STOCKH5833N103 29 Nov 2010 02 Dec 2010 USD/DTC 0.03LOOP CAPITAL MARKETSNOBLE CORP

84,600.000 NHDF Local 34.668400 0.00 2,538.00 49.57 2,930,359.071.000000

Base 34.668400 0.00 2,538.00 49.57 2,930,359.07

COMMON STOCKH84989104 29 Nov 2010 02 Dec 2010 USD/DTC 0.02LIQUIDNETINCTE CONNECTIVITY LTD

50,000.000 NHDF Local 30.715000 0.00 750.00 25.96 1,534,974.041.000000

Base 30.715000 0.00 750.00 25.96 1,534,974.04
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30 Nov 2010 03 Dec 2010 USD/DTC 0.03GARDNER RICH & CO

75,000.000 NHDF Local 30.109500 0.00 2,250.00 38.16 2,255,924.341.000000

Base 30.109500 0.00 2,250.00 38.16 2,255,924.34

29 Nov 2010 02 Dec 2010 USD/DTC 0.03LOOP CAPITAL MARKETS

31,700.000 NHDF Local 30.904300 0.00 951.00 16.56 978,698.751.000000

Base 30.904300 0.00 951.00 16.56 978,698.75

H84989104 Total

3,951.00 80.680.00156,700.000 Local 4,769,597.13

Base 0.00 3,951.00 80.68 4,769,597.13

COMMON STOCKH8817H100 29 Nov 2010 02 Dec 2010 USD/DTC 0.03LOOP CAPITAL MARKETSTRANSOCEAN LTD

32,800.000 NHDF Local 68.029700 0.00 984.00 37.72 2,230,352.441.000000

Base 68.029700 0.00 984.00 37.72 2,230,352.44

COMMON STOCK USD8.3H89128104 26 Nov 2010 01 Dec 2010 USD/DTC 0.02HEEVERS &CO. INC.TYCO INTERNATIONAL LTD

3,040.000 NHDM Local 37.886600 0.00 45.60 1.95 115,127.711.000000

Base 37.886600 0.00 45.60 1.95 115,127.71

COMMON STOCK USD.01L3466T104 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.FLAGSTONE REINSURANCE HOLDIN

4,980.000 NHHZ Local 10.678000 0.00 74.70 0.90 53,100.841.000000

Base 10.678000 0.00 74.70 0.90 53,100.84

COMMON STOCK ILS.000M0861T100 27 Oct 2010 01 Nov 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCALVARION LTD

3,212.000 NHHJ Local 2.467400 0.00 32.12 0.14 7,893.031.000000

Base 2.467400 0.00 32.12 0.14 7,893.03

COMMON STOCK ILS.01M15342104 27 Oct 2010 01 Nov 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCAUDIOCODES LTD

3,090.000 NHHJ Local 4.635000 0.00 30.90 0.25 14,291.001.000000

Base 4.635000 0.00 30.90 0.25 14,291.00
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COMMON STOCK USD.01M22465104 27 Oct 2010 01 Nov 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCCHECK POINT SOFTWARE TECH

1,831.000 NHHJ Local 42.320000 0.00 24.72 1.31 77,461.891.000000

Base 42.320000 0.00 24.72 1.31 77,461.89

COMMON STOCK ILS.05M52020100 27 Oct 2010 01 Nov 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCGIVEN IMAGING LTD

339.000 NHHJ Local 17.045400 0.00 4.58 0.10 5,773.711.000000

Base 17.045400 0.00 4.58 0.10 5,773.71

COMMON STOCK USD.14M75253100 27 Oct 2010 01 Nov 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCORBOTECH LTD

2,072.000 NHHJ Local 9.406902 0.00 20.72 0.33 19,470.051.000000

Base 9.406902 0.00 20.72 0.33 19,470.05

COMMON STOCK USD1.0M87245102 27 Oct 2010 01 Nov 2010 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCSYNERON MEDICAL LTD

866.000 NHHJ Local 10.741605 0.00 11.69 0.16 9,290.381.000000

Base 10.741605 0.00 11.69 0.16 9,290.38

27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.

2,580.000 NHHZ Local 10.623700 0.00 38.70 0.46 27,369.991.000000

Base 10.623700 0.00 38.70 0.46 27,369.99

M87245102 Total

50.39 0.620.003,446.000 Local 36,660.37

Base 0.00 50.39 0.62 36,660.37

COMMON STOCK EUR.02N22717107 21 Dec 2010 27 Dec 2010 USD/DTC 0.01SG AMERICAS SECURITIES LLCCORE LABORATORIES N.V.

300.000 NHHP Local 91.196200 0.00 3.00 0.47 27,355.391.000000

Base 91.196200 0.00 3.00 0.47 27,355.39

COMMON STOCK NPVP16994132 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.BANCO LATINOAMERICANO COME E

2,640.000 NHHZ Local 15.356300 0.00 39.60 0.69 40,500.341.000000

Base 15.356300 0.00 39.60 0.69 40,500.34
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COMMON STOCK USD.01P94398107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.ULTRAPETROL (BAHAMAS) LTD

2,110.000 NHHZ Local 6.224400 0.00 31.65 0.22 13,101.611.000000

Base 6.224400 0.00 31.65 0.22 13,101.61

COMMON STOCK USD.01V3267N107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.EXCEL MARITIME CARRIERS LTD

3,800.000 NHHZ Local 5.838600 0.00 57.00 0.37 22,129.311.000000

Base 5.838600 0.00 57.00 0.37 22,129.31

COMMON STOCKY0553W103 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.BALTIC TRADING LTD

1,560.000 NHHZ Local 11.254400 0.00 23.40 0.30 17,533.161.000000

Base 11.254400 0.00 23.40 0.30 17,533.16

COMMON STOCK USD.01Y2065G105 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.DHT HOLDINGS INC

4,650.000 NHHZ Local 4.149000 0.00 69.75 0.33 19,222.771.000000

Base 4.149000 0.00 69.75 0.33 19,222.77

COMMON STOCK USD.01Y2187A101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.EAGLE BULK SHIPPING INC

5,940.000 NHHZ Local 5.157300 0.00 89.10 0.52 30,544.741.000000

Base 5.157300 0.00 89.10 0.52 30,544.74

COMMON STOCK USD.01Y2685T107 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.GENCO SHIPPING + TRADING LTD

2,730.000 NHHZ Local 16.118000 0.00 40.95 0.74 43,960.451.000000

Base 16.118000 0.00 40.95 0.74 43,960.45

COMMON STOCK USD.01Y2693R101 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.GENERAL MARITIME CORP

7,570.000 NHHZ Local 3.755700 0.00 113.55 0.48 28,316.621.000000

Base 3.755700 0.00 113.55 0.48 28,316.62

GDRY5217N118 27 Oct 2010 01 Nov 2010 USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITHLARSEN + TOUBRO GDR REG S

6,241.000 NHHJ Local 45.578000 0.00 93.62 0.00 284,358.681.000000

Base 45.578000 0.00 93.62 0.00 284,358.68
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COMMON STOCK USD.01Y7542C106 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.SCORPIO TANKERS INC

320.000 NHHZ Local 11.607800 0.00 4.80 0.06 3,709.641.000000

Base 11.607800 0.00 4.80 0.06 3,709.64

COMMON STOCK USD.01Y8565N102 27 Oct 2010 01 Nov 2010 USD/DTC 0.02HEEVERS &CO. INC.TEEKAY TANKERS LTD CLASS A

2,580.000 NHHZ Local 11.969600 0.00 38.70 0.52 30,842.351.000000

Base 11.969600 0.00 38.70 0.52 30,842.35

US DOLLAR  Total

0.00Local79,789,996.432

0.00Base

6,544.39

6,544.39

304,099.28

304,099.28

534,895,509.17

534,895,509.17

EQUITY  Total

112,516,407.432
Base 0.00 450,354.71 19,296.72 698,870,937.35

FIXED INCOME
US DOLLAR

5.15%   15 May 2019001055AC6 02 Nov 2010 05 Nov 2010 USD/DTCWELLS FARGO SECURITIES, LLCAFLAC INC

1,925,000.000 NHFI Local 128.503000 77,267.36 0.00 0.00 2,473,682.751.000000

Base 128.503000 77,267.36 0.00 0.00 2,473,682.75

02 Nov 2010 05 Nov 2010 USD/DTCWELLS FARGO SECURITIES, LLC

2,745,000.000 NHHW Local 128.503000 110,181.25 0.00 0.00 3,527,407.351.000000

Base 128.503000 110,181.25 0.00 0.00 3,527,407.35

001055AC6 Total

0.00 0.00187,448.614,670,000.000 Local 6,001,090.10

Base 187,448.61 0.00 0.00 6,001,090.10
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8.75%   15 May 201300130HBA2 08 Oct 2010 USD/DTCCALLED BONDSAES CORP

214,000.000 NHFS Local 102.878280 1,704.57 0.00 0.00 220,159.521.000000

Base 102.878280 1,704.57 0.00 0.00 220,159.52

08 Oct 2010 CANCEL USD/DTCCALLED BONDS

-214,000.000 NHFS Local 102.878280 -1,704.57 0.00 0.00 -220,159.521.000000

Base 102.878280 -1,704.57 0.00 0.00 -220,159.52

08 Oct 2010 08 Oct 2010 USD/DTCCALLED BONDS

214,000.000 NHFS Local 101.458000 7,437.98 0.00 0.00 217,120.121.000000

Base 101.458000 7,437.98 0.00 0.00 217,120.12

00130HBA2 Total

0.00 0.007,437.98214,000.000 Local 217,120.12

Base 7,437.98 0.00 0.00 217,120.12

5.5%   01 Feb 201800206RAJ1 21 Oct 2010 26 Oct 2010 USD/DTCUBS FINANCIAL SERVICES INCAT+T INC

450,000.000 NHFI Local 116.801000 5,843.75 0.00 0.00 525,604.501.000000

Base 116.801000 5,843.75 0.00 0.00 525,604.50

21 Oct 2010 26 Oct 2010 USD/DTCUBS FINANCIAL SERVICES INC

1,550,000.000 NHHW Local 116.801000 20,128.47 0.00 0.00 1,810,415.501.000000

Base 116.801000 20,128.47 0.00 0.00 1,810,415.50

00206RAJ1 Total

0.00 0.0025,972.222,000,000.000 Local 2,336,020.00

Base 25,972.22 0.00 0.00 2,336,020.00

5.875%   15 May 2016002824AT7 20 Oct 2010 25 Oct 2010 USD/DTCJ.P. MORGAN SECURITIES LLCABBOTT LABS

1,705,000.000 NHHW Local 120.570000 44,519.44 0.00 0.00 2,055,718.501.000000

Base 120.570000 44,519.44 0.00 0.00 2,055,718.50
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20 Oct 2010 25 Oct 2010 USD/DTCJ.P. MORGAN SECURITIES LLC

2,738,000.000 NHFI Local 120.570000 71,492.22 0.00 0.00 3,301,206.601.000000

Base 120.570000 71,492.22 0.00 0.00 3,301,206.60

002824AT7 Total

0.00 0.00116,011.664,443,000.000 Local 5,356,925.10

Base 116,011.66 0.00 0.00 5,356,925.10

0.01%   26 Jan 201400499D9K7 27 Oct 2010 27 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTARAMARK CORPORATION

21,028.790 NHHL Local 95.499978 0.00 0.00 0.00 20,082.491.000000

Base 95.499978 0.00 0.00 0.00 20,082.49

1%   05 May 201600799M9G3 20 Dec 2010 20 Dec 2010 USD/BOSPAYDOWNADVANTAGE SALES + MARKETING

291,394.400 NHHL Local 100.000000 0.00 0.00 0.00 291,394.401.000000

Base 100.000000 0.00 0.00 0.00 291,394.40

9.25%   01 Nov 2018009127AA9 10 Dec 2010 15 Dec 2010 USD/DTCCREDIT SUISSE SECURITIES (USA) LLCAMGH MERGER SUB INC

860,000.000 NHFS Local 104.750000 11,711.53 0.00 0.00 900,850.001.000000

Base 104.750000 11,711.53 0.00 0.00 900,850.00

1%   01 Feb 2012011679AG2 22 Oct 2010 22 Oct 2010 USD/BOSPAYDOWNALASKA COMMUNICATIONS SYS HLDG

1,196,475.230 NHHL Local 100.000000 0.00 0.00 0.00 1,196,475.231.000000

Base 100.000000 0.00 0.00 0.00 1,196,475.23

8%   15 May 2018016745AL5 14 Oct 2010 19 Oct 2010 USD/DTCWELLS FARGO SECURITIES, LLCALLBRITTON COMMUNICATION

798,000.000 NHFS Local 102.250000 29,969.33 0.00 0.00 815,955.001.000000

Base 102.250000 29,969.33 0.00 0.00 815,955.00

1%   06 Mar 201401699B9Z4 05 Oct 2010 05 Oct 2010 USD/BOSPAYDOWNCHARTER COMMUNICATIONS

6,228.330 NHHL Local 100.000000 0.00 0.00 0.00 6,228.331.000000

Base 100.000000 0.00 0.00 0.00 6,228.33
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18 Oct 2010 18 Oct 2010 USD/BOSSTATE STREET BANK AND TRUST

73,771.720 NHHL Local 96.920310 0.00 0.00 0.00 71,499.781.000000

Base 96.920310 0.00 0.00 0.00 71,499.78

01699B9Z4 Total

0.00 0.000.0080,000.050 Local 77,728.11

Base 0.00 0.00 0.00 77,728.11

1%   06 Mar 201401699E9Q8 05 Oct 2010 05 Oct 2010 USD/BOSPAYDOWNCHARTER COMMUNICATION

38,001.440 NHHL Local 100.000000 0.00 0.00 0.00 38,001.441.000000

Base 100.000000 0.00 0.00 0.00 38,001.44

22 Oct 2010 22 Oct 2010 USD/BOSPAYDOWN

15,200.580 NHHL Local 100.000000 0.00 0.00 0.00 15,200.581.000000

Base 100.000000 0.00 0.00 0.00 15,200.58

09 Dec 2010 09 Dec 2010 USD/BOSSTATE STREET BANK AND TRUST

15,200.580 NHHL Local 100.000000 0.00 0.00 0.00 15,200.581.000000

Base 100.000000 0.00 0.00 0.00 15,200.58

21 Dec 2010 21 Dec 2010 USD/BOSPAYDOWN

10,032.380 NHHL Local 100.000000 0.00 0.00 0.00 10,032.381.000000

Base 100.000000 0.00 0.00 0.00 10,032.38

31 Dec 2010 OPEN USD/BOSPAYDOWN

1,050.450 NHHL Local 100.000000 0.00 0.00 0.00 1,050.451.000000

Base 100.000000 0.00 0.00 0.00 1,050.45

01699E9Q8 Total

0.00 0.000.0079,485.430 Local 79,485.43

Base 0.00 0.00 0.00 79,485.43
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1%   18 Sep 201601699F9W2 31 Dec 2010 OPEN USD/BOSPAYDOWNCHARTER COMMUNICATIONS

3,330.210 NHHM Local 100.000000 0.00 0.00 0.00 3,330.211.000000

Base 100.000000 0.00 0.00 0.00 3,330.21

1%   06 Sep 201601699F9X0 31 Dec 2010 OPEN USD/BOSPAYDOWNCHARTER COMMUNICATIONS OPERATI

1,840.690 NHHL Local 100.000000 0.00 0.00 0.00 1,840.691.000000

Base 100.000000 0.00 0.00 0.00 1,840.69

7.57%   27 Jan 201201861W9R8 07 Dec 2010 07 Dec 2010 USD/BOSPAYDOWNALLIANCE LAUNDRY TERM B

3,915.910 NHHL Local 100.000000 0.00 0.00 0.00 3,915.911.000000

Base 100.000000 0.00 0.00 0.00 3,915.91

31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWN

7,076.110 NHHL Local 100.000000 0.00 0.00 0.00 7,076.111.000000

Base 100.000000 0.00 0.00 0.00 7,076.11

01861W9R8 Total

0.00 0.000.0010,992.020 Local 10,992.02

Base 0.00 0.00 0.00 10,992.02

1%   25 Jul 201402199D9B6 01 Oct 2010 01 Oct 2010 USD/BOSPAYDOWNCOMMUNITY HEALTH SYSTEMS INC

3,823.990 NHHL Local 100.000000 0.00 0.00 0.00 3,823.991.000000

Base 100.000000 0.00 0.00 0.00 3,823.99

05 Nov 2010 05 Nov 2010 USD/BOSSTATE STREET BANK AND TRUST

651,036.900 NHHL Local 100.000000 0.00 0.00 0.00 651,036.901.000000

Base 100.000000 0.00 0.00 0.00 651,036.90

31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWN

2,586.450 NHHL Local 100.000000 0.00 0.00 0.00 2,586.451.000000

Base 100.000000 0.00 0.00 0.00 2,586.45
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02199D9B6 Total

0.00 0.000.00657,447.340 Local 657,447.34

Base 0.00 0.00 0.00 657,447.34

1%   25 Jan 201702199H9C5 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNCOMMUNITY HEALTH SYSTEMS, INC.

1,701.150 NHHL Local 100.000000 0.00 0.00 0.00 1,701.151.000000

Base 100.000000 0.00 0.00 0.00 1,701.15

0%02687QDG0 01 Nov 2010 04 Nov 2010 USD/DTCGOLDMAN SACHS + COAMERICAN INTL GROUP INC

1,130,000.000 NHFI Local 105.000000 19,831.50 0.00 0.00 1,186,500.001.000000

Base 105.000000 19,831.50 0.00 0.00 1,186,500.00

01 Nov 2010 04 Nov 2010 USD/DTCGOLDMAN SACHS + CO

1,599,000.000 NHHW Local 105.000000 28,062.45 0.00 0.00 1,678,950.001.000000

Base 105.000000 28,062.45 0.00 0.00 1,678,950.00

02 Nov 2010 05 Nov 2010 USD/DTCGOLDMAN SACHS + CO

1,170,000.000 NHFI Local 104.750000 20,723.63 0.00 0.00 1,225,575.001.000000

Base 104.750000 20,723.63 0.00 0.00 1,225,575.00

02 Nov 2010 05 Nov 2010 USD/DTCGOLDMAN SACHS + CO

1,656,000.000 NHHW Local 104.750000 29,331.90 0.00 0.00 1,734,660.001.000000

Base 104.750000 29,331.90 0.00 0.00 1,734,660.00

02687QDG0 Total

0.00 0.0097,949.485,555,000.000 Local 5,825,685.00

Base 97,949.48 0.00 0.00 5,825,685.00

8.37%   30 Jan 201302744R9G4 28 Dec 2010 USD/BOSPAYDOWNAMERICAN MEDIA

1,479,395.910 NHHM Local 100.000000 0.00 0.00 0.00 1,479,395.911.000000

Base 100.000000 0.00 0.00 0.00 1,479,395.91
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28 Dec 2010 CANCEL USD/BOSPAYDOWN

-1,479,395.910 NHHM Local 100.000000 0.00 0.00 0.00 -1,479,395.911.000000

Base 100.000000 0.00 0.00 0.00 -1,479,395.91

28 Dec 2010 28 Dec 2010 USD/BOSPAYDOWN

1,479,395.900 NHHM Local 100.000000 0.00 0.00 0.00 1,479,395.911.000000

Base 100.000000 0.00 0.00 0.00 1,479,395.91

02744R9G4 Total

0.00 0.000.001,479,395.900 Local 1,479,395.91

Base 0.00 0.00 0.00 1,479,395.91

1%   31 Jan 20130309989M2 28 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTAMERICAN MEDIA OPERATIONS INC

29,012.410 NHHM Local 100.000000 0.00 0.00 0.00 29,012.411.000000

Base 100.000000 0.00 0.00 0.00 29,012.41

28 Dec 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-29,012.410 NHHM Local 100.000000 0.00 0.00 0.00 -29,012.411.000000

Base 100.000000 0.00 0.00 0.00 -29,012.41

28 Dec 2010 28 Dec 2010 USD/BOSSTATE STREET BANK AND TRUST

29,012.410 NHHM Local 100.000000 0.00 0.00 0.00 29,012.411.000000

Base 100.000000 0.00 0.00 0.00 29,012.41

0309989M2 Total

0.00 0.000.0029,012.410 Local 29,012.41

Base 0.00 0.00 0.00 29,012.41

1%   22 Feb 201603299N9S4 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNSMURFIT STONE CONTAINER

2,866.190 NHHL Local 100.000000 0.00 0.00 0.00 2,866.191.000000

Base 100.000000 0.00 0.00 0.00 2,866.19
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8.5%   01 Feb 2015038521AD2 05 Nov 2010 10 Nov 2010 USD/DTCJ.P. MORGAN SECURITIES LLCARAMARK CORP

733,000.000 NHFS Local 105.250000 17,133.88 0.00 0.00 771,482.501.000000

Base 105.250000 17,133.88 0.00 0.00 771,482.50

1%   26 Jan 201403899F9Y2 27 Oct 2010 27 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTARAMARK CORPORATION

261,038.730 NHHL Local 95.500004 0.00 0.00 0.00 249,292.001.000000

Base 95.500004 0.00 0.00 0.00 249,292.00

1%   31 Mar 201603899W9X7 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNAQUILEX HOLDINGS LLC

31,269.710 NHHL Local 100.000000 0.00 0.00 0.00 31,269.711.000000

Base 100.000000 0.00 0.00 0.00 31,269.71

5.45%   15 Mar 2018039483AY8 15 Oct 2010 20 Oct 2010 USD/DTCDEUTSCHE BANK SECURITIES INCARCHER DANIELS MIDLAND CO

2,550,000.000 NHHW Local 115.750000 13,511.46 0.00 0.00 2,951,625.001.000000

Base 115.750000 13,511.46 0.00 0.00 2,951,625.00

15 Oct 2010 20 Oct 2010 USD/DTCDEUTSCHE BANK SECURITIES INC

2,515,000.000 NHFI Local 115.750000 13,326.01 0.00 0.00 2,911,112.501.000000

Base 115.750000 13,326.01 0.00 0.00 2,911,112.50

039483AY8 Total

0.00 0.0026,837.475,065,000.000 Local 5,862,737.50

Base 26,837.47 0.00 0.00 5,862,737.50

0%   19 Nov 20160409999H9 21 Dec 2010 21 Dec 2010 USD/BOSPAYDOWNAZ CHEM US INC

5,319.150 NHHM Local 100.000000 0.00 0.00 0.00 5,319.151.000000

Base 100.000000 0.00 0.00 0.00 5,319.15

03 Dec 2010 22 Dec 2010 USD/BOSSTATE STREET BANK AND TRUST

494,680.850 NHHM Local 100.378027 0.00 0.00 0.00 496,550.881.000000

Base 100.378027 0.00 0.00 0.00 496,550.88
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0409999H9 Total

0.00 0.000.00500,000.000 Local 501,870.03

Base 0.00 0.00 0.00 501,870.03

0.01%   23 May 201704299B9U3 23 Nov 2010 08 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTARMSTRONG WORLD INDUSTRIES INC

2,000,000.000 NHHM Local 100.625000 0.00 0.00 0.00 2,012,500.001.000000

Base 100.625000 0.00 0.00 0.00 2,012,500.00

8%   15 Mar 2014043436AD6 15 Nov 2010 16 Nov 2010 USD/DTC1 TENDER OFFERASBURY AUTOMOTIVE GROUP INC

3,022,000.000 NHFS Local 100.417000 40,964.89 0.00 0.00 3,034,601.741.000000

Base 100.417000 40,964.89 0.00 0.00 3,034,601.74

1%   31 Jan 201304599D9S1 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNINTERMEDIA OUTDOOR INC

65,593.320 NHHM Local 100.000000 0.00 0.00 0.00 65,593.321.000000

Base 100.000000 0.00 0.00 0.00 65,593.32

1%   19 Apr 201604599P9B1 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNASPECT SOFTWARE

2,810.840 NHHL Local 100.000000 0.00 0.00 0.00 2,810.841.000000

Base 100.000000 0.00 0.00 0.00 2,810.84

0.01%   30 Nov 20150482669B8 23 Nov 2010 14 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTATLANTIC BROADBAND FIN LLC

1,000,000.000 NHHM Local 100.375000 0.00 0.00 0.00 1,003,750.001.000000

Base 100.375000 0.00 0.00 0.00 1,003,750.00

1%   01 Sep 201104899A9R6 01 Dec 2010 USD/BOSPAYDOWNATLANTIC BROADBAND

16,757.200 NHHL Local 100.000000 0.00 0.00 0.00 16,757.201.000000

Base 100.000000 0.00 0.00 0.00 16,757.20

01 Dec 2010 CANCEL USD/BOSPAYDOWN

-16,757.200 NHHL Local 100.000000 0.00 0.00 0.00 -16,757.201.000000

Base 100.000000 0.00 0.00 0.00 -16,757.20
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30 Nov 2010 01 Dec 2010 USD/BOSPAYDOWN

16,757.200 NHHL Local 100.000000 0.00 0.00 0.00 16,757.201.000000

Base 100.000000 0.00 0.00 0.00 16,757.20

04899A9R6 Total

0.00 0.000.0016,757.200 Local 16,757.20

Base 0.00 0.00 0.00 16,757.20

0.01%   14 Dec 20170549989F8 06 Dec 2010 17 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTBBHI ACQUISITION LLC

750,000.000 NHHM Local 100.500000 0.00 0.00 0.00 753,750.001.000000

Base 100.500000 0.00 0.00 0.00 753,750.00

29 Dec 2010 29 Dec 2010 USD/BOSSTATE STREET BANK AND TRUST

90,857.630 NHHL Local 101.000004 0.00 0.00 0.00 91,766.211.000000

Base 101.000004 0.00 0.00 0.00 91,766.21

0549989F8 Total

0.00 0.000.00840,857.630 Local 845,516.21

Base 0.00 0.00 0.00 845,516.21

1%   30 Jun 201405499C9M4 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNBICENT POWER

1,375.000 NHHL Local 100.000000 0.00 0.00 0.00 1,375.001.000000

Base 100.000000 0.00 0.00 0.00 1,375.00

3.125%   01 Oct 201505565QBN7 10 Nov 2010 16 Nov 2010 USD/DTCCITIGROUPGLOBAL MARKETS INCBP CAPITAL MARKETS PLC

1,365,000.000 NHFI Local 102.055000 5,332.03 0.00 0.00 1,393,050.751.000000

Base 102.055000 5,332.03 0.00 0.00 1,393,050.75

1%   31 Mar 201405799C9T6 01 Nov 2010 USD/BOSPAYDOWNBALDOR ELECTRIC COMPANY

5,457.670 NHHL Local 100.000000 0.00 0.00 0.00 5,457.671.000000

Base 100.000000 0.00 0.00 0.00 5,457.67
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01 Nov 2010 CANCEL USD/BOSPAYDOWN

-5,457.670 NHHL Local 100.000000 0.00 0.00 0.00 -5,457.671.000000

Base 100.000000 0.00 0.00 0.00 -5,457.67

29 Oct 2010 01 Nov 2010 USD/BOSPAYDOWN

5,457.670 NHHL Local 100.000000 0.00 0.00 0.00 5,457.671.000000

Base 100.000000 0.00 0.00 0.00 5,457.67

05799C9T6 Total

0.00 0.000.005,457.670 Local 5,457.67

Base 0.00 0.00 0.00 5,457.67

1%   01 Jun 201705799F9S1 31 Dec 2010 OPEN USD/BOSPAYDOWNBWAY CORPORATION

160.710 NHHM Local 100.000000 0.00 0.00 0.00 160.711.000000

Base 100.000000 0.00 0.00 0.00 160.71

1%   08 May 201405799R9U0 01 Nov 2010 USD/BOSPAYDOWNBAKER TANKS INC

1,649.070 NHHL Local 100.000000 0.00 0.00 0.00 1,649.071.000000

Base 100.000000 0.00 0.00 0.00 1,649.07

01 Nov 2010 CANCEL USD/BOSPAYDOWN

-1,649.070 NHHL Local 100.000000 0.00 0.00 0.00 -1,649.071.000000

Base 100.000000 0.00 0.00 0.00 -1,649.07

29 Oct 2010 01 Nov 2010 USD/BOSPAYDOWN

1,649.070 NHHL Local 100.000000 0.00 0.00 0.00 1,649.071.000000

Base 100.000000 0.00 0.00 0.00 1,649.07

05799R9U0 Total

0.00 0.000.001,649.070 Local 1,649.07

Base 0.00 0.00 0.00 1,649.07
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5.625%   14 Oct 2016060505CS1 20 Dec 2010 23 Dec 2010 USD/DTCBANK OF AMERICA SECURITIES LLCBANK AMER CORP

1,710,000.000 NHFI Local 103.414000 18,435.94 0.00 0.00 1,768,379.401.000000

Base 103.414000 18,435.94 0.00 0.00 1,768,379.40

5.75%   01 Dec 2017060505DP6 19 Oct 2010 22 Oct 2010 USD/DTCBANK OF AMERICA SECURITIES LLCBANK AMER CORP

2,000,000.000 NHFJ Local 105.813000 45,041.67 0.00 0.00 2,116,260.001.000000

Base 105.813000 45,041.67 0.00 0.00 2,116,260.00

20 Dec 2010 23 Dec 2010 USD/DTCMORGAN STANLEY CO INCORPORATED

1,405,000.000 NHHW Local 102.873000 4,937.01 0.00 0.00 1,445,365.651.000000

Base 102.873000 4,937.01 0.00 0.00 1,445,365.65

060505DP6 Total

0.00 0.0049,978.683,405,000.000 Local 3,561,625.65

Base 49,978.68 0.00 0.00 3,561,625.65

7.625%   01 Jun 201906051GDZ9 20 Dec 2010 23 Dec 2010 USD/DTCBANK OF AMERICA SECURITIES LLCBANK OF AMERICA CORP

2,115,000.000 NHHW Local 113.394000 9,855.31 0.00 0.00 2,398,283.101.000000

Base 113.394000 9,855.31 0.00 0.00 2,398,283.10

20 Dec 2010 23 Dec 2010 USD/DTCBANK OF AMERICA SECURITIES LLC

2,290,000.000 NHFI Local 113.394000 10,670.76 0.00 0.00 2,596,722.601.000000

Base 113.394000 10,670.76 0.00 0.00 2,596,722.60

06051GDZ9 Total

0.00 0.0020,526.074,405,000.000 Local 4,995,005.70

Base 20,526.07 0.00 0.00 4,995,005.70

4.5%   01 Apr 201506051GEB1 09 Dec 2010 14 Dec 2010 USD/DTCBANK OF AMERICA SECURITIES LLCBANK OF AMERICA CORP

3,500,000.000 NHFJ Local 100.971000 31,937.50 0.00 0.00 3,533,985.001.000000

Base 100.971000 31,937.50 0.00 0.00 3,533,985.00
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1%   11 Aug 201306899X9V2 29 Nov 2010 29 Nov 2010 USD/BOSPAYDOWNBARRINGTON BROADCASTING

41,233.570 NHHM Local 100.000000 0.00 0.00 0.00 41,233.571.000000

Base 100.000000 0.00 0.00 0.00 41,233.57

1%   09 Apr 201506999P9B2 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNBASS PRO GROUP, LLC

2,500.000 NHHM Local 100.000000 0.00 0.00 0.00 2,500.001.000000

Base 100.000000 0.00 0.00 0.00 2,500.00

1%   21 Jul 201407499U9Z1 10 Dec 2010 10 Dec 2010 USD/BOSPAYDOWNBE AEROSPACE

657,453.940 NHHM Local 100.000000 0.00 0.00 0.00 657,453.941.000000

Base 100.000000 0.00 0.00 0.00 657,453.94

31 Dec 2010 31 Dec 2010 USD/BOSSHARE ADJUSTMENT

0.010 NHHM Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

07499U9Z1 Total

0.00 0.000.00657,453.950 Local 657,453.94

Base 0.00 0.00 0.00 657,453.94

4.85%   15 Jan 2015084664AT8 10 Dec 2010 15 Dec 2010 USD/DTCRIDGE CLEARING & OUTSOURCING SOLUTIBERKSHIRE HATHAWAY FIN CORP

1,550,000.000 NHHW Local 109.661000 31,322.92 0.00 0.00 1,699,745.501.000000

Base 109.661000 31,322.92 0.00 0.00 1,699,745.50

5.4%   15 May 2018084664BE0 02 Nov 2010 05 Nov 2010 USD/DTCWELLS FARGO SECURITIES, LLCBERKSHIRE HATHAWAY FIN CORP

3,039,000.000 NHFI Local 113.511000 77,494.50 0.00 0.00 3,449,599.291.000000

Base 113.511000 77,494.50 0.00 0.00 3,449,599.29

3.2%   11 Feb 2015084670AV0 16 Nov 2010 19 Nov 2010 USD/DTCGOLDMAN SACHS + COBERKSHIRE HATHAWAY INC

1,000,000.000 NHHW Local 104.786000 8,711.11 0.00 0.00 1,047,860.001.000000

Base 104.786000 8,711.11 0.00 0.00 1,047,860.00
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1%   13 Jan 201208999A9N5 08 Nov 2010 08 Nov 2010 USD/BOSPAYDOWNBERYL OIL AND GAS LP

31,382.150 NHHM Local 100.000000 0.00 0.00 0.00 31,382.151.000000

Base 100.000000 0.00 0.00 0.00 31,382.15

31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWN

262,217.150 NHHM Local 100.000000 0.00 0.00 0.00 262,217.151.000000

Base 100.000000 0.00 0.00 0.00 262,217.15

08999A9N5 Total

0.00 0.000.00293,599.300 Local 293,599.30

Base 0.00 0.00 0.00 293,599.30

3.75%   20 Nov 2016097023BC8 28 Oct 2010 02 Nov 2010 USD/DTCJPMORGAN SECURITIES INCBOEING CO

1,700,000.000 NHHW Local 109.500000 28,687.50 0.00 0.00 1,861,500.001.000000

Base 109.500000 28,687.50 0.00 0.00 1,861,500.00

1%   31 Jul 201509999U9W9 31 Dec 2010 OPEN USD/BOSPAYDOWNBOOZ HAMILTON

1,345.150 NHHL Local 100.000000 0.00 0.00 0.00 1,345.151.000000

Base 100.000000 0.00 0.00 0.00 1,345.15

1%   31 Jul 201509999Y9B7 31 Dec 2010 OPEN USD/BOSPAYDOWNBOOZ ALLEN HAMILTON INC

1,685.150 NHHL Local 100.000000 0.00 0.00 0.00 1,685.151.000000

Base 100.000000 0.00 0.00 0.00 1,685.15

1%   28 Jul 201410199A9T6 10 Dec 2010 10 Dec 2010 USD/BOSPAYDOWNBE AEROSPACE INC

310,227.800 NHHL Local 100.000000 0.00 0.00 0.00 310,227.801.000000

Base 100.000000 0.00 0.00 0.00 310,227.80

31 Dec 2010 31 Dec 2010 USD/BOSSHARE ADJUSTMENT

0.020 NHHL Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00
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10199A9T6 Total

0.00 0.000.00310,227.820 Local 310,227.80

Base 0.00 0.00 0.00 310,227.80

1%   15 Oct 201610899B9K6 22 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTBRICKMAN GROUP HOLDINGS INC.

375,000.000 NHHM Local 101.375000 0.00 0.00 0.00 380,156.251.000000

Base 101.375000 0.00 0.00 0.00 380,156.25

10 Nov 2010 USD/BOSSTATE STREET BANK AND TRUST

375,000.000 NHHM Local 101.375000 0.00 0.00 0.00 380,156.251.000000

Base 101.375000 0.00 0.00 0.00 380,156.25

10899B9K6 Total

0.00 0.000.00750,000.000 Local 760,312.50

Base 0.00 0.00 0.00 760,312.50

5.95%   15 Jan 201811102AAA9 14 Oct 2010 19 Oct 2010 USD/DTCDEUTSCHE BANK SECURITIES INCBRITISH TELECOMMUNICATIONS PLC

1,250,000.000 NHFI Local 111.815000 19,420.14 0.00 0.00 1,397,687.501.000000

Base 111.815000 19,420.14 0.00 0.00 1,397,687.50

14 Oct 2010 19 Oct 2010 USD/DTCDEUTSCHE BANK SECURITIES INC

2,235,000.000 NHHW Local 111.815000 34,723.21 0.00 0.00 2,499,065.251.000000

Base 111.815000 34,723.21 0.00 0.00 2,499,065.25

11102AAA9 Total

0.00 0.0054,143.353,485,000.000 Local 3,896,752.75

Base 54,143.35 0.00 0.00 3,896,752.75

8.5%   01 Oct 2013118255AE8 01 Oct 2010 01 Oct 2010 USD/DTCCALLED BONDSBUCKEYE TECHNOLOGIES INC

3,429,000.000 NHFS Local 101.417000 0.00 0.00 0.00 3,477,588.931.000000

Base 101.417000 0.00 0.00 0.00 3,477,588.93
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1%   29 Sep 201312099D9E0 08 Oct 2010 08 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTBROCADE COMMUNICATIONS

204,057.240 NHHM Local 100.625006 0.00 0.00 0.00 205,332.611.000000

Base 100.625006 0.00 0.00 0.00 205,332.61

5.9%   01 Jul 201212189TAU8 16 Nov 2010 19 Nov 2010 USD/DTCJ.P. MORGAN CLEARING CORP.BURLINGTON NORTHN SANTA FE COR

1,450,000.000 NHFI Local 107.696000 32,794.17 0.00 0.00 1,561,592.001.000000

Base 107.696000 32,794.17 0.00 0.00 1,561,592.00

5.75%   15 Mar 201812189TBA1 16 Nov 2010 19 Nov 2010 USD/DTCWELLS FARGO SECURITIES LLCBURLINGTON NORTHN SANTA FE

400,000.000 NHFI Local 113.210000 4,088.89 0.00 0.00 452,840.001.000000

Base 113.210000 4,088.89 0.00 0.00 452,840.00

4.7%   01 Oct 201912189TBC7 16 Nov 2010 19 Nov 2010 USD/DTCGOLDMAN SACHS + COBURLINGTON NORTH SANTA FE

1,100,000.000 NHHW Local 107.160000 6,893.33 0.00 0.00 1,178,760.001.000000

Base 107.160000 6,893.33 0.00 0.00 1,178,760.00

0%   30 Jun 201212199A9N5 19 Oct 2010 19 Oct 2010 USD/BOSPAYDOWNBURGER KING CORPORATION

1,000,000.000 NHHL Local 100.000000 0.00 0.00 0.00 1,000,000.001.000000

Base 100.000000 0.00 0.00 0.00 1,000,000.00

1%   31 Dec 201512399B9P6 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNBUTLER ANIMAL HEALTH SUPPLY

1,875.000 NHHM Local 100.000000 0.00 0.00 0.00 1,875.001.000000

Base 100.000000 0.00 0.00 0.00 1,875.00

1%   06 Apr 201512399S9D6 14 Oct 2010 14 Oct 2010 USD/BOSPAYDOWNCF INDUSTRIES, INC

36,293.980 NHHL Local 100.000000 0.00 0.00 0.00 36,293.981.000000

Base 100.000000 0.00 0.00 0.00 36,293.98

15 Nov 2010 15 Nov 2010 USD/BOSPAYDOWN

36,293.980 NHHL Local 100.000000 0.00 0.00 0.00 36,293.981.000000

Base 100.000000 0.00 0.00 0.00 36,293.98
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16 Dec 2010 16 Dec 2010 USD/BOSPAYDOWN

18,146.990 NHHL Local 100.000000 0.00 0.00 0.00 18,146.991.000000

Base 100.000000 0.00 0.00 0.00 18,146.99

29 Dec 2010 29 Dec 2010 USD/BOSPAYDOWN

18,146.990 NHHL Local 100.000000 0.00 0.00 0.00 18,146.991.000000

Base 100.000000 0.00 0.00 0.00 18,146.99

12399S9D6 Total

0.00 0.000.00108,881.940 Local 108,881.94

Base 0.00 0.00 0.00 108,881.94

8.2%   15 May 2014124857AB9 12 Nov 2010 17 Nov 2010 USD/DTCCREDIT SUISSE SECURITIES (USA) LLCCBS CORP

2,100,000.000 NHFI Local 118.572000 956.67 0.00 0.00 2,490,012.001.000000

Base 118.572000 956.67 0.00 0.00 2,490,012.00

7.875%   30 Apr 20181248EPAJ2 22 Dec 2010 29 Dec 2010 USD/DTC7 EXCHANGE OFFER (NON CASH)CCO HLDGS LLC/CAP CORP

2,869,000.000 NHFS Local 103.125000 32,634.88 0.00 0.00 2,958,656.251.000000

Base 103.125000 32,634.88 0.00 0.00 2,958,656.25

8.125%   30 Apr 20201248EPAM5 22 Dec 2010 29 Dec 2010 USD/DTC7 EXCHANGE OFFER (NON CASH)CCO HLDGS LLC/CAP CORP

728,000.000 NHFS Local 102.125000 8,543.89 0.00 0.00 743,470.001.000000

Base 102.125000 8,543.89 0.00 0.00 743,470.00

5.75%   15 Feb 201412572QAD7 10 Nov 2010 16 Nov 2010 USD/DTCFIRST TENNESSEE SECURITIES CORPCME GROUP INC

621,000.000 NHFI Local 113.523000 9,026.06 0.00 0.00 704,977.831.000000

Base 113.523000 9,026.06 0.00 0.00 704,977.83

10 Nov 2010 16 Nov 2010 USD/DTCFIRST TENNESSEE SECURITIES CORP

661,000.000 NHHW Local 113.523000 9,607.45 0.00 0.00 750,387.031.000000

Base 113.523000 9,607.45 0.00 0.00 750,387.03
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12572QAD7 Total

0.00 0.0018,633.511,282,000.000 Local 1,455,364.86

Base 18,633.51 0.00 0.00 1,455,364.86

6.3%   01 Feb 2012125896AX8 20 Dec 2010 USD/DTCCALLED BONDSCMS ENERGY CORP

322,000.000 NHFS Local 100.000000 7,832.65 0.00 0.00 322,000.001.000000

Base 100.000000 7,832.65 0.00 0.00 322,000.00

20 Dec 2010 CANCEL USD/DTCCALLED BONDS

-322,000.000 NHFS Local 100.000000 -7,832.65 0.00 0.00 -322,000.001.000000

Base 100.000000 -7,832.65 0.00 0.00 -322,000.00

20 Dec 2010 21 Dec 2010 USD/DTC1 CALLED BONDS

322,000.000 NHFS Local 106.070500 7,832.65 0.00 0.00 341,547.011.000000

Base 106.070500 7,832.65 0.00 0.00 341,547.01

125896AX8 Total

0.00 0.007,832.65322,000.000 Local 341,547.01

Base 7,832.65 0.00 0.00 341,547.01

8.5%   15 Jun 2015126307AB3 15 Dec 2010 20 Dec 2010 USD/DTCJ.P. MORGAN SECURITIES LLCCSC HLDGS LLC

1,341,000.000 NHFS Local 108.625000 1,583.13 0.00 0.00 1,456,661.251.000000

Base 108.625000 1,583.13 0.00 0.00 1,456,661.25

0%12999U9U7 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNC G JCF CORP

80,496.790 NHHM Local 100.000000 0.00 0.00 0.00 80,496.791.000000

Base 100.000000 0.00 0.00 0.00 80,496.79

0.01%   29 Mar 201413199E9M7 25 Oct 2010 25 Oct 2010 USD/BOSPAYDOWNCALPINE CORPORATION

807,173.870 NHHL Local 100.000000 0.00 0.00 0.00 807,173.871.000000

Base 100.000000 0.00 0.00 0.00 807,173.87
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5.685%   29 Mar 201413199P9M2 25 Oct 2010 25 Oct 2010 USD/BOSPAYDOWNCALPINE CORPORATION

425,976.420 NHHM Local 100.000000 0.00 0.00 0.00 425,976.421.000000

Base 100.000000 0.00 0.00 0.00 425,976.42

10 Dec 2010 21 Dec 2010 USD/BOSSTATE STREET BANK AND TRUST

255,977.910 NHHM Local 100.000000 0.00 0.00 0.00 255,977.911.000000

Base 100.000000 0.00 0.00 0.00 255,977.91

13199P9M2 Total

0.00 0.000.00681,954.330 Local 681,954.33

Base 0.00 0.00 0.00 681,954.33

1%   14 Dec 201213999E9W7 29 Oct 2010 29 Oct 2010 USD/BOSPAYDOWNCAPITAL AUTOMATIVE REIT

521.590 NHHL Local 100.000000 0.00 0.00 0.00 521.591.000000

Base 100.000000 0.00 0.00 0.00 521.59

15 Dec 2010 15 Dec 2010 USD/BOSPAYDOWN

33,449.800 NHHL Local 100.000000 0.00 0.00 0.00 33,449.801.000000

Base 100.000000 0.00 0.00 0.00 33,449.80

31 Dec 2010 31 Dec 2010 USD/BOSSHARE ADJUSTMENT

1,576.540 NHHL Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

13999E9W7 Total

0.00 0.000.0035,547.930 Local 33,971.39

Base 0.00 0.00 0.00 33,971.39

5.5%   15 Jun 201314149YAS7 27 Oct 2010 USD/DTCBANK OF AMERICA SECURITIES LLCCARDINAL HEALTH INC

855,000.000 NHHW Local 109.425000 0.00 0.00 0.00 935,583.751.000000

Base 109.425000 0.00 0.00 0.00 935,583.75
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27 Oct 2010 CANCEL USD/DTCBANK OF AMERICA SECURITIES LLC

-855,000.000 NHHW Local 109.425000 0.00 0.00 0.00 -935,583.751.000000

Base 109.425000 0.00 0.00 0.00 -935,583.75

27 Oct 2010 USD/DTCBANK OF AMERICA SECURITIES LLC

1,500,000.000 NHFI Local 109.425000 0.00 0.00 0.00 1,641,375.001.000000

Base 109.425000 0.00 0.00 0.00 1,641,375.00

27 Oct 2010 CANCEL USD/DTCBANK OF AMERICA SECURITIES LLC

-1,500,000.000 NHFI Local 109.425000 0.00 0.00 0.00 -1,641,375.001.000000

Base 109.425000 0.00 0.00 0.00 -1,641,375.00

27 Oct 2010 01 Nov 2010 USD/DTCBANK OF AMERICA SECURITIES LLC

1,500,000.000 NHFI Local 109.425000 31,166.67 0.00 0.00 1,641,375.001.000000

Base 109.425000 31,166.67 0.00 0.00 1,641,375.00

27 Oct 2010 02 Nov 2010 USD/DTC1 BANK OF AMERICA SECURITIES LLC

855,000.000 NHHW Local 109.425000 17,765.00 0.00 0.00 935,583.751.000000

Base 109.425000 17,765.00 0.00 0.00 935,583.75

14149YAS7 Total

0.00 0.0048,931.672,355,000.000 Local 2,576,958.75

Base 48,931.67 0.00 0.00 2,576,958.75

1%   24 Oct 201414299C9D8 01 Nov 2010 USD/BOSPAYDOWNDEX MEDIA

13,732.470 NHHM Local 100.000000 0.00 0.00 0.00 13,732.471.000000

Base 100.000000 0.00 0.00 0.00 13,732.47

01 Nov 2010 CANCEL USD/BOSPAYDOWN

-13,732.470 NHHM Local 100.000000 0.00 0.00 0.00 -13,732.471.000000

Base 100.000000 0.00 0.00 0.00 -13,732.47
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29 Oct 2010 01 Nov 2010 USD/BOSPAYDOWN

13,732.470 NHHM Local 100.000000 0.00 0.00 0.00 13,732.471.000000

Base 100.000000 0.00 0.00 0.00 13,732.47

30 Nov 2010 30 Nov 2010 USD/BOSPAYDOWN

41,197.410 NHHM Local 100.000000 0.00 0.00 0.00 41,197.411.000000

Base 100.000000 0.00 0.00 0.00 41,197.41

31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWN

11,148.540 NHHM Local 100.000000 0.00 0.00 0.00 11,148.541.000000

Base 100.000000 0.00 0.00 0.00 11,148.54

14299C9D8 Total

0.00 0.000.0066,078.420 Local 66,078.42

Base 0.00 0.00 0.00 66,078.42

1%   25 Jul 201414799C9E1 22 Nov 2010 22 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTCHS COMMUNITY HEALTH

11,431.480 NHHM Local 98.838033 0.00 0.00 0.00 11,298.651.000000

Base 98.838033 0.00 0.00 0.00 11,298.65

23 Nov 2010 06 Dec 2010 USD/BOS3 STATE STREET BANK AND TRUST

23,892.160 NHHM Local 97.500016 0.00 0.00 0.00 23,294.861.000000

Base 97.500016 0.00 0.00 0.00 23,294.86

14799C9E1 Total

0.00 0.000.0035,323.640 Local 34,593.51

Base 0.00 0.00 0.00 34,593.51

1%   15 Dec 201615099R9C6 06 Dec 2010 06 Dec 2010 USD/BOSPAYDOWNCEDAR FAIR

21,683.140 NHHL Local 100.000000 0.00 0.00 0.00 21,683.141.000000

Base 100.000000 0.00 0.00 0.00 21,683.14
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06 Dec 2010 06 Dec 2010 USD/BOSPAYDOWN

6,382.980 NHHM Local 100.000000 0.00 0.00 0.00 6,382.981.000000

Base 100.000000 0.00 0.00 0.00 6,382.98

15099R9C6 Total

0.00 0.000.0028,066.120 Local 28,066.12

Base 0.00 0.00 0.00 28,066.12

11.5%   01 Jun 2014151169AJ8 30 Nov 2010 USD/DTCTENDER OFFERCELLU TISSUE HLDGS INC

2,427,000.000 NHFS Local 113.071000 20,932.88 0.00 0.00 2,744,233.171.000000

Base 113.071000 20,932.88 0.00 0.00 2,744,233.17

30 Nov 2010 CANCEL USD/DTCTENDER OFFER

-2,427,000.000 NHFS Local 113.071000 -20,932.88 0.00 0.00 -2,744,233.171.000000

Base 113.071000 -20,932.88 0.00 0.00 -2,744,233.17

30 Nov 2010 28 Dec 2010 USD/DTC28 TENDER OFFER

2,427,000.000 NHFS Local 113.071000 20,932.88 0.00 0.00 2,744,233.171.000000

Base 113.071000 20,932.88 0.00 0.00 2,744,233.17

151169AJ8 Total

0.00 0.0020,932.882,427,000.000 Local 2,744,233.17

Base 20,932.88 0.00 0.00 2,744,233.17

100%   04 Jul 20141519999H4 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNCENGAGE LEARNING ACQUISITIONS

2,503.130 NHHL Local 100.000000 0.00 0.00 0.00 2,503.131.000000

Base 100.000000 0.00 0.00 0.00 2,503.13

1%   05 Nov 201315699K9M3 30 Sep 2010 CANCEL USD/BOSPAYDOWNCEQUEL COMMUNICATIONS

-749,999.970 NHHM Local 97.625001 0.00 0.00 0.00 -732,187.481.000000

Base 97.625001 0.00 0.00 0.00 -732,187.48
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30 Sep 2010 08 Oct 2010 USD/BOSPAYDOWN

749,999.970 NHHM Local 97.613890 0.00 0.00 0.00 732,104.151.000000

Base 97.613890 0.00 0.00 0.00 732,104.15

15699K9M3 Total

0.00 0.000.000.000 Local -83.33

Base 0.00 0.00 0.00 -83.33

6.5%   15 May 2038171232AS0 06 Dec 2010 09 Dec 2010 USD/DTCWELLS FARGO SECURITIES, LLCCHUBB CORP

1,620,000.000 NHHW Local 114.343000 7,020.00 0.00 0.00 1,852,356.601.000000

Base 114.343000 7,020.00 0.00 0.00 1,852,356.60

7%   15 Feb 2015171871AH9 22 Dec 2010 28 Dec 2010 USD/DTCBANK OF AMERICA SECURITIES LLCCINCINNATI BELL INC NEW

983,000.000 NHFS Local 98.750000 25,421.47 0.00 0.00 970,712.501.000000

Base 98.750000 25,421.47 0.00 0.00 970,712.50

1%   10 Jun 20171719989G4 13 Oct 2010 13 Oct 2010 USD/BOSPAYDOWNCINCINNATI BELL INC

645,140.810 NHHM Local 100.000000 0.00 0.00 0.00 645,140.811.000000

Base 100.000000 0.00 0.00 0.00 645,140.81

13 Oct 2010 13 Oct 2010 USD/BOSPAYDOWN

435,512.610 NHHL Local 100.000000 0.00 0.00 0.00 435,512.611.000000

Base 100.000000 0.00 0.00 0.00 435,512.61

12 Nov 2010 12 Nov 2010 USD/BOSPAYDOWN

350,482.620 NHHM Local 100.000000 0.00 0.00 0.00 350,482.621.000000

Base 100.000000 0.00 0.00 0.00 350,482.62

15 Nov 2010 15 Nov 2010 USD/BOSPAYDOWN

236,598.900 NHHL Local 99.999995 0.00 0.00 0.00 236,598.891.000000

Base 99.999995 0.00 0.00 0.00 236,598.89
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1719989G4 Total

0.00 0.000.001,667,734.940 Local 1,667,734.93

Base 0.00 0.00 0.00 1,667,734.93

5.9%   15 Feb 203917275RAD4 30 Nov 2010 03 Dec 2010 USD/DTCCREDIT SUISSE SECURITIES (USA) LLCCISCO SYS INC

1,300,000.000 NHHW Local 110.939000 23,010.00 0.00 0.00 1,442,207.001.000000

Base 110.939000 23,010.00 0.00 0.00 1,442,207.00

4.95%   15 Feb 201917275RAE2 19 Oct 2010 22 Oct 2010 USD/DTCBANK OF AMERICA SECURITIES LLCCISCO SYSTEMS INC

650,000.000 NHFI Local 114.845000 5,988.13 0.00 0.00 746,492.501.000000

Base 114.845000 5,988.13 0.00 0.00 746,492.50

6.5%   18 Jan 2011172967BC4 15 Nov 2010 18 Nov 2010 USD/DTCJ.P. MORGAN CLEARING CORP.CITIGROUP INC

2,590,000.000 NHFI Local 101.004000 56,116.67 0.00 0.00 2,616,003.601.000000

Base 101.004000 56,116.67 0.00 0.00 2,616,003.60

5.85%   02 Aug 2016172967DQ1 09 Dec 2010 14 Dec 2010 USD/DTCCITIGROUPGLOBAL MARKETS INCCITIGROUP INC

2,375,000.000 NHFJ Local 107.190000 50,943.75 0.00 0.00 2,545,762.501.000000

Base 107.190000 50,943.75 0.00 0.00 2,545,762.50

0%172967EQ0 02 Nov 2010 05 Nov 2010 USD/DTCUS BANCORP INVESTMENTS INCCITIGROUP INC

1,115,000.000 NHFI Local 108.271000 4,088.33 0.00 0.00 1,207,221.651.000000

Base 108.271000 4,088.33 0.00 0.00 1,207,221.65

02 Nov 2010 05 Nov 2010 USD/DTCUS BANCORP INVESTMENTS INC

4,900,000.000 NHHW Local 108.271000 17,966.67 0.00 0.00 5,305,279.001.000000

Base 108.271000 17,966.67 0.00 0.00 5,305,279.00

172967EQ0 Total

0.00 0.0022,055.006,015,000.000 Local 6,512,500.65

Base 22,055.00 0.00 0.00 6,512,500.65
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8.5%   22 May 2019172967EV9 21 Dec 2010 27 Dec 2010 USD/DTCBANK OF AMERICA SECURITIES LLCCITIGROUP INC

1,085,000.000 NHHW Local 123.025000 8,966.32 0.00 0.00 1,334,821.251.000000

Base 123.025000 8,966.32 0.00 0.00 1,334,821.25

21 Dec 2010 27 Dec 2010 USD/DTCBANK OF AMERICA SECURITIES LLC

3,240,000.000 NHFI Local 123.025000 26,775.00 0.00 0.00 3,986,010.001.000000

Base 123.025000 26,775.00 0.00 0.00 3,986,010.00

172967EV9 Total

0.00 0.0035,741.324,325,000.000 Local 5,320,831.25

Base 35,741.32 0.00 0.00 5,320,831.25

4.75%   19 May 2015172967FD8 09 Dec 2010 14 Dec 2010 USD/DTCBANK OF AMERICA SECURITIES LLCCITIGROUP INC

750,000.000 NHFJ Local 103.966000 2,473.96 0.00 0.00 779,745.001.000000

Base 103.966000 2,473.96 0.00 0.00 779,745.00

0%17299P9T7 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNCINEMARK USA, INC.

3,718.290 NHHL Local 100.000000 0.00 0.00 0.00 3,718.291.000000

Base 100.000000 0.00 0.00 0.00 3,718.29

1%   12 Mar 201318099W9G0 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNCLARKE AMERICAN

2,565.630 NHHM Local 100.000000 0.00 0.00 0.00 2,565.631.000000

Base 100.000000 0.00 0.00 0.00 2,565.63

5.875%   15 Feb 201820030NAR2 18 Oct 2010 21 Oct 2010 USD/DTCJ.P. MORGAN SECURITIES LLCCOMCAST CORP NEW

3,300,000.000 NHHW Local 116.168000 35,543.75 0.00 0.00 3,833,544.001.000000

Base 116.168000 35,543.75 0.00 0.00 3,833,544.00

18 Oct 2010 21 Oct 2010 USD/DTCJ.P. MORGAN SECURITIES LLC

1,335,000.000 NHFI Local 116.168000 14,379.06 0.00 0.00 1,550,842.801.000000

Base 116.168000 14,379.06 0.00 0.00 1,550,842.80
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20030NAR2 Total

0.00 0.0049,922.814,635,000.000 Local 5,384,386.80

Base 49,922.81 0.00 0.00 5,384,386.80

1%   25 Jul 201420399B9B0 22 Nov 2010 22 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTCOMMUNITY HEALTH SYSTEMS

222,292.390 NHHM Local 98.837998 0.00 0.00 0.00 219,709.351.000000

Base 98.837998 0.00 0.00 0.00 219,709.35

23 Nov 2010 06 Dec 2010 USD/BOS3 STATE STREET BANK AND TRUST

464,600.420 NHHM Local 97.500002 0.00 0.00 0.00 452,985.421.000000

Base 97.500002 0.00 0.00 0.00 452,985.42

20399B9B0 Total

0.00 0.000.00686,892.810 Local 672,694.77

Base 0.00 0.00 0.00 672,694.77

7.125%   01 Oct 2026205887AF9 17 Dec 2010 22 Dec 2010 USD/DTCICBC FINANCIAL SERVICES LLCCONAGRA INC

248,000.000 NHHW Local 106.500000 3,975.75 0.00 0.00 264,120.001.000000

Base 106.500000 3,975.75 0.00 0.00 264,120.00

7%   01 Oct 2028205887AR3 06 Dec 2010 09 Dec 2010 USD/DTCICBC FINANCIAL SERVICES LLCCONAGRA INC

654,000.000 NHHW Local 107.125000 8,647.33 0.00 0.00 700,597.501.000000

Base 107.125000 8,647.33 0.00 0.00 700,597.50

7%   15 Apr 2019205887BF8 22 Oct 2010 27 Oct 2010 USD/DTCBANK OF AMERICA SECURITIES LLCCONAGRA INC

407,000.000 NHHW Local 123.078000 949.67 0.00 0.00 500,927.461.000000

Base 123.078000 949.67 0.00 0.00 500,927.46

22 Oct 2010 27 Oct 2010 USD/DTCBANK OF AMERICA SECURITIES LLC

840,000.000 NHFI Local 123.078000 1,960.00 0.00 0.00 1,033,855.201.000000

Base 123.078000 1,960.00 0.00 0.00 1,033,855.20
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10 Nov 2010 16 Nov 2010 USD/DTCICBC FINANCIAL SERVICES LLC

410,000.000 NHFI Local 120.956000 2,471.39 0.00 0.00 495,919.601.000000

Base 120.956000 2,471.39 0.00 0.00 495,919.60

10 Nov 2010 16 Nov 2010 USD/DTCICBC FINANCIAL SERVICES LLC

198,000.000 NHHW Local 120.956000 1,193.50 0.00 0.00 239,492.881.000000

Base 120.956000 1,193.50 0.00 0.00 239,492.88

205887BF8 Total

0.00 0.006,574.561,855,000.000 Local 2,270,195.14

Base 6,574.56 0.00 0.00 2,270,195.14

1%   25 Jul 201420599B9H5 05 Nov 2010 05 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTCOMMUNITY HEALTH SYSTEM

29,421.930 NHHL Local 100.000000 0.00 0.00 0.00 29,421.931.000000

Base 100.000000 0.00 0.00 0.00 29,421.93

5.75%   01 Feb 201920825CAR5 15 Oct 2010 20 Oct 2010 USD/DTCCITIGROUPGLOBAL MARKETS INCCONOCOPHILLIPS

3,300,000.000 NHHW Local 120.278000 41,639.58 0.00 0.00 3,969,174.001.000000

Base 120.278000 41,639.58 0.00 0.00 3,969,174.00

15 Oct 2010 20 Oct 2010 USD/DTCCITIGROUPGLOBAL MARKETS INC

700,000.000 NHFI Local 120.278000 8,832.64 0.00 0.00 841,946.001.000000

Base 120.278000 8,832.64 0.00 0.00 841,946.00

20825CAR5 Total

0.00 0.0050,472.224,000,000.000 Local 4,811,120.00

Base 50,472.22 0.00 0.00 4,811,120.00

1%   31 Dec 201420899C9H0 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNCONSOLIDATED CONTAINER COMPANY

1,278.770 NHHM Local 100.000000 0.00 0.00 0.00 1,278.771.000000

Base 100.000000 0.00 0.00 0.00 1,278.77
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0%20899C9Y3 30 Nov 2010 USD/BOSPAYDOWNCONSOLIDATED COMMUNICATIONS

41,197.410 NHHM Local 100.000000 0.00 0.00 0.00 41,197.411.000000

Base 100.000000 0.00 0.00 0.00 41,197.41

30 Nov 2010 CANCEL USD/BOSPAYDOWN

-41,197.410 NHHM Local 100.000000 0.00 0.00 0.00 -41,197.411.000000

Base 100.000000 0.00 0.00 0.00 -41,197.41

20899C9Y3 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

4.875%   01 Feb 2013209111EA7 18 Nov 2010 23 Nov 2010 USD/DTCUS BANCORP INVESTMENTS INCCONSOLIDATED EDISON CO NY INC

2,300,000.000 NHFI Local 107.781000 34,883.33 0.00 0.00 2,478,963.001.000000

Base 107.781000 34,883.33 0.00 0.00 2,478,963.00

6.65%   01 Apr 2019209111EX7 28 Oct 2010 02 Nov 2010 USD/DTCDEUTSCHE BANK SECURITIES INCCONSOLIDATED EDISON CO NY INC

4,600,000.000 NHHW Local 124.491000 26,341.39 0.00 0.00 5,726,586.001.000000

Base 124.491000 26,341.39 0.00 0.00 5,726,586.00

1%   15 May 201422399A9E2 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNCRISTAL INORGANIC CHEMICALS US

3,164.560 NHHM Local 100.000000 0.00 0.00 0.00 3,164.561.000000

Base 100.000000 0.00 0.00 0.00 3,164.56

5%   15 May 20132254C0TC1 22 Dec 2010 28 Dec 2010 USD/DTCCREDIT SUISSE SECURITIES (USA) LLCCREDIT SUISSE NEW YORK

3,285,000.000 NHHW Local 107.519000 19,618.75 0.00 0.00 3,531,999.151.000000

Base 107.519000 19,618.75 0.00 0.00 3,531,999.15

9.375%   01 Nov 2014226566AC1 18 Nov 2010 19 Nov 2010 USD/DTC1 TENDER OFFERCRICKET COMMUNICATION

2,116,000.000 NHFS Local 103.063000 9,918.75 0.00 0.00 2,180,813.081.000000

Base 103.063000 9,918.75 0.00 0.00 2,180,813.08
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5.37625%   06 Mar 2022899D9G6 31 Dec 2010 OPEN USD/BOSPAYDOWNCROWN CASTLE OPERATING CO

3,013.880 NHHL Local 100.000000 0.00 0.00 0.00 3,013.881.000000

Base 100.000000 0.00 0.00 0.00 3,013.88

1%   13 May 201423399U0P0 18 Oct 2010 18 Oct 2010 USD/BOSPAYDOWNDJO FINANCE

81,305.080 NHHL Local 100.000000 0.00 0.00 0.00 81,305.081.000000

Base 100.000000 0.00 0.00 0.00 81,305.08

29 Oct 2010 29 Oct 2010 USD/BOSPAYDOWN

10,453.510 NHHL Local 100.000000 0.00 0.00 0.00 10,453.511.000000

Base 100.000000 0.00 0.00 0.00 10,453.51

31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWN

2,549.940 NHHL Local 100.000000 0.00 0.00 0.00 2,549.941.000000

Base 100.000000 0.00 0.00 0.00 2,549.94

23399U0P0 Total

0.00 0.000.0094,308.530 Local 94,308.53

Base 0.00 0.00 0.00 94,308.53

1%   10 Dec 201523799E9A6 31 Dec 2010 OPEN USD/BOSPAYDOWNDATATEL, INC

16,279.070 NHHL Local 100.000000 0.00 0.00 0.00 16,279.071.000000

Base 100.000000 0.00 0.00 0.00 16,279.07

7.25%   15 Mar 201523918KAH1 15 Oct 2010 20 Oct 2010 USD/DTC5 TENDER OFFERDAVITA INC

336,000.000 NHFS Local 100.875000 2,368.33 0.00 0.00 338,940.001.000000

Base 100.875000 2,368.33 0.00 0.00 338,940.00

1%   05 Nov 201223999E9J5 29 Oct 2010 29 Oct 2010 USD/BOSPAYDOWNDAYCO PRODUCTS, LLC

200,583.580 NHHL Local 100.000000 0.00 0.00 0.00 200,583.581.000000

Base 100.000000 0.00 0.00 0.00 200,583.58
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01 Dec 2010 USD/BOSPAYDOWN

257,975.480 NHHL Local 100.000000 0.00 0.00 0.00 257,975.481.000000

Base 100.000000 0.00 0.00 0.00 257,975.48

01 Dec 2010 CANCEL USD/BOSPAYDOWN

-257,975.480 NHHL Local 100.000000 0.00 0.00 0.00 -257,975.481.000000

Base 100.000000 0.00 0.00 0.00 -257,975.48

30 Nov 2010 01 Dec 2010 USD/BOSPAYDOWN

257,975.480 NHHL Local 100.000000 0.00 0.00 0.00 257,975.481.000000

Base 100.000000 0.00 0.00 0.00 257,975.48

02 Dec 2010 02 Dec 2010 USD/BOSPAYDOWN

2,755.360 NHHL Local 100.000000 0.00 0.00 0.00 2,755.361.000000

Base 100.000000 0.00 0.00 0.00 2,755.36

14 Dec 2010 14 Dec 2010 USD/BOSPAYDOWN

117,176.560 NHHL Local 100.000000 0.00 0.00 0.00 117,176.561.000000

Base 100.000000 0.00 0.00 0.00 117,176.56

23999E9J5 Total

0.00 0.000.00578,490.980 Local 578,490.98

Base 0.00 0.00 0.00 578,490.98

1%   15 Oct 201623999Z9F6 20 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTDAVITA, INC.

180,413.200 NHHL Local 100.750000 0.00 0.00 0.00 181,766.301.000000

Base 100.750000 0.00 0.00 0.00 181,766.30

20 Oct 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-180,413.200 NHHL Local 100.750000 0.00 0.00 0.00 -181,766.301.000000

Base 100.750000 0.00 0.00 0.00 -181,766.30
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25 Oct 2010 USD/BOSSTATE STREET BANK AND TRUST

270,619.800 NHHL Local 101.000000 0.00 0.00 0.00 273,326.001.000000

Base 101.000000 0.00 0.00 0.00 273,326.00

25 Oct 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-270,619.800 NHHL Local 101.000000 0.00 0.00 0.00 -273,326.001.000000

Base 101.000000 0.00 0.00 0.00 -273,326.00

08 Nov 2010 08 Nov 2010 USD/BOSSTATE STREET BANK AND TRUST

451,033.000 NHHL Local 100.900000 0.00 0.00 0.00 455,092.301.000000

Base 100.900000 0.00 0.00 0.00 455,092.30

09 Nov 2010 09 Nov 2010 USD/BOSSTATE STREET BANK AND TRUST

225,516.500 NHHL Local 100.875000 0.00 0.00 0.00 227,489.771.000000

Base 100.875000 0.00 0.00 0.00 227,489.77

22 Nov 2010 22 Nov 2010 USD/BOSSTATE STREET BANK AND TRUST

225,516.500 NHHL Local 100.375001 0.00 0.00 0.00 226,362.191.000000

Base 100.375001 0.00 0.00 0.00 226,362.19

23999Z9F6 Total

0.00 0.000.00902,066.000 Local 908,944.26

Base 0.00 0.00 0.00 908,944.26

2.875%   19 Jun 201224424DAA7 19 Oct 2010 USD/FEDPERSHING LLCJOHN DEER CAPITAL CORP FDIC GT

3,100,000.000 NHFJ Local 104.037000 30,451.04 0.00 0.00 3,225,147.001.000000

Base 104.037000 30,451.04 0.00 0.00 3,225,147.00

19 Oct 2010 CANCEL USD/FEDPERSHING LLC

-3,100,000.000 NHFJ Local 104.037000 -30,451.04 0.00 0.00 -3,225,147.001.000000

Base 104.037000 -30,451.04 0.00 0.00 -3,225,147.00
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19 Oct 2010 22 Oct 2010 USD/DTCPERSHING LLC

3,100,000.000 NHFJ Local 104.037000 30,451.04 0.00 0.00 3,225,147.001.000000

Base 104.037000 30,451.04 0.00 0.00 3,225,147.00

24424DAA7 Total

0.00 0.0030,451.043,100,000.000 Local 3,225,147.00

Base 30,451.04 0.00 0.00 3,225,147.00

1%   20 Sep 201624899J9A2 14 Oct 2010 14 Oct 2010 USD/BOSPAYDOWNDENNYS INC.

2,000,000.000 NHHM Local 100.125000 0.00 0.00 0.00 2,002,500.001.000000

Base 100.125000 0.00 0.00 0.00 2,002,500.00

1%   30 Apr 20142499969W1 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNDELTA AIR LINES

3,180.660 NHHM Local 100.000000 0.00 0.00 0.00 3,180.661.000000

Base 100.000000 0.00 0.00 0.00 3,180.66

1%   17 Feb 201624999D9Y2 16 Dec 2010 16 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTSIX FLAGS THEME PARKS, INC.

1,107,448.150 NHHL Local 100.000000 0.00 0.00 0.00 1,107,448.151.000000

Base 100.000000 0.00 0.00 0.00 1,107,448.15

1%   23 Nov 201624999S9R4 30 Sep 2010 CANCEL USD/BOSPAYDOWNLAS VEGAS SANDS LLC

-1,658.790 NHHL Local 100.000000 0.00 0.00 0.00 -1,658.791.000000

Base 100.000000 0.00 0.00 0.00 -1,658.79

17 Nov 2010 USD/BOSPAYDOWN

327.780 NHHM Local 100.000000 0.00 0.00 0.00 327.781.000000

Base 100.000000 0.00 0.00 0.00 327.78

30 Sep 2010 USD/BOSPAYDOWN

1,452.600 NHHL Local 114.194547 0.00 0.00 0.00 1,658.791.000000

Base 114.194547 0.00 0.00 0.00 1,658.79
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30 Sep 2010 CANCEL USD/BOSPAYDOWN

-1,452.600 NHHL Local 114.194547 0.00 0.00 0.00 -1,658.791.000000

Base 114.194547 0.00 0.00 0.00 -1,658.79

30 Sep 2010 USD/BOSPAYDOWN

1,452.600 NHHL Local 114.194547 0.00 0.00 0.00 1,658.791.000000

Base 114.194547 0.00 0.00 0.00 1,658.79

30 Sep 2010 CANCEL USD/BOSPAYDOWN

-1,452.600 NHHL Local 114.194547 0.00 0.00 0.00 -1,658.791.000000

Base 114.194547 0.00 0.00 0.00 -1,658.79

02 Dec 2010 02 Dec 2010 USD/BOSPAYDOWN

0.820 NHHM Local 100.000000 0.00 0.00 0.00 0.821.000000

Base 100.000000 0.00 0.00 0.00 0.82

30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWN

1,658.790 NHHL Local 100.000000 0.00 0.00 0.00 1,658.791.000000

Base 100.000000 0.00 0.00 0.00 1,658.79

31 Dec 2010 OPEN USD/BOSPAYDOWN

2,349.060 NHHL Local 99.977863 0.00 0.00 0.00 2,348.541.000000

Base 99.977863 0.00 0.00 0.00 2,348.54

31 Dec 2010 OPEN USD/BOSPAYDOWN

2,631.140 NHHM Local 100.000000 0.00 0.00 0.00 2,631.141.000000

Base 100.000000 0.00 0.00 0.00 2,631.14

24999S9R4 Total

0.00 0.000.005,308.800 Local 5,308.28

Base 0.00 0.00 0.00 5,308.28
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6%   08 Jul 201925156PAN3 14 Oct 2010 21 Oct 2010 USD/DTC2 DEUTSCHE BANK SECURITIES INCDEUTSCHE TELEKOM INT FIN

1,650,000.000 NHHW Local 120.481000 27,775.00 0.00 0.00 1,987,936.501.000000

Base 120.481000 27,775.00 0.00 0.00 1,987,936.50

14 Oct 2010 19 Oct 2010 USD/DTCDEUTSCHE BANK SECURITIES INC

1,450,000.000 NHFI Local 120.481000 24,408.33 0.00 0.00 1,746,974.501.000000

Base 120.481000 24,408.33 0.00 0.00 1,746,974.50

25156PAN3 Total

0.00 0.0052,183.333,100,000.000 Local 3,734,911.00

Base 52,183.33 0.00 0.00 3,734,911.00

4.875%   20 May 20132515A0NY5 22 Dec 2010 28 Dec 2010 USD/DTCDEUTSCHE BANK SECURITIES INCDEUTSCHE BANK AG LONDON

1,500,000.000 NHFI Local 107.021000 7,718.75 0.00 0.00 1,605,315.001.000000

Base 107.021000 7,718.75 0.00 0.00 1,605,315.00

6.3%   15 Jan 201925179MAH6 25 Oct 2010 28 Oct 2010 USD/DTCDEUTSCHE BANK SECURITIES INCDEVON ENERGY CORP NEW

2,890,000.000 NHHW Local 123.221000 52,092.25 0.00 0.00 3,561,086.901.000000

Base 123.221000 52,092.25 0.00 0.00 3,561,086.90

6.875%   30 Sep 201125179SAC4 04 Nov 2010 09 Nov 2010 USD/DTCBANK OF AMERICA SECURITIES LLCDEVON FING CORP U L C

1,300,000.000 NHFI Local 105.556000 9,682.29 0.00 0.00 1,372,228.001.000000

Base 105.556000 9,682.29 0.00 0.00 1,372,228.00

4.828%   15 Jul 202025243YAP4 19 Oct 2010 22 Oct 2010 USD/DTCBANK OF AMERICA SECURITIES LLCDIAGEO CAP PLC

2,680,000.000 NHHW Local 112.707000 56,788.01 0.00 0.00 3,020,547.601.000000

Base 112.707000 56,788.01 0.00 0.00 3,020,547.60

19 Oct 2010 22 Oct 2010 USD/DTCBANK OF AMERICA SECURITIES LLC

2,550,000.000 NHFI Local 112.707000 54,033.37 0.00 0.00 2,874,028.501.000000

Base 112.707000 54,033.37 0.00 0.00 2,874,028.50
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25243YAP4 Total

0.00 0.00110,821.385,230,000.000 Local 5,894,576.10

Base 110,821.38 0.00 0.00 5,894,576.10

1%   11 May 201325299Z9Q4 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNDELUXE ENTERTAINMNENT

57,777.160 NHHM Local 100.000000 0.00 0.00 0.00 57,777.161.000000

Base 100.000000 0.00 0.00 0.00 57,777.16

3.125%   15 Feb 201625459HAV7 15 Oct 2010 20 Oct 2010 USD/DTCDEUTSCHE BANK SECURITIES INCDIRECTV HOLDINGS FING

3,200,000.000 NHHW Local 102.175000 17,500.00 0.00 0.00 3,269,600.001.000000

Base 102.175000 17,500.00 0.00 0.00 3,269,600.00

15 Oct 2010 20 Oct 2010 USD/DTCDEUTSCHE BANK SECURITIES INC

2,205,000.000 NHFI Local 102.175000 12,058.59 0.00 0.00 2,252,958.751.000000

Base 102.175000 12,058.59 0.00 0.00 2,252,958.75

25459HAV7 Total

0.00 0.0029,558.595,405,000.000 Local 5,522,558.75

Base 29,558.59 0.00 0.00 5,522,558.75

1%   24 Oct 201425799D9U9 29 Oct 2010 29 Oct 2010 USD/BOSPAYDOWNR.H. DONNELLEY INC.

8,627.130 NHHM Local 100.000000 0.00 0.00 0.00 8,627.131.000000

Base 100.000000 0.00 0.00 0.00 8,627.13

30 Nov 2010 30 Nov 2010 USD/BOSPAYDOWN

43,135.670 NHHM Local 100.000000 0.00 0.00 0.00 43,135.671.000000

Base 100.000000 0.00 0.00 0.00 43,135.67

31 Dec 2010 OPEN USD/BOSPAYDOWN

16,150.950 NHHM Local 100.000000 0.00 0.00 0.00 16,150.951.000000

Base 100.000000 0.00 0.00 0.00 16,150.95
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25799D9U9 Total

0.00 0.000.0067,913.750 Local 67,913.75

Base 0.00 0.00 0.00 67,913.75

7.6%   15 May 2014260543BW2 10 Nov 2010 16 Nov 2010 USD/DTCMORGAN STANLEY CO INCORPORATEDDOW CHEMICAL CO/THE

1,225,000.000 NHHW Local 117.428000 258.61 0.00 0.00 1,438,493.001.000000

Base 117.428000 258.61 0.00 0.00 1,438,493.00

8.55%   15 May 2019260543BX0 10 Nov 2010 16 Nov 2010 USD/DTCMORGAN STANLEY CO INCORPORATEDDOW CHEMICAL CO/THE

1,200,000.000 NHFI Local 127.726000 285.00 0.00 0.00 1,532,712.001.000000

Base 127.726000 285.00 0.00 0.00 1,532,712.00

10 Nov 2010 16 Nov 2010 USD/DTCMORGAN STANLEY CO INCORPORATED

1,800,000.000 NHHW Local 127.726000 427.50 0.00 0.00 2,299,068.001.000000

Base 127.726000 427.50 0.00 0.00 2,299,068.00

260543BX0 Total

0.00 0.00712.503,000,000.000 Local 3,831,780.00

Base 712.50 0.00 0.00 3,831,780.00

4.85%   15 Aug 2012260543BZ5 09 Nov 2010 15 Nov 2010 USD/DTCMORGAN STANLEY CO INCORPORATEDDOW CHEM CO

1,400,000.000 NHFI Local 106.090000 16,975.00 0.00 0.00 1,485,260.001.000000

Base 106.090000 16,975.00 0.00 0.00 1,485,260.00

5%   15 Jan 2013263534BS7 21 Oct 2010 21 Oct 2010 USD/DTCCALLED BONDSDU PONT E I DE NEMOURS + CO

1,783,000.000 NHFI Local 109.581379 23,773.33 0.00 0.00 1,953,836.001.000000

Base 109.581379 23,773.33 0.00 0.00 1,953,836.00

6%   15 Jul 2018263534BT5 19 Oct 2010 22 Oct 2010 USD/DTCDEUTSCHE BANK SECURITIES INCDU PONT E I DE NEMOURS + CO

2,750,000.000 NHHW Local 121.054000 44,458.33 0.00 0.00 3,328,985.001.000000

Base 121.054000 44,458.33 0.00 0.00 3,328,985.00
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5.875%   15 Jan 2014263534BV0 10 Nov 2010 16 Nov 2010 USD/DTCCANTOR FITZGERALD & CODU PONT E I DE NEMOURS + CO

527,000.000 NHFJ Local 113.773000 10,406.42 0.00 0.00 599,583.711.000000

Base 113.773000 10,406.42 0.00 0.00 599,583.71

21 Oct 2010 21 Oct 2010 USD/DTCCALLED BONDS

2,573,000.000 NHFJ Local 115.159499 40,310.33 0.00 0.00 2,963,053.921.000000

Base 115.159499 40,310.33 0.00 0.00 2,963,053.92

263534BV0 Total

0.00 0.0050,716.753,100,000.000 Local 3,562,637.63

Base 50,716.75 0.00 0.00 3,562,637.63

1%   02 Nov 20122669999B9 04 Oct 2010 04 Oct 2010 USD/BOSPAYDOWNDUNE ENTERTAINMENT LLC

21,083.910 NHHM Local 100.000000 0.00 0.00 0.00 21,083.911.000000

Base 100.000000 0.00 0.00 0.00 21,083.91

1%   05 Jul 20162689979E5 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNDYNCORP INTERNATIONAL LLC

559.900 NHHL Local 100.000000 0.00 0.00 0.00 559.901.000000

Base 100.000000 0.00 0.00 0.00 559.90

1%   30 Oct 201426899F9B3 22 Nov 2010 22 Nov 2010 USD/BOSPAYDOWNENTERPRISE GP HOLD

1,323,000.000 NHHL Local 100.000000 0.00 0.00 0.00 1,323,000.001.000000

Base 100.000000 0.00 0.00 0.00 1,323,000.00

1%   07 Jun 20132929169P0 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNENERGY SOLUTIONS INC

4,277.450 NHHL Local 100.000000 0.00 0.00 0.00 4,277.451.000000

Base 100.000000 0.00 0.00 0.00 4,277.45

1%   20 Aug 20163009999A9 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNEVERTEC INC

2,829.050 NHHL Local 100.000000 0.00 0.00 0.00 2,829.051.000000

Base 100.000000 0.00 0.00 0.00 2,829.05
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6.2%   01 Oct 201730161MAE3 20 Oct 2010 25 Oct 2010 USD/DTCDEUTSCHE BANK SECURITIES INCEXELON GENERATION CO LLC

1,409,000.000 NHFI Local 117.330000 5,823.87 0.00 0.00 1,653,179.701.000000

Base 117.330000 5,823.87 0.00 0.00 1,653,179.70

20 Oct 2010 25 Oct 2010 USD/DTCDEUTSCHE BANK SECURITIES INC

1,519,000.000 NHHW Local 117.330000 6,278.53 0.00 0.00 1,782,242.701.000000

Base 117.330000 6,278.53 0.00 0.00 1,782,242.70

19 Oct 2010 22 Oct 2010 USD/DTCDEUTSCHE BANK SECURITIES INC

1,151,000.000 NHHW Local 117.312000 4,162.78 0.00 0.00 1,350,261.121.000000

Base 117.312000 4,162.78 0.00 0.00 1,350,261.12

19 Oct 2010 22 Oct 2010 USD/DTCDEUTSCHE BANK SECURITIES INC

1,066,000.000 NHFI Local 117.312000 3,855.37 0.00 0.00 1,250,545.921.000000

Base 117.312000 3,855.37 0.00 0.00 1,250,545.92

30161MAE3 Total

0.00 0.0020,120.555,145,000.000 Local 6,036,229.44

Base 20,120.55 0.00 0.00 6,036,229.44

7%   01 Nov 201530251GAA5 26 Oct 2010 29 Oct 2010 USD/DTCRBS SECURITIES INC.FMG RESOURCES AUG 2006

113,000.000 NHFS Local 102.625000 0.00 0.00 0.00 115,966.251.000000

Base 102.625000 0.00 0.00 0.00 115,966.25

1%   27 Dec 201430999R9X0 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNFEDERAL MOGUL CORPORATION

1,063.760 NHHL Local 100.000000 0.00 0.00 0.00 1,063.761.000000

Base 100.000000 0.00 0.00 0.00 1,063.76

1%   27 Dec 201531099M9A8 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNFEDERAL MOGUL CORPORATION

211.190 NHHL Local 100.000000 0.00 0.00 0.00 211.191.000000

Base 100.000000 0.00 0.00 0.00 211.19
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5.5%   01 Jun 20213128M1LA5 18 Oct 2010 21 Oct 2010 USD/FEDCANTOR FITZGERALD & COFED HM LN PC POOL G12221

1,289,634.180 NHFJ Local 107.828125 3,940.55 0.00 0.00 1,390,588.351.000000

3,900,000.000 Base 107.828125 3,940.55 0.00 0.00 1,390,588.35

5%   01 Jun 2039312933Z49 18 Oct 2010 21 Oct 2010 USD/FEDRAYMOND JAMES/FIFED HM LN PC POOL A87063

1,064,431.630 NHFJ Local 106.296875 2,956.75 0.00 0.00 1,131,457.561.000000

1,200,000.000 Base 106.296875 2,956.75 0.00 0.00 1,131,457.56

5.375%   19 Aug 20113133XGDD3 05 Nov 2010 10 Nov 2010 USD/FEDRIDGE CLEARING & OUTSOURCING SOLUTIFED HOME LN BANK

4,000,000.000 NHHW Local 103.946000 48,375.00 0.00 0.00 4,157,840.001.000000

Base 103.946000 48,375.00 0.00 0.00 4,157,840.00

23 Dec 2010 29 Dec 2010 USD/FEDPERSHING LLC

1,700,000.000 NHFI Local 103.227000 32,996.53 0.00 0.00 1,754,859.001.000000

Base 103.227000 32,996.53 0.00 0.00 1,754,859.00

3133XGDD3 Total

0.00 0.0081,371.535,700,000.000 Local 5,912,699.00

Base 81,371.53 0.00 0.00 5,912,699.00

4%   06 Sep 20133133XRX88 05 Nov 2010 10 Nov 2010 USD/FEDRIDGE CLEARING & OUTSOURCING SOLUTIFEDERAL HOME LOAN BANK

4,000,000.000 NHHW Local 109.629000 28,444.44 0.00 0.00 4,385,160.001.000000

Base 109.629000 28,444.44 0.00 0.00 4,385,160.00

4.375%   17 Jul 20153134A4VC5 07 Dec 2010 10 Dec 2010 USD/FEDPERSHING LLCFEDERAL HOME LN MTG CORP

13,705,000.000 NHHW Local 111.151000 238,171.96 0.00 0.00 15,233,244.551.000000

Base 111.151000 238,171.96 0.00 0.00 15,233,244.55

5.5%   15 Mar 201131359MHK2 23 Dec 2010 29 Dec 2010 USD/FEDBANK OF AMERICA SECURITIES LLCFEDERAL NATL MTG ASSN

1,520,000.000 NHFI Local 101.116000 24,151.11 0.00 0.00 1,536,963.201.000000

Base 101.116000 24,151.11 0.00 0.00 1,536,963.20
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6%   15 May 201131359MJH7 23 Dec 2010 29 Dec 2010 USD/FEDBANK OF AMERICA SECURITIES LLCFEDERAL NATL MTG ASSN

1,465,000.000 NHFI Local 102.164000 10,743.33 0.00 0.00 1,496,702.601.000000

Base 102.164000 10,743.33 0.00 0.00 1,496,702.60

4.375%   15 Sep 201231359MPF4 06 Oct 2010 07 Oct 2010 USD/FEDCANTOR FITZGERALD/CANTOR CLEARING SFEDERAL NATL MTG ASSN

2,500,000.000 NHFJ Local 107.502000 6,684.03 0.00 0.00 2,687,550.001.000000

Base 107.502000 6,684.03 0.00 0.00 2,687,550.00

4.375%   15 Mar 201331359MRG0 07 Dec 2010 10 Dec 2010 USD/FEDLOOP CAPITAL MARKETS LLCFEDERAL NATL MTG ASSN

10,464,000.000 NHHW Local 108.079000 108,091.67 0.00 0.00 11,309,386.561.000000

Base 108.079000 108,091.67 0.00 0.00 11,309,386.56

4.75%   05 Mar 20123137EAAR0 18 Oct 2010 19 Oct 2010 USD/FEDPERSHING LLCFEDERAL HOME LOAN MTGE CORP

5,000,000.000 NHFJ Local 106.036000 29,027.78 0.00 0.00 5,301,800.001.000000

Base 106.036000 29,027.78 0.00 0.00 5,301,800.00

3.75%   27 Mar 20193137EACA5 08 Nov 2010 12 Nov 2010 USD/FEDMORGAN STANLEY CO INCORPORATEDFREDDIE MAC

15,000,000.000 NHHW Local 109.898000 70,312.50 0.00 0.00 16,484,700.001.000000

Base 109.898000 70,312.50 0.00 0.00 16,484,700.00

07 Dec 2010 10 Dec 2010 USD/FEDMORGAN STANLEY CO INCORPORATED

6,000,000.000 NHHW Local 104.243000 45,625.00 0.00 0.00 6,254,580.001.000000

Base 104.243000 45,625.00 0.00 0.00 6,254,580.00

3137EACA5 Total

0.00 0.00115,937.5021,000,000.000 Local 22,739,280.00

Base 115,937.50 0.00 0.00 22,739,280.00

1.125%   15 Dec 20113137EACF4 08 Nov 2010 12 Nov 2010 USD/FEDRIDGE CLEARING & OUTSOURCING SOLUTIFREDDIE MAC

4,000,000.000 NHHW Local 100.839000 18,375.00 0.00 0.00 4,033,560.001.000000

Base 100.839000 18,375.00 0.00 0.00 4,033,560.00
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22 Dec 2010 28 Dec 2010 USD/FEDPERSHING LLC

9,000,000.000 NHHW Local 100.716000 3,656.25 0.00 0.00 9,064,440.001.000000

Base 100.716000 3,656.25 0.00 0.00 9,064,440.00

3137EACF4 Total

0.00 0.0022,031.2513,000,000.000 Local 13,098,000.00

Base 22,031.25 0.00 0.00 13,098,000.00

5.375%   12 Jun 201731398ADM1 08 Nov 2010 12 Nov 2010 USD/FEDRIDGE CLEARING & OUTSOURCING SOLUTIFANNIE MAE

5,000,000.000 NHHW Local 121.372000 111,979.17 0.00 0.00 6,068,600.001.000000

Base 121.372000 111,979.17 0.00 0.00 6,068,600.00

1%   04 Apr 201231398AH54 27 Oct 2010 28 Oct 2010 USD/FEDLOOP CAPITAL MARKETS INCFANNIE MAE

10,660,000.000 NHID Local 100.843000 7,106.67 0.00 0.00 10,749,863.801.000000

Base 100.843000 7,106.67 0.00 0.00 10,749,863.80

28 Oct 2010 29 Oct 2010 USD/FEDCABRERA CAPITAL MARKETS

1,000,000.000 NHID Local 100.916000 694.44 0.00 0.00 1,009,160.001.000000

Base 100.916000 694.44 0.00 0.00 1,009,160.00

29 Oct 2010 02 Nov 2010 USD/FEDBANK OF NEW YORK

2,465,000.000 NHID Local 100.920919 1,917.22 0.00 0.00 2,487,700.651.000000

Base 100.920919 1,917.22 0.00 0.00 2,487,700.65

05 Nov 2010 10 Nov 2010 USD/FEDRIDGE CLEARING & OUTSOURCING SOLUTI

10,000,000.000 NHHW Local 100.871000 10,000.00 0.00 0.00 10,087,100.001.000000

Base 100.871000 10,000.00 0.00 0.00 10,087,100.00

22 Oct 2010 USD/BOSASSET TRANSFER AT MARKET NON CASH

19,000,000.000 NHFI Local 100.875000 10,027.78 0.00 0.00 19,166,250.001.000000

Base 100.875000 10,027.78 0.00 0.00 19,166,250.00
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22 Oct 2010 CANCEL USD/BOSASSET TRANSFER AT MARKET NON CASH

-19,000,000.000 NHFI Local 100.875000 -10,027.78 0.00 0.00 -19,166,250.001.000000

Base 100.875000 -10,027.78 0.00 0.00 -19,166,250.00

22 Oct 2010 22 Oct 2010 USD/FEDASSET TRANSFER AT MARKET NON CASH

19,000,000.000 NHFI Local 100.875000 10,027.78 0.00 0.00 19,166,250.001.000000

Base 100.875000 10,027.78 0.00 0.00 19,166,250.00

31398AH54 Total

0.00 0.0029,746.1143,125,000.000 Local 43,500,074.45

Base 29,746.11 0.00 0.00 43,500,074.45

3.625%   15 Aug 201131398ATL6 22 Dec 2010 28 Dec 2010 USD/FEDPERSHING LLCFANNIE MAE

7,500,000.000 NHHW Local 102.087000 100,442.71 0.00 0.00 7,656,525.001.000000

Base 102.087000 100,442.71 0.00 0.00 7,656,525.00

23 Dec 2010 29 Dec 2010 USD/FEDPERSHING LLC

1,000,000.000 NHFI Local 102.074000 13,493.06 0.00 0.00 1,020,740.001.000000

Base 102.074000 13,493.06 0.00 0.00 1,020,740.00

31398ATL6 Total

0.00 0.00113,935.778,500,000.000 Local 8,677,265.00

Base 113,935.77 0.00 0.00 8,677,265.00

2.875%   12 Oct 201031398ATZ5 12 Oct 2010 12 Oct 2010 USD/FEDMATURITYFEDERAL NATL MTG ASSN

25,000,000.000 NHFI Local 100.000000 0.00 0.00 0.00 25,000,000.001.000000

Base 100.000000 0.00 0.00 0.00 25,000,000.00

12 Oct 2010 12 Oct 2010 USD/FEDMATURITY

5,000,000.000 NHHW Local 100.000000 0.00 0.00 0.00 5,000,000.001.000000

Base 100.000000 0.00 0.00 0.00 5,000,000.00
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31398ATZ5 Total

0.00 0.000.0030,000,000.000 Local 30,000,000.00

Base 0.00 0.00 0.00 30,000,000.00

2.875%   11 Dec 201331398AUJ9 05 Nov 2010 10 Nov 2010 USD/FEDRIDGE CLEARING & OUTSOURCING SOLUTIFEDERAL NATL MTG ASSN

5,000,000.000 NHHW Local 106.783000 59,496.53 0.00 0.00 5,339,150.001.000000

Base 106.783000 59,496.53 0.00 0.00 5,339,150.00

08 Nov 2010 12 Nov 2010 USD/FEDRIDGE CLEARING & OUTSOURCING SOLUTI

10,000,000.000 NHHW Local 106.670000 120,590.28 0.00 0.00 10,667,000.001.000000

Base 106.670000 120,590.28 0.00 0.00 10,667,000.00

17 Dec 2010 22 Dec 2010 USD/FEDPERSHING LLC

1,000,000.000 NHHW Local 104.802000 878.47 0.00 0.00 1,048,020.001.000000

Base 104.802000 878.47 0.00 0.00 1,048,020.00

31398AUJ9 Total

0.00 0.00180,965.2816,000,000.000 Local 17,054,170.00

Base 180,965.28 0.00 0.00 17,054,170.00

4.5%   01 Aug 204031416WRH7 17 Dec 2010 USD/FEDBANK OF AMERICA SECURITIES LLCFNMA POOL AB1387

1,910,297.000 NHHW Local 101.804715 5,014.53 0.00 0.00 1,944,772.421.000000

1,910,297.000 Base 101.804715 5,014.53 0.00 0.00 1,944,772.42

17 Dec 2010 CANCEL USD/FEDBANK OF AMERICA SECURITIES LLC

-1,910,297.000 NHHW Local 101.804715 -5,014.53 0.00 0.00 -1,944,772.421.000000

-1,910,297.000 Base 101.804715 -5,014.53 0.00 0.00 -1,944,772.42

17 Dec 2010 USD/FEDBANK OF AMERICA SECURITIES LLC

1,910,297.000 NHHW Local 101.804715 5,014.53 0.00 0.00 1,944,772.421.000000

2,000,000.000 Base 101.804715 5,014.53 0.00 0.00 1,944,772.42
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31416WRH7 Total

0.00 0.005,014.531,910,297.000 Local 1,944,772.42

2,000,000.000 Base 5,014.53 0.00 0.00 1,944,772.42

4.5%   01 Nov 202431418MQU9 29 Oct 2010 29 Oct 2010 USD/DTCSHARE ADJUSTMENTFNMA POOL AD0466

0.180 NHHW Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

5%   01 Aug 204031418WPW4 17 Dec 2010 USD/FEDBANK OF AMERICA SECURITIES LLCFNMA POOL AD8536

1,433,123.000 NHHW Local 104.312515 4,179.94 0.00 0.00 1,494,926.641.000000

1,433,123.000 Base 104.312515 4,179.94 0.00 0.00 1,494,926.64

17 Dec 2010 CANCEL USD/FEDBANK OF AMERICA SECURITIES LLC

-1,433,123.000 NHHW Local 104.312515 -4,179.94 0.00 0.00 -1,494,926.641.000000

-1,433,123.000 Base 104.312515 -4,179.94 0.00 0.00 -1,494,926.64

17 Dec 2010 22 Dec 2010 USD/FEDBANK OF AMERICA SECURITIES LLC

1,433,123.000 NHHW Local 104.312515 4,179.94 0.00 0.00 1,494,926.641.000000

1,500,000.000 Base 104.312515 4,179.94 0.00 0.00 1,494,926.64

31418WPW4 Total

0.00 0.004,179.941,433,123.000 Local 1,494,926.64

1,500,000.000 Base 4,179.94 0.00 0.00 1,494,926.64

4.5%   01 Oct 204031419GWX8 17 Dec 2010 USD/FEDBANK OF AMERICA SECURITIES LLCFNMA POOL AE6061

1,970,229.000 NHHW Local 101.804736 5,171.85 0.00 0.00 2,005,786.431.000000

1,970,229.000 Base 101.804736 5,171.85 0.00 0.00 2,005,786.43

17 Dec 2010 CANCEL USD/FEDBANK OF AMERICA SECURITIES LLC

-1,970,229.000 NHHW Local 101.804736 -5,171.85 0.00 0.00 -2,005,786.431.000000

-1,970,229.000 Base 101.804736 -5,171.85 0.00 0.00 -2,005,786.43
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17 Dec 2010 22 Dec 2010 USD/FEDBANK OF AMERICA SECURITIES LLC

1,970,229.000 NHHW Local 101.804736 5,171.85 0.00 0.00 2,005,786.431.000000

2,000,000.000 Base 101.804736 5,171.85 0.00 0.00 2,005,786.43

31419GWX8 Total

0.00 0.005,171.851,970,229.000 Local 2,005,786.43

2,000,000.000 Base 5,171.85 0.00 0.00 2,005,786.43

1%   09 Apr 201631699P9U1 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNFIRST AMERICAN CORPORATION

743.680 NHHL Local 100.000000 0.00 0.00 0.00 743.681.000000

Base 100.000000 0.00 0.00 0.00 743.68

9.875%   24 Sep 2015319963AN4 01 Dec 2010 20 Dec 2010 USD/DTC19 EXCHANGE OFFERFIRST DATA CORP

359,000.000 NHFS Local 68.999997 7,582.61 0.00 0.00 247,709.991.000000

Base 68.999997 7,582.61 0.00 0.00 247,709.99

9.875%   24 Sep 2015319963AP9 01 Dec 2010 20 Dec 2010 USD/DTC19 EXCHANGE OFFERFIRST DATA CORP

3,115,000.000 NHFS Local 94.796000 65,793.53 0.00 0.00 2,952,895.431.000000

Base 94.796000 65,793.53 0.00 0.00 2,952,895.43

8.25%   15 Jan 2021319963AY0 22 Dec 2010 22 Dec 2010 USD/DTCSALE OF FRACTIONAL SFIRST DATA CORPORATION

500.000 NHFS Local 100.000000 0.00 0.00 0.00 500.001.000000

Base 100.000000 0.00 0.00 0.00 500.00

22 Dec 2010 22 Dec 2010 USD/DTCSALE OF FRACTIONAL S

500.000 NHFS Local 100.000000 0.00 0.00 0.00 500.001.000000

Base 100.000000 0.00 0.00 0.00 500.00

319963AY0 Total

0.00 0.000.001,000.000 Local 1,000.00

Base 0.00 0.00 0.00 1,000.00
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12.625%   15 Jan 202319963BA1 22 Dec 2010 22 Dec 2010 USD/DTCSALE OF FRACTIONAL SFIRST DATA CORPORATION

500.000 NHFS Local 100.000000 0.00 0.00 0.00 500.001.000000

Base 100.000000 0.00 0.00 0.00 500.00

22 Dec 2010 22 Dec 2010 USD/DTCSALE OF FRACTIONAL S

500.000 NHFS Local 100.000000 0.00 0.00 0.00 500.001.000000

Base 100.000000 0.00 0.00 0.00 500.00

319963BA1 Total

0.00 0.000.001,000.000 Local 1,000.00

Base 0.00 0.00 0.00 1,000.00

5.65%   01 Feb 2035341081ES2 02 Dec 2010 07 Dec 2010 USD/DTCICBC FINANCIAL SERVICES LLCFLORIDA PWR + LT CO

200,000.000 NHHW Local 105.248000 3,955.00 0.00 0.00 210,496.001.000000

Base 105.248000 3,955.00 0.00 0.00 210,496.00

1%   05 Apr 201434899B9A8 31 Dec 2010 USD/BOSPAYDOWNGRAHAM PACKAGING COMPANY LP

2,275.800 NHHL Local 100.000000 0.00 0.00 0.00 2,275.801.000000

Base 100.000000 0.00 0.00 0.00 2,275.80

31 Dec 2010 CANCEL USD/BOSPAYDOWN

-2,275.800 NHHL Local 100.000000 0.00 0.00 0.00 -2,275.801.000000

Base 100.000000 0.00 0.00 0.00 -2,275.80

31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWN

2,536.080 NHHL Local 100.000000 0.00 0.00 0.00 2,536.081.000000

Base 100.000000 0.00 0.00 0.00 2,536.08

34899B9A8 Total

0.00 0.000.002,536.080 Local 2,536.08

Base 0.00 0.00 0.00 2,536.08
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4.375%   08 Jul 201435177PAS6 13 Dec 2010 16 Dec 2010 USD/DTCCREDIT SUISSE SECURITIES (USA) LLCFRANCE TELECOM

510,000.000 NHFI Local 107.306000 9,792.71 0.00 0.00 547,260.601.000000

Base 107.306000 9,792.71 0.00 0.00 547,260.60

1%   01 Dec 201635699N9A1 01 Dec 2010 01 Dec 2010 USD/BOSPAYDOWNFREESCALE SEMICONDUCTOR, INC

4,795.840 NHHM Local 100.000000 0.00 0.00 0.00 4,795.841.000000

Base 100.000000 0.00 0.00 0.00 4,795.84

1%   15 Jul 201535899Q9S3 31 Dec 2010 OPEN USD/BOSPAYDOWNFOXCO ACQUISITION

1,854.090 NHHM Local 100.000000 0.00 0.00 0.00 1,854.091.000000

Base 100.000000 0.00 0.00 0.00 1,854.09

5%   20 Feb 203436202D3W9 31 Oct 2010 11 Nov 2010 USD/DTC11 SHARE ADJUSTMENTGNMA II POOL 003513

0.010 NHFJ Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

5.5%   20 Jun 203636202EJH3 18 Oct 2010 21 Oct 2010 USD/FEDCANTOR FITZGERALD & COGNMA II POOL 003864

1,273,273.110 NHFJ Local 108.218750 3,890.56 0.00 0.00 1,377,920.241.000000

3,000,000.000 Base 108.218750 3,890.56 0.00 0.00 1,377,920.24

20 Oct 2010 20 Oct 2010 USD/DTCPRINCIPALPAYMENTS CORP BDS

38,359.130 NHFJ Local 100.000000 0.00 0.00 0.00 38,359.131.000000

Base 100.000000 0.00 0.00 0.00 38,359.13

31 Oct 2010 11 Nov 2010 USD/BOS11 SHARE ADJUSTMENT

1.360 NHFJ Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

36202EJH3 Total

0.00 0.003,890.561,311,633.600 Local 1,416,279.37

3,000,000.000 Base 3,890.56 0.00 0.00 1,416,279.37
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7.473%   23 Dec 201236499E9M5 05 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTGEORGIA PACIFIC TL B

655,715.660 NHHL Local 99.499999 0.00 0.00 0.00 652,437.081.000000

Base 99.499999 0.00 0.00 0.00 652,437.08

05 Oct 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-655,715.660 NHHL Local 99.499999 0.00 0.00 0.00 -652,437.081.000000

Base 99.499999 0.00 0.00 0.00 -652,437.08

05 Oct 2010 01 Nov 2010 USD/BOSSTATE STREET BANK AND TRUST

655,715.660 NHHL Local 99.422222 0.00 0.00 0.00 651,927.081.000000

Base 99.422222 0.00 0.00 0.00 651,927.08

36499E9M5 Total

0.00 0.000.00655,715.660 Local 651,927.08

Base 0.00 0.00 0.00 651,927.08

1%   16 Dec 201336799C9N4 16 Nov 2010 23 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTFORD MOTOR COMPANY

928,559.880 NHHM Local 99.250002 0.00 0.00 0.00 921,595.701.000000

Base 99.250002 0.00 0.00 0.00 921,595.70

16 Dec 2010 16 Dec 2010 USD/BOSPAYDOWN

291,086.610 NHHL Local 100.000000 0.00 0.00 0.00 291,086.611.000000

Base 100.000000 0.00 0.00 0.00 291,086.61

36799C9N4 Total

0.00 0.000.001,219,646.490 Local 1,212,682.31

Base 0.00 0.00 0.00 1,212,682.31

5.625%   01 May 201836962G3U6 15 Dec 2010 20 Dec 2010 USD/DTCMORGAN STANLEY CO INCORPORATEDGENERAL ELEC CAP CORP

1,375,000.000 NHHW Local 107.076000 10,527.34 0.00 0.00 1,472,295.001.000000

Base 107.076000 10,527.34 0.00 0.00 1,472,295.00
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15 Dec 2010 20 Dec 2010 USD/DTCMORGAN STANLEY CO INCORPORATED

1,000,000.000 NHFI Local 107.076000 7,656.25 0.00 0.00 1,070,760.001.000000

Base 107.076000 7,656.25 0.00 0.00 1,070,760.00

36962G3U6 Total

0.00 0.0018,183.592,375,000.000 Local 2,543,055.00

Base 18,183.59 0.00 0.00 2,543,055.00

6.75%   15 Mar 203236962GXZ2 06 Dec 2010 09 Dec 2010 USD/DTCWELLS FARGO SECURITIES LLCGENERAL ELEC CAP CORP

365,000.000 NHHW Local 108.869000 5,748.75 0.00 0.00 397,371.851.000000

Base 108.869000 5,748.75 0.00 0.00 397,371.85

15 Dec 2010 20 Dec 2010 USD/DTCMORGAN STANLEY CO INCORPORATED

800,000.000 NHHW Local 107.457000 14,250.00 0.00 0.00 859,656.001.000000

Base 107.457000 14,250.00 0.00 0.00 859,656.00

36962GXZ2 Total

0.00 0.0019,998.751,165,000.000 Local 1,257,027.85

Base 19,998.75 0.00 0.00 1,257,027.85

5%   06 Oct 201536999X9Z9 15 Nov 2010 15 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTGENERAL CHEMICAL CORP

98,793.700 NHHL Local 100.461294 0.00 0.00 0.00 99,249.431.000000

Base 100.461294 0.00 0.00 0.00 99,249.43

18 Nov 2010 18 Nov 2010 USD/BOSSTATE STREET BANK AND TRUST

197,587.410 NHHL Local 100.246063 0.00 0.00 0.00 198,073.601.000000

Base 100.246063 0.00 0.00 0.00 198,073.60

18 Nov 2010 18 Nov 2010 USD/BOSSTATE STREET BANK AND TRUST

197,587.410 NHHL Local 100.121065 0.00 0.00 0.00 197,826.621.000000

Base 100.121065 0.00 0.00 0.00 197,826.62
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31 Dec 2010 OPEN USD/BOSPAYDOWN

1,875.000 NHHM Local 100.000000 0.00 0.00 0.00 1,875.001.000000

Base 100.000000 0.00 0.00 0.00 1,875.00

36999X9Z9 Total

0.00 0.000.00495,843.520 Local 497,024.65

Base 0.00 0.00 0.00 497,024.65

5.7%   15 Feb 2017370334BB9 25 Oct 2010 28 Oct 2010 USD/DTCUBS FINANCIAL SERVICES INCGENERAL MLS INC

750,000.000 NHFI Local 118.093000 8,668.75 0.00 0.00 885,697.501.000000

Base 118.093000 8,668.75 0.00 0.00 885,697.50

25 Oct 2010 28 Oct 2010 USD/DTCUBS FINANCIAL SERVICES INC

1,540,000.000 NHHW Local 118.093000 17,799.83 0.00 0.00 1,818,632.201.000000

Base 118.093000 17,799.83 0.00 0.00 1,818,632.20

370334BB9 Total

0.00 0.0026,468.582,290,000.000 Local 2,704,329.70

Base 26,468.58 0.00 0.00 2,704,329.70

5.2%   17 Mar 2015370334BF0 10 Nov 2010 15 Nov 2010 USD/DTCCREDIT SUISSE SECURITIES (USA) LLCGENERAL MLS INC

2,500,000.000 NHFJ Local 113.912000 20,944.44 0.00 0.00 2,847,800.001.000000

Base 113.912000 20,944.44 0.00 0.00 2,847,800.00

18 Nov 2010 23 Nov 2010 USD/DTCCREDIT SUISSE SECURITIES (USA) LLC

500,000.000 NHFJ Local 112.669000 4,766.67 0.00 0.00 563,345.001.000000

Base 112.669000 4,766.67 0.00 0.00 563,345.00

10 Dec 2010 15 Dec 2010 USD/DTCJ.P. MORGAN CLEARING CORP.

3,500,000.000 NHFJ Local 110.764000 44,488.89 0.00 0.00 3,876,740.001.000000

Base 110.764000 44,488.89 0.00 0.00 3,876,740.00
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29 Oct 2010 03 Nov 2010 USD/DTCFIRST TENNESSEE BANK N A BOND DIVIS

1,160,000.000 NHFI Local 114.694000 7,707.56 0.00 0.00 1,330,450.401.000000

Base 114.694000 7,707.56 0.00 0.00 1,330,450.40

29 Oct 2010 03 Nov 2010 USD/DTCFIRST TENNESSEE BANK N A BOND DIVIS

1,700,000.000 NHHW Local 114.694000 11,295.56 0.00 0.00 1,949,798.001.000000

Base 114.694000 11,295.56 0.00 0.00 1,949,798.00

02 Nov 2010 05 Nov 2010 USD/DTCDEUTSCHE BANK SECURITIES INC

1,500,000.000 NHFI Local 114.670000 10,400.00 0.00 0.00 1,720,050.001.000000

Base 114.670000 10,400.00 0.00 0.00 1,720,050.00

02 Nov 2010 05 Nov 2010 USD/DTCDEUTSCHE BANK SECURITIES INC

665,000.000 NHHW Local 114.670000 4,610.67 0.00 0.00 762,555.501.000000

Base 114.670000 4,610.67 0.00 0.00 762,555.50

370334BF0 Total

0.00 0.00104,213.7911,525,000.000 Local 13,050,738.90

Base 104,213.79 0.00 0.00 13,050,738.90

1%   08 Apr 201637199A9N2 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNGENERIC DRUG HOLDINGS, INC

5,563.070 NHHL Local 100.000000 0.00 0.00 0.00 5,563.071.000000

Base 100.000000 0.00 0.00 0.00 5,563.07

5.75%   15 Jun 201437247DAE6 01 Nov 2010 04 Nov 2010 USD/DTCGOLDMAN SACHS + COGENWORTH FINL INC

1,460,000.000 NHFI Local 105.750000 32,414.03 0.00 0.00 1,543,950.001.000000

Base 105.750000 32,414.03 0.00 0.00 1,543,950.00

01 Nov 2010 04 Nov 2010 USD/DTCGOLDMAN SACHS + CO

2,125,000.000 NHHW Local 105.750000 47,177.95 0.00 0.00 2,247,187.501.000000

Base 105.750000 47,177.95 0.00 0.00 2,247,187.50
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37247DAE6 Total

0.00 0.0079,591.983,585,000.000 Local 3,791,137.50

Base 79,591.98 0.00 0.00 3,791,137.50

1%   28 Feb 201137299D9T2 31 Mar 2010 USD/BOSPAYDOWNGENTEK HLDG CORP

1,875.000 NHHM Local 100.000000 0.00 0.00 0.00 1,875.001.000000

Base 100.000000 0.00 0.00 0.00 1,875.00

31 Mar 2010 CANCEL USD/BOSPAYDOWN

-1,875.000 NHHM Local 100.000000 0.00 0.00 0.00 -1,875.001.000000

Base 100.000000 0.00 0.00 0.00 -1,875.00

28 Jun 2010 USD/BOSPAYDOWN

50,769.230 NHHM Local 100.000000 0.00 0.00 0.00 50,769.231.000000

Base 100.000000 0.00 0.00 0.00 50,769.23

28 Jun 2010 CANCEL USD/BOSPAYDOWN

-50,769.230 NHHM Local 100.000000 0.00 0.00 0.00 -50,769.231.000000

Base 100.000000 0.00 0.00 0.00 -50,769.23

06 Jul 2010 USD/BOSPAYDOWN

18,461.540 NHHM Local 100.000000 0.00 0.00 0.00 18,461.541.000000

Base 100.000000 0.00 0.00 0.00 18,461.54

06 Jul 2010 CANCEL USD/BOSPAYDOWN

-18,461.540 NHHM Local 100.000000 0.00 0.00 0.00 -18,461.541.000000

Base 100.000000 0.00 0.00 0.00 -18,461.54

06 Oct 2010 USD/BOSPAYDOWN

678,894.230 NHHM Local 100.000000 0.00 0.00 0.00 678,894.231.000000

Base 100.000000 0.00 0.00 0.00 678,894.23
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06 Oct 2010 CANCEL USD/BOSPAYDOWN

-678,894.230 NHHM Local 100.000000 0.00 0.00 0.00 -678,894.231.000000

Base 100.000000 0.00 0.00 0.00 -678,894.23

37299D9T2 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

0.01%   29 Oct 201437299E9F0 06 Oct 2010 06 Oct 2010 USD/BOSPAYDOWNGENTEK INC

165,224.730 NHHL Local 100.000000 0.00 0.00 0.00 165,224.731.000000

Base 100.000000 0.00 0.00 0.00 165,224.73

1%   15 Aug 201637299S9B8 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNGENTIVA HEALTH SERVICES INC

3,119.310 NHHL Local 100.000000 0.00 0.00 0.00 3,119.311.000000

Base 100.000000 0.00 0.00 0.00 3,119.31

5.4%   01 Jun 2040373334JR3 02 Dec 2010 07 Dec 2010 USD/DTCMORGAN STANLEY CO INCORPORATEDGEORGIA POWER COMPANY

5,000.000 NHHW Local 101.317000 4.50 0.00 0.00 5,065.851.000000

Base 101.317000 4.50 0.00 0.00 5,065.85

1%   02 Jul 201537499A9K5 08 Nov 2010 08 Nov 2010 USD/BOSPAYDOWNGETTY IMAGES T/L B

651,498.050 NHHL Local 99.999995 0.00 0.00 0.00 651,498.021.000000

Base 99.999995 0.00 0.00 0.00 651,498.02

08 Nov 2010 08 Nov 2010 USD/BOSPAYDOWN

417,525.770 NHHM Local 100.000000 0.00 0.00 0.00 417,525.771.000000

Base 100.000000 0.00 0.00 0.00 417,525.77

37499A9K5 Total

0.00 0.000.001,069,023.820 Local 1,069,023.79

Base 0.00 0.00 0.00 1,069,023.79
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0.01%   04 Nov 201637499B9Y3 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNGETTY IMAGES

3,750.000 NHHM Local 100.000000 0.00 0.00 0.00 3,750.001.000000

Base 100.000000 0.00 0.00 0.00 3,750.00

5.65%   15 May 2018377372AD9 21 Oct 2010 26 Oct 2010 USD/DTCBANK OF AMERICA SECURITIES LLCGLAXOSMITHLINE CAP INC

2,550,000.000 NHFI Local 118.725000 64,433.54 0.00 0.00 3,027,487.501.000000

Base 118.725000 64,433.54 0.00 0.00 3,027,487.50

6.375%   15 May 2038377372AE7 30 Nov 2010 03 Dec 2010 USD/DTCCREDIT SUISSE SECURITIES (USA) LLCGLAXOSMITHKLINE CAP INC

1,475,000.000 NHHW Local 120.424000 4,701.56 0.00 0.00 1,776,254.001.000000

Base 120.424000 4,701.56 0.00 0.00 1,776,254.00

1%   01 Nov 20113789989B6 04 Oct 2010 04 Oct 2010 USD/BOSPAYDOWNGLOBAL CASH ACCESS LLC

761.480 NHHL Local 100.000000 0.00 0.00 0.00 761.481.000000

Base 100.000000 0.00 0.00 0.00 761.48

31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWN

46,450.460 NHHL Local 100.000000 0.00 0.00 0.00 46,450.461.000000

Base 100.000000 0.00 0.00 0.00 46,450.46

3789989B6 Total

0.00 0.000.0047,211.940 Local 47,211.94

Base 0.00 0.00 0.00 47,211.94

1%   15 Nov 20163789989C4 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNGLOBAL TEL LINK CORPORATION

2,275.800 NHHL Local 100.000000 0.00 0.00 0.00 2,275.801.000000

Base 100.000000 0.00 0.00 0.00 2,275.80

1%   14 Mar 201138099G9C2 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNGOLDEN GATE NATIONAL SENIOR CR

1,328.470 NHHM Local 100.000000 0.00 0.00 0.00 1,328.471.000000

Base 100.000000 0.00 0.00 0.00 1,328.47
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6%   15 Jun 202038141EA66 21 Dec 2010 27 Dec 2010 USD/DTCMORGAN STANLEY CO INCORPORATEDGOLDMAN SACHS GROUP INC

1,800,000.000 NHHW Local 107.435000 3,600.00 0.00 0.00 1,933,830.001.000000

Base 107.435000 3,600.00 0.00 0.00 1,933,830.00

21 Dec 2010 27 Dec 2010 USD/DTCMORGAN STANLEY CO INCORPORATED

1,030,000.000 NHFI Local 107.435000 2,060.00 0.00 0.00 1,106,580.501.000000

Base 107.435000 2,060.00 0.00 0.00 1,106,580.50

38141EA66 Total

0.00 0.005,660.002,830,000.000 Local 3,040,410.50

Base 5,660.00 0.00 0.00 3,040,410.50

5.95%   18 Jan 201838141GFG4 21 Dec 2010 27 Dec 2010 USD/DTCMORGAN STANLEY CO INCORPORATEDGOLDMAN SACHS GROUP INC

2,305,000.000 NHHW Local 108.406000 60,573.48 0.00 0.00 2,498,758.301.000000

Base 108.406000 60,573.48 0.00 0.00 2,498,758.30

21 Dec 2010 27 Dec 2010 USD/DTCMORGAN STANLEY CO INCORPORATED

1,370,000.000 NHFI Local 108.406000 36,002.46 0.00 0.00 1,485,162.201.000000

Base 108.406000 36,002.46 0.00 0.00 1,485,162.20

38141GFG4 Total

0.00 0.0096,575.943,675,000.000 Local 3,983,920.50

Base 96,575.94 0.00 0.00 3,983,920.50

1%   27 Oct 201738299C9Q8 09 Nov 2010 09 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTGOODMAN GLOBAL HOLDINGS, INC.

250,000.000 NHHM Local 102.250000 0.00 0.00 0.00 255,625.001.000000

Base 102.250000 0.00 0.00 0.00 255,625.00

1%   28 Oct 201638299V9J2 16 Nov 2010 16 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTGOODMAN GLOBAL

270,619.950 NHHL Local 101.250000 0.00 0.00 0.00 274,002.701.000000

Base 101.250000 0.00 0.00 0.00 274,002.70
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19 Nov 2010 19 Nov 2010 USD/BOSSTATE STREET BANK AND TRUST

45,103.000 NHHL Local 102.250005 0.00 0.00 0.00 46,117.821.000000

Base 102.250005 0.00 0.00 0.00 46,117.82

22 Nov 2010 22 Nov 2010 USD/BOSSTATE STREET BANK AND TRUST

270,620.050 NHHL Local 100.999999 0.00 0.00 0.00 273,326.251.000000

Base 100.999999 0.00 0.00 0.00 273,326.25

31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWN

1,875.000 NHHM Local 100.000000 0.00 0.00 0.00 1,875.001.000000

Base 100.000000 0.00 0.00 0.00 1,875.00

38299V9J2 Total

0.00 0.000.00588,218.000 Local 595,321.77

Base 0.00 0.00 0.00 595,321.77

100%   16 May 201438869P9B2 12 Oct 2010 12 Oct 2010 USD/BOSPAYDOWNGRAPHIC PACKAGING INTL INC

7,422.880 NHHL Local 100.000000 0.00 0.00 0.00 7,422.881.000000

Base 100.000000 0.00 0.00 0.00 7,422.88

01 Dec 2010 01 Dec 2010 USD/BOSPAYDOWN

15,718.400 NHHL Local 100.000000 0.00 0.00 0.00 15,718.401.000000

Base 100.000000 0.00 0.00 0.00 15,718.40

31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWN

2,078.260 NHHL Local 100.000000 0.00 0.00 0.00 2,078.261.000000

Base 100.000000 0.00 0.00 0.00 2,078.26

38869P9B2 Total

0.00 0.000.0025,219.540 Local 25,219.54

Base 0.00 0.00 0.00 25,219.54
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1%   01 Nov 201238899A9K9 12 Oct 2010 12 Oct 2010 USD/BOSPAYDOWNGRANT US HOLDINGS LLP

4,417.140 NHHM Local 100.000000 0.00 0.00 0.00 4,417.141.000000

Base 100.000000 0.00 0.00 0.00 4,417.14

30 Nov 2010 30 Nov 2010 USD/BOSPAYDOWN

287.600 NHHM Local 100.000000 0.00 0.00 0.00 287.601.000000

Base 100.000000 0.00 0.00 0.00 287.60

38899A9K9 Total

0.00 0.000.004,704.740 Local 4,704.74

Base 0.00 0.00 0.00 4,704.74

1%   01 Nov 201038899A9L7 01 Nov 2010 USD/BOSMATURITYGRANT US HOLDING LP

216,428.910 NHHM Local 100.000000 0.00 0.00 0.00 216,428.911.000000

Base 100.000000 0.00 0.00 0.00 216,428.91

01 Nov 2010 CANCEL USD/BOSMATURITY

-216,428.910 NHHM Local 100.000000 0.00 0.00 0.00 -216,428.911.000000

Base 100.000000 0.00 0.00 0.00 -216,428.91

01 Nov 2010 USD/BOSMATURITY

215,815.610 NHHM Local 100.000000 0.00 0.00 0.00 215,815.611.000000

Base 100.000000 0.00 0.00 0.00 215,815.61

01 Nov 2010 CANCEL USD/BOSMATURITY

-215,815.610 NHHM Local 100.000000 0.00 0.00 0.00 -215,815.611.000000

Base 100.000000 0.00 0.00 0.00 -215,815.61

12 Oct 2010 12 Oct 2010 USD/BOSPAYDOWN

8,817.220 NHHM Local 100.000000 0.00 0.00 0.00 8,817.221.000000

Base 100.000000 0.00 0.00 0.00 8,817.22
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01 Nov 2010 01 Nov 2010 USD/BOSPAYDOWN

613.300 NHHM Local 100.000000 0.00 0.00 0.00 613.301.000000

Base 100.000000 0.00 0.00 0.00 613.30

38899A9L7 Total

0.00 0.000.009,430.520 Local 9,430.52

Base 0.00 0.00 0.00 9,430.52

1%   16 May 201438999A9X0 12 Oct 2010 12 Oct 2010 USD/BOSPAYDOWNGRAPHIC PACKAGING INTERNATIONA

10,671.440 NHHL Local 100.000000 0.00 0.00 0.00 10,671.441.000000

Base 100.000000 0.00 0.00 0.00 10,671.44

01 Dec 2010 01 Dec 2010 USD/BOSPAYDOWN

22,597.410 NHHL Local 100.000000 0.00 0.00 0.00 22,597.411.000000

Base 100.000000 0.00 0.00 0.00 22,597.41

31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWN

2,957.140 NHHL Local 100.000000 0.00 0.00 0.00 2,957.141.000000

Base 100.000000 0.00 0.00 0.00 2,957.14

38999A9X0 Total

0.00 0.000.0036,225.990 Local 36,225.99

Base 0.00 0.00 0.00 36,225.99

1%   23 Nov 20163939999B5 20 Dec 2010 OPEN USD/BOSSTATE STREET BANK AND TRUSTGREEN MOUNTAIN COFFE ROASTERS

750,000.000 NHHM Local 99.875000 0.00 0.00 0.00 749,062.501.000000

Base 99.875000 0.00 0.00 0.00 749,062.50

0.01%   05 Oct 201639899G9A6 15 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTGRIFOLS INC

98,793.720 NHHL Local 100.461274 0.00 0.00 0.00 99,249.431.000000

Base 100.461274 0.00 0.00 0.00 99,249.43
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15 Nov 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-98,793.720 NHHL Local 100.461274 0.00 0.00 0.00 -99,249.431.000000

Base 100.461274 0.00 0.00 0.00 -99,249.43

39899G9A6 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   15 Nov 20174037779E7 10 Dec 2010 20 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTGYMBOREE CORP

250,000.000 NHHM Local 100.375000 0.00 0.00 0.00 250,937.501.000000

Base 100.375000 0.00 0.00 0.00 250,937.50

0%40499C9G4 10 Nov 2010 02 Dec 2010 USD/BOS15 STATE STREET BANK AND TRUSTHCA INC

500,000.000 NHHM Local 98.125000 0.00 0.00 0.00 490,625.001.000000

Base 98.125000 0.00 0.00 0.00 490,625.00

1%   30 Dec 201540499K9U5 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWN24 HOUR FITNESS WORLDWIDE INC

3,750.000 NHHM Local 100.000000 0.00 0.00 0.00 3,750.001.000000

Base 100.000000 0.00 0.00 0.00 3,750.00

31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWN

2,743.480 NHHL Local 100.000000 0.00 0.00 0.00 2,743.481.000000

Base 100.000000 0.00 0.00 0.00 2,743.48

40499K9U5 Total

0.00 0.000.006,493.480 Local 6,493.48

Base 0.00 0.00 0.00 6,493.48

1%   10 Dec 201541099H9A8 09 Nov 2010 09 Nov 2010 USD/BOSPAYDOWNHANESBRANDS INC

433,643.230 NHHL Local 100.000000 0.00 0.00 0.00 433,643.231.000000

Base 100.000000 0.00 0.00 0.00 433,643.23
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09 Nov 2010 09 Nov 2010 USD/BOSPAYDOWN

460,624.680 NHHM Local 99.999997 0.00 0.00 0.00 460,624.671.000000

Base 99.999997 0.00 0.00 0.00 460,624.67

41099H9A8 Total

0.00 0.000.00894,267.910 Local 894,267.90

Base 0.00 0.00 0.00 894,267.90

1%   23 Feb 201641199D9K4 22 Dec 2010 22 Dec 2010 USD/BOSPAYDOWNHARBOR FREIGHT TOOLS USA INC

565,402.140 NHHL Local 100.000000 0.00 0.00 0.00 565,402.141.000000

Base 100.000000 0.00 0.00 0.00 565,402.14

1%   28 Jan 201541399X9B8 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNHARRAHS OPERATING COMPANY

1,427.190 NHHL Local 100.000000 0.00 0.00 0.00 1,427.191.000000

Base 100.000000 0.00 0.00 0.00 1,427.19

7.57%   30 May 201441999A9W6 28 Oct 2010 28 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTHAWAIIAN TELECOM

811,813.030 NHHM Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

1%   26 Mar 201442099C9Q2 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNHAWKER BEECHCRAFT

693.280 NHHL Local 100.000000 0.00 0.00 0.00 693.281.000000

Base 100.000000 0.00 0.00 0.00 693.28

1%   28 Feb 201442199A9Z5 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNHEALTH MANAGEMENT ASSOCIATES

2,512.560 NHHL Local 100.000000 0.00 0.00 0.00 2,512.561.000000

Base 100.000000 0.00 0.00 0.00 2,512.56

1%   15 Mar 201342199B9K6 08 Oct 2010 08 Oct 2010 USD/BOSPAYDOWNHEALTHSOUTH CORPORATION

391,256.780 NHHL Local 100.000000 0.00 0.00 0.00 391,256.781.000000

Base 100.000000 0.00 0.00 0.00 391,256.78
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27 Oct 2010 27 Oct 2010 USD/BOSPAYDOWN

63,688.190 NHHL Local 100.000000 0.00 0.00 0.00 63,688.191.000000

Base 100.000000 0.00 0.00 0.00 63,688.19

20 Oct 2010 20 Oct 2010 USD/BOSPAYDOWN

17,813.340 NHHL Local 100.000000 0.00 0.00 0.00 17,813.341.000000

Base 100.000000 0.00 0.00 0.00 17,813.34

42199B9K6 Total

0.00 0.000.00472,758.310 Local 472,758.31

Base 0.00 0.00 0.00 472,758.31

1%   10 Mar 201242199T9E1 19 Oct 2010 19 Oct 2010 USD/BOSPAYDOWNHEALTHSOUTH CORP

100,000.000 NHHM Local 100.000000 0.00 0.00 0.00 100,000.001.000000

Base 100.000000 0.00 0.00 0.00 100,000.00

25 Oct 2010 25 Oct 2010 USD/BOSPAYDOWN

500,000.000 NHHM Local 100.000000 0.00 0.00 0.00 500,000.001.000000

Base 100.000000 0.00 0.00 0.00 500,000.00

42199T9E1 Total

0.00 0.000.00600,000.000 Local 600,000.00

Base 0.00 0.00 0.00 600,000.00

1%   01 Jul 201342299B9L3 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNHELIX ENERGY SOLUTIONS GROUP

3,072.900 NHHL Local 100.000000 0.00 0.00 0.00 3,072.901.000000

Base 100.000000 0.00 0.00 0.00 3,072.90

8.125%   15 Feb 201942809HAB3 14 Oct 2010 19 Oct 2010 USD/DTCDEUTSCHE BANK SECURITIES INCHESS CORP

1,270,000.000 NHFI Local 132.643000 18,344.44 0.00 0.00 1,684,566.101.000000

Base 132.643000 18,344.44 0.00 0.00 1,684,566.10
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14 Oct 2010 19 Oct 2010 USD/DTCDEUTSCHE BANK SECURITIES INC

2,415,000.000 NHHW Local 132.643000 34,883.33 0.00 0.00 3,203,328.451.000000

Base 132.643000 34,883.33 0.00 0.00 3,203,328.45

42809HAB3 Total

0.00 0.0053,227.773,685,000.000 Local 4,887,894.55

Base 53,227.77 0.00 0.00 4,887,894.55

1%   16 Dec 201443699G9A0 31 Dec 2010 OPEN USD/BOSPAYDOWNINEOS US FINANCE LLC

6,882.920 NHHL Local 100.000000 0.00 0.00 0.00 6,882.921.000000

Base 100.000000 0.00 0.00 0.00 6,882.92

5%   15 Feb 2019438516AZ9 20 Oct 2010 25 Oct 2010 USD/DTCJ.P. MORGAN CLEARING CORP.HONEYWELL INTL INC

2,250,000.000 NHHW Local 115.541000 21,875.00 0.00 0.00 2,599,672.501.000000

Base 115.541000 21,875.00 0.00 0.00 2,599,672.50

0%44499N9Y3 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNISP CHEMCO

2,418.140 NHHL Local 100.000000 0.00 0.00 0.00 2,418.141.000000

Base 100.000000 0.00 0.00 0.00 2,418.14

1%   27 Feb 201244499Q9Z3 27 Oct 2010 17 Dec 2010 USD/BOS42 PAYDOWNIFM HOLDCO

252,649.060 NHHL Local 99.750001 0.00 0.00 0.00 252,017.441.000000

Base 99.750001 0.00 0.00 0.00 252,017.44

31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWN

2,590.720 NHHL Local 100.000000 0.00 0.00 0.00 2,590.721.000000

Base 100.000000 0.00 0.00 0.00 2,590.72

44499Q9Z3 Total

0.00 0.000.00255,239.780 Local 254,608.16

Base 0.00 0.00 0.00 254,608.16
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1%   03 Jan 20144459989B5 05 Oct 2010 05 Oct 2010 USD/BOSPAYDOWNINTELSAT CORP

1,095.240 NHHL Local 100.000000 0.00 0.00 0.00 1,095.241.000000

Base 100.000000 0.00 0.00 0.00 1,095.24

1%   29 Jan 201744699N9L9 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNINTERACTIVE DATA CORP.

1,875.000 NHHM Local 100.000000 0.00 0.00 0.00 1,875.001.000000

Base 100.000000 0.00 0.00 0.00 1,875.00

31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWN

2,156.250 NHHL Local 100.000000 0.00 0.00 0.00 2,156.251.000000

Base 100.000000 0.00 0.00 0.00 2,156.25

44699N9L9 Total

0.00 0.000.004,031.250 Local 4,031.25

Base 0.00 0.00 0.00 4,031.25

0%45820A910 05 Oct 2010 05 Oct 2010 USD/BOSPAYDOWNINTELSAT CORPORATION

34,285.710 NHHL Local 100.000000 0.00 0.00 0.00 34,285.711.000000

Base 100.000000 0.00 0.00 0.00 34,285.71

5.6%   30 Nov 2039459200GS4 02 Dec 2010 07 Dec 2010 USD/DTCWELLS FARGO SECURITIES LLCIBM CORP

60,000.000 NHHW Local 109.489000 65.33 0.00 0.00 65,693.401.000000

Base 109.489000 65.33 0.00 0.00 65,693.40

1%   28 Mar 201646099W9W6 31 Dec 2010 OPEN USD/BOSPAYDOWNINTERSIL CORP

1,250.000 NHHM Local 100.000000 0.00 0.00 0.00 1,250.001.000000

Base 100.000000 0.00 0.00 0.00 1,250.00

1%   26 Jun 201446399C9M9 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNINVERNESS MEDICAL INNOVATION I

2,284.340 NHHL Local 100.000000 0.00 0.00 0.00 2,284.341.000000

Base 100.000000 0.00 0.00 0.00 2,284.34
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0.01%   25 Nov 20134645929L0 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNISLE IF CAPRI CASINOS INC

1,272.260 NHHM Local 100.000000 0.00 0.00 0.00 1,272.261.000000

Base 100.000000 0.00 0.00 0.00 1,272.26

1%   18 Apr 201446599K9F4 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNITRON

6,311.290 NHHL Local 100.000000 0.00 0.00 0.00 6,311.291.000000

Base 100.000000 0.00 0.00 0.00 6,311.29

6%   15 Jan 201846625HGY0 20 Dec 2010 23 Dec 2010 USD/DTCJPMORGAN SECURITIES INCJPMORGAN CHASE + CO

1,585,000.000 NHHW Local 111.123000 41,738.33 0.00 0.00 1,761,299.551.000000

Base 111.123000 41,738.33 0.00 0.00 1,761,299.55

20 Dec 2010 23 Dec 2010 USD/DTCJPMORGAN SECURITIES INC

1,485,000.000 NHFI Local 111.123000 39,105.00 0.00 0.00 1,650,176.551.000000

Base 111.123000 39,105.00 0.00 0.00 1,650,176.55

46625HGY0 Total

0.00 0.0080,843.333,070,000.000 Local 3,411,476.10

Base 80,843.33 0.00 0.00 3,411,476.10

4.95%   25 Mar 202046625HHQ6 03 Nov 2010 08 Nov 2010 USD/DTCJPMORGAN SECURITIES INCJPMORGAN CHASE + CO

1,510,000.000 NHFI Local 105.650000 8,927.88 0.00 0.00 1,595,315.001.000000

Base 105.650000 8,927.88 0.00 0.00 1,595,315.00

03 Nov 2010 08 Nov 2010 USD/DTCJ.P. MORGAN SECURITIES LLC

2,115,000.000 NHHW Local 105.650000 12,504.94 0.00 0.00 2,234,497.501.000000

Base 105.650000 12,504.94 0.00 0.00 2,234,497.50

46625HHQ6 Total

0.00 0.0021,432.823,625,000.000 Local 3,829,812.50

Base 21,432.82 0.00 0.00 3,829,812.50
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6.26%   15 Mar 203346625MAC3 15 Dec 2010 15 Dec 2010 USD/DTCCALLED BONDSJ P MORGAN CHASE COML MTG SECS

375,857.870 NHHW Local 99.999997 0.00 0.00 0.00 375,857.861.000000

3,015,000.000 Base 99.999997 0.00 0.00 0.00 375,857.86

1%   03 Jan 201446999J9X4 05 Oct 2010 05 Oct 2010 USD/BOSPAYDOWNINTELSAT CORP

1,095.240 NHHL Local 100.000000 0.00 0.00 0.00 1,095.241.000000

Base 100.000000 0.00 0.00 0.00 1,095.24

1%   03 Jan 201446999J9Y2 05 Oct 2010 05 Oct 2010 USD/BOSPAYDOWNINTELSAT CORP

1,095.240 NHHL Local 100.000000 0.00 0.00 0.00 1,095.241.000000

Base 100.000000 0.00 0.00 0.00 1,095.24

5.07%   15 Apr 2014477876AD8 15 Nov 2010 15 Nov 2010 USD/DTCCALLED BONDSJOHN DEERE OWNER TR

596,167.700 NHFI Local 99.999991 0.00 0.00 0.00 596,167.651.000000

1,500,000.000 Base 99.999991 0.00 0.00 0.00 596,167.65

1%   20 Oct 201348599A9R6 12 Nov 2010 12 Nov 2010 USD/BOSPAYDOWNKAR HOLDINGS

28,640.530 NHHL Local 100.000000 0.00 0.00 0.00 28,640.531.000000

Base 100.000000 0.00 0.00 0.00 28,640.53

6.125%   01 Aug 2017494368BB8 25 Oct 2010 28 Oct 2010 USD/DTCJ.P. MORGAN CLEARING CORP.KIMBERLY CLARK CORP

930,000.000 NHFI Local 121.285000 13,765.94 0.00 0.00 1,127,950.501.000000

Base 121.285000 13,765.94 0.00 0.00 1,127,950.50

0.01%   01 Jun 201349999D9B9 01 Dec 2010 USD/BOSPAYDOWNATLANTIC BROADBAND FINANCE LLC

450,611.350 NHHL Local 100.000000 0.00 0.00 0.00 450,611.351.000000

Base 100.000000 0.00 0.00 0.00 450,611.35

01 Dec 2010 CANCEL USD/BOSPAYDOWN

-450,611.350 NHHL Local 100.000000 0.00 0.00 0.00 -450,611.351.000000

Base 100.000000 0.00 0.00 0.00 -450,611.35
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30 Nov 2010 01 Dec 2010 USD/BOSPAYDOWN

450,611.350 NHHL Local 100.000000 0.00 0.00 0.00 450,611.351.000000

Base 100.000000 0.00 0.00 0.00 450,611.35

49999D9B9 Total

0.00 0.000.00450,611.350 Local 450,611.35

Base 0.00 0.00 0.00 450,611.35

1%   04 Jun 201449999D9V5 07 Dec 2010 07 Dec 2010 USD/BOSPAYDOWNBRSP LLC

4,458.350 NHHL Local 100.000000 0.00 0.00 0.00 4,458.351.000000

Base 100.000000 0.00 0.00 0.00 4,458.35

0%   30 Apr 201549999X9M1 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNWARNER CHILCOTT PLC

479.130 NHHL Local 100.000000 0.00 0.00 0.00 479.131.000000

Base 100.000000 0.00 0.00 0.00 479.13

6.5%   01 Nov 203150075NAC8 29 Nov 2010 02 Dec 2010 USD/DTCCITIGROUPGLOBAL MARKETS INCKRAFT FOODS INC

1,250,000.000 NHHW Local 113.083000 6,996.53 0.00 0.00 1,413,537.501.000000

Base 113.083000 6,996.53 0.00 0.00 1,413,537.50

6.875%   01 Feb 203850075NAT1 29 Nov 2010 02 Dec 2010 USD/DTCCITIGROUPGLOBAL MARKETS INCKRAFT FOODS INC

950,000.000 NHHW Local 117.930000 21,952.26 0.00 0.00 1,120,335.001.000000

Base 117.930000 21,952.26 0.00 0.00 1,120,335.00

6.125%   01 Feb 201850075NAU8 10 Dec 2010 15 Dec 2010 USD/DTCCANTOR FITZGERALD/CANTOR CLEARING SKRAFT FOODS INC

4,000,000.000 NHFJ Local 114.527000 91,194.44 0.00 0.00 4,581,080.001.000000

Base 114.527000 91,194.44 0.00 0.00 4,581,080.00

6.125%   23 Aug 201850075NAV6 28 Oct 2010 02 Nov 2010 USD/DTCGOLDMAN SACHS + COKRAFT FOODS INC

2,150,000.000 NHFI Local 117.771000 25,240.10 0.00 0.00 2,532,076.501.000000

Base 117.771000 25,240.10 0.00 0.00 2,532,076.50
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6.15%   15 Jan 2020501044CH2 21 Oct 2010 26 Oct 2010 USD/DTCDEUTSCHE BANK SECURITIES INCKROGER CO

500,000.000 NHFI Local 118.502000 8,627.08 0.00 0.00 592,510.001.000000

Base 118.502000 8,627.08 0.00 0.00 592,510.00

21 Oct 2010 26 Oct 2010 USD/DTCDEUTSCHE BANK SECURITIES INC

1,000,000.000 NHHW Local 118.502000 17,254.17 0.00 0.00 1,185,020.001.000000

Base 118.502000 17,254.17 0.00 0.00 1,185,020.00

501044CH2 Total

0.00 0.0025,881.251,500,000.000 Local 1,777,530.00

Base 25,881.25 0.00 0.00 1,777,530.00

8%   01 Nov 201750178TAA5 17 Dec 2010 USD/DTCCALLED BONDSLBI ESCROW CORP

142,000.000 NHFS Local 103.000000 1,451.55 0.00 0.00 146,260.001.000000

Base 103.000000 1,451.55 0.00 0.00 146,260.00

17 Dec 2010 CANCEL USD/DTCCALLED BONDS

-142,000.000 NHFS Local 103.000000 -1,451.55 0.00 0.00 -146,260.001.000000

Base 103.000000 -1,451.55 0.00 0.00 -146,260.00

20 Dec 2010 20 Dec 2010 USD/DTCCALLED BONDS

140,000.000 NHFS Local 103.000000 1,431.11 0.00 0.00 144,200.001.000000

Base 103.000000 1,431.11 0.00 0.00 144,200.00

50178TAA5 Total

0.00 0.001,431.11140,000.000 Local 144,200.00

Base 1,431.11 0.00 0.00 144,200.00

1%   12 Jul 20115019409H5 24 Sep 2010 08 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTLNR PROPERTY CORPORATION

104,924.310 NHHL Local 97.980553 0.00 0.00 0.00 102,805.421.000000

Base 97.980553 0.00 0.00 0.00 102,805.42
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8.05%   11 Jul 201450199F9X2 29 Dec 2010 29 Dec 2010 USD/BOSPAYDOWNLN AQUISITION CORP

466,189.550 NHHL Local 100.000017 0.00 0.00 0.00 466,189.631.000000

Base 100.000017 0.00 0.00 0.00 466,189.63

1%   11 Jul 201450199H9K6 29 Dec 2010 29 Dec 2010 USD/BOSPAYDOWNLN ACQUISITION

179,664.710 NHHL Local 100.000016 0.00 0.00 0.00 179,664.741.000000

Base 100.000016 0.00 0.00 0.00 179,664.74

9.75%   01 Apr 2014513075AV3 02 Dec 2010 07 Dec 2010 USD/DTCWELLS FARGO SECURITIES, LLCLAMAR MEDIA CORP

641,000.000 NHFS Local 115.000000 11,457.88 0.00 0.00 737,150.001.000000

Base 115.000000 11,457.88 0.00 0.00 737,150.00

0.01%   28 Oct 201551599C9J4 21 Dec 2010 21 Dec 2010 USD/BOSPAYDOWNLANGUAGE LINE, LLC

516,512.610 NHHL Local 100.000000 0.00 0.00 0.00 516,512.611.000000

Base 100.000000 0.00 0.00 0.00 516,512.61

1%   28 Jun 201452699B9G9 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNLENDER PROCESSING SERVICES

2,577.450 NHHL Local 100.000000 0.00 0.00 0.00 2,577.451.000000

Base 100.000000 0.00 0.00 0.00 2,577.45

1%   02 Nov 20145309969M1 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNLIBERTY ELECTRIC POWER LLC

2,615.730 NHHM Local 100.000000 0.00 0.00 0.00 2,615.731.000000

Base 100.000000 0.00 0.00 0.00 2,615.73

1%   06 Nov 201653799C9A7 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNLIVE NATION ENTERTAINMENT INC

1,583.950 NHHL Local 100.000000 0.00 0.00 0.00 1,583.951.000000

Base 100.000000 0.00 0.00 0.00 1,583.95

4.25%   15 Nov 2019539830AT6 28 Oct 2010 02 Nov 2010 USD/DTCUBS FINANCIAL SERVICES INCLOCKHEED MARTIN CORP

800,000.000 NHFI Local 107.135000 15,772.22 0.00 0.00 857,080.001.000000

Base 107.135000 15,772.22 0.00 0.00 857,080.00
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5.5%   15 Nov 2039539830AU3 30 Nov 2010 03 Dec 2010 USD/DTCUBS FINANCIAL SERVICES INCLOCKHEED MARTIN CORP

1,040,000.000 NHHW Local 103.317000 2,860.00 0.00 0.00 1,074,496.801.000000

Base 103.317000 2,860.00 0.00 0.00 1,074,496.80

6.875%   01 May 2020544152AB7 02 Nov 2010 05 Nov 2010 USD/DTCCREDIT SUISSE SECURITIES (USA) LLCLORILLARD TOBACCO CO

1,655,000.000 NHFI Local 107.292000 1,264.24 0.00 0.00 1,775,682.601.000000

Base 107.292000 1,264.24 0.00 0.00 1,775,682.60

02 Nov 2010 05 Nov 2010 USD/DTCCREDIT SUISSE SECURITIES (USA) LLC

2,335,000.000 NHHW Local 107.292000 1,783.68 0.00 0.00 2,505,268.201.000000

Base 107.292000 1,783.68 0.00 0.00 2,505,268.20

544152AB7 Total

0.00 0.003,047.923,990,000.000 Local 4,280,950.80

Base 3,047.92 0.00 0.00 4,280,950.80

6.875%   01 Apr 201255305BAC5 10 Nov 2010 12 Nov 2010 USD/DTC2 TENDER OFFERM I HOMES INC

3,750,000.000 NHFS Local 101.500000 29,361.98 0.00 0.00 3,806,250.001.000000

Base 101.500000 29,361.98 0.00 0.00 3,806,250.00

1%   08 Apr 201255499K9F6 31 Dec 2010 31 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTMGM HOLDINGS 11

1,987,106.730 NHHM Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

0%56399C9B2 18 Oct 2010 18 Oct 2010 USD/BOSPAYDOWNMANITOWOC CO INC

463,639.970 NHHL Local 100.000000 0.00 0.00 0.00 463,639.971.000000

Base 100.000000 0.00 0.00 0.00 463,639.97

18 Oct 2010 18 Oct 2010 USD/BOSPAYDOWN

192,097.790 NHHM Local 100.000000 0.00 0.00 0.00 192,097.791.000000

Base 100.000000 0.00 0.00 0.00 192,097.79
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26 Nov 2010 26 Nov 2010 USD/BOSPAYDOWN

30,397.510 NHHL Local 100.000000 0.00 0.00 0.00 30,397.511.000000

Base 100.000000 0.00 0.00 0.00 30,397.51

26 Nov 2010 26 Nov 2010 USD/BOSPAYDOWN

12,594.460 NHHM Local 100.000000 0.00 0.00 0.00 12,594.461.000000

Base 100.000000 0.00 0.00 0.00 12,594.46

03 Dec 2010 03 Dec 2010 USD/BOSPAYDOWN

12,594.460 NHHM Local 100.000000 0.00 0.00 0.00 12,594.461.000000

Base 100.000000 0.00 0.00 0.00 12,594.46

03 Dec 2010 03 Dec 2010 USD/BOSPAYDOWN

30,397.510 NHHL Local 100.000000 0.00 0.00 0.00 30,397.511.000000

Base 100.000000 0.00 0.00 0.00 30,397.51

29 Dec 2010 29 Dec 2010 USD/BOSPAYDOWN

22,040.300 NHHM Local 100.000000 0.00 0.00 0.00 22,040.301.000000

Base 100.000000 0.00 0.00 0.00 22,040.30

29 Dec 2010 29 Dec 2010 USD/BOSPAYDOWN

53,195.640 NHHL Local 100.000000 0.00 0.00 0.00 53,195.641.000000

Base 100.000000 0.00 0.00 0.00 53,195.64

31 Dec 2010 OPEN USD/BOSPAYDOWN

136,788.790 NHHL Local 100.000000 0.00 0.00 0.00 136,788.791.000000

Base 100.000000 0.00 0.00 0.00 136,788.79

31 Dec 2010 OPEN USD/BOSPAYDOWN

56,675.060 NHHM Local 100.000000 0.00 0.00 0.00 56,675.061.000000

Base 100.000000 0.00 0.00 0.00 56,675.06

56399C9B2 Total

0.00 0.000.001,010,421.490 Local 1,010,421.49

Base 0.00 0.00 0.00 1,010,421.49
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8.75%   15 Apr 2018570506AH8 19 Oct 2010 22 Oct 2010 USD/DTCWELLS FARGO SECURITIES, LLCMARKWEST ENERGY PARTNERS LP

740,000.000 NHFS Local 110.250000 1,259.03 0.00 0.00 815,850.001.000000

Base 110.250000 1,259.03 0.00 0.00 815,850.00

5.375%   15 Jul 2014571748AM4 15 Nov 2010 18 Nov 2010 USD/DTCWELLS FARGO SECURITIES LLCMARSH + MCLENNAN COS INC

1,440,000.000 NHFI Local 108.080000 26,445.00 0.00 0.00 1,556,352.001.000000

Base 108.080000 26,445.00 0.00 0.00 1,556,352.00

15 Nov 2010 18 Nov 2010 USD/DTCWELLS FARGO SECURITIES LLC

1,660,000.000 NHHW Local 108.080000 30,485.21 0.00 0.00 1,794,128.001.000000

Base 108.080000 30,485.21 0.00 0.00 1,794,128.00

571748AM4 Total

0.00 0.0056,930.213,100,000.000 Local 3,350,480.00

Base 56,930.21 0.00 0.00 3,350,480.00

5.75%   15 Sep 2015571748AP7 15 Nov 2010 18 Nov 2010 USD/DTCMESIROW FINANCIAL INC.MARSH + MCLENNAN COS INC

400,000.000 NHFI Local 110.170000 4,025.00 0.00 0.00 440,680.001.000000

Base 110.170000 4,025.00 0.00 0.00 440,680.00

15 Nov 2010 18 Nov 2010 USD/DTCMESIROW FINANCIAL INC.

1,065,000.000 NHHW Local 110.170000 10,716.56 0.00 0.00 1,173,310.501.000000

Base 110.170000 10,716.56 0.00 0.00 1,173,310.50

571748AP7 Total

0.00 0.0014,741.561,465,000.000 Local 1,613,990.50

Base 14,741.56 0.00 0.00 1,613,990.50

1%   14 Dec 2014573012929 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNMARSICO CAPITAL MNGT.

6,537.650 NHHM Local 100.000000 0.00 0.00 0.00 6,537.651.000000

Base 100.000000 0.00 0.00 0.00 6,537.65
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8.875%   01 Apr 2018573334AA7 03 Nov 2010 05 Nov 2010 USD/DTC2 EXCHANGE OFFER (NON CASH)MARTIN MIDSTREAM PARTNER

3,169,000.000 NHFS Local 99.283786 24,999.89 0.00 0.00 3,146,303.181.000000

Base 99.283786 24,999.89 0.00 0.00 3,146,303.18

1%   03 Apr 201657599K9T1 31 Dec 2010 OPEN USD/BOSPAYDOWNMEG ENERGY CORP

3,129.720 NHHM Local 100.000000 0.00 0.00 0.00 3,129.721.000000

Base 100.000000 0.00 0.00 0.00 3,129.72

7.5%   15 Feb 2019581557AX3 14 Oct 2010 19 Oct 2010 USD/DTCBANK OF AMERICA SECURITIES LLCMCKESSON CORP NEW

400,000.000 NHFI Local 126.982000 5,333.33 0.00 0.00 507,928.001.000000

Base 126.982000 5,333.33 0.00 0.00 507,928.00

14 Oct 2010 19 Oct 2010 USD/DTCBANK OF AMERICA SECURITIES LLC

2,130,000.000 NHHW Local 126.982000 28,400.00 0.00 0.00 2,704,716.601.000000

Base 126.982000 28,400.00 0.00 0.00 2,704,716.60

581557AX3 Total

0.00 0.0033,733.332,530,000.000 Local 3,212,644.60

Base 33,733.33 0.00 0.00 3,212,644.60

7.75%   01 Feb 201258155QAA1 01 Nov 2010 04 Nov 2010 USD/DTCMESIROW FINANCIAL INC.MCKESSON CORP

1,480,000.000 NHFI Local 108.141000 29,630.83 0.00 0.00 1,600,486.801.000000

Base 108.141000 29,630.83 0.00 0.00 1,600,486.80

1%   20 Nov 201658499H9E0 17 Nov 2010 02 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTMEDASSETS INC

180,413.270 NHHL Local 100.750000 0.00 0.00 0.00 181,766.371.000000

Base 100.750000 0.00 0.00 0.00 181,766.37

18 Nov 2010 02 Dec 2010 USD/BOSSTATE STREET BANK AND TRUST

180,413.260 NHHL Local 100.500002 0.00 0.00 0.00 181,315.331.000000

Base 100.500002 0.00 0.00 0.00 181,315.33
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58499H9E0 Total

0.00 0.000.00360,826.530 Local 363,081.70

Base 0.00 0.00 0.00 363,081.70

100%   20 Oct 201758499V9B5 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNMEDIACOM BROADBAND LLC

5,000.000 NHHM Local 100.000000 0.00 0.00 0.00 5,000.001.000000

Base 100.000000 0.00 0.00 0.00 5,000.00

5.45%   05 Feb 201359018YM40 10 Nov 2010 16 Nov 2010 USD/DTCCITIGROUPGLOBAL MARKETS INCMERRILL LYNCH + CO INC

1,630,000.000 NHFI Local 105.694000 24,923.15 0.00 0.00 1,722,812.201.000000

Base 105.694000 24,923.15 0.00 0.00 1,722,812.20

10 Nov 2010 16 Nov 2010 USD/DTCCITIGROUPGLOBAL MARKETS INC

2,150,000.000 NHHW Local 105.694000 32,874.10 0.00 0.00 2,272,421.001.000000

Base 105.694000 32,874.10 0.00 0.00 2,272,421.00

59018YM40 Total

0.00 0.0057,797.253,780,000.000 Local 3,995,233.20

Base 57,797.25 0.00 0.00 3,995,233.20

2.375%   06 Feb 201459156RAW8 09 Nov 2010 15 Nov 2010 USD/DTCWELLS FARGO SECURITIES LLCMETLIFE INC

1,820,000.000 NHFI Local 101.327033 11,886.28 0.00 0.00 1,844,152.001.000000

Base 101.327033 11,886.28 0.00 0.00 1,844,152.00

09 Nov 2010 15 Nov 2010 USD/DTCWELLS FARGO SECURITIES LLC

2,635,000.000 NHHW Local 101.327000 17,209.84 0.00 0.00 2,669,966.451.000000

Base 101.327000 17,209.84 0.00 0.00 2,669,966.45

59156RAW8 Total

0.00 0.0029,096.124,455,000.000 Local 4,514,118.45

Base 29,096.12 0.00 0.00 4,514,118.45
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9.25%   01 Nov 2014591709AJ9 18 Nov 2010 USD/DTCCALLED BONDSMETROPCS WIRELESS INC

1,093,000.000 NHFS Local 9.668000 441.37 0.00 0.00 105,671.251.000000

Base 9.668000 441.37 0.00 0.00 105,671.25

18 Nov 2010 CANCEL USD/DTCCALLED BONDS

-1,093,000.000 NHFS Local 9.668000 -441.37 0.00 0.00 -105,671.251.000000

Base 9.668000 -441.37 0.00 0.00 -105,671.25

18 Nov 2010 18 Nov 2010 USD/DTCCALLED BONDS

101,000.000 NHFS Local 104.625000 441.37 0.00 0.00 105,671.251.000000

Base 104.625000 441.37 0.00 0.00 105,671.25

22 Nov 2010 22 Nov 2010 USD/DTCCALLED BONDS

992,000.000 NHFS Local 104.625000 5,352.66 0.00 0.00 1,037,880.001.000000

Base 104.625000 5,352.66 0.00 0.00 1,037,880.00

591709AJ9 Total

0.00 0.005,794.031,093,000.000 Local 1,143,551.25

Base 5,794.03 0.00 0.00 1,143,551.25

7.7%   15 Jan 2019591894BX7 22 Oct 2010 27 Oct 2010 USD/DTCCITIGROUPGLOBAL MARKETS INCMETROPOLITAN EDISON CO

1,300,000.000 NHFI Local 123.535000 28,361.67 0.00 0.00 1,605,955.001.000000

Base 123.535000 28,361.67 0.00 0.00 1,605,955.00

1%   03 Nov 201359199K9Q7 30 Sep 2010 CANCEL USD/BOSPAYDOWNMETROPCS

-124,062.040 NHHM Local 98.370774 0.00 0.00 0.00 -122,040.791.000000

Base 98.370774 0.00 0.00 0.00 -122,040.79

30 Sep 2010 05 Oct 2010 USD/BOSPAYDOWN

124,062.040 NHHM Local 98.370774 0.00 0.00 0.00 122,040.791.000000

Base 98.370774 0.00 0.00 0.00 122,040.79
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59199K9Q7 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   22 Oct 201659199M9Z3 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNMETALDYNE COMPANY LLC

1,875.000 NHHM Local 100.000000 0.00 0.00 0.00 1,875.001.000000

Base 100.000000 0.00 0.00 0.00 1,875.00

0.01%   30 Nov 201659199P9E3 24 Sep 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUSTMETROPCS WIRELESS INC

-1,351,608.410 NHHM Local 99.500000 0.00 0.00 0.00 -1,344,850.371.000000

Base 99.500000 0.00 0.00 0.00 -1,344,850.37

24 Sep 2010 05 Oct 2010 USD/BOSSTATE STREET BANK AND TRUST

1,351,608.410 NHHM Local 99.498697 0.00 0.00 0.00 1,344,832.771.000000

Base 99.498697 0.00 0.00 0.00 1,344,832.77

59199P9E3 Total

0.00 0.000.000.000 Local -17.60

Base 0.00 0.00 0.00 -17.60

0.01%   31 Dec 201659599B9X8 01 Dec 2010 USD/BOSPAYDOWNMIDCONTINENT COMMUNICATIONS

1,875.000 NHHM Local 100.000000 0.00 0.00 0.00 1,875.001.000000

Base 100.000000 0.00 0.00 0.00 1,875.00

01 Dec 2010 CANCEL USD/BOSPAYDOWN

-1,875.000 NHHM Local 100.000000 0.00 0.00 0.00 -1,875.001.000000

Base 100.000000 0.00 0.00 0.00 -1,875.00

30 Nov 2010 01 Dec 2010 USD/BOSPAYDOWN

1,875.000 NHHM Local 100.000000 0.00 0.00 0.00 1,875.001.000000

Base 100.000000 0.00 0.00 0.00 1,875.00
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59599B9X8 Total

0.00 0.000.001,875.000 Local 1,875.00

Base 0.00 0.00 0.00 1,875.00

1%   30 Apr 201559999A9Y4 19 Nov 2010 02 Dec 2010 USD/BOS1 STATE STREET BANK AND TRUSTWARNER CHILCOTT PLC

253,079.030 NHHM Local 100.999999 0.00 0.00 0.00 255,609.821.000000

Base 100.999999 0.00 0.00 0.00 255,609.82

14 Dec 2010 21 Dec 2010 USD/BOSSTATE STREET BANK AND TRUST

337,438.700 NHHM Local 100.499998 0.00 0.00 0.00 339,125.891.000000

Base 100.499998 0.00 0.00 0.00 339,125.89

31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWN

2,053.950 NHHM Local 100.000000 0.00 0.00 0.00 2,053.951.000000

Base 100.000000 0.00 0.00 0.00 2,053.95

59999A9Y4 Total

0.00 0.000.00592,571.680 Local 596,789.66

Base 0.00 0.00 0.00 596,789.66

1%   30 Apr 201559999C9F1 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNWARNER CHILCOTT PLC

562.540 NHHL Local 100.000000 0.00 0.00 0.00 562.541.000000

Base 100.000000 0.00 0.00 0.00 562.54

1%   08 Jan 201559999G9U9 09 Nov 2010 09 Nov 2010 USD/BOSPAYDOWNSPANSION LLC

654,152.050 NHHM Local 100.000000 0.00 0.00 0.00 654,152.051.000000

Base 100.000000 0.00 0.00 0.00 654,152.05

31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWN

2,111.100 NHHM Local 100.000000 0.00 0.00 0.00 2,111.101.000000

Base 100.000000 0.00 0.00 0.00 2,111.10
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59999G9U9 Total

0.00 0.000.00656,263.150 Local 656,263.15

Base 0.00 0.00 0.00 656,263.15

100%   16 Aug 201759999L9C8 01 Nov 2010 USD/BOSPAYDOWNMULTIPLAN INC

8,543.090 NHHL Local 100.000000 0.00 0.00 0.00 8,543.091.000000

Base 100.000000 0.00 0.00 0.00 8,543.09

01 Nov 2010 CANCEL USD/BOSPAYDOWN

-8,543.090 NHHL Local 100.000000 0.00 0.00 0.00 -8,543.091.000000

Base 100.000000 0.00 0.00 0.00 -8,543.09

29 Oct 2010 01 Nov 2010 USD/BOSPAYDOWN

8,543.090 NHHL Local 100.000000 0.00 0.00 0.00 8,543.091.000000

Base 100.000000 0.00 0.00 0.00 8,543.09

16 Nov 2010 16 Nov 2010 USD/BOSPAYDOWN

9,763.540 NHHL Local 100.000000 0.00 0.00 0.00 9,763.541.000000

Base 100.000000 0.00 0.00 0.00 9,763.54

31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWN

24,408.840 NHHL Local 100.000000 0.00 0.00 0.00 24,408.841.000000

Base 100.000000 0.00 0.00 0.00 24,408.84

59999L9C8 Total

0.00 0.000.0042,715.470 Local 42,715.47

Base 0.00 0.00 0.00 42,715.47

1%   17 Mar 201759999T9F4 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNUNITED COMPONENTS TLB

1,600.700 NHHL Local 100.000000 0.00 0.00 0.00 1,600.701.000000

Base 100.000000 0.00 0.00 0.00 1,600.70
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0.13%   01 Nov 203560528ACA0 09 Dec 2010 09 Dec 2010 USD/DTCPERSHING LLCMISSISSIPPI BUSINESS FIN CORP

5,000,000.000 NHFS Local 100.000000 182.19 0.00 0.00 5,000,000.001.000000

Base 100.000000 182.19 0.00 0.00 5,000,000.00

5.95%   28 Dec 201761744YAD0 21 Dec 2010 27 Dec 2010 USD/DTCMORGAN STANLEY CO INCORPORATEDMORGAN STANLEY

540,000.000 NHHW Local 105.326000 15,975.75 0.00 0.00 568,760.401.000000

Base 105.326000 15,975.75 0.00 0.00 568,760.40

21 Dec 2010 27 Dec 2010 USD/DTCMORGAN STANLEY CO INCORPORATED

1,165,000.000 NHFI Local 105.326000 34,466.20 0.00 0.00 1,227,047.901.000000

Base 105.326000 34,466.20 0.00 0.00 1,227,047.90

61744YAD0 Total

0.00 0.0050,441.951,705,000.000 Local 1,795,808.30

Base 50,441.95 0.00 0.00 1,795,808.30

5.625%   23 Sep 201961747YCJ2 21 Dec 2010 27 Dec 2010 USD/DTCMORGAN STANLEY CO INCORPORATEDMORGAN STANLEY

1,160,000.000 NHFI Local 101.070000 17,037.50 0.00 0.00 1,172,412.001.000000

Base 101.070000 17,037.50 0.00 0.00 1,172,412.00

21 Dec 2010 27 Dec 2010 USD/DTCMORGAN STANLEY CO INCORPORATED

350,000.000 NHHW Local 101.070000 5,140.63 0.00 0.00 353,745.001.000000

Base 101.070000 5,140.63 0.00 0.00 353,745.00

61747YCJ2 Total

0.00 0.0022,178.131,510,000.000 Local 1,526,157.00

Base 22,178.13 0.00 0.00 1,526,157.00

4.1%   26 Jan 201561747YCL7 15 Nov 2010 18 Nov 2010 USD/DTCMORGAN STANLEY CO INCORPORATEDMORGAN STANLEY

1,475,000.000 NHFI Local 103.047000 18,814.44 0.00 0.00 1,519,943.251.000000

Base 103.047000 18,814.44 0.00 0.00 1,519,943.25
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15 Nov 2010 18 Nov 2010 USD/DTCMORGAN STANLEY CO INCORPORATED

3,400,000.000 NHHW Local 103.047000 43,368.89 0.00 0.00 3,503,598.001.000000

Base 103.047000 43,368.89 0.00 0.00 3,503,598.00

61747YCL7 Total

0.00 0.0062,183.334,875,000.000 Local 5,023,541.25

Base 62,183.33 0.00 0.00 5,023,541.25

6.58%   01 Feb 201362399B9X4 12 Nov 2010 12 Nov 2010 USD/BOSPAYDOWNNRG ENERGY INC

47,904.690 NHHL Local 100.000000 0.00 0.00 0.00 47,904.691.000000

Base 100.000000 0.00 0.00 0.00 47,904.69

31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWN

928.520 NHHL Local 100.000000 0.00 0.00 0.00 928.521.000000

Base 100.000000 0.00 0.00 0.00 928.52

62399B9X4 Total

0.00 0.000.0048,833.210 Local 48,833.21

Base 0.00 0.00 0.00 48,833.21

0%6285349D3 24 Nov 2010 24 Nov 2010 USD/BOSPAYDOWNMYLAN LABORATORIES, INC.

357,890.510 NHHL Local 100.000000 0.00 0.00 0.00 357,890.511.000000

Base 100.000000 0.00 0.00 0.00 357,890.51

1%   29 Dec 201362899D9L1 31 Dec 2010 USD/BOSPAYDOWNNYCO HOLDINGS 2 APS

99,495.120 NHHM Local 99.963817 0.00 0.00 0.00 99,459.121.000000

Base 99.963817 0.00 0.00 0.00 99,459.12

1%   08 May 201362899H9A6 05 Oct 2010 05 Oct 2010 USD/BOSPAYDOWNNALCO COMPANY

1,044,281.250 NHHL Local 100.000000 0.00 0.00 0.00 1,044,281.251.000000

Base 100.000000 0.00 0.00 0.00 1,044,281.25
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5.55%   15 Jan 2020631103AD0 29 Oct 2010 03 Nov 2010 USD/DTCFIRST TENNESSEE BANK N A BOND DIVISNASDAQ OMX GROUP

1,800,000.000 NHHW Local 104.948000 29,970.00 0.00 0.00 1,889,064.001.000000

Base 104.948000 29,970.00 0.00 0.00 1,889,064.00

29 Oct 2010 03 Nov 2010 USD/DTCFIRST TENNESSEE SECURITIES CORP

1,025,000.000 NHFI Local 104.948000 17,066.25 0.00 0.00 1,075,717.001.000000

Base 104.948000 17,066.25 0.00 0.00 1,075,717.00

631103AD0 Total

0.00 0.0047,036.252,825,000.000 Local 2,964,781.00

Base 47,036.25 0.00 0.00 2,964,781.00

1%   29 Jun 201363599Q9F6 31 Dec 2010 USD/BOSPAYDOWNNATIONAL MENTOR INC

1,195.510 NHHL Local 100.000000 0.00 0.00 0.00 1,195.511.000000

Base 100.000000 0.00 0.00 0.00 1,195.51

31 Dec 2010 CANCEL USD/BOSPAYDOWN

-1,195.510 NHHL Local 100.000000 0.00 0.00 0.00 -1,195.511.000000

Base 100.000000 0.00 0.00 0.00 -1,195.51

31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWN

1,196.510 NHHL Local 100.000000 0.00 0.00 0.00 1,196.511.000000

Base 100.000000 0.00 0.00 0.00 1,196.51

63599Q9F6 Total

0.00 0.000.001,196.510 Local 1,196.51

Base 0.00 0.00 0.00 1,196.51

10.375%   01 Nov 201637432LR4 20 Oct 2010 25 Oct 2010 USD/DTCBANK OF AMERICA SECURITIES LLCNATIONAL RURAL UTILS COOP FIN

564,000.000 NHFI Local 143.943000 28,282.25 0.00 0.00 811,838.521.000000

Base 143.943000 28,282.25 0.00 0.00 811,838.52
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20 Oct 2010 25 Oct 2010 USD/DTCBANK OF AMERICA SECURITIES LLC

1,109,000.000 NHHW Local 143.943000 55,611.73 0.00 0.00 1,596,327.871.000000

Base 143.943000 55,611.73 0.00 0.00 1,596,327.87

25 Oct 2010 28 Oct 2010 USD/DTCDEUTSCHE BANK SECURITIES INC

1,086,000.000 NHFI Local 143.674000 55,397.31 0.00 0.00 1,560,299.641.000000

Base 143.674000 55,397.31 0.00 0.00 1,560,299.64

25 Oct 2010 28 Oct 2010 USD/DTCDEUTSCHE BANK SECURITIES INC

2,141,000.000 NHHW Local 143.674000 109,213.30 0.00 0.00 3,076,060.341.000000

Base 143.674000 109,213.30 0.00 0.00 3,076,060.34

637432LR4 Total

0.00 0.00248,504.594,900,000.000 Local 7,044,526.37

Base 248,504.59 0.00 0.00 7,044,526.37

1%   08 Jun 201764399K9A0 15 Dec 2010 15 Dec 2010 USD/BOSPAYDOWNNEW DEVELOPMENT HOLDINGS INC

2,285.050 NHHL Local 100.000000 0.00 0.00 0.00 2,285.051.000000

Base 100.000000 0.00 0.00 0.00 2,285.05

31 Dec 2010 USD/BOSPAYDOWN

733.290 NHHL Local 100.000000 0.00 0.00 0.00 733.291.000000

Base 100.000000 0.00 0.00 0.00 733.29

64399K9A0 Total

0.00 0.000.003,018.340 Local 3,018.34

Base 0.00 0.00 0.00 3,018.34

6.875%   31 Oct 201365332VBH5 30 Nov 2010 03 Dec 2010 USD/DTCJ.P. MORGAN SECURITIES LLCNEXTEL COMMUNICATIONS INC

655,000.000 NHFS Local 99.500000 4,127.86 0.00 0.00 651,725.001.000000

Base 99.500000 4,127.86 0.00 0.00 651,725.00
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7.18%   09 Aug 201365409Q9L8 12 Oct 2010 12 Oct 2010 USD/BOSPAYDOWNNIELSEN FINANCE LLC VNU

7,169.550 NHHL Local 100.000000 0.00 0.00 0.00 7,169.551.000000

Base 100.000000 0.00 0.00 0.00 7,169.55

31 Dec 2010 OPEN USD/BOSPAYDOWN

12,960.340 NHHL Local 100.000000 0.00 0.00 0.00 12,960.341.000000

Base 100.000000 0.00 0.00 0.00 12,960.34

65409Q9L8 Total

0.00 0.000.0020,129.890 Local 20,129.89

Base 0.00 0.00 0.00 20,129.89

6.4%   15 Mar 201865473QAS2 18 Oct 2010 21 Oct 2010 USD/DTCBANK OF AMERICA SECURITIES LLCNISOURCE FINANCE CORP

770,000.000 NHFI Local 116.189000 4,928.00 0.00 0.00 894,655.301.000000

Base 116.189000 4,928.00 0.00 0.00 894,655.30

6.8%   15 Jan 201965473QAT0 21 Oct 2010 26 Oct 2010 USD/DTCDEUTSCHE BANK SECURITIES INCNISOURCE FIN CORP

1,700,000.000 NHFI Local 118.248000 32,432.22 0.00 0.00 2,010,216.001.000000

Base 118.248000 32,432.22 0.00 0.00 2,010,216.00

21 Oct 2010 26 Oct 2010 USD/DTCDEUTSCHE BANK SECURITIES INC

3,480,000.000 NHHW Local 118.248000 66,390.67 0.00 0.00 4,115,030.401.000000

Base 118.248000 66,390.67 0.00 0.00 4,115,030.40

65473QAT0 Total

0.00 0.0098,822.895,180,000.000 Local 6,125,246.40

Base 98,822.89 0.00 0.00 6,125,246.40

1%   09 Aug 201365499M9C8 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNNIELSEN FINANCE LLC

1,765.430 NHHM Local 100.000000 0.00 0.00 0.00 1,765.431.000000

Base 100.000000 0.00 0.00 0.00 1,765.43
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5.64%   17 May 2029655844AX6 02 Dec 2010 07 Dec 2010 USD/DTCBANK OF AMERICA SECURITIES LLCNORFOLK SOUTHN CORP

1,000,000.000 NHHW Local 105.664000 3,133.33 0.00 0.00 1,056,640.001.000000

Base 105.664000 3,133.33 0.00 0.00 1,056,640.00

1%   27 May 201665999B9C7 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNNEXTMEDIA OPERATING, INC

3,006.270 NHHM Local 100.000000 0.00 0.00 0.00 3,006.271.000000

Base 100.000000 0.00 0.00 0.00 3,006.27

0%   31 Dec 201866399H9A2 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNNORTHWEST AIRLINES, INC.

8,481.350 NHHM Local 100.000000 0.00 0.00 0.00 8,481.351.000000

Base 100.000000 0.00 0.00 0.00 8,481.35

31 Dec 2010 OPEN USD/BOSPAYDOWN

1,619.670 NHHM Local 100.000000 0.00 0.00 0.00 1,619.671.000000

Base 100.000000 0.00 0.00 0.00 1,619.67

66399H9A2 Total

0.00 0.000.0010,101.020 Local 10,101.02

Base 0.00 0.00 0.00 10,101.02

7.75%   15 Feb 2031666807AW2 08 Nov 2010 09 Nov 2010 USD/DTC1 TENDER OFFERNORTHROP GRUMMAN CORP

905,000.000 NHHW Local 135.619000 16,365.42 0.00 0.00 1,227,351.951.000000

Base 135.619000 16,365.42 0.00 0.00 1,227,351.95

7.25%   15 Feb 201567000XAB2 08 Dec 2010 17 Dec 2010 USD/DTC9 TENDER OFFERNOVELIS INC

4,281,000.000 NHFS Local 100.250000 105,181.79 0.00 0.00 4,291,702.501.000000

Base 100.250000 105,181.79 0.00 0.00 4,291,702.50

0%67099E9D4 31 Dec 2010 OPEN USD/BOSSTATE STREET BANK AND TRUSTNUVEEN INVESTMENT

1,347,100.070 NHHM Local 100.000000 0.00 0.00 0.00 1,347,100.071.000000

Base 100.000000 0.00 0.00 0.00 1,347,100.07
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1%   07 Aug 201567099E9Y8 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNNTELOS INC

3,754.780 NHHM Local 100.000000 0.00 0.00 0.00 3,754.781.000000

Base 100.000000 0.00 0.00 0.00 3,754.78

5.9%   01 Apr 201268268NAA1 13 Dec 2010 16 Dec 2010 USD/DTCBANK OF AMERICA SECURITIES LLCONEOK PARTNERS L P

800,000.000 NHHW Local 105.640000 9,833.33 0.00 0.00 845,120.001.000000

Base 105.640000 9,833.33 0.00 0.00 845,120.00

8.125%   30 Mar 2018690368AH8 20 Oct 2010 25 Oct 2010 USD/DTCBANK OF AMERICA SECURITIES LLCOVERSEAS SHIPHLDG GROUP

298,000.000 NHFS Local 104.000000 1,681.42 0.00 0.00 309,920.001.000000

Base 104.000000 1,681.42 0.00 0.00 309,920.00

02 Nov 2010 05 Nov 2010 USD/DTCBANK OF AMERICA SECURITIES LLC

298,000.000 NHFS Local 104.000000 2,353.99 0.00 0.00 309,920.001.000000

Base 104.000000 2,353.99 0.00 0.00 309,920.00

03 Nov 2010 08 Nov 2010 USD/DTCMORGAN STANLEY CO INCORPORATED

299,000.000 NHFS Local 104.125000 2,564.34 0.00 0.00 311,333.751.000000

Base 104.125000 2,564.34 0.00 0.00 311,333.75

04 Nov 2010 09 Nov 2010 USD/DTCMORGAN STANLEY CO INCORPORATED

299,000.000 NHFS Local 104.375000 2,631.82 0.00 0.00 312,081.251.000000

Base 104.375000 2,631.82 0.00 0.00 312,081.25

09 Nov 2010 15 Nov 2010 USD/DTCBANK OF AMERICA SECURITIES LLC

419,000.000 NHFS Local 104.250000 4,255.47 0.00 0.00 436,807.501.000000

Base 104.250000 4,255.47 0.00 0.00 436,807.50

690368AH8 Total

0.00 0.0013,487.041,613,000.000 Local 1,680,062.50

Base 13,487.04 0.00 0.00 1,680,062.50
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6.875%   15 Feb 201469373UAA5 10 Nov 2010 16 Nov 2010 USD/DTCSTIFEL NICOLAUS + CO INCPACCAR INC

1,500,000.000 NHFI Local 116.554000 26,067.71 0.00 0.00 1,748,310.001.000000

Base 116.554000 26,067.71 0.00 0.00 1,748,310.00

10 Nov 2010 16 Nov 2010 USD/DTCSTIFEL NICOLAUS + CO INC

2,000,000.000 NHHW Local 116.554000 34,756.94 0.00 0.00 2,331,080.001.000000

Base 116.554000 34,756.94 0.00 0.00 2,331,080.00

69373UAA5 Total

0.00 0.0060,824.653,500,000.000 Local 4,079,390.00

Base 60,824.65 0.00 0.00 4,079,390.00

0%   29 Sep 201569399D9T4 29 Dec 2010 29 Dec 2010 USD/BOSPAYDOWNPINAFORE, LLC

10,033.900 NHHM Local 100.000000 0.00 0.00 0.00 10,033.901.000000

Base 100.000000 0.00 0.00 0.00 10,033.90

0.01%   21 Sep 201669399L9B5 29 Dec 2010 29 Dec 2010 USD/BOSPAYDOWNPINAFORE LLC

7,884.180 NHHL Local 100.000000 0.00 0.00 0.00 7,884.181.000000

Base 100.000000 0.00 0.00 0.00 7,884.18

8.25%   15 Oct 2018694308GN1 18 Oct 2010 21 Oct 2010 USD/DTCDEUTSCHE BANK SECURITIES INCPACIFIC GAS + ELEC CO

3,600,000.000 NHHW Local 135.221000 4,950.00 0.00 0.00 4,867,956.001.000000

Base 135.221000 4,950.00 0.00 0.00 4,867,956.00

10.5%   01 Aug 2014716495AH9 09 Dec 2010 14 Dec 2010 USD/DTCBARCLAYS CAPITAL INCPETROHAWK ENERGY CORP

2,767,000.000 NHFS Local 113.500000 107,336.54 0.00 0.00 3,140,545.001.000000

Base 113.500000 107,336.54 0.00 0.00 3,140,545.00

1%   24 Nov 201771699A9T3 03 Dec 2010 10 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTPETCO ANIMAL SUPPLIES, INC.

1,500,000.000 NHHM Local 100.375000 0.00 0.00 0.00 1,505,625.001.000000

Base 100.375000 0.00 0.00 0.00 1,505,625.00
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07 Dec 2010 13 Dec 2010 USD/BOSSTATE STREET BANK AND TRUST

1,750,000.000 NHHM Local 100.375000 0.00 0.00 0.00 1,756,562.501.000000

Base 100.375000 0.00 0.00 0.00 1,756,562.50

20 Dec 2010 27 Dec 2010 USD/BOSSTATE STREET BANK AND TRUST

750,000.000 NHHM Local 100.500000 0.00 0.00 0.00 753,750.001.000000

Base 100.500000 0.00 0.00 0.00 753,750.00

71699A9T3 Total

0.00 0.000.004,000,000.000 Local 4,015,937.50

Base 0.00 0.00 0.00 4,015,937.50

7.2%   15 Mar 2039717081CY7 06 Dec 2010 09 Dec 2010 USD/DTCCITIGROUPGLOBAL MARKETS INCPFIZER INC

860,000.000 NHHW Local 129.223000 14,448.00 0.00 0.00 1,111,317.801.000000

Base 129.223000 14,448.00 0.00 0.00 1,111,317.80

0%   06 May 20167189969B9 18 Nov 2010 02 Dec 2010 USD/BOS1 STATE STREET BANK AND TRUSTPHILLIPS VAN HEUSEN

696,309.300 NHHM Local 101.362516 0.00 0.00 0.00 705,796.631.000000

Base 101.362516 0.00 0.00 0.00 705,796.63

13 Dec 2010 13 Dec 2010 USD/BOSPAYDOWN

20,799.720 NHHM Local 100.000000 0.00 0.00 0.00 20,799.721.000000

Base 100.000000 0.00 0.00 0.00 20,799.72

7189969B9 Total

0.00 0.000.00717,109.020 Local 726,596.35

Base 0.00 0.00 0.00 726,596.35

1%   24 Nov 201572199B9J6 29 Nov 2010 29 Nov 2010 USD/BOSPAYDOWNPILOT TRAVEL CENTERS

1,617.590 NHHM Local 100.000000 0.00 0.00 0.00 1,617.591.000000

Base 100.000000 0.00 0.00 0.00 1,617.59
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1%   31 Jan 201672199B9K3 29 Nov 2010 29 Nov 2010 USD/BOSPAYDOWNPILOT TRAVEL CENTERS LLC

1,069.690 NHHL Local 100.000000 0.00 0.00 0.00 1,069.691.000000

Base 100.000000 0.00 0.00 0.00 1,069.69

9.875%   15 Mar 2018723655AA4 07 Oct 2010 08 Oct 2010 USD/DTC1 EXCHANGE OFFER (NON CASH)PIONEER DRILLING COMPANY

2,835,000.000 NHFS Local 96.888844 17,108.44 0.00 0.00 2,746,798.751.000000

Base 96.888844 17,108.44 0.00 0.00 2,746,798.75

6.125%   01 May 201174047PAP9 09 Nov 2010 15 Nov 2010 USD/DTCCITIGROUPGLOBAL MARKETS INCPREMCOR REFNG GROUP INC

1,685,000.000 NHFI Local 102.391000 4,013.58 0.00 0.00 1,725,288.351.000000

Base 102.391000 4,013.58 0.00 0.00 1,725,288.35

1%   19 Mar 201674112B9E7 29 Oct 2010 29 Oct 2010 USD/BOSPAYDOWNPRESTIGE BRANDS INC

2,102.250 NHHL Local 100.000000 0.00 0.00 0.00 2,102.251.000000

Base 100.000000 0.00 0.00 0.00 2,102.25

1%   10 Feb 201474346P9B0 02 Dec 2010 10 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTPROQUEST

409,746.500 NHHM Local 97.749999 0.00 0.00 0.00 400,527.201.000000

Base 97.749999 0.00 0.00 0.00 400,527.20

1%   04 Jun 201674399J9F1 09 Nov 2010 09 Nov 2010 USD/BOSPAYDOWNPROTECTION ONE TL B

8,468.420 NHHL Local 100.000000 0.00 0.00 0.00 8,468.421.000000

Base 100.000000 0.00 0.00 0.00 8,468.42

08 Dec 2010 08 Dec 2010 USD/BOSPAYDOWN

11,291.220 NHHL Local 100.000000 0.00 0.00 0.00 11,291.221.000000

Base 100.000000 0.00 0.00 0.00 11,291.22

31 Dec 2010 OPEN USD/BOSPAYDOWN

1,376.120 NHHL Local 100.000000 0.00 0.00 0.00 1,376.121.000000

Base 100.000000 0.00 0.00 0.00 1,376.12
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74399J9F1 Total

0.00 0.000.0021,135.760 Local 21,135.76

Base 0.00 0.00 0.00 21,135.76

4.75%   17 Sep 201574432QBJ3 26 Oct 2010 29 Oct 2010 USD/DTCCITIGROUPGLOBAL MARKETS INCPRUDENTIAL FINANCIAL INC

1,552,000.000 NHFI Local 108.663000 8,600.67 0.00 0.00 1,686,449.761.000000

Base 108.663000 8,600.67 0.00 0.00 1,686,449.76

26 Oct 2010 29 Oct 2010 USD/DTCCITIGROUPGLOBAL MARKETS INC

1,985,000.000 NHHW Local 108.663000 11,000.21 0.00 0.00 2,156,960.551.000000

Base 108.663000 11,000.21 0.00 0.00 2,156,960.55

02 Nov 2010 05 Nov 2010 USD/DTCWELLS FARGO SECURITIES, LLC

1,048,000.000 NHFI Local 109.049000 6,637.33 0.00 0.00 1,142,833.521.000000

Base 109.049000 6,637.33 0.00 0.00 1,142,833.52

02 Nov 2010 05 Nov 2010 USD/DTCWELLS FARGO SECURITIES, LLC

1,340,000.000 NHHW Local 109.049000 8,486.67 0.00 0.00 1,461,256.601.000000

Base 109.049000 8,486.67 0.00 0.00 1,461,256.60

74432QBJ3 Total

0.00 0.0034,724.885,925,000.000 Local 6,447,500.43

Base 34,724.88 0.00 0.00 6,447,500.43

100%   05 May 201674599K9Z2 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNREYNOLDS GROUP HOLDINGS INC.

6,250.000 NHHM Local 100.000000 0.00 0.00 0.00 6,250.001.000000

Base 100.000000 0.00 0.00 0.00 6,250.00

1%   16 Apr 201374899D9G7 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNROYALTY PHARMA FINANCE

1,586.240 NHHL Local 100.000000 0.00 0.00 0.00 1,586.241.000000

Base 100.000000 0.00 0.00 0.00 1,586.24
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1%   12 Jul 20147499999N0 14 Dec 2010 14 Dec 2010 USD/BOSPAYDOWNRJO HOLDINGS CORP

223,870.850 NHHM Local 100.000000 0.00 0.00 0.00 223,870.851.000000

Base 100.000000 0.00 0.00 0.00 223,870.85

10 Dec 2010 30 Dec 2010 USD/BOSSTATE STREET BANK AND TRUST

515,710.580 NHHM Local 67.667000 0.00 0.00 0.00 348,965.881.000000

Base 67.667000 0.00 0.00 0.00 348,965.88

7499999N0 Total

0.00 0.000.00739,581.430 Local 572,836.73

Base 0.00 0.00 0.00 572,836.73

6.4%   15 Dec 2018755111AU5 29 Oct 2010 03 Nov 2010 USD/DTCFIRST TENNESSEE BANK N A BOND DIVISRAYTHEON CO

1,625,000.000 NHFI Local 122.662000 39,866.67 0.00 0.00 1,993,257.501.000000

Base 122.662000 39,866.67 0.00 0.00 1,993,257.50

1%   18 Nov 20167587539K5 24 Sep 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUSTREGAL CINEMAS CORP

-728,847.110 NHHM Local 99.499999 0.00 0.00 0.00 -725,202.871.000000

Base 99.499999 0.00 0.00 0.00 -725,202.87

24 Sep 2010 05 Oct 2010 USD/BOSSTATE STREET BANK AND TRUST

728,847.110 NHHM Local 99.498741 0.00 0.00 0.00 725,193.701.000000

Base 99.498741 0.00 0.00 0.00 725,193.70

31 Dec 2010 OPEN USD/BOSPAYDOWN

3,513.890 NHHL Local 100.000000 0.00 0.00 0.00 3,513.891.000000

Base 100.000000 0.00 0.00 0.00 3,513.89

7587539K5 Total

0.00 0.000.003,513.890 Local 3,504.72

Base 0.00 0.00 0.00 3,504.72
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8.375%   15 Dec 201375886AAB4 26 Oct 2010 USD/DTCTENDER OFFERREGENCY ENERGY PARTNERS LP

2,493,000.000 NHFS Local 98.679166 76,555.87 0.00 0.00 2,460,071.631.000000

Base 98.679166 76,555.87 0.00 0.00 2,460,071.63

26 Oct 2010 CANCEL USD/DTCTENDER OFFER

-2,493,000.000 NHFS Local 98.679166 -76,555.87 0.00 0.00 -2,460,071.631.000000

Base 98.679166 -76,555.87 0.00 0.00 -2,460,071.63

26 Oct 2010 27 Oct 2010 USD/DTC1 TENDER OFFER

2,493,000.000 NHFS Local 101.750000 76,555.87 0.00 0.00 2,536,627.501.000000

Base 101.750000 76,555.87 0.00 0.00 2,536,627.50

75886AAB4 Total

0.00 0.0076,555.872,493,000.000 Local 2,536,627.50

Base 76,555.87 0.00 0.00 2,536,627.50

9.375%   01 Jun 201675886AAC2 04 Oct 2010 04 Oct 2010 USD/DTCMANDATORYEXCHANGE NON CASHREGENCY ENERGY PARTNERS

2,271,000.000 NHFS Local 99.836819 72,742.97 0.00 0.00 2,267,294.161.000000

Base 99.836819 72,742.97 0.00 0.00 2,267,294.16

7.5%   15 May 201875913MAB5 19 Nov 2010 24 Nov 2010 USD/DTCJ.P. MORGAN CLEARING CORP.REGIONS BK BIRMINGHAM ALA

1,900,000.000 NHFJ Local 92.000000 3,562.50 0.00 0.00 1,748,000.001.000000

Base 92.000000 3,562.50 0.00 0.00 1,748,000.00

19 Nov 2010 24 Nov 2010 USD/DTCCANTOR FITZGERALD/CANTOR CLEARING S

1,000,000.000 NHFJ Local 90.000000 1,875.00 0.00 0.00 900,000.001.000000

Base 90.000000 1,875.00 0.00 0.00 900,000.00

19 Nov 2010 24 Nov 2010 USD/DTCCANTOR FITZGERALD & CO

1,000,000.000 NHFJ Local 90.750000 1,875.00 0.00 0.00 907,500.001.000000

Base 90.750000 1,875.00 0.00 0.00 907,500.00



Prepared by State StreetPage 1461

Sales Report by Report Date
Composite

to April 18, 2011View Date:December 31, 2010October 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

75913MAB5 Total

0.00 0.007,312.503,900,000.000 Local 3,555,500.00

Base 7,312.50 0.00 0.00 3,555,500.00

7.75%   15 Oct 2013760943AJ9 21 Dec 2010 23 Dec 2010 USD/DTC2 TENDER OFFERRES CARE INC

2,646,000.000 NHFS Local 99.188000 37,595.25 0.00 0.00 2,624,514.481.000000

Base 99.188000 37,595.25 0.00 0.00 2,624,514.48

7.25%   01 Jun 2013761713AD8 15 Nov 2010 18 Nov 2010 USD/DTCBANK OF AMERICA SECURITIES LLCREYNOLDS AMERN INC

1,160,000.000 NHHW Local 111.934000 39,013.06 0.00 0.00 1,298,434.401.000000

Base 111.934000 39,013.06 0.00 0.00 1,298,434.40

7.25%   01 Jun 2012761713AP1 16 Nov 2010 USD/DTCCITIGROUPGLOBAL MARKETS INCREYNOLDS AMERN INC

1,335,000.000 NHHW Local 107.767000 45,167.50 0.00 0.00 1,438,689.451.000000

Base 107.767000 45,167.50 0.00 0.00 1,438,689.45

16 Nov 2010 CANCEL USD/DTCCITIGROUPGLOBAL MARKETS INC

-1,335,000.000 NHHW Local 107.767000 -45,167.50 0.00 0.00 -1,438,689.451.000000

Base 107.767000 -45,167.50 0.00 0.00 -1,438,689.45

16 Nov 2010 19 Nov 2010 USD/DTCCITIGROUPGLOBAL MARKETS INC

1,335,000.000 NHHW Local 107.676000 45,167.50 0.00 0.00 1,437,474.601.000000

Base 107.676000 45,167.50 0.00 0.00 1,437,474.60

761713AP1 Total

0.00 0.0045,167.501,335,000.000 Local 1,437,474.60

Base 45,167.50 0.00 0.00 1,437,474.60

6.25%   05 Nov 201576199E9D4 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNREYNOLDS GROUP HOLDINGS INC.

5,321.100 NHHL Local 100.000000 0.00 0.00 0.00 5,321.101.000000

Base 100.000000 0.00 0.00 0.00 5,321.10
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1%   05 May 201676299D9K9 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNREYNOLDS GROUPS HOLDINGS, INC

1,339.860 NHHL Local 100.000000 0.00 0.00 0.00 1,339.861.000000

Base 100.000000 0.00 0.00 0.00 1,339.86

2.75%   21 Dec 201476499A9C1 01 Nov 2010 USD/BOSPAYDOWNREVOLUTION STUDIOS DISTR CO

1,761.990 NHHM Local 100.000000 0.00 0.00 0.00 1,761.991.000000

Base 100.000000 0.00 0.00 0.00 1,761.99

01 Nov 2010 CANCEL USD/BOSPAYDOWN

-1,761.990 NHHM Local 100.000000 0.00 0.00 0.00 -1,761.991.000000

Base 100.000000 0.00 0.00 0.00 -1,761.99

29 Oct 2010 01 Nov 2010 USD/BOSPAYDOWN

1,761.990 NHHM Local 100.000000 0.00 0.00 0.00 1,761.991.000000

Base 100.000000 0.00 0.00 0.00 1,761.99

30 Nov 2010 30 Nov 2010 USD/BOSPAYDOWN

2,291.090 NHHM Local 100.000000 0.00 0.00 0.00 2,291.091.000000

Base 100.000000 0.00 0.00 0.00 2,291.09

31 Dec 2010 USD/BOSPAYDOWN

5,336.390 NHHM Local 100.000000 0.00 0.00 0.00 5,336.391.000000

Base 100.000000 0.00 0.00 0.00 5,336.39

31 Dec 2010 CANCEL USD/BOSPAYDOWN

-5,336.390 NHHM Local 100.000000 0.00 0.00 0.00 -5,336.391.000000

Base 100.000000 0.00 0.00 0.00 -5,336.39

31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWN

5,336.390 NHHM Local 100.000000 0.00 0.00 0.00 5,336.391.000000

Base 100.000000 0.00 0.00 0.00 5,336.39

76499A9C1 Total

0.00 0.000.009,389.470 Local 9,389.47

Base 0.00 0.00 0.00 9,389.47
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6.4%   21 Oct 2019780097AW1 02 Nov 2010 05 Nov 2010 USD/DTCDEUTSCHE BANK SECURITIES INCROYAL BK SCOTLND GRP PLC

1,155,000.000 NHFI Local 109.315000 2,874.67 0.00 0.00 1,262,588.251.000000

Base 109.315000 2,874.67 0.00 0.00 1,262,588.25

02 Nov 2010 05 Nov 2010 USD/DTCDEUTSCHE BANK SECURITIES INC

1,750,000.000 NHHW Local 109.315000 4,355.56 0.00 0.00 1,913,012.501.000000

Base 109.315000 4,355.56 0.00 0.00 1,913,012.50

780097AW1 Total

0.00 0.007,230.232,905,000.000 Local 3,175,600.75

Base 7,230.23 0.00 0.00 3,175,600.75

3.4%   23 Aug 201378010XAD3 09 Nov 2010 15 Nov 2010 USD/DTCCREDIT SUISSE SECURITIES (USA) LLCROYAL BK SCOTLAND PLC

1,750,000.000 NHFI Local 102.819000 13,387.50 0.00 0.00 1,799,332.501.000000

Base 102.819000 13,387.50 0.00 0.00 1,799,332.50

09 Nov 2010 15 Nov 2010 USD/DTCCREDIT SUISSE SECURITIES (USA) LLC

2,600,000.000 NHHW Local 102.819000 19,890.00 0.00 0.00 2,673,294.001.000000

Base 102.819000 19,890.00 0.00 0.00 2,673,294.00

78010XAD3 Total

0.00 0.0033,277.504,350,000.000 Local 4,472,626.50

Base 33,277.50 0.00 0.00 4,472,626.50

10%   15 Jul 201778108AAA2 05 Oct 2010 08 Oct 2010 USD/DTCBANK OF AMERICA SECURITIES LLCRSC EQUIPMENT RENTAL INC

1,015,000.000 NHFS Local 111.750000 23,401.39 0.00 0.00 1,134,262.501.000000

Base 111.750000 23,401.39 0.00 0.00 1,134,262.50

1%   30 Sep 201478599R9E5 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNSABRE INC

356.270 NHHL Local 100.000000 0.00 0.00 0.00 356.271.000000

Base 100.000000 0.00 0.00 0.00 356.27
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1%   05 Mar 201481699A1F0 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNSEMINOLE TRIBE OF FLORIDA

546.560 NHHL Local 100.000000 0.00 0.00 0.00 546.561.000000

Base 100.000000 0.00 0.00 0.00 546.56

1%   05 Mar 201481699C9Q4 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNSEMINOLE TRIBE OF FLORIDA

161.940 NHHL Local 100.000000 0.00 0.00 0.00 161.941.000000

Base 100.000000 0.00 0.00 0.00 161.94

1%   05 Mar 201481699C9R2 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNSEMINOLE TRIBE OF FLORIDA

7,085.020 NHHL Local 100.000000 0.00 0.00 0.00 7,085.021.000000

Base 100.000000 0.00 0.00 0.00 7,085.02

5.65%   01 Feb 2020828807CD7 22 Oct 2010 27 Oct 2010 USD/DTCBANK OF AMERICA SECURITIES LLCSIMON PROPERTY GROUP LP

2,900,000.000 NHHW Local 112.395000 39,141.94 0.00 0.00 3,259,455.001.000000

Base 112.395000 39,141.94 0.00 0.00 3,259,455.00

22 Oct 2010 27 Oct 2010 USD/DTCBANK OF AMERICA SECURITIES LLC

2,100,000.000 NHFI Local 112.395000 28,344.17 0.00 0.00 2,360,295.001.000000

Base 112.395000 28,344.17 0.00 0.00 2,360,295.00

828807CD7 Total

0.00 0.0067,486.115,000,000.000 Local 5,619,750.00

Base 67,486.11 0.00 0.00 5,619,750.00

1%   10 May 201684499L9A5 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNSW ACQUISITION CO., INC.

2,070.740 NHHL Local 100.000000 0.00 0.00 0.00 2,070.741.000000

Base 100.000000 0.00 0.00 0.00 2,070.74

6.2%   15 Apr 201884755TAA5 25 Oct 2010 28 Oct 2010 USD/DTCDEUTSCHE BANK SECURITIES INCSPECTRA ENERGY CAP LLC

2,950,000.000 NHHW Local 115.836000 6,604.72 0.00 0.00 3,417,162.001.000000

Base 115.836000 6,604.72 0.00 0.00 3,417,162.00
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10%   30 Sep 201384899A9Y3 19 Nov 2010 29 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTSPIRIT AEROSYSTEMS INC

766,772.530 NHHL Local 100.000000 0.00 0.00 0.00 766,772.531.000000

Base 100.000000 0.00 0.00 0.00 766,772.53

31 Dec 2010 31 Dec 2010 USD/BOSSHARE ADJUSTMENT

0.040 NHHL Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

84899A9Y3 Total

0.00 0.000.00766,772.570 Local 766,772.53

Base 0.00 0.00 0.00 766,772.53

0%84899B9D7 31 Dec 2010 OPEN USD/BOSPAYDOWNSPIRIT AEROSYSTEMS, INC.

1,916.930 NHHL Local 100.000000 0.00 0.00 0.00 1,916.931.000000

Base 100.000000 0.00 0.00 0.00 1,916.93

8.75%   15 Mar 2032852060AT9 22 Oct 2010 27 Oct 2010 USD/DTCBANK OF AMERICA SECURITIES LLCSPRINT CAP CORP

1,628,000.000 NHFS Local 110.250000 16,619.17 0.00 0.00 1,794,870.001.000000

Base 110.250000 16,619.17 0.00 0.00 1,794,870.00

10.25%   01 Dec 201786184BAA0 24 Nov 2010 24 Nov 2010 USD/DTCEXCHANGE OFFER (NON CASH)STONEMOR/CORNERSTN/OSIR

2,954,000.000 NHFS Local 97.352000 145,505.01 0.00 0.00 2,875,778.081.000000

Base 97.352000 145,505.01 0.00 0.00 2,875,778.08

9.125%   15 Aug 2013867363AH6 15 Nov 2010 16 Nov 2010 USD/DTC1 TENDER OFFERSUNGUARD DATA SYS INC

2,140,000.000 NHFS Local 100.000000 49,361.18 0.00 0.00 2,140,000.001.000000

Base 100.000000 49,361.18 0.00 0.00 2,140,000.00

1%   28 Feb 20148679919G8 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNSUNGARD DATA SYSTEMS INC

1,114.260 NHHL Local 100.000000 0.00 0.00 0.00 1,114.261.000000

Base 100.000000 0.00 0.00 0.00 1,114.26
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1%   28 Feb 201486799C9B5 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNSUNGARD

5,415.050 NHHL Local 100.000000 0.00 0.00 0.00 5,415.051.000000

Base 100.000000 0.00 0.00 0.00 5,415.05

1%   02 Jun 20128685369B1 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNSUPERVALU INC

164.450 NHHL Local 100.000000 0.00 0.00 0.00 164.451.000000

Base 100.000000 0.00 0.00 0.00 164.45

1%   02 Jun 201186899B9J9 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNSUPERVALU, INC

59,064.550 NHHL Local 100.000000 0.00 0.00 0.00 59,064.551.000000

Base 100.000000 0.00 0.00 0.00 59,064.55

1%   31 Dec 201586899D9S5 31 Dec 2010 OPEN USD/BOSPAYDOWNSUPERMEDIA, INC.

53,007.220 NHHM Local 100.000000 0.00 0.00 0.00 53,007.221.000000

Base 100.000000 0.00 0.00 0.00 53,007.22

1%   05 Apr 201586899N9T1 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNSUPERVALU INC

266.120 NHHL Local 100.000000 0.00 0.00 0.00 266.121.000000

Base 100.000000 0.00 0.00 0.00 266.12

7.75%   01 Jun 2029872649BH0 08 Nov 2010 09 Nov 2010 USD/DTC1 TENDER OFFERTRW INC

1,200,000.000 NHHW Local 133.796000 40,816.67 0.00 0.00 1,605,552.001.000000

Base 133.796000 40,816.67 0.00 0.00 1,605,552.00

1%   10 Oct 201487399J9L0 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNTEXAS COMP ELEC HOLD CO

2,564.100 NHHM Local 100.000000 0.00 0.00 0.00 2,564.101.000000

Base 100.000000 0.00 0.00 0.00 2,564.10

5.25%   15 Nov 201387927VAE8 09 Nov 2010 15 Nov 2010 USD/DTCDEUTSCHE BANK SECURITIES INCTELECOM ITALIA CAP

2,175,000.000 NHFI Local 108.455000 0.00 0.00 0.00 2,358,896.251.000000

Base 108.455000 0.00 0.00 0.00 2,358,896.25
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09 Nov 2010 15 Nov 2010 USD/DTCDEUTSCHE BANK SECURITIES INC

2,950,000.000 NHHW Local 108.455000 0.00 0.00 0.00 3,199,422.501.000000

Base 108.455000 0.00 0.00 0.00 3,199,422.50

87927VAE8 Total

0.00 0.000.005,125,000.000 Local 5,558,318.75

Base 0.00 0.00 0.00 5,558,318.75

2.582%   26 Apr 201387938WAK9 19 Oct 2010 22 Oct 2010 USD/DTCBANK OF AMERICA SECURITIES LLCTELEFONICA EMISIONES SAU

2,000,000.000 NHFJ Local 102.569000 25,246.22 0.00 0.00 2,051,380.001.000000

Base 102.569000 25,246.22 0.00 0.00 2,051,380.00

09 Nov 2010 15 Nov 2010 USD/DTCBANK OF AMERICA SECURITIES LLC

1,363,000.000 NHHW Local 102.349000 1,857.39 0.00 0.00 1,395,016.871.000000

Base 102.349000 1,857.39 0.00 0.00 1,395,016.87

12 Nov 2010 17 Nov 2010 USD/DTCBARCLAYS CAPITAL INC.

2,755,000.000 NHHW Local 101.737000 4,149.49 0.00 0.00 2,802,854.351.000000

Base 101.737000 4,149.49 0.00 0.00 2,802,854.35

87938WAK9 Total

0.00 0.0031,253.106,118,000.000 Local 6,249,251.22

Base 31,253.10 0.00 0.00 6,249,251.22

11.25%   15 Dec 201887971KAH0 25 Oct 2010 28 Oct 2010 USD/DTCRBC CAPITAL MARKETSTEMBEC INDUSTRIES INC

468,000.000 NHFS Local 99.000000 10,383.75 0.00 0.00 463,320.001.000000

Base 99.000000 10,383.75 0.00 0.00 463,320.00

25 Oct 2010 28 Oct 2010 USD/DTCOPPENHEIMER + CO. INC.

468,000.000 NHFS Local 98.750000 10,383.75 0.00 0.00 462,150.001.000000

Base 98.750000 10,383.75 0.00 0.00 462,150.00
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28 Oct 2010 02 Nov 2010 USD/DTCOPPENHEIMER + CO. INC.

316,000.000 NHFS Local 99.000000 7,406.25 0.00 0.00 312,840.001.000000

Base 99.000000 7,406.25 0.00 0.00 312,840.00

87971KAH0 Total

0.00 0.0028,173.751,252,000.000 Local 1,238,310.00

Base 28,173.75 0.00 0.00 1,238,310.00

3.76564%   10 Oct 208799229T1 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNTEXAS COMPETITIVE ENERGY B 3

1,045.590 NHHL Local 100.000000 0.00 0.00 0.00 1,045.591.000000

Base 100.000000 0.00 0.00 0.00 1,045.59

1%   10 Oct 201488299C9C4 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNTEXAS COMPETITIVE ELECTRIC HLD

991.290 NHHL Local 100.000000 0.00 0.00 0.00 991.291.000000

Base 100.000000 0.00 0.00 0.00 991.29

3.7575%   10 Oct 20188299S9B1 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNTEXAS COMPETITIVE ENERGY (TXU)

2,012.410 NHHL Local 100.000000 0.00 0.00 0.00 2,012.411.000000

Base 100.000000 0.00 0.00 0.00 2,012.41

3.15%   15 Jul 2015887317AJ4 25 Oct 2010 28 Oct 2010 USD/DTCDEUTSCHE BANK SECURITIES INCTIME WARNER INC

1,080,000.000 NHFI Local 104.490000 9,828.00 0.00 0.00 1,128,492.001.000000

Base 104.490000 9,828.00 0.00 0.00 1,128,492.00

5.85%   01 May 201788732JAH1 22 Oct 2010 27 Oct 2010 USD/DTCBANK OF AMERICA SECURITIES LLCTIME WARNER CABLE INC

1,650,000.000 NHFI Local 114.780000 47,190.00 0.00 0.00 1,893,870.001.000000

Base 114.780000 47,190.00 0.00 0.00 1,893,870.00

6.75%   01 Jul 201888732JAL2 22 Oct 2010 27 Oct 2010 USD/DTCCITIGROUPGLOBAL MARKETS INCTIME WARNER CABLE INC

2,810,000.000 NHHW Local 120.268000 61,117.50 0.00 0.00 3,379,530.801.000000

Base 120.268000 61,117.50 0.00 0.00 3,379,530.80
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10.625%   01 Sep 20189170NAA4 16 Dec 2010 16 Dec 2010 USD/DTCCALLED BONDSTOWER AUTO HLDGS TA HLDG

32,000.000 NHFS Local 105.000000 1,057.77 0.00 0.00 33,600.001.000000

Base 105.000000 1,057.77 0.00 0.00 33,600.00

1%   24 Nov 201489199D9E7 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNTOWER CO. 11/24/2014

3,125.000 NHHM Local 100.000000 0.00 0.00 0.00 3,125.001.000000

Base 100.000000 0.00 0.00 0.00 3,125.00

7.125%   15 Jan 20198935268Y2 19 Oct 2010 22 Oct 2010 USD/DTCJ.P. MORGAN SECURITIES LLCTRANSCANADA PIPELINES LTD

2,500,000.000 NHHW Local 129.288000 47,994.79 0.00 0.00 3,232,200.001.000000

Base 129.288000 47,994.79 0.00 0.00 3,232,200.00

7.75%   15 Jul 2014893647AM9 02 Dec 2010 07 Dec 2010 USD/DTCBARCLAYS CAPITAL INCTRANSDIGM INC

190,000.000 NHFS Local 104.200000 5,808.19 0.00 0.00 197,980.001.000000

Base 104.200000 5,808.19 0.00 0.00 197,980.00

01 Dec 2010 06 Dec 2010 USD/DTCBARCLAYS CAPITAL INC

63,000.000 NHFS Local 104.200000 1,912.31 0.00 0.00 65,646.001.000000

Base 104.200000 1,912.31 0.00 0.00 65,646.00

893647AM9 Total

0.00 0.007,720.50253,000.000 Local 263,626.00

Base 7,720.50 0.00 0.00 263,626.00

7.375%   15 Apr 2018893830AK5 03 Dec 2010 08 Dec 2010 USD/DTCSEAPORT GROUP SECURITIES LLCTRANSOCEAN SEDCO FOREX INC

625,000.000 NHFS Local 112.148000 6,786.02 0.00 0.00 700,925.001.000000

Base 112.148000 6,786.02 0.00 0.00 700,925.00

6%   15 Mar 2018893830AS8 23 Nov 2010 29 Nov 2010 USD/DTCBANK OF AMERICA SECURITIES LLCTRANSOCEAN INC

972,000.000 NHFS Local 107.680000 11,988.00 0.00 0.00 1,046,649.601.000000

Base 107.680000 11,988.00 0.00 0.00 1,046,649.60
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30 Nov 2010 03 Dec 2010 USD/DTCSEAPORT GROUP SECURITIES LLC

584,000.000 NHFS Local 106.933000 7,592.00 0.00 0.00 624,488.721.000000

Base 106.933000 7,592.00 0.00 0.00 624,488.72

893830AS8 Total

0.00 0.0019,580.001,556,000.000 Local 1,671,138.32

Base 19,580.00 0.00 0.00 1,671,138.32

1%   15 Dec 201689399H9D8 06 Dec 2010 20 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTTRANSDIGM INC

181,715.250 NHHL Local 100.250001 0.00 0.00 0.00 182,169.541.000000

Base 100.250001 0.00 0.00 0.00 182,169.54

1%   11 Jun 201489599D9A1 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNTRIDENT EXPLORATION CORP.

1,875.000 NHHM Local 100.000000 0.00 0.00 0.00 1,875.001.000000

Base 100.000000 0.00 0.00 0.00 1,875.00

2.25%   12 Aug 201390261XGF3 22 Dec 2010 28 Dec 2010 USD/DTCDEUTSCHE BANK SECURITIES INCUBS AG STAMFORD CT

1,345,000.000 NHFI Local 101.037000 11,432.50 0.00 0.00 1,358,947.651.000000

Base 101.037000 11,432.50 0.00 0.00 1,358,947.65

22 Dec 2010 28 Dec 2010 USD/DTCDEUTSCHE BANK SECURITIES INC

1,920,000.000 NHHW Local 101.037000 16,320.00 0.00 0.00 1,939,910.401.000000

Base 101.037000 16,320.00 0.00 0.00 1,939,910.40

90261XGF3 Total

0.00 0.0027,752.503,265,000.000 Local 3,298,858.05

Base 27,752.50 0.00 0.00 3,298,858.05

1%   01 May 201390399Q9H7 04 Oct 2010 04 Oct 2010 USD/BOSPAYDOWNURS CORP TLB

34,133.710 NHHL Local 100.000000 0.00 0.00 0.00 34,133.711.000000

Base 100.000000 0.00 0.00 0.00 34,133.71
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31 Dec 2010 OPEN USD/BOSPAYDOWN

34,133.710 NHHL Local 100.000000 0.00 0.00 0.00 34,133.711.000000

Base 100.000000 0.00 0.00 0.00 34,133.71

90399Q9H7 Total

0.00 0.000.0068,267.420 Local 68,267.42

Base 0.00 0.00 0.00 68,267.42

0.01%   02 Sep 201390399Y9Z0 23 Nov 2010 02 Dec 2010 USD/BOS1 STATE STREET BANK AND TRUSTUPC BROADBAND HOLDING

500,000.000 NHHM Local 98.000000 0.00 0.00 0.00 490,000.001.000000

Base 98.000000 0.00 0.00 0.00 490,000.00

1%   29 Sep 201490699B9P9 27 Oct 2010 27 Oct 2010 USD/BOSPAYDOWNUNIVISION COMMUNICATIONS

52,748.240 NHHM Local 100.000000 0.00 0.00 0.00 52,748.241.000000

Base 100.000000 0.00 0.00 0.00 52,748.24

01 Nov 2010 01 Nov 2010 USD/BOSSTATE STREET BANK AND TRUST

444,077.370 NHHM Local 100.000000 0.00 0.00 0.00 444,077.371.000000

Base 100.000000 0.00 0.00 0.00 444,077.37

90699B9P9 Total

0.00 0.000.00496,825.610 Local 496,825.61

Base 0.00 0.00 0.00 496,825.61

6.65%   15 Jan 2011907818CK2 01 Nov 2010 01 Nov 2010 USD/DTCCALLED BONDSUNION PAC CORP

580,000.000 NHHW Local 101.284177 11,356.72 0.00 0.00 587,448.231.000000

Base 101.284177 11,356.72 0.00 0.00 587,448.23

6.25%   01 May 2034907818CU0 02 Dec 2010 07 Dec 2010 USD/DTCGOLDMAN SACHS + COUNION PAC CORP

850,000.000 NHHW Local 109.589000 5,312.50 0.00 0.00 931,506.501.000000

Base 109.589000 5,312.50 0.00 0.00 931,506.50
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1%   23 Mar 201790999A9S2 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNUNITED COMPONENTS

1,875.000 NHHM Local 100.000000 0.00 0.00 0.00 1,875.001.000000

Base 100.000000 0.00 0.00 0.00 1,875.00

1%   31 Dec 201491099G9X5 23 Nov 2010 02 Dec 2010 USD/BOS1 STATE STREET BANK AND TRUSTUPC BROADBAND TERM N1

486,215.900 NHHM Local 97.999999 0.00 0.00 0.00 476,491.581.000000

Base 97.999999 0.00 0.00 0.00 476,491.58

1%   28 Feb 2016910QQHII9 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNSUNGARD DATA

41,773.240 NHHL Local 100.000000 0.00 0.00 0.00 41,773.241.000000

Base 100.000000 0.00 0.00 0.00 41,773.24

1%   24 Jun 2014910RAFII8 07 Dec 2010 07 Dec 2010 USD/BOSPAYDOWNBRSP LLC

15,435.920 NHHM Local 100.000000 0.00 0.00 0.00 15,435.921.000000

Base 100.000000 0.00 0.00 0.00 15,435.92

1%   04 Mar 2015910UTHII7 29 Oct 2010 29 Oct 2010 USD/BOSPAYDOWN1 800 CONTACTS INC

84,433.030 NHHM Local 100.000000 0.00 0.00 0.00 84,433.031.000000

Base 100.000000 0.00 0.00 0.00 84,433.03

14 Dec 2010 14 Dec 2010 USD/BOSPAYDOWN

42,216.520 NHHM Local 100.000000 0.00 0.00 0.00 42,216.521.000000

Base 100.000000 0.00 0.00 0.00 42,216.52

31 Dec 2010 OPEN USD/BOSPAYDOWN

3,762.550 NHHM Local 100.000000 0.00 0.00 0.00 3,762.551.000000

Base 100.000000 0.00 0.00 0.00 3,762.55

910UTHII7 Total

0.00 0.000.00130,412.100 Local 130,412.10

Base 0.00 0.00 0.00 130,412.10
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1%   20 Dec 2014910VBAII9 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNGEORGIA PACIFIC CORPORATION

2,926.660 NHHL Local 100.000000 0.00 0.00 0.00 2,926.661.000000

Base 100.000000 0.00 0.00 0.00 2,926.66

0.01%   15 Aug 2019912803AR4 13 Oct 2010 18 Oct 2010 USD/FEDDEUTSCHE BANK SECURITIES INCSTRIP PRINC

8,250,000.000 NHFI Local 80.562000 0.00 0.00 0.00 6,646,365.001.000000

Base 80.562000 0.00 0.00 0.00 6,646,365.00

0%   15 Aug 2039912803DH3 13 Oct 2010 18 Oct 2010 USD/FEDBANK OF AMERICA SECURITIES LLCUNITED STATES TRES BD STRP PRN

17,170,000.000 NHHW Local 29.904000 0.00 0.00 0.00 5,134,516.801.000000

Base 29.904000 0.00 0.00 0.00 5,134,516.80

5.375%   15 Feb 2031912810FP8 08 Dec 2010 13 Dec 2010 USD/FEDGOLDMAN SACHS + COUS TREASURY N/B

1,400,000.000 NHHW Local 115.308194 24,538.04 0.00 0.00 1,614,314.711.000000

Base 115.308194 24,538.04 0.00 0.00 1,614,314.71

4.75%   31 May 2012912828GU8 18 Oct 2010 19 Oct 2010 USD/FEDMESIROW FINANCIAL INC.UNITED STATES TREAS NTS

5,600,000.000 NHFJ Local 107.171875 102,475.41 0.00 0.00 6,001,625.001.000000

Base 107.171875 102,475.41 0.00 0.00 6,001,625.00

3.5%   15 Feb 2018912828HR4 08 Dec 2010 13 Dec 2010 USD/FEDBANK OF AMERICA SECURITIES LLCUNITED STATES TREAS NTS

2,900,000.000 NHHW Local 105.226162 33,097.83 0.00 0.00 3,051,558.711.000000

Base 105.226162 33,097.83 0.00 0.00 3,051,558.71

3.125%   15 May 2019912828KQ2 13 Dec 2010 14 Dec 2010 USD/FEDPERSHING LLCUS TREASURY N/B

3,000,000.000 NHFJ Local 100.812500 7,510.36 0.00 0.00 3,024,375.001.000000

Base 100.812500 7,510.36 0.00 0.00 3,024,375.00

2.25%   31 May 2014912828KV1 09 Dec 2010 14 Dec 2010 USD/FEDGOLDMAN SACHS + COUNITED STATES TREAS NTS

1,500,000.000 NHFI Local 103.499665 1,298.08 0.00 0.00 1,552,494.981.000000

Base 103.499665 1,298.08 0.00 0.00 1,552,494.98
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21 Dec 2010 27 Dec 2010 USD/FEDDEUTSCHE BANK SECURITIES INC

6,450,000.000 NHHW Local 103.374664 10,764.77 0.00 0.00 6,667,665.851.000000

Base 103.374664 10,764.77 0.00 0.00 6,667,665.85

912828KV1 Total

0.00 0.0012,062.857,950,000.000 Local 8,220,160.83

Base 12,062.85 0.00 0.00 8,220,160.83

3.125%   31 Dec 2016912828MD9 09 Dec 2010 10 Dec 2010 USD/FEDBANK OF AMERICA SECURITIES LLCUS TREASURY N/B

5,000,000.000 NHFJ Local 105.101563 71,976.90 0.00 0.00 5,255,078.131.000000

Base 105.101563 71,976.90 0.00 0.00 5,255,078.13

3.5%   15 May 2020912828ND8 09 Dec 2010 14 Dec 2010 USD/FEDPERSHING LLCUS TREASURY N/B

3,000,000.000 NHFI Local 102.781250 8,411.60 0.00 0.00 3,083,437.501.000000

Base 102.781250 8,411.60 0.00 0.00 3,083,437.50

2.875%   15 Aug 2020912828NT3 08 Nov 2010 12 Nov 2010 USD/FEDRIDGE CLEARING & OUTSOURCING SOLUTIUS TREASURY N/B

20,000,000.000 NHHW Local 100.714844 126,970.11 0.00 0.00 20,142,968.761.000000

Base 100.714844 126,970.11 0.00 0.00 20,142,968.76

0.5%   15 Nov 2013912828PU8 23 Nov 2010 24 Nov 2010 USD/FEDLOOP CAPITAL MARKETS INCUS TREASURY N/B

4,000,000.000 NHFS Local 99.500000 497.24 0.00 0.00 3,980,000.001.000000

Base 99.500000 497.24 0.00 0.00 3,980,000.00

1%   15 Nov 20129129989W3 04 Oct 2010 04 Oct 2010 USD/BOSPAYDOWNURS CORPORATION

11,502.450 NHHL Local 100.000000 0.00 0.00 0.00 11,502.451.000000

Base 100.000000 0.00 0.00 0.00 11,502.45

31 Dec 2010 OPEN USD/BOSPAYDOWN

11,502.450 NHHL Local 100.000000 0.00 0.00 0.00 11,502.451.000000

Base 100.000000 0.00 0.00 0.00 11,502.45
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9129989W3 Total

0.00 0.000.0023,004.900 Local 23,004.90

Base 0.00 0.00 0.00 23,004.90

0.01%   14 Nov 2014913EQJII9 31 Dec 2010 USD/BOSPAYDOWNCCS INC (1331826 ALBERTA ULC)

3,148.940 NHHM Local 100.031756 0.00 0.00 0.00 3,149.941.000000

Base 100.031756 0.00 0.00 0.00 3,149.94

31 Dec 2010 CANCEL USD/BOSPAYDOWN

-3,148.940 NHHM Local 100.031756 0.00 0.00 0.00 -3,149.941.000000

Base 100.031756 0.00 0.00 0.00 -3,149.94

31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWN

3,148.940 NHHM Local 100.000000 0.00 0.00 0.00 3,148.941.000000

Base 100.000000 0.00 0.00 0.00 3,148.94

913EQJII9 Total

0.00 0.000.003,148.940 Local 3,148.94

Base 0.00 0.00 0.00 3,148.94

1%   29 Sep 201491499B9R5 27 Oct 2010 27 Oct 2010 USD/BOSPAYDOWNUNIVISION COMMUNICATIONS

120,655.400 NHHL Local 100.000000 0.00 0.00 0.00 120,655.401.000000

Base 100.000000 0.00 0.00 0.00 120,655.40

03 Nov 2010 03 Nov 2010 USD/BOSSTATE STREET BANK AND TRUST

1,015,774.840 NHHL Local 100.000000 0.00 0.00 0.00 1,015,774.841.000000

Base 100.000000 0.00 0.00 0.00 1,015,774.84

91499B9R5 Total

0.00 0.000.001,136,430.240 Local 1,136,430.24

Base 0.00 0.00 0.00 1,136,430.24
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100%   29 Mar 201791499B9Z7 28 Dec 2010 28 Dec 2010 USD/BOSPAYDOWNUNIVISION COMMUNICATIONS INC

750.980 NHHL Local 100.000000 0.00 0.00 0.00 750.981.000000

Base 100.000000 0.00 0.00 0.00 750.98

27 Dec 2010 27 Dec 2010 USD/BOSPAYDOWN

446.390 NHHM Local 100.000000 0.00 0.00 0.00 446.391.000000

Base 100.000000 0.00 0.00 0.00 446.39

91499B9Z7 Total

0.00 0.000.001,197.370 Local 1,197.37

Base 0.00 0.00 0.00 1,197.37

1%   30 Jun 2013916AJEII3 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNLENDER PROCESSING

4,055.410 NHHL Local 100.000000 0.00 0.00 0.00 4,055.411.000000

Base 100.000000 0.00 0.00 0.00 4,055.41

1%   28 Oct 2014916EAGII9 06 Oct 2010 06 Oct 2010 USD/BOSPAYDOWNGENTEK INC

678,894.230 NHHM Local 100.000000 0.00 0.00 0.00 678,894.231.000000

Base 100.000000 0.00 0.00 0.00 678,894.23

1%   21 Sep 201691999E9A1 17 Nov 2010 17 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTVALEANT PHARMACEUTICALS INT.

141,699.210 NHHL Local 100.343608 0.00 0.00 0.00 142,186.101.000000

Base 100.343608 0.00 0.00 0.00 142,186.10

1%   26 Jan 201392299D9R1 22 Nov 2010 22 Nov 2010 USD/BOSPAYDOWNVERTAFORE INC

47,761.600 NHHL Local 101.000008 0.00 0.00 0.00 48,239.221.000000

Base 101.000008 0.00 0.00 0.00 48,239.22

22 Nov 2010 22 Nov 2010 USD/BOSSTATE STREET BANK AND TRUST

47,761.400 NHHL Local 100.999991 0.00 0.00 0.00 48,239.011.000000

Base 100.999991 0.00 0.00 0.00 48,239.01
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92299D9R1 Total

0.00 0.000.0095,523.000 Local 96,478.23

Base 0.00 0.00 0.00 96,478.23

6.1%   15 Apr 201892343VAM6 19 Oct 2010 22 Oct 2010 USD/DTCBANK OF AMERICA SECURITIES LLCVERIZON COMMUNICATIONS INC

1,990,000.000 NHHW Local 119.929000 2,360.36 0.00 0.00 2,386,587.101.000000

Base 119.929000 2,360.36 0.00 0.00 2,386,587.10

19 Oct 2010 22 Oct 2010 USD/DTCBANK OF AMERICA SECURITIES LLC

2,570,000.000 NHFI Local 119.929000 3,048.31 0.00 0.00 3,082,175.301.000000

Base 119.929000 3,048.31 0.00 0.00 3,082,175.30

92343VAM6 Total

0.00 0.005,408.674,560,000.000 Local 5,468,762.40

Base 5,408.67 0.00 0.00 5,468,762.40

6.9%   15 Apr 203892343VAP9 06 Dec 2010 09 Dec 2010 USD/DTCGOLDMAN SACHS + COVERIZON COMMUNICATIONS INC

722,000.000 NHHW Local 115.609000 7,472.70 0.00 0.00 834,696.981.000000

Base 115.609000 7,472.70 0.00 0.00 834,696.98

1%   29 Jan 201692399E9U1 04 Oct 2010 04 Oct 2010 USD/BOSPAYDOWNVANGUARD HEALTH HOLDING CO

1,875.000 NHHM Local 100.000000 0.00 0.00 0.00 1,875.001.000000

Base 100.000000 0.00 0.00 0.00 1,875.00

31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWN

1,870.310 NHHM Local 100.000000 0.00 0.00 0.00 1,870.311.000000

Base 100.000000 0.00 0.00 0.00 1,870.31

92399E9U1 Total

0.00 0.000.003,745.310 Local 3,745.31

Base 0.00 0.00 0.00 3,745.31
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5.5%   15 May 2033925524AV2 10 Nov 2010 16 Nov 2010 USD/DTCBANK OF AMERICA SECURITIES LLCVIACOM INC

1,965,000.000 NHHW Local 91.557000 300.21 0.00 0.00 1,799,095.051.000000

Base 91.557000 300.21 0.00 0.00 1,799,095.05

1%   31 Jul 201492599S9F1 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNVEYANCE TECHONOLOGIES INC

480.260 NHHM Local 100.000000 0.00 0.00 0.00 480.261.000000

Base 100.000000 0.00 0.00 0.00 480.26

1%   31 Jul 201492599S9K0 31 Dec 2010 USD/BOSPAYDOWNVEYANCE TECHNOLOGIES INC

480.260 NHHM Local 100.000000 0.00 0.00 0.00 480.261.000000

Base 100.000000 0.00 0.00 0.00 480.26

31 Dec 2010 CANCEL USD/BOSPAYDOWN

-480.260 NHHM Local 100.000000 0.00 0.00 0.00 -480.261.000000

Base 100.000000 0.00 0.00 0.00 -480.26

31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWN

3,359.800 NHHM Local 100.000000 0.00 0.00 0.00 3,359.801.000000

Base 100.000000 0.00 0.00 0.00 3,359.80

92599S9K0 Total

0.00 0.000.003,359.800 Local 3,359.80

Base 0.00 0.00 0.00 3,359.80

1%   15 Nov 201692699B9N0 08 Nov 2010 23 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTVIKING ACQUISITION

270,620.000 NHHL Local 100.500000 0.00 0.00 0.00 271,973.101.000000

Base 100.500000 0.00 0.00 0.00 271,973.10

12 Nov 2010 24 Nov 2010 USD/BOSSTATE STREET BANK AND TRUST

90,206.670 NHHL Local 100.125001 0.00 0.00 0.00 90,319.431.000000

Base 100.125001 0.00 0.00 0.00 90,319.43



Prepared by State StreetPage 1479

Sales Report by Report Date
Composite

to April 18, 2011View Date:December 31, 2010October 1, 2010

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

09 Nov 2010 24 Nov 2010 USD/BOSSTATE STREET BANK AND TRUST

180,413.330 NHHL Local 99.958999 0.00 0.00 0.00 180,339.361.000000

Base 99.958999 0.00 0.00 0.00 180,339.36

92699B9N0 Total

0.00 0.000.00541,240.000 Local 542,631.89

Base 0.00 0.00 0.00 542,631.89

5.4%   30 Apr 2018927804FF6 21 Oct 2010 26 Oct 2010 USD/DTCDEUTSCHE BANK SECURITIES INCVIRGINIA ELEC + PWR CO

2,400,000.000 NHFI Local 116.560000 63,360.00 0.00 0.00 2,797,440.001.000000

Base 116.560000 63,360.00 0.00 0.00 2,797,440.00

8.875%   15 Nov 2038927804FG4 02 Dec 2010 07 Dec 2010 USD/DTCDEUTSCHE BANK SECURITIES INCVIRGINIA ELEC + PWR CO

1,515,000.000 NHHW Local 144.129000 8,216.77 0.00 0.00 2,183,554.351.000000

Base 144.129000 8,216.77 0.00 0.00 2,183,554.35

5.85%   01 Feb 203792976GAG6 06 Dec 2010 09 Dec 2010 USD/DTCJ.P. MORGAN CLEARING CORP.WACHOVIA BK NATL ASSN

1,200,000.000 NHHW Local 97.560000 24,960.00 0.00 0.00 1,170,720.001.000000

Base 97.560000 24,960.00 0.00 0.00 1,170,720.00

6%   15 Nov 201792976GAH4 15 Nov 2010 18 Nov 2010 USD/DTCWELLS FARGO SECURITIES LLCWACHOVIA BK NATL ASSN

1,275,000.000 NHFI Local 112.443000 637.50 0.00 0.00 1,433,648.251.000000

Base 112.443000 637.50 0.00 0.00 1,433,648.25

1%   20 Feb 201692999F9U2 16 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTWC LUXCO SARL

566,176.490 NHHM Local 101.125530 0.00 0.00 0.00 572,548.981.000000

Base 101.125530 0.00 0.00 0.00 572,548.98

16 Nov 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-566,176.490 NHHM Local 101.125530 0.00 0.00 0.00 -572,548.981.000000

Base 101.125530 0.00 0.00 0.00 -572,548.98
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16 Nov 2010 23 Nov 2010 USD/BOSSTATE STREET BANK AND TRUST

566,176.490 NHHM Local 101.125000 0.00 0.00 0.00 572,545.981.000000

Base 101.125000 0.00 0.00 0.00 572,545.98

31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWN

49,046.990 NHHL Local 100.000000 0.00 0.00 0.00 49,046.991.000000

Base 100.000000 0.00 0.00 0.00 49,046.99

92999F9U2 Total

0.00 0.000.00615,223.480 Local 621,592.97

Base 0.00 0.00 0.00 621,592.97

0%929ENBII1 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNMEDIACOM ILLINOIS LLC

2,500.000 NHHM Local 100.000000 0.00 0.00 0.00 2,500.001.000000

Base 100.000000 0.00 0.00 0.00 2,500.00

31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWN

1,875.000 NHHL Local 100.000000 0.00 0.00 0.00 1,875.001.000000

Base 100.000000 0.00 0.00 0.00 1,875.00

929ENBII1 Total

0.00 0.000.004,375.000 Local 4,375.00

Base 0.00 0.00 0.00 4,375.00

1%   02 Feb 2014929EYRII4 20 Dec 2010 20 Dec 2010 USD/BOSPAYDOWNBNY CONVERGEX GROUP LLC

500,000.000 NHHM Local 100.000000 0.00 0.00 0.00 500,000.001.000000

Base 100.000000 0.00 0.00 0.00 500,000.00

1%   26 Jan 2015929FRUII2 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNJARDEN CORPORATION

1,867.980 NHHL Local 100.000000 0.00 0.00 0.00 1,867.981.000000

Base 100.000000 0.00 0.00 0.00 1,867.98
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1%   09 Dec 2013929PRXII4 04 Oct 2010 04 Oct 2010 USD/BOSPAYDOWNJOHN MANEELY COMPANY

2,958.460 NHHM Local 100.000000 0.00 0.00 0.00 2,958.461.000000

Base 100.000000 0.00 0.00 0.00 2,958.46

1%   30 Apr 2015929YCAII1 19 Nov 2010 02 Dec 2010 USD/BOS1 STATE STREET BANK AND TRUSTWARNER CHILCOTT PLC

134,951.170 NHHM Local 100.999998 0.00 0.00 0.00 136,300.681.000000

Base 100.999998 0.00 0.00 0.00 136,300.68

14 Dec 2010 21 Dec 2010 USD/BOSSTATE STREET BANK AND TRUST

179,934.890 NHHM Local 100.499997 0.00 0.00 0.00 180,834.561.000000

Base 100.499997 0.00 0.00 0.00 180,834.56

31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWN

1,092.490 NHHM Local 100.000000 0.00 0.00 0.00 1,092.491.000000

Base 100.000000 0.00 0.00 0.00 1,092.49

16 Dec 2010 OPEN USD/BOSSTATE STREET BANK AND TRUST

433,717.770 NHHM Local 100.509990 0.00 0.00 0.00 435,929.691.000000

Base 100.509990 0.00 0.00 0.00 435,929.69

929YCAII1 Total

0.00 0.000.00749,696.320 Local 754,157.42

Base 0.00 0.00 0.00 754,157.42

6.5%   15 Aug 2037931142CK7 30 Nov 2010 03 Dec 2010 USD/DTCGOLDMAN SACHS INTERNATIONALWAL MART STORES INC

580,000.000 NHHW Local 119.707000 11,310.00 0.00 0.00 694,300.601.000000

Base 119.707000 11,310.00 0.00 0.00 694,300.60

5.25%   15 Jan 2019931422AE9 20 Oct 2010 25 Oct 2010 USD/DTCDEUTSCHE BANK SECURITIES INCWALGREEN CO

1,620,000.000 NHFI Local 117.079000 23,625.00 0.00 0.00 1,896,679.801.000000

Base 117.079000 23,625.00 0.00 0.00 1,896,679.80
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1%   30 Apr 201593499D9D8 26 Aug 2010 USD/BOSSTATE STREET BANK AND TRUSTWARNER CHILCOTT PLC

405,970.020 NHHM Local 99.033403 0.00 0.00 0.00 402,045.931.000000

Base 99.033403 0.00 0.00 0.00 402,045.93

26 Aug 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-405,970.020 NHHM Local 99.033403 0.00 0.00 0.00 -402,045.931.000000

Base 99.033403 0.00 0.00 0.00 -402,045.93

19 Nov 2010 01 Dec 2010 USD/BOSSTATE STREET BANK AND TRUST

172,573.170 NHHM Local 100.999999 0.00 0.00 0.00 174,298.901.000000

Base 100.999999 0.00 0.00 0.00 174,298.90

14 Dec 2010 21 Dec 2010 USD/BOSSTATE STREET BANK AND TRUST

230,097.570 NHHM Local 100.500000 0.00 0.00 0.00 231,248.061.000000

Base 100.500000 0.00 0.00 0.00 231,248.06

31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWN

1,397.050 NHHM Local 100.000000 0.00 0.00 0.00 1,397.051.000000

Base 100.000000 0.00 0.00 0.00 1,397.05

1%   30 Apr 201593499D9D8 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNWARNER CHILCOTT PLC

797.830 NHHL Local 100.000000 0.00 0.00 0.00 797.831.000000

Base 100.000000 0.00 0.00 0.00 797.83

1%   30 Apr 201593499D9D8 16 Dec 2010 OPEN USD/BOS19 STATE STREET BANK AND TRUSTWARNER CHILCOTT PLC

554,630.700 NHHM Local 100.509987 0.00 0.00 0.00 557,459.251.000000

Base 100.509987 0.00 0.00 0.00 557,459.25

93499D9D8 Total

0.00 0.000.00959,496.320 Local 965,201.09

Base 0.00 0.00 0.00 965,201.09
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1%   30 Oct 201493499X9G7 19 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTWARNER CHILCOTT PLC

189,396.630 NHHM Local 100.999716 0.00 0.00 0.00 191,290.061.000000

Base 100.999716 0.00 0.00 0.00 191,290.06

19 Nov 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-189,396.630 NHHM Local 100.999716 0.00 0.00 0.00 -191,290.061.000000

Base 100.999716 0.00 0.00 0.00 -191,290.06

19 Nov 2010 02 Dec 2010 USD/BOSSTATE STREET BANK AND TRUST

189,396.630 NHHM Local 101.000001 0.00 0.00 0.00 191,290.601.000000

Base 101.000001 0.00 0.00 0.00 191,290.60

14 Dec 2010 21 Dec 2010 USD/BOSSTATE STREET BANK AND TRUST

252,528.840 NHHM Local 100.499998 0.00 0.00 0.00 253,791.481.000000

Base 100.499998 0.00 0.00 0.00 253,791.48

31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWN

16,492.780 NHHM Local 100.000000 0.00 0.00 0.00 16,492.781.000000

Base 100.000000 0.00 0.00 0.00 16,492.78

1%   30 Oct 201493499X9G7 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNWARNER CHILCOTT PLC

3,805.640 NHHL Local 100.000000 0.00 0.00 0.00 3,805.641.000000

Base 100.000000 0.00 0.00 0.00 3,805.64

93499X9G7 Total

0.00 0.000.00462,223.890 Local 465,380.50

Base 0.00 0.00 0.00 465,380.50

1%   24 Oct 2014939JNYII8 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNAVAYA INC

1,293.930 NHHM Local 100.000000 0.00 0.00 0.00 1,293.931.000000

Base 100.000000 0.00 0.00 0.00 1,293.93
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1%   06 Nov 2014939SLNII4 26 Nov 2010 26 Nov 2010 USD/BOSPAYDOWNRURAL/METRO OPERATING COMPANY

453,734.950 NHHL Local 100.000000 0.00 0.00 0.00 453,734.951.000000

Base 100.000000 0.00 0.00 0.00 453,734.95

1%   31 Dec 2014939VXGII9 31 Dec 2010 OPEN USD/BOSPAYDOWNPODS FUNDING CORP. II

7,238.190 NHHL Local 100.000000 0.00 0.00 0.00 7,238.191.000000

Base 100.000000 0.00 0.00 0.00 7,238.19

1%   24 Oct 2014939WHTII7 01 Nov 2010 USD/BOSPAYDOWNDEX MEDIA WEST

4,294.910 NHHL Local 100.000000 0.00 0.00 0.00 4,294.911.000000

Base 100.000000 0.00 0.00 0.00 4,294.91

01 Nov 2010 CANCEL USD/BOSPAYDOWN

-4,294.910 NHHL Local 100.000000 0.00 0.00 0.00 -4,294.911.000000

Base 100.000000 0.00 0.00 0.00 -4,294.91

29 Oct 2010 01 Nov 2010 USD/BOSPAYDOWN

4,294.910 NHHL Local 100.000000 0.00 0.00 0.00 4,294.911.000000

Base 100.000000 0.00 0.00 0.00 4,294.91

01 Dec 2010 USD/BOSPAYDOWN

8,589.810 NHHL Local 100.000000 0.00 0.00 0.00 8,589.811.000000

Base 100.000000 0.00 0.00 0.00 8,589.81

01 Dec 2010 CANCEL USD/BOSPAYDOWN

-8,589.810 NHHL Local 100.000000 0.00 0.00 0.00 -8,589.811.000000

Base 100.000000 0.00 0.00 0.00 -8,589.81

30 Nov 2010 01 Dec 2010 USD/BOSPAYDOWN

8,589.810 NHHL Local 100.000000 0.00 0.00 0.00 8,589.811.000000

Base 100.000000 0.00 0.00 0.00 8,589.81
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31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWN

20,222.050 NHHL Local 100.000000 0.00 0.00 0.00 20,222.051.000000

Base 100.000000 0.00 0.00 0.00 20,222.05

939WHTII7 Total

0.00 0.000.0033,106.770 Local 33,106.77

Base 0.00 0.00 0.00 33,106.77

1%   31 Dec 2015939XRAII5 31 Dec 2010 OPEN USD/BOSPAYDOWNTASC INC.

724.170 NHHL Local 100.000000 0.00 0.00 0.00 724.171.000000

Base 100.000000 0.00 0.00 0.00 724.17

1%   31 Dec 2014939XRCII1 31 Dec 2010 OPEN USD/BOSPAYDOWNTASC INC.

3,778.260 NHHL Local 100.000000 0.00 0.00 0.00 3,778.261.000000

Base 100.000000 0.00 0.00 0.00 3,778.26

5.625%   11 Dec 2017949746NX5 19 Nov 2010 24 Nov 2010 USD/DTCWELLS FARGO SECURITIES LLCWELLS FARGO + COMPANY

650,000.000 NHHW Local 112.008000 16,554.69 0.00 0.00 728,052.001.000000

Base 112.008000 16,554.69 0.00 0.00 728,052.00

19 Nov 2010 24 Nov 2010 USD/DTCWELLS FARGO SECURITIES LLC

350,000.000 NHFI Local 112.008000 8,914.06 0.00 0.00 392,028.001.000000

Base 112.008000 8,914.06 0.00 0.00 392,028.00

949746NX5 Total

0.00 0.0025,468.751,000,000.000 Local 1,120,080.00

Base 25,468.75 0.00 0.00 1,120,080.00

4.375%   31 Jan 2013949746NY3 20 Dec 2010 23 Dec 2010 USD/DTCUS BANCORP INVESTMENTS INCWELLS FARGO + CO NEW

1,580,000.000 NHFI Local 105.800000 27,457.99 0.00 0.00 1,671,640.001.000000

Base 105.800000 27,457.99 0.00 0.00 1,671,640.00
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1%   19 May 201795099H9A4 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNWENDYS / ARBYS REST LLC

2,500.000 NHHM Local 100.000000 0.00 0.00 0.00 2,500.001.000000

Base 100.000000 0.00 0.00 0.00 2,500.00

0.01%   31 Dec 2012959BYWII2 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNVOLUME SERVICES AMERICA INC

933.010 NHHL Local 100.000000 0.00 0.00 0.00 933.011.000000

Base 100.000000 0.00 0.00 0.00 933.01

1%   24 Feb 2016959HSAII4 04 Oct 2010 04 Oct 2010 USD/BOSPAYDOWNBUCYRUS INTERNATIONAL INC

1,843.400 NHHM Local 100.000000 0.00 0.00 0.00 1,843.401.000000

Base 100.000000 0.00 0.00 0.00 1,843.40

1%   02 Feb 2015959NAYII8 31 Dec 2010 OPEN USD/BOSPAYDOWNSKYPE TECHNOLOGIES S.A

25,000.000 NHHM Local 100.000000 0.00 0.00 0.00 25,000.001.000000

Base 100.000000 0.00 0.00 0.00 25,000.00

1%   02 Feb 2011959QHYII4 12 Nov 2010 12 Nov 2010 USD/BOSPAYDOWNCHEMTURA

974,171.120 NHHL Local 100.000000 0.00 0.00 0.00 974,171.121.000000

Base 100.000000 0.00 0.00 0.00 974,171.12

1%   12 Feb 2016959RTYII9 01 Oct 2010 01 Oct 2010 USD/BOSPAYDOWNBUCYRUS INTERNATIONAL INC

1,216.100 NHHL Local 100.000000 0.00 0.00 0.00 1,216.101.000000

Base 100.000000 0.00 0.00 0.00 1,216.10

1%   31 Oct 2013959SBBII6 22 Dec 2010 22 Dec 2010 USD/BOSPAYDOWNMICHAELS STORES INC

15,624.120 NHHL Local 100.000000 0.00 0.00 0.00 15,624.121.000000

Base 100.000000 0.00 0.00 0.00 15,624.12

1%   14 Sep 2015959TLSII6 29 Nov 2010 08 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTWEATHER CHANNEL

235,576.920 NHHM Local 100.499998 0.00 0.00 0.00 236,754.801.000000

Base 100.499998 0.00 0.00 0.00 236,754.80
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1%   18 Mar 2013959UUDII6 31 Dec 2010 OPEN USD/BOSPAYDOWNGUILFORD MILLS INC

376.460 NHHM Local 100.000000 0.00 0.00 0.00 376.461.000000

Base 100.000000 0.00 0.00 0.00 376.46

1%   11 Mar 2016959WGWII6 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNATI PHYSICAL THERAPY

1,341.120 NHHL Local 100.000000 0.00 0.00 0.00 1,341.121.000000

Base 100.000000 0.00 0.00 0.00 1,341.12

0.01%   11 Mar 2016959WGXII4 04 Oct 2010 04 Oct 2010 USD/BOSPAYDOWNSAVERS, INC.

1,051.970 NHHL Local 100.000000 0.00 0.00 0.00 1,051.971.000000

Base 100.000000 0.00 0.00 0.00 1,051.97

31 Dec 2010 OPEN USD/BOSPAYDOWN

1,051.970 NHHL Local 100.000000 0.00 0.00 0.00 1,051.971.000000

Base 100.000000 0.00 0.00 0.00 1,051.97

959WGXII4 Total

0.00 0.000.002,103.940 Local 2,103.94

Base 0.00 0.00 0.00 2,103.94

1%   31 Dec 2012959WHWII5 31 Dec 2010 OPEN USD/BOSPAYDOWNVOLUME SERVICES AMERICA

5,312.600 NHHL Local 100.000000 0.00 0.00 0.00 5,312.601.000000

Base 100.000000 0.00 0.00 0.00 5,312.60

1%   18 Sep 2013959WLLII4 31 Dec 2010 OPEN USD/BOSPAYDOWNGUILFORD MILLS

10,976.620 NHHM Local 100.000000 0.00 0.00 0.00 10,976.621.000000

Base 100.000000 0.00 0.00 0.00 10,976.62

1%   12 Jun 2014959ZUSII2 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNHMH PUBLISHING COMPANY LIMITED

4,095.910 NHHM Local 100.000000 0.00 0.00 0.00 4,095.911.000000

Base 100.000000 0.00 0.00 0.00 4,095.91
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8.125%   01 Aug 201397381WAC8 10 Dec 2010 15 Dec 2010 USD/DTCWELLS FARGO SECURITIES, LLCWINDSTREAM CORP

1,846,000.000 NHFS Local 110.000000 55,828.68 0.00 0.00 2,030,600.001.000000

Base 110.000000 55,828.68 0.00 0.00 2,030,600.00

1%   11 Feb 201697799E9E2 01 Oct 2010 01 Oct 2010 USD/BOSPAYDOWNWM. BOLTHOUSE FARMS

2,849.630 NHHL Local 100.000000 0.00 0.00 0.00 2,849.631.000000

Base 100.000000 0.00 0.00 0.00 2,849.63

15 Nov 2010 15 Nov 2010 USD/BOSPAYDOWN

10,362.300 NHHL Local 100.000000 0.00 0.00 0.00 10,362.301.000000

Base 100.000000 0.00 0.00 0.00 10,362.30

14 Dec 2010 14 Dec 2010 USD/BOSPAYDOWN

10,362.300 NHHL Local 100.000000 0.00 0.00 0.00 10,362.301.000000

Base 100.000000 0.00 0.00 0.00 10,362.30

30 Dec 2010 30 Dec 2010 USD/BOSPAYDOWN

10,362.300 NHHL Local 100.000000 0.00 0.00 0.00 10,362.301.000000

Base 100.000000 0.00 0.00 0.00 10,362.30

97799E9E2 Total

0.00 0.000.0033,936.530 Local 33,936.53

Base 0.00 0.00 0.00 33,936.53

1%   23 Sep 2013980APXII5 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNDELTA AIR LINES

1,165.800 NHHL Local 100.000000 0.00 0.00 0.00 1,165.801.000000

Base 100.000000 0.00 0.00 0.00 1,165.80

1%   15 Mar 2014981DBUII9 08 Oct 2010 08 Oct 2010 USD/BOSPAYDOWNHEALTHSOUTH CORP

322,021.210 NHHL Local 100.000000 0.00 0.00 0.00 322,021.211.000000

Base 100.000000 0.00 0.00 0.00 322,021.21
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27 Oct 2010 27 Oct 2010 USD/BOSPAYDOWN

52,418.130 NHHL Local 100.000000 0.00 0.00 0.00 52,418.131.000000

Base 100.000000 0.00 0.00 0.00 52,418.13

20 Oct 2010 20 Oct 2010 USD/BOSPAYDOWN

14,661.120 NHHL Local 100.000000 0.00 0.00 0.00 14,661.121.000000

Base 100.000000 0.00 0.00 0.00 14,661.12

981DBUII9 Total

0.00 0.000.00389,100.460 Local 389,100.46

Base 0.00 0.00 0.00 389,100.46

1%   01 Jun 2016981FDEII8 15 Dec 2010 15 Dec 2010 USD/BOSPAYDOWNALLIANCE HEALTHCARE SERVICES

2,500.000 NHHM Local 100.000000 0.00 0.00 0.00 2,500.001.000000

Base 100.000000 0.00 0.00 0.00 2,500.00

1%   26 Mar 2016981SZHII9 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNAQUILEX HOLDINGS

137,638.710 NHHM Local 100.000000 0.00 0.00 0.00 137,638.711.000000

Base 100.000000 0.00 0.00 0.00 137,638.71

100%   17 Mar 2017981UDCII9 10 Nov 2010 18 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTHCA, INC

1,500,000.000 NHHM Local 99.125000 0.00 0.00 0.00 1,486,875.001.000000

Base 99.125000 0.00 0.00 0.00 1,486,875.00

1%   14 Apr 2015981UWJII3 08 Dec 2010 08 Dec 2010 USD/BOSPAYDOWNAVETA HOLDINGS, LLC

18,827.150 NHHL Local 100.000000 0.00 0.00 0.00 18,827.151.000000

Base 100.000000 0.00 0.00 0.00 18,827.15

31 Dec 2010 OPEN USD/BOSPAYDOWN

5,000.840 NHHL Local 100.000000 0.00 0.00 0.00 5,000.841.000000

Base 100.000000 0.00 0.00 0.00 5,000.84
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981UWJII3 Total

0.00 0.000.0023,827.990 Local 23,827.99

Base 0.00 0.00 0.00 23,827.99

100%   19 May 2017981ZDRII5 31 Dec 2010 OPEN USD/BOSPAYDOWNBWAY CORPORATION

1,714.060 NHHM Local 100.000000 0.00 0.00 0.00 1,714.061.000000

Base 100.000000 0.00 0.00 0.00 1,714.06

100%   04 Aug 2016982DNPII6 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNINVENTIV HEALTH INC

1,587.120 NHHL Local 100.000000 0.00 0.00 0.00 1,587.121.000000

Base 100.000000 0.00 0.00 0.00 1,587.12

1%   30 Jun 2014982DNRII2 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNWILLBROS US HOLDINGS INC.

1,206.960 NHHL Local 100.000000 0.00 0.00 0.00 1,206.961.000000

Base 100.000000 0.00 0.00 0.00 1,206.96

0.01%   23 Nov 2016982FSYII7 30 Sep 2010 CANCEL USD/BOSPAYDOWNLAS VEGAS SANDS LLC

-417.930 NHHL Local 100.000000 0.00 0.00 0.00 -417.931.000000

Base 100.000000 0.00 0.00 0.00 -417.93

17 Nov 2010 USD/BOSPAYDOWN

74.240 NHHM Local 100.000000 0.00 0.00 0.00 74.241.000000

Base 100.000000 0.00 0.00 0.00 74.24

17 Nov 2010 CANCEL USD/BOSPAYDOWN

-74.240 NHHM Local 100.000000 0.00 0.00 0.00 -74.241.000000

Base 100.000000 0.00 0.00 0.00 -74.24

29 Nov 2010 USD/BOSPAYDOWN

0.520 NHHL Local 100.000000 0.00 0.00 0.00 0.521.000000

Base 100.000000 0.00 0.00 0.00 0.52
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29 Nov 2010 CANCEL USD/BOSPAYDOWN

-0.520 NHHL Local 100.000000 0.00 0.00 0.00 -0.521.000000

Base 100.000000 0.00 0.00 0.00 -0.52

30 Sep 2010 USD/BOSPAYDOWN

365.850 NHHL Local 114.235342 0.00 0.00 0.00 417.931.000000

Base 114.235342 0.00 0.00 0.00 417.93

30 Sep 2010 CANCEL USD/BOSPAYDOWN

-365.850 NHHL Local 114.235342 0.00 0.00 0.00 -417.931.000000

Base 114.235342 0.00 0.00 0.00 -417.93

30 Sep 2010 USD/BOSPAYDOWN

365.460 NHHL Local 114.357248 0.00 0.00 0.00 417.931.000000

Base 114.357248 0.00 0.00 0.00 417.93

30 Sep 2010 CANCEL USD/BOSPAYDOWN

-365.460 NHHL Local 114.357248 0.00 0.00 0.00 -417.931.000000

Base 114.357248 0.00 0.00 0.00 -417.93

02 Dec 2010 02 Dec 2010 USD/BOSPAYDOWN

0.130 NHHL Local 100.000000 0.00 0.00 0.00 0.131.000000

Base 100.000000 0.00 0.00 0.00 0.13

02 Dec 2010 02 Dec 2010 USD/BOSPAYDOWN

0.190 NHHM Local 100.000000 0.00 0.00 0.00 0.191.000000

Base 100.000000 0.00 0.00 0.00 0.19

30 Sep 2010 30 Sep 2010 USD/BOSPAYDOWN

417.930 NHHL Local 100.124422 0.00 0.00 0.00 418.451.000000

Base 100.124422 0.00 0.00 0.00 418.45

31 Dec 2010 OPEN USD/BOSPAYDOWN

418.060 NHHL Local 100.000000 0.00 0.00 0.00 418.061.000000

Base 100.000000 0.00 0.00 0.00 418.06
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

31 Dec 2010 OPEN USD/BOSPAYDOWN

595.970 NHHM Local 100.000000 0.00 0.00 0.00 595.971.000000

Base 100.000000 0.00 0.00 0.00 595.97

982FSYII7 Total

0.00 0.000.001,014.350 Local 1,014.87

Base 0.00 0.00 0.00 1,014.87

1%   30 Nov 2016982QTSII5 31 Dec 2010 OPEN USD/BOSPAYDOWNEXCELITAS TECHNOLOGIES CORP

5,259.960 NHHL Local 100.000000 0.00 0.00 0.00 5,259.961.000000

Base 100.000000 0.00 0.00 0.00 5,259.96

1%   17 Dec 2016982RVMII3 10 Dec 2010 28 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTHARBOURVEST PARTNERS LLC

750,000.000 NHHM Local 100.500000 0.00 0.00 0.00 753,750.001.000000

Base 100.500000 0.00 0.00 0.00 753,750.00

5.95%   01 Apr 2037983024AN0 18 Nov 2010 23 Nov 2010 USD/DTCMORGAN STANLEY CO INCORPORATEDWYETH

1,000,000.000 NHHW Local 111.677000 8,594.45 0.00 0.00 1,116,770.001.000000

Base 111.677000 8,594.45 0.00 0.00 1,116,770.00

0.01%   02 Nov 201698399H9B3 23 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTFOCUS BRANDS HOLDINGS INC.

736,363.640 NHHM Local 100.812468 0.00 0.00 0.00 742,346.361.000000

Base 100.812468 0.00 0.00 0.00 742,346.36

23 Nov 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-736,363.640 NHHM Local 100.812468 0.00 0.00 0.00 -742,346.361.000000

Base 100.812468 0.00 0.00 0.00 -742,346.36

07 Dec 2010 07 Dec 2010 USD/BOSPAYDOWN

13,636.360 NHHM Local 100.000000 0.00 0.00 0.00 13,636.361.000000

Base 100.000000 0.00 0.00 0.00 13,636.36
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Stl Cur/Loc Comm Per Shr
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Base Currency: USD - US DOLLAR

23 Nov 2010 07 Dec 2010 USD/BOSSTATE STREET BANK AND TRUST

736,363.640 NHHM Local 100.812468 0.00 0.00 0.00 742,346.361.000000

Base 100.812468 0.00 0.00 0.00 742,346.36

98399H9B3 Total

0.00 0.000.00750,000.000 Local 755,982.72

Base 0.00 0.00 0.00 755,982.72

1%   01 Nov 2016983BGRII3 07 Dec 2010 15 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTFIFTH THIRD PROCESSING SOLUTIO

750,000.000 NHHM Local 100.875000 0.00 0.00 0.00 756,562.501.000000

Base 100.875000 0.00 0.00 0.00 756,562.50

0.01%   10 Nov 2017983CWEII2 06 Dec 2010 13 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTLESLIES POOLMART INC

750,000.000 NHHM Local 100.750000 0.00 0.00 0.00 755,625.001.000000

Base 100.750000 0.00 0.00 0.00 755,625.00

1%   25 Jan 2017983DMMII3 03 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTCOMMUNITY HEALTH SYSTEMS INC

233,723.870 NHHM Local 99.499999 0.00 0.00 0.00 232,555.251.000000

Base 99.499999 0.00 0.00 0.00 232,555.25

03 Dec 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-233,723.870 NHHM Local 99.499999 0.00 0.00 0.00 -232,555.251.000000

Base 99.499999 0.00 0.00 0.00 -232,555.25

23 Nov 2010 03 Dec 2010 USD/BOSSTATE STREET BANK AND TRUST

233,723.870 NHHM Local 99.499999 0.00 0.00 0.00 232,555.251.000000

Base 99.499999 0.00 0.00 0.00 232,555.25

983DMMII3 Total

0.00 0.000.00233,723.870 Local 232,555.25

Base 0.00 0.00 0.00 232,555.25
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Base Currency: USD - US DOLLAR

1%   18 Nov 2016983HDUII6 21 Dec 2010 21 Dec 2010 USD/BOSPAYDOWNARIZONA CHEMICAL, INC.

9,446.170 NHHL Local 100.000000 0.00 0.00 0.00 9,446.171.000000

Base 100.000000 0.00 0.00 0.00 9,446.17

1%   09 Dec 2016983HTYII1 08 Dec 2010 31 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTRENAL ADVANTAGE HOLDINGS INC

1,000,000.000 NHHM Local 100.000000 0.00 0.00 0.00 1,000,000.001.000000

Base 100.000000 0.00 0.00 0.00 1,000,000.00

0%983JXEII6 10 Dec 2010 17 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTCITADEL BROADCASTING CORPORATI

1,000,000.000 NHHM Local 100.250000 0.00 0.00 0.00 1,002,500.001.000000

Base 100.250000 0.00 0.00 0.00 1,002,500.00

1%   17 Dec 2016983KJRII0 15 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTDARLING INTERNATIONAL

750,000.000 NHHM Local 1,007.416666 0.00 0.00 0.00 7,555,625.001.000000

Base 1,007.416666 0.00 0.00 0.00 7,555,625.00

15 Dec 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-750,000.000 NHHM Local 1,007.416666 0.00 0.00 0.00 -7,555,625.001.000000

Base 1,007.416666 0.00 0.00 0.00 -7,555,625.00

15 Dec 2010 27 Dec 2010 USD/BOSSTATE STREET BANK AND TRUST

750,000.000 NHHM Local 100.750000 0.00 0.00 0.00 755,625.001.000000

Base 100.750000 0.00 0.00 0.00 755,625.00

983KJRII0 Total

0.00 0.000.00750,000.000 Local 755,625.00

Base 0.00 0.00 0.00 755,625.00

1%   15 Nov 2016983LQTII6 04 Nov 2010 15 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTGETTY IMAGES INC

902,066.000 NHHL Local 98.903273 0.00 0.00 0.00 892,172.801.000000

Base 98.903273 0.00 0.00 0.00 892,172.80
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Stl Cur/Loc Comm Per Shr
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Base Currency: USD - US DOLLAR

12 Nov 2010 15 Dec 2010 USD/BOSSTATE STREET BANK AND TRUST

225,516.500 NHHL Local 100.403269 0.00 0.00 0.00 226,425.941.000000

Base 100.403269 0.00 0.00 0.00 226,425.94

18 Nov 2010 21 Dec 2010 USD/BOSSTATE STREET BANK AND TRUST

225,516.500 NHHL Local 100.472856 0.00 0.00 0.00 226,582.871.000000

Base 100.472856 0.00 0.00 0.00 226,582.87

983LQTII6 Total

0.00 0.000.001,353,099.000 Local 1,345,181.61

Base 0.00 0.00 0.00 1,345,181.61

2.28344%   31 Aug 20985ALGII1 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNNRG ENERGY INC TL B EXTENDED

2,189.230 NHHL Local 100.000000 0.00 0.00 0.00 2,189.231.000000

Base 100.000000 0.00 0.00 0.00 2,189.23

1%   18 Jul 2014985DGCII0 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNFIDELITY NATIONAL INFO SYSTEM

1,875.000 NHHM Local 100.000000 0.00 0.00 0.00 1,875.001.000000

Base 100.000000 0.00 0.00 0.00 1,875.00

1%   02 Apr 2014985DNCII2 17 Dec 2010 17 Dec 2010 USD/BOSPAYDOWNDEAN FOODS COMPANY

227,758.580 NHHL Local 100.000000 0.00 0.00 0.00 227,758.581.000000

Base 100.000000 0.00 0.00 0.00 227,758.58

31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWN

5,283.750 NHHL Local 100.000000 0.00 0.00 0.00 5,283.751.000000

Base 100.000000 0.00 0.00 0.00 5,283.75

985DNCII2 Total

0.00 0.000.00233,042.330 Local 233,042.33

Base 0.00 0.00 0.00 233,042.33
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Base Currency: USD - US DOLLAR

1%   30 Apr 2014985HJHII7 29 Dec 2010 29 Dec 2010 USD/BOSPAYDOWNPINNACLE FOODS HOLDINGS

165,046.350 NHHM Local 100.000000 0.00 0.00 0.00 165,046.351.000000

Base 100.000000 0.00 0.00 0.00 165,046.35

29 Dec 2010 29 Dec 2010 USD/BOSPAYDOWN

18,414.430 NHHL Local 100.000000 0.00 0.00 0.00 18,414.431.000000

Base 100.000000 0.00 0.00 0.00 18,414.43

985HJHII7 Total

0.00 0.000.00183,460.780 Local 183,460.78

Base 0.00 0.00 0.00 183,460.78

1%   06 Aug 2016985JMBII2 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNFAIRMOUNT MINERALS LTD

929.110 NHHL Local 100.000000 0.00 0.00 0.00 929.111.000000

Base 100.000000 0.00 0.00 0.00 929.11

31 Dec 2010 OPEN USD/BOSPAYDOWN

3,414.500 NHHL Local 100.000000 0.00 0.00 0.00 3,414.501.000000

Base 100.000000 0.00 0.00 0.00 3,414.50

985JMBII2 Total

0.00 0.000.004,343.610 Local 4,343.61

Base 0.00 0.00 0.00 4,343.61

1%   17 Aug 2016985KSDII9 21 Sep 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUSTTOYS  R  US DELAWARE, INC.

-750,000.000 NHHM Local 100.250000 0.00 0.00 0.00 -751,875.001.000000

Base 100.250000 0.00 0.00 0.00 -751,875.00

21 Sep 2010 01 Oct 2010 USD/BOSSTATE STREET BANK AND TRUST

750,000.000 NHHM Local 100.234045 0.00 0.00 0.00 751,755.341.000000

Base 100.234045 0.00 0.00 0.00 751,755.34
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Base Currency: USD - US DOLLAR

18 Aug 2010 29 Oct 2010 USD/BOSSTATE STREET BANK AND TRUST

77,482.290 NHHL Local 99.298020 0.00 0.00 0.00 76,938.381.000000

Base 99.298020 0.00 0.00 0.00 76,938.38

18 Aug 2010 USD/BOSSTATE STREET BANK AND TRUST

77,482.280 NHHL Local 100.124996 0.00 0.00 0.00 77,579.131.000000

Base 100.124996 0.00 0.00 0.00 77,579.13

18 Aug 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-77,482.280 NHHL Local 100.124996 0.00 0.00 0.00 -77,579.131.000000

Base 100.124996 0.00 0.00 0.00 -77,579.13

18 Aug 2010 01 Nov 2010 USD/BOS3 STATE STREET BANK AND TRUST

77,482.280 NHHL Local 99.407064 0.00 0.00 0.00 77,022.861.000000

Base 99.407064 0.00 0.00 0.00 77,022.86

985KSDII9 Total

0.00 0.000.00154,964.570 Local 153,841.58

Base 0.00 0.00 0.00 153,841.58

1%   20 Feb 2016985MBBII7 16 Nov 2010 23 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTWARNER CHILCOTT CORPORATION

183,823.510 NHHM Local 101.124997 0.00 0.00 0.00 185,891.521.000000

Base 101.124997 0.00 0.00 0.00 185,891.52

31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWN

48,551.750 NHHL Local 100.000000 0.00 0.00 0.00 48,551.751.000000

Base 100.000000 0.00 0.00 0.00 48,551.75

985MBBII7 Total

0.00 0.000.00232,375.260 Local 234,443.27

Base 0.00 0.00 0.00 234,443.27
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Base Currency: USD - US DOLLAR

1%   01 Sep 2017985PBJII3 31 Dec 2010 OPEN USD/BOSPAYDOWNVISTEON CORP

2,500.000 NHHM Local 100.000000 0.00 0.00 0.00 2,500.001.000000

Base 100.000000 0.00 0.00 0.00 2,500.00

1%   18 Sep 2012985SLFII4 31 Dec 2010 OPEN USD/BOSPAYDOWNUNIVERSAL AMERICAN FINANCIAL

433.240 NHHL Local 100.000000 0.00 0.00 0.00 433.241.000000

Base 100.000000 0.00 0.00 0.00 433.24

100%   21 Sep 2016985SYTII0 29 Dec 2010 USD/BOSPAYDOWNPINAFORE LLC

10,033.900 NHHM Local 10.304069 0.00 0.00 0.00 1,033.901.000000

Base 10.304069 0.00 0.00 0.00 1,033.90

29 Dec 2010 CANCEL USD/BOSPAYDOWN

-10,033.900 NHHM Local 10.304069 0.00 0.00 0.00 -1,033.901.000000

Base 10.304069 0.00 0.00 0.00 -1,033.90

29 Dec 2010 29 Dec 2010 USD/BOSPAYDOWN

10,033.900 NHHM Local 100.000000 0.00 0.00 0.00 10,033.901.000000

Base 100.000000 0.00 0.00 0.00 10,033.90

985SYTII0 Total

0.00 0.000.0010,033.900 Local 10,033.90

Base 0.00 0.00 0.00 10,033.90

1%   28 Sep 2016985UGRII9 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNCLOPAY AMES TRUE TEMPER HLDG

9,375.000 NHHM Local 100.000000 0.00 0.00 0.00 9,375.001.000000

Base 100.000000 0.00 0.00 0.00 9,375.00

1%   30 Sep 2016985UPYII4 13 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTKNOLOGY INC.

225,000.000 NHHM Local 100.125000 0.00 0.00 0.00 225,281.251.000000

Base 100.125000 0.00 0.00 0.00 225,281.25
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13 Oct 2010 USD/BOSSTATE STREET BANK AND TRUST

225,000.000 NHHM Local 101.125000 0.00 0.00 0.00 227,531.251.000000

Base 101.125000 0.00 0.00 0.00 227,531.25

985UPYII4 Total

0.00 0.000.00450,000.000 Local 452,812.50

Base 0.00 0.00 0.00 452,812.50

1%   23 Sep 2016985VFZII0 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNGRAHAM PACKAGING COMPANY

1,875.000 NHHM Local 100.000000 0.00 0.00 0.00 1,875.001.000000

Base 100.000000 0.00 0.00 0.00 1,875.00

31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWN

1,401.720 NHHL Local 100.000000 0.00 0.00 0.00 1,401.721.000000

Base 100.000000 0.00 0.00 0.00 1,401.72

985VFZII0 Total

0.00 0.000.003,276.720 Local 3,276.72

Base 0.00 0.00 0.00 3,276.72

1%   04 Aug 2015985WJUII5 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNTZ MERGER SUB INC

1,040.600 NHHL Local 100.000000 0.00 0.00 0.00 1,040.601.000000

Base 100.000000 0.00 0.00 0.00 1,040.60

1%   06 Nov 2013985XMHII8 10 Nov 2010 16 Nov 2010 USD/BOS1 STATE STREET BANK AND TRUSTMANITOWOC COMPANY, INC.

466,905.920 NHHM Local 100.500000 0.00 0.00 0.00 469,240.451.000000

Base 100.500000 0.00 0.00 0.00 469,240.45

1%   19 Oct 2016985YRTII5 28 Oct 2010 04 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTBURGER KING CORPORATION

187,500.000 NHHM Local 101.250000 0.00 0.00 0.00 189,843.751.000000

Base 101.250000 0.00 0.00 0.00 189,843.75
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15 Nov 2010 15 Nov 2010 USD/BOSSTATE STREET BANK AND TRUST

250,000.000 NHHM Local 101.375000 0.00 0.00 0.00 253,437.501.000000

Base 101.375000 0.00 0.00 0.00 253,437.50

985YRTII5 Total

0.00 0.000.00437,500.000 Local 443,281.25

Base 0.00 0.00 0.00 443,281.25

1%   02 Nov 2017985ZVYII6 30 Nov 2010 02 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTMICROSEMI CORPORATION

180,413.000 NHHL Local 100.532711 0.00 0.00 0.00 181,374.081.000000

Base 100.532711 0.00 0.00 0.00 181,374.08

1%   15 Oct 2016987BRGII1 22 Nov 2010 USD/BOSSTATE STREET BANK AND TRUSTCHG COMPANIES INC.

225,516.500 NHHL Local 100.375001 0.00 0.00 0.00 226,362.191.000000

Base 100.375001 0.00 0.00 0.00 226,362.19

22 Nov 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-225,516.500 NHHL Local 100.375001 0.00 0.00 0.00 -226,362.191.000000

Base 100.375001 0.00 0.00 0.00 -226,362.19

31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWN

6,567.190 NHHL Local 100.000000 0.00 0.00 0.00 6,567.191.000000

Base 100.000000 0.00 0.00 0.00 6,567.19

987BRGII1 Total

0.00 0.000.006,567.190 Local 6,567.19

Base 0.00 0.00 0.00 6,567.19

1%   08 Sep 2017987BVYII7 08 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTGENON ENERGY, INC.

369,904.000 NHHL Local 98.138195 0.00 0.00 0.00 363,017.111.000000

Base 98.138195 0.00 0.00 0.00 363,017.11
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08 Oct 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-369,904.000 NHHL Local 98.138195 0.00 0.00 0.00 -363,017.111.000000

Base 98.138195 0.00 0.00 0.00 -363,017.11

08 Oct 2010 USD/BOSSTATE STREET BANK AND TRUST

369,904.000 NHHL Local 99.750000 0.00 0.00 0.00 368,979.241.000000

Base 99.750000 0.00 0.00 0.00 368,979.24

08 Oct 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-369,904.000 NHHL Local 99.750000 0.00 0.00 0.00 -368,979.241.000000

Base 99.750000 0.00 0.00 0.00 -368,979.24

08 Oct 2010 13 Dec 2010 USD/BOS3 STATE STREET BANK AND TRUST

369,904.000 NHHL Local 99.750000 0.00 0.00 0.00 368,979.241.000000

Base 99.750000 0.00 0.00 0.00 368,979.24

987BVYII7 Total

0.00 0.000.00369,904.000 Local 368,979.24

Base 0.00 0.00 0.00 368,979.24

0%989BJNII3 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNAFFINION GROUP INC

6,250.000 NHHM Local 100.000000 0.00 0.00 0.00 6,250.001.000000

Base 100.000000 0.00 0.00 0.00 6,250.00

1%   14 Apr 2015989CPLII8 08 Dec 2010 08 Dec 2010 USD/BOSPAYDOWNAVETA INC

18,827.150 NHHL Local 100.000000 0.00 0.00 0.00 18,827.151.000000

Base 100.000000 0.00 0.00 0.00 18,827.15

31 Dec 2010 OPEN USD/BOSPAYDOWN

5,000.840 NHHL Local 100.000000 0.00 0.00 0.00 5,000.841.000000

Base 100.000000 0.00 0.00 0.00 5,000.84
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989CPLII8 Total

0.00 0.000.0023,827.990 Local 23,827.99

Base 0.00 0.00 0.00 23,827.99

1%   14 Apr 2016989DDAII3 31 Dec 2010 OPEN USD/BOSPAYDOWNQUAD/GRAPHICS, INC

3,750.000 NHHM Local 100.000000 0.00 0.00 0.00 3,750.001.000000

Base 100.000000 0.00 0.00 0.00 3,750.00

1%   21 Apr 2017989DXTII0 12 Oct 2010 12 Oct 2010 USD/BOSPAYDOWNDEALER COMPUTER

18,861.810 NHHL Local 100.000000 0.00 0.00 0.00 18,861.811.000000

Base 100.000000 0.00 0.00 0.00 18,861.81

01 Nov 2010 01 Nov 2010 USD/BOSPAYDOWN

18,861.810 NHHL Local 100.000000 0.00 0.00 0.00 18,861.811.000000

Base 100.000000 0.00 0.00 0.00 18,861.81

989DXTII0 Total

0.00 0.000.0037,723.620 Local 37,723.62

Base 0.00 0.00 0.00 37,723.62

1%   06 Apr 2015989GUPII4 31 Dec 2010 OPEN USD/BOSPAYDOWNSARNOVA HC

2,871.690 NHHL Local 100.000000 0.00 0.00 0.00 2,871.691.000000

Base 100.000000 0.00 0.00 0.00 2,871.69

1%   23 Oct 2017989JBS902 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNMEDIACOM BROADBAND LLC

2,551.020 NHHL Local 100.000000 0.00 0.00 0.00 2,551.021.000000

Base 100.000000 0.00 0.00 0.00 2,551.02

1%   05 May 2017989LAHII3 20 Dec 2010 20 Dec 2010 USD/BOSPAYDOWNADVANTAGE SALES/MARKETING, INC

168,159.840 NHHL Local 100.000000 0.00 0.00 0.00 168,159.841.000000

Base 100.000000 0.00 0.00 0.00 168,159.84
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1%   30 Jul 2014989LHVII5 31 Dec 2010 OPEN USD/BOSPAYDOWNPQ CORPORATION

2,015.580 NHHM Local 100.000000 0.00 0.00 0.00 2,015.581.000000

Base 100.000000 0.00 0.00 0.00 2,015.58

1%   10 May 2016989LJTII8 01 Nov 2010 USD/BOSPAYDOWNATRIUM COMPANIES, INC.

4,414.360 NHHL Local 100.000000 0.00 0.00 0.00 4,414.361.000000

Base 100.000000 0.00 0.00 0.00 4,414.36

01 Nov 2010 CANCEL USD/BOSPAYDOWN

-4,414.360 NHHL Local 100.000000 0.00 0.00 0.00 -4,414.361.000000

Base 100.000000 0.00 0.00 0.00 -4,414.36

29 Oct 2010 01 Nov 2010 USD/BOSPAYDOWN

4,414.360 NHHL Local 100.000000 0.00 0.00 0.00 4,414.361.000000

Base 100.000000 0.00 0.00 0.00 4,414.36

989LJTII8 Total

0.00 0.000.004,414.360 Local 4,414.36

Base 0.00 0.00 0.00 4,414.36

1%   08 Apr 2016989LJUII5 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNGENERIC DRUG HOLDINGS INC.

764.920 NHHL Local 100.000000 0.00 0.00 0.00 764.921.000000

Base 100.000000 0.00 0.00 0.00 764.92

1%   08 Apr 2016989NALII0 21 Dec 2010 21 Dec 2010 USD/BOSPAYDOWNLYONDELL CHEMICAL COMPANY

393,295.590 NHHL Local 100.000000 0.00 0.00 0.00 393,295.591.000000

Base 100.000000 0.00 0.00 0.00 393,295.59

22 Dec 2010 22 Dec 2010 USD/BOSPAYDOWN

3,972.680 NHHL Local 100.000000 0.00 0.00 0.00 3,972.681.000000

Base 100.000000 0.00 0.00 0.00 3,972.68
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989NALII0 Total

0.00 0.000.00397,268.270 Local 397,268.27

Base 0.00 0.00 0.00 397,268.27

1%   16 Jun 2016989PFXII4 22 Nov 2010 22 Nov 2010 USD/BOSPAYDOWNSPECTRUM BRANDS

66,666.670 NHHM Local 100.000000 0.00 0.00 0.00 66,666.671.000000

Base 100.000000 0.00 0.00 0.00 66,666.67

21 Dec 2010 21 Dec 2010 USD/BOSPAYDOWN

26,666.670 NHHM Local 100.000000 0.00 0.00 0.00 26,666.671.000000

Base 100.000000 0.00 0.00 0.00 26,666.67

989PFXII4 Total

0.00 0.000.0093,333.340 Local 93,333.34

Base 0.00 0.00 0.00 93,333.34

1%   15 Jun 2017989SAPII0 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNTRANS UNION, LLC

1,875.000 NHHM Local 100.000000 0.00 0.00 0.00 1,875.001.000000

Base 100.000000 0.00 0.00 0.00 1,875.00

31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWN

1,877.130 NHHL Local 100.000000 0.00 0.00 0.00 1,877.131.000000

Base 100.000000 0.00 0.00 0.00 1,877.13

989SAPII0 Total

0.00 0.000.003,752.130 Local 3,752.13

Base 0.00 0.00 0.00 3,752.13

1%   16 Jun 2016989SNWII1 22 Nov 2010 22 Nov 2010 USD/BOSPAYDOWNSPECTRUM BRANDS INC

57,147.800 NHHL Local 100.000000 0.00 0.00 0.00 57,147.801.000000

Base 100.000000 0.00 0.00 0.00 57,147.80
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21 Dec 2010 21 Dec 2010 USD/BOSPAYDOWN

22,859.120 NHHL Local 100.000000 0.00 0.00 0.00 22,859.121.000000

Base 100.000000 0.00 0.00 0.00 22,859.12

989SNWII1 Total

0.00 0.000.0080,006.920 Local 80,006.92

Base 0.00 0.00 0.00 80,006.92

1%   08 Jun 2017989TGKII3 15 Dec 2010 15 Dec 2010 USD/BOSPAYDOWNNEW DEVELOPMENT HOLDINGS, INC.

11,594.990 NHHM Local 100.000000 0.00 0.00 0.00 11,594.991.000000

Base 100.000000 0.00 0.00 0.00 11,594.99

31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWN

3,720.940 NHHM Local 100.000000 0.00 0.00 0.00 3,720.941.000000

Base 100.000000 0.00 0.00 0.00 3,720.94

989TGKII3 Total

0.00 0.000.0015,315.930 Local 15,315.93

Base 0.00 0.00 0.00 15,315.93

1%   19 May 2017989THZII9 04 Oct 2010 04 Oct 2010 USD/BOSPAYDOWNSKILLSOFT CORPORATION

0.920 NHHL Local 100.000000 0.00 0.00 0.00 0.921.000000

Base 100.000000 0.00 0.00 0.00 0.92

31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWN

1,492.150 NHHL Local 100.000000 0.00 0.00 0.00 1,492.151.000000

Base 100.000000 0.00 0.00 0.00 1,492.15

989THZII9 Total

0.00 0.000.001,493.070 Local 1,493.07

Base 0.00 0.00 0.00 1,493.07
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1%   27 May 2016989TJQII7 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNHILLMAN GROUP, INC.

641.800 NHHL Local 100.000000 0.00 0.00 0.00 641.801.000000

Base 100.000000 0.00 0.00 0.00 641.80

1%   28 Jun 2017989TJRII5 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNLPL HOLDINGS, INC.

1,875.000 NHHL Local 100.000000 0.00 0.00 0.00 1,875.001.000000

Base 100.000000 0.00 0.00 0.00 1,875.00

1%   22 Jun 2017989WLMII6 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNCITGO PETROLEUM

2,109.970 NHHL Local 100.000000 0.00 0.00 0.00 2,109.971.000000

Base 100.000000 0.00 0.00 0.00 2,109.97

1%   16 Dec 2013989WZN908 31 Dec 2010 OPEN USD/BOSPAYDOWNINEOS US FINANCE LLC

7,412.540 NHHL Local 100.000000 0.00 0.00 0.00 7,412.541.000000

Base 100.000000 0.00 0.00 0.00 7,412.54

1%   29 Jun 2016989XWGII5 31 Dec 2010 31 Dec 2010 USD/BOSPAYDOWNMICHAEL FOODS GROUP INC

2,456.660 NHHL Local 100.000000 0.00 0.00 0.00 2,456.661.000000

Base 100.000000 0.00 0.00 0.00 2,456.66

US DOLLAR  Total

6,898,661.73Local736,475,022.350

18,115,000.000 6,898,661.73Base

0.00

0.00

0.00

0.00

773,420,599.51

773,420,599.51

FIXED INCOME  Total

736,475,022.350
18,115,000.000 Base 6,898,661.73 0.00 0.00 773,420,599.51

SHORT TERM MATURITIES
US DOLLAR
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0.0097314%   01 Oct 536991003 01 Oct 2010 01 Oct 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

480,916.210 NHHM Local 100.000000 0.13 0.00 0.00 480,916.211.000000

Base 100.000000 0.13 0.00 0.00 480,916.21

0.0100721%   01 Oct 536991003 01 Oct 2010 01 Oct 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

857,812.140 NHHL Local 100.000000 0.24 0.00 0.00 857,812.141.000000

Base 100.000000 0.24 0.00 0.00 857,812.14

0.0100465%   04 Oct 536991003 04 Oct 2010 04 Oct 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

489,723.070 NHHM Local 100.000000 0.41 0.00 0.00 489,723.071.000000

Base 100.000000 0.41 0.00 0.00 489,723.07

0.009906%   04 Oct 2536991003 04 Oct 2010 04 Oct 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

327,074.240 NHHL Local 100.000000 0.27 0.00 0.00 327,074.241.000000

Base 100.000000 0.27 0.00 0.00 327,074.24

0.0099916%   05 Oct 536991003 05 Oct 2010 05 Oct 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,945,634.240 NHHM Local 100.000000 0.54 0.00 0.00 1,945,634.241.000000

Base 100.000000 0.54 0.00 0.00 1,945,634.24

0.011712%   05 Oct 2536991003 05 Oct 2010 05 Oct 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

92,213.450 NHHL Local 100.000000 0.03 0.00 0.00 92,213.451.000000

Base 100.000000 0.03 0.00 0.00 92,213.45

0.0099029%   06 Oct 536991003 06 Oct 2010 06 Oct 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,490,476.520 NHHM Local 100.000000 0.41 0.00 0.00 1,490,476.521.000000

Base 100.000000 0.41 0.00 0.00 1,490,476.52

0.0099841%   06 Oct 536991003 06 Oct 2010 06 Oct 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,225,943.130 NHHL Local 100.000000 0.34 0.00 0.00 1,225,943.131.000000

Base 100.000000 0.34 0.00 0.00 1,225,943.13

0.0099589%   07 Oct 536991003 07 Oct 2010 07 Oct 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

3,434,130.510 NHHM Local 100.000000 0.95 0.00 0.00 3,434,130.511.000000

Base 100.000000 0.95 0.00 0.00 3,434,130.51
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0.0108665%   07 Oct 536991003 07 Oct 2010 07 Oct 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

165,646.690 NHHL Local 100.000000 0.05 0.00 0.00 165,646.691.000000

Base 100.000000 0.05 0.00 0.00 165,646.69

1%   08 Oct 2010536991003 08 Oct 2010 08 Oct 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

955.120 NHHL Local 100.000000 0.00 0.00 0.00 955.121.000000

Base 100.000000 0.00 0.00 0.00 955.12

1%   11 Oct 2010536991003 11 Oct 2010 11 Oct 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

829,160.600 NHHL Local 100.000000 0.00 0.00 0.00 829,160.601.000000

Base 100.000000 0.00 0.00 0.00 829,160.60

11 Oct 2010 11 Oct 2010 USD/BOSMATURITY

971,771.840 NHHM Local 100.000000 0.00 0.00 0.00 971,771.841.000000

Base 100.000000 0.00 0.00 0.00 971,771.84

0.0098424%   13 Oct 536991003 13 Oct 2010 13 Oct 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

768,102.990 NHHM Local 100.000000 0.21 0.00 0.00 768,102.991.000000

Base 100.000000 0.21 0.00 0.00 768,102.99

0.0094286%   13 Oct 536991003 13 Oct 2010 13 Oct 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

76,363.630 NHHL Local 100.000000 0.02 0.00 0.00 76,363.631.000000

Base 100.000000 0.02 0.00 0.00 76,363.63

0.0100103%   14 Oct 536991003 14 Oct 2010 14 Oct 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

2,409,519.410 NHHM Local 100.000000 0.67 0.00 0.00 2,409,519.411.000000

Base 100.000000 0.67 0.00 0.00 2,409,519.41

0.0096268%   14 Oct 536991003 14 Oct 2010 14 Oct 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

448,749.340 NHHL Local 100.000000 0.12 0.00 0.00 448,749.341.000000

Base 100.000000 0.12 0.00 0.00 448,749.34

0.0099422%   15 Oct 536991003 15 Oct 2010 15 Oct 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

2,027,722.380 NHHM Local 100.000000 0.56 0.00 0.00 2,027,722.381.000000

Base 100.000000 0.56 0.00 0.00 2,027,722.38
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0.0073642%   15 Oct 536991003 15 Oct 2010 15 Oct 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

48,885.450 NHHL Local 100.000000 0.01 0.00 0.00 48,885.451.000000

Base 100.000000 0.01 0.00 0.00 48,885.45

0.0100396%   18 Oct 536991003 18 Oct 2010 18 Oct 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

561,774.870 NHHL Local 100.000000 0.47 0.00 0.00 561,774.871.000000

Base 100.000000 0.47 0.00 0.00 561,774.87

0.0104622%   19 Oct 536991003 19 Oct 2010 19 Oct 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

206,457.910 NHHM Local 100.000000 0.06 0.00 0.00 206,457.911.000000

Base 100.000000 0.06 0.00 0.00 206,457.91

0.0099323%   19 Oct 536991003 19 Oct 2010 19 Oct 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

579,925.870 NHHL Local 100.000000 0.16 0.00 0.00 579,925.871.000000

Base 100.000000 0.16 0.00 0.00 579,925.87

0.0097623%   20 Oct 536991003 20 Oct 2010 20 Oct 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

110,629.250 NHHM Local 100.000000 0.03 0.00 0.00 110,629.251.000000

Base 100.000000 0.03 0.00 0.00 110,629.25

0.009944%   20 Oct 2536991003 20 Oct 2010 20 Oct 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,013,673.000 NHHL Local 100.000000 0.28 0.00 0.00 1,013,673.001.000000

Base 100.000000 0.28 0.00 0.00 1,013,673.00

1%   21 Oct 2010536991003 21 Oct 2010 21 Oct 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

17,630.870 NHHM Local 100.000000 0.00 0.00 0.00 17,630.871.000000

Base 100.000000 0.00 0.00 0.00 17,630.87

0.0102539%   21 Oct 536991003 21 Oct 2010 21 Oct 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

35,108.700 NHHL Local 100.000000 0.01 0.00 0.00 35,108.701.000000

Base 100.000000 0.01 0.00 0.00 35,108.70

1%   22 Oct 2010536991003 22 Oct 2010 22 Oct 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

6,584.620 NHHM Local 100.000000 0.00 0.00 0.00 6,584.621.000000

Base 100.000000 0.00 0.00 0.00 6,584.62
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22 Oct 2010 22 Oct 2010 USD/BOSMATURITY

5,656.420 NHHL Local 100.000000 0.00 0.00 0.00 5,656.421.000000

Base 100.000000 0.00 0.00 0.00 5,656.42

1%   25 Oct 2010536991003 25 Oct 2010 25 Oct 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

3,611.120 NHHM Local 100.000000 0.00 0.00 0.00 3,611.121.000000

Base 100.000000 0.00 0.00 0.00 3,611.12

0.0100087%   25 Oct 536991003 25 Oct 2010 25 Oct 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,294,878.330 NHHL Local 100.000000 1.08 0.00 0.00 1,294,878.331.000000

Base 100.000000 1.08 0.00 0.00 1,294,878.33

0.0099893%   26 Oct 536991003 26 Oct 2010 26 Oct 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

937,005.790 NHHM Local 100.000000 0.26 0.00 0.00 937,005.791.000000

Base 100.000000 0.26 0.00 0.00 937,005.79

0.0101298%   26 Oct 536991003 26 Oct 2010 26 Oct 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,208,317.240 NHHL Local 100.000000 0.34 0.00 0.00 1,208,317.241.000000

Base 100.000000 0.34 0.00 0.00 1,208,317.24

0.0092835%   27 Oct 536991003 27 Oct 2010 27 Oct 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

232,670.510 NHHM Local 100.000000 0.06 0.00 0.00 232,670.511.000000

Base 100.000000 0.06 0.00 0.00 232,670.51

0.0199515%   27 Oct 536991003 27 Oct 2010 27 Oct 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

18,043.790 NHHL Local 100.000000 0.01 0.00 0.00 18,043.791.000000

Base 100.000000 0.01 0.00 0.00 18,043.79

0.0125785%   28 Oct 536991003 28 Oct 2010 28 Oct 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

57,240.420 NHHM Local 100.000000 0.02 0.00 0.00 57,240.421.000000

Base 100.000000 0.02 0.00 0.00 57,240.42

0.0101798%   28 Oct 536991003 28 Oct 2010 28 Oct 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

778,012.390 NHHL Local 100.000000 0.22 0.00 0.00 778,012.391.000000

Base 100.000000 0.22 0.00 0.00 778,012.39
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1%   29 Oct 2010536991003 29 Oct 2010 29 Oct 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

2,605.900 NHHM Local 100.000000 0.00 0.00 0.00 2,605.901.000000

Base 100.000000 0.00 0.00 0.00 2,605.90

29 Oct 2010 29 Oct 2010 USD/BOSMATURITY

303.470 NHHL Local 100.000000 0.00 0.00 0.00 303.471.000000

Base 100.000000 0.00 0.00 0.00 303.47

0.0102323%   01 Nov 536991003 01 Nov 2010 01 Nov 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

234,550.820 NHHM Local 100.000000 0.20 0.00 0.00 234,550.821.000000

Base 100.000000 0.20 0.00 0.00 234,550.82

0.0101678%   01 Nov 536991003 01 Nov 2010 01 Nov 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

354,058.660 NHHL Local 100.000000 0.30 0.00 0.00 354,058.661.000000

Base 100.000000 0.30 0.00 0.00 354,058.66

0.0100092%   02 Nov 536991003 02 Nov 2010 02 Nov 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,546,574.110 NHHM Local 100.000000 0.43 0.00 0.00 1,546,574.111.000000

Base 100.000000 0.43 0.00 0.00 1,546,574.11

0.0099755%   02 Nov 536991003 02 Nov 2010 02 Nov 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

830,030.400 NHHL Local 100.000000 0.23 0.00 0.00 830,030.401.000000

Base 100.000000 0.23 0.00 0.00 830,030.40

1%   03 Nov 2010536991003 03 Nov 2010 03 Nov 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

8,660.320 NHHL Local 100.000000 0.00 0.00 0.00 8,660.321.000000

Base 100.000000 0.00 0.00 0.00 8,660.32

0.0164791%   05 Nov 536991003 05 Nov 2010 05 Nov 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

21,845.900 NHHL Local 100.000000 0.01 0.00 0.00 21,845.901.000000

Base 100.000000 0.01 0.00 0.00 21,845.90

0.0135373%   05 Nov 536991003 05 Nov 2010 05 Nov 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

26,593.170 NHHM Local 100.000000 0.01 0.00 0.00 26,593.171.000000

Base 100.000000 0.01 0.00 0.00 26,593.17
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0.0102145%   08 Nov 536991003 08 Nov 2010 08 Nov 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

199,715.970 NHHM Local 100.000000 0.17 0.00 0.00 199,715.971.000000

Base 100.000000 0.17 0.00 0.00 199,715.97

0.0095344%   08 Nov 536991003 08 Nov 2010 08 Nov 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

25,172.130 NHHL Local 100.000000 0.02 0.00 0.00 25,172.131.000000

Base 100.000000 0.02 0.00 0.00 25,172.13

0.0100886%   09 Nov 536991003 09 Nov 2010 09 Nov 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

463,890.660 NHHM Local 100.000000 0.13 0.00 0.00 463,890.661.000000

Base 100.000000 0.13 0.00 0.00 463,890.66

0.0100973%   09 Nov 536991003 09 Nov 2010 09 Nov 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

926,982.450 NHHL Local 100.000000 0.26 0.00 0.00 926,982.451.000000

Base 100.000000 0.26 0.00 0.00 926,982.45

0.0100533%   10 Nov 536991003 10 Nov 2010 10 Nov 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,432,360.610 NHHM Local 100.000000 0.40 0.00 0.00 1,432,360.611.000000

Base 100.000000 0.40 0.00 0.00 1,432,360.61

0.0101193%   10 Nov 536991003 10 Nov 2010 10 Nov 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

924,964.540 NHHL Local 100.000000 0.26 0.00 0.00 924,964.541.000000

Base 100.000000 0.26 0.00 0.00 924,964.54

1%   11 Nov 2010536991003 11 Nov 2010 11 Nov 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

2,034,555.560 NHHM Local 100.000000 0.00 0.00 0.00 2,034,555.561.000000

Base 100.000000 0.00 0.00 0.00 2,034,555.56

11 Nov 2010 11 Nov 2010 USD/BOSMATURITY

57,776.940 NHHL Local 100.000000 0.00 0.00 0.00 57,776.941.000000

Base 100.000000 0.00 0.00 0.00 57,776.94

0.01003%   15 Nov 20536991003 15 Nov 2010 15 Nov 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

825,519.470 NHHM Local 100.000000 0.69 0.00 0.00 825,519.471.000000

Base 100.000000 0.69 0.00 0.00 825,519.47
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0.0100124%   15 Nov 536991003 15 Nov 2010 15 Nov 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,066,676.770 NHHL Local 100.000000 0.89 0.00 0.00 1,066,676.771.000000

Base 100.000000 0.89 0.00 0.00 1,066,676.77

0.01014%   16 Nov 20536991003 16 Nov 2010 16 Nov 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

745,563.310 NHHM Local 100.000000 0.21 0.00 0.00 745,563.311.000000

Base 100.000000 0.21 0.00 0.00 745,563.31

0.0101338%   16 Nov 536991003 16 Nov 2010 16 Nov 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,101,267.080 NHHL Local 100.000000 0.31 0.00 0.00 1,101,267.081.000000

Base 100.000000 0.31 0.00 0.00 1,101,267.08

0.0104428%   17 Nov 536991003 17 Nov 2010 17 Nov 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

206,840.800 NHHL Local 100.000000 0.06 0.00 0.00 206,840.801.000000

Base 100.000000 0.06 0.00 0.00 206,840.80

1%   17 Nov 2010536991003 17 Nov 2010 17 Nov 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

7,827.440 NHHM Local 100.000000 0.00 0.00 0.00 7,827.441.000000

Base 100.000000 0.00 0.00 0.00 7,827.44

1%   18 Nov 2010536991003 18 Nov 2010 18 Nov 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

0.010 NHHM Local 100.000000 0.00 0.00 0.00 0.011.000000

Base 100.000000 0.00 0.00 0.00 0.01

0.0100998%   18 Nov 536991003 18 Nov 2010 18 Nov 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

142,577.200 NHHL Local 100.000000 0.04 0.00 0.00 142,577.201.000000

Base 100.000000 0.04 0.00 0.00 142,577.20

0.010061%   19 Nov 2536991003 19 Nov 2010 19 Nov 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,502,826.890 NHHM Local 100.000000 0.42 0.00 0.00 1,502,826.891.000000

Base 100.000000 0.42 0.00 0.00 1,502,826.89

0.0099807%   19 Nov 536991003 19 Nov 2010 19 Nov 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

396,765.380 NHHL Local 100.000000 0.11 0.00 0.00 396,765.381.000000

Base 100.000000 0.11 0.00 0.00 396,765.38
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0.010111%   22 Nov 2536991003 22 Nov 2010 22 Nov 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

59,341.410 NHHL Local 100.000000 0.05 0.00 0.00 59,341.411.000000

Base 100.000000 0.05 0.00 0.00 59,341.41

0.0094911%   22 Nov 536991003 22 Nov 2010 22 Nov 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

63,217.000 NHHM Local 100.000000 0.05 0.00 0.00 63,217.001.000000

Base 100.000000 0.05 0.00 0.00 63,217.00

0.0099316%   23 Nov 536991003 23 Nov 2010 23 Nov 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

507,468.750 NHHM Local 100.000000 0.14 0.00 0.00 507,468.751.000000

Base 100.000000 0.14 0.00 0.00 507,468.75

0.0099876%   23 Nov 536991003 23 Nov 2010 23 Nov 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,982,462.880 NHHL Local 100.000000 0.55 0.00 0.00 1,982,462.881.000000

Base 100.000000 0.55 0.00 0.00 1,982,462.88

0.0102815%   24 Nov 536991003 24 Nov 2010 24 Nov 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

280,114.500 NHHL Local 100.000000 0.08 0.00 0.00 280,114.501.000000

Base 100.000000 0.08 0.00 0.00 280,114.50

0.0100265%   24 Nov 536991003 24 Nov 2010 24 Nov 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,687,524.530 NHHM Local 100.000000 0.47 0.00 0.00 1,687,524.531.000000

Base 100.000000 0.47 0.00 0.00 1,687,524.53

0.0099567%   26 Nov 536991003 26 Nov 2010 26 Nov 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

632,740.940 NHHL Local 100.000000 0.35 0.00 0.00 632,740.941.000000

Base 100.000000 0.35 0.00 0.00 632,740.94

1%   26 Nov 2010536991003 26 Nov 2010 26 Nov 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

2,368.440 NHHM Local 100.000000 0.00 0.00 0.00 2,368.441.000000

Base 100.000000 0.00 0.00 0.00 2,368.44

0.0072327%   30 Nov 536991003 30 Nov 2010 30 Nov 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

49,773.690 NHHM Local 100.000000 0.01 0.00 0.00 49,773.691.000000

Base 100.000000 0.01 0.00 0.00 49,773.69
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1%   30 Nov 2010536991003 30 Nov 2010 30 Nov 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

13,038.690 NHHL Local 100.000000 0.00 0.00 0.00 13,038.691.000000

Base 100.000000 0.00 0.00 0.00 13,038.69

0.0098598%   01 Dec 536991003 01 Dec 2010 01 Dec 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

219,070.960 NHHM Local 100.000000 0.06 0.00 0.00 219,070.961.000000

Base 100.000000 0.06 0.00 0.00 219,070.96

0.0139504%   02 Dec 536991003 02 Dec 2010 02 Dec 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

25,805.660 NHHM Local 100.000000 0.01 0.00 0.00 25,805.661.000000

Base 100.000000 0.01 0.00 0.00 25,805.66

0.010024%   02 Dec 2536991003 02 Dec 2010 02 Dec 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,221,071.170 NHHL Local 100.000000 0.34 0.00 0.00 1,221,071.171.000000

Base 100.000000 0.34 0.00 0.00 1,221,071.17

0.0099989%   06 Dec 536991003 06 Dec 2010 06 Dec 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

252,027.170 NHHM Local 100.000000 0.21 0.00 0.00 252,027.171.000000

Base 100.000000 0.21 0.00 0.00 252,027.17

0.0097722%   06 Dec 536991003 06 Dec 2010 06 Dec 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

36,839.080 NHHL Local 100.000000 0.03 0.00 0.00 36,839.081.000000

Base 100.000000 0.03 0.00 0.00 36,839.08

0.0121044%   07 Dec 536991003 07 Dec 2010 07 Dec 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

29,741.300 NHHL Local 100.000000 0.01 0.00 0.00 29,741.301.000000

Base 100.000000 0.01 0.00 0.00 29,741.30

0.0101283%   07 Dec 536991003 07 Dec 2010 07 Dec 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

462,070.080 NHHM Local 100.000000 0.13 0.00 0.00 462,070.081.000000

Base 100.000000 0.13 0.00 0.00 462,070.08

0.0101791%   08 Dec 536991003 08 Dec 2010 08 Dec 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

884,165.490 NHHM Local 100.000000 0.25 0.00 0.00 884,165.491.000000

Base 100.000000 0.25 0.00 0.00 884,165.49
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0.0103826%   08 Dec 536991003 08 Dec 2010 08 Dec 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

69,347.040 NHHL Local 100.000000 0.02 0.00 0.00 69,347.041.000000

Base 100.000000 0.02 0.00 0.00 69,347.04

0.0100281%   09 Dec 536991003 09 Dec 2010 09 Dec 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

2,261,640.220 NHHM Local 100.000000 0.63 0.00 0.00 2,261,640.221.000000

Base 100.000000 0.63 0.00 0.00 2,261,640.22

0.0112328%   09 Dec 536991003 09 Dec 2010 09 Dec 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

64,098.100 NHHL Local 100.000000 0.02 0.00 0.00 64,098.101.000000

Base 100.000000 0.02 0.00 0.00 64,098.10

0.0199343%   10 Dec 536991003 10 Dec 2010 10 Dec 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

18,059.310 NHHM Local 100.000000 0.01 0.00 0.00 18,059.311.000000

Base 100.000000 0.01 0.00 0.00 18,059.31

0.0165242%   10 Dec 536991003 10 Dec 2010 10 Dec 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

21,786.210 NHHL Local 100.000000 0.01 0.00 0.00 21,786.211.000000

Base 100.000000 0.01 0.00 0.00 21,786.21

0.0100098%   13 Dec 536991003 13 Dec 2010 13 Dec 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

2,577,466.990 NHHM Local 100.000000 2.15 0.00 0.00 2,577,466.991.000000

Base 100.000000 2.15 0.00 0.00 2,577,466.99

0.0101511%   13 Dec 536991003 13 Dec 2010 13 Dec 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

330,997.150 NHHL Local 100.000000 0.28 0.00 0.00 330,997.151.000000

Base 100.000000 0.28 0.00 0.00 330,997.15

0.0100448%   14 Dec 536991003 14 Dec 2010 14 Dec 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

2,544,608.920 NHHM Local 100.000000 0.71 0.00 0.00 2,544,608.921.000000

Base 100.000000 0.71 0.00 0.00 2,544,608.92

0.0097566%   14 Dec 536991003 14 Dec 2010 14 Dec 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

368,979.240 NHHL Local 100.000000 0.10 0.00 0.00 368,979.241.000000

Base 100.000000 0.10 0.00 0.00 368,979.24
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0.0101163%   15 Dec 536991003 15 Dec 2010 15 Dec 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,281,103.670 NHHM Local 100.000000 0.36 0.00 0.00 1,281,103.671.000000

Base 100.000000 0.36 0.00 0.00 1,281,103.67

0.0102848%   15 Dec 536991003 15 Dec 2010 15 Dec 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

175,016.010 NHHL Local 100.000000 0.05 0.00 0.00 175,016.011.000000

Base 100.000000 0.05 0.00 0.00 175,016.01

0.0097705%   16 Dec 536991003 16 Dec 2010 16 Dec 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

773,759.980 NHHM Local 100.000000 0.21 0.00 0.00 773,759.981.000000

Base 100.000000 0.21 0.00 0.00 773,759.98

0.0105603%   16 Dec 536991003 16 Dec 2010 16 Dec 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

272,720.620 NHHL Local 100.000000 0.08 0.00 0.00 272,720.621.000000

Base 100.000000 0.08 0.00 0.00 272,720.62

0.0101194%   17 Dec 536991003 17 Dec 2010 17 Dec 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

320,177.730 NHHL Local 100.000000 0.09 0.00 0.00 320,177.731.000000

Base 100.000000 0.09 0.00 0.00 320,177.73

1%   17 Dec 2010536991003 17 Dec 2010 17 Dec 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

9,523.920 NHHM Local 100.000000 0.00 0.00 0.00 9,523.921.000000

Base 100.000000 0.00 0.00 0.00 9,523.92

0.0099433%   20 Dec 536991003 20 Dec 2010 20 Dec 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,013,750.000 NHHM Local 100.000000 0.84 0.00 0.00 1,013,750.001.000000

Base 100.000000 0.84 0.00 0.00 1,013,750.00

0.010028%   20 Dec 2536991003 20 Dec 2010 20 Dec 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

299,162.310 NHHL Local 100.000000 0.25 0.00 0.00 299,162.311.000000

Base 100.000000 0.25 0.00 0.00 299,162.31

0.0100453%   21 Dec 536991003 21 Dec 2010 21 Dec 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

752,592.600 NHHM Local 100.000000 0.21 0.00 0.00 752,592.601.000000

Base 100.000000 0.21 0.00 0.00 752,592.60
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0.0100675%   21 Dec 536991003 21 Dec 2010 21 Dec 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

643,657.620 NHHL Local 100.000000 0.18 0.00 0.00 643,657.621.000000

Base 100.000000 0.18 0.00 0.00 643,657.62

0.0101007%   22 Dec 536991003 22 Dec 2010 22 Dec 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,211,796.560 NHHL Local 100.000000 0.34 0.00 0.00 1,211,796.561.000000

Base 100.000000 0.34 0.00 0.00 1,211,796.56

0.009992%   22 Dec 2536991003 22 Dec 2010 22 Dec 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,297,031.760 NHHM Local 100.000000 0.36 0.00 0.00 1,297,031.761.000000

Base 100.000000 0.36 0.00 0.00 1,297,031.76

0.01015%   23 Dec 20536991003 23 Dec 2010 23 Dec 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

496,550.880 NHHM Local 100.000000 0.14 0.00 0.00 496,550.881.000000

Base 100.000000 0.14 0.00 0.00 496,550.88

0.0099817%   23 Dec 536991003 23 Dec 2010 23 Dec 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

685,254.590 NHHL Local 100.000000 0.19 0.00 0.00 685,254.591.000000

Base 100.000000 0.19 0.00 0.00 685,254.59

0.0056003%   27 Dec 536991003 27 Dec 2010 27 Dec 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

16,070.460 NHHM Local 100.000000 0.01 0.00 0.00 16,070.461.000000

Base 100.000000 0.01 0.00 0.00 16,070.46

0.0122674%   27 Dec 536991003 27 Dec 2010 27 Dec 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

7,336.530 NHHL Local 100.000000 0.01 0.00 0.00 7,336.531.000000

Base 100.000000 0.01 0.00 0.00 7,336.53

0.0099973%   28 Dec 536991003 28 Dec 2010 28 Dec 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

2,268,617.420 NHHM Local 100.000000 0.63 0.00 0.00 2,268,617.421.000000

Base 100.000000 0.63 0.00 0.00 2,268,617.42

0.0099925%   29 Dec 536991003 29 Dec 2010 29 Dec 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,585,183.430 NHHM Local 100.000000 0.44 0.00 0.00 1,585,183.431.000000

Base 100.000000 0.44 0.00 0.00 1,585,183.43
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1%   29 Dec 2010536991003 29 Dec 2010 29 Dec 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

15,150.820 NHHL Local 100.000000 0.00 0.00 0.00 15,150.821.000000

Base 100.000000 0.00 0.00 0.00 15,150.82

0.0098126%   30 Dec 536991003 30 Dec 2010 30 Dec 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

770,436.470 NHHL Local 100.000000 0.21 0.00 0.00 770,436.471.000000

Base 100.000000 0.21 0.00 0.00 770,436.47

0.0107342%   30 Dec 536991003 30 Dec 2010 30 Dec 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

234,763.960 NHHM Local 100.000000 0.07 0.00 0.00 234,763.961.000000

Base 100.000000 0.07 0.00 0.00 234,763.96

0.0148728%   31 Dec 536991003 31 Dec 2010 31 Dec 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

24,205.290 NHHL Local 100.000000 0.01 0.00 0.00 24,205.291.000000

Base 100.000000 0.01 0.00 0.00 24,205.29

1%   31 Dec 2010536991003 31 Dec 2010 31 Dec 2010 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,000.010 NHHM Local 100.000000 0.00 0.00 0.00 1,000.011.000000

Base 100.000000 0.00 0.00 0.00 1,000.01

536991003 Total

0.00 0.0024.4671,065,215.580 Local 71,065,215.58

Base 24.46 0.00 0.00 71,065,215.58

0.186379%   14 Oct 2912795W31 14 Oct 2010 14 Oct 2010 USD/OTHMATURITYTREASURY BILL

7,000,000.000 NHEM Local 100.000000 2,082.50 0.00 0.00 6,997,917.501.000000

Base 100.000000 2,082.50 0.00 0.00 6,997,917.50

US DOLLAR  Total

2,106.96Local78,065,215.580

2,106.96Base

0.00

0.00

0.00

0.00

78,063,133.08

78,063,133.08
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SHORT TERM MATURITIES  Total

78,065,215.580
Base 2,106.96 0.00 0.00 78,063,133.08

SALES Total
1,815,496,206.422

18,115,000.000 6,900,768.69 450,354.71 19,296.72 2,438,794,231.00Base
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FUTURE SELL TO CLOSE
US DOLLAR

DEC10 XIOM99XS40290 05 Oct 2010 CITIGROUPGLOBAL MARKETS INCS+P 500 E MINI INDEX FUTURES

8.000 NHEM Local 1,155.250000 18.00 462,082.001.000000

Base 1,155.250000 18.00 462,082.00400.000444

07 Oct 2010 CITIGROUPGLOBAL MARKETS INC

4.000 NHEM Local 1,152.750000 9.00 230,541.001.000000

Base 1,152.750000 9.00 230,541.00200.000451

12 Oct 2010 CITIGROUPGLOBAL MARKETS INC

45.000 NHEM Local 1,163.500000 101.25 2,617,773.751.000000

Base 1,163.500000 101.25 2,617,773.752,250.000455

13 Oct 2010 CITIGROUPGLOBAL MARKETS INC

88.000 NHEM Local 1,176.000000 198.00 5,174,202.001.000000

Base 1,176.000000 198.00 5,174,202.004,400.000459

15 Oct 2010 CITIGROUPGLOBAL MARKETS INC

23.000 NHEM Local 1,169.750000 51.75 1,345,160.751.000000

Base 1,169.750000 51.75 1,345,160.751,150.000465

18 Oct 2010 CITIGROUPGLOBAL MARKETS INC

58.000 NHEM Local 1,178.000000 130.50 3,416,069.501.000000

Base 1,178.000000 130.50 3,416,069.502,900.000468

19 Oct 2010 CITIGROUPGLOBAL MARKETS INC

5.000 NHEM Local 1,159.000000 11.25 289,738.751.000000

Base 1,159.000000 11.25 289,738.75250.000471

22 Oct 2010 CITIGROUPGLOBAL MARKETS INC

29.000 NHEM Local 1,177.750000 65.25 1,707,672.251.000000

Base 1,177.750000 65.25 1,707,672.251,450.000489
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25 Oct 2010 CITIGROUPGLOBAL MARKETS INC

44.000 NHEM Local 1,186.500000 99.00 2,610,201.001.000000

Base 1,186.500000 99.00 2,610,201.002,200.000492

25 Oct 2010 CANCEL CITIGROUPGLOBAL MARKETS INC

-44.000 NHEM Local 1,186.500000 -99.00 -2,610,201.001.000000

Base 1,186.500000 -99.00 -2,610,201.00-2,200.000492

29 Oct 2010 CITIGROUPGLOBAL MARKETS INC

79.000 NHEM Local 1,179.000000 177.75 4,657,050.001.000000

Base 1,179.000000 177.75 4,657,050.003,950.000509

01 Nov 2010 CITIGROUPGLOBAL MARKETS INC

87.000 NHEM Local 1,178.750000 195.75 5,127,562.501.000000

Base 1,178.750000 195.75 5,127,562.504,350.000513

02 Nov 2010 CITIGROUPGLOBAL MARKETS INC

22.000 NHEM Local 1,190.750000 49.50 1,309,825.001.000000

Base 1,190.750000 49.50 1,309,825.001,100.000515

03 Nov 2010 CITIGROUPGLOBAL MARKETS INC

15.000 NHEM Local 1,187.750000 33.75 890,812.501.000000

Base 1,187.750000 33.75 890,812.50750.000518

04 Nov 2010 CITIGROUPGLOBAL MARKETS INC

7.000 NHEM Local 1,213.000000 15.75 424,550.001.000000

Base 1,213.000000 15.75 424,550.00350.000520

05 Nov 2010 CITIGROUPGLOBAL MARKETS INC

12.000 NHEM Local 1,218.750000 27.00 731,250.001.000000

Base 1,218.750000 27.00 731,250.00600.000523

09 Nov 2010 CITIGROUPGLOBAL MARKETS INC

21.000 NHEM Local 1,214.500000 47.25 1,275,225.001.000000

Base 1,214.500000 47.25 1,275,225.001,050.000529
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12 Nov 2010 CITIGROUPGLOBAL MARKETS INC

48.000 NHEM Local 1,195.250000 108.00 2,868,600.001.000000

Base 1,195.250000 108.00 2,868,600.002,400.000535

15 Nov 2010 CITIGROUPGLOBAL MARKETS INC

7.000 NHEM Local 1,201.750000 15.75 420,612.501.000000

Base 1,201.750000 15.75 420,612.50350.000538

15 Nov 2010 CANCEL CITIGROUPGLOBAL MARKETS INC

-7.000 NHEM Local 1,201.750000 -15.75 -420,612.501.000000

Base 1,201.750000 -15.75 -420,612.50-350.000538

17 Nov 2010 CITIGROUPGLOBAL MARKETS INC

66.000 NHEM Local 1,180.000000 148.50 3,894,000.001.000000

Base 1,180.000000 148.50 3,894,000.003,300.000545

19 Nov 2010 CITIGROUPGLOBAL MARKETS INC

271.000 NHEM Local 1,196.250000 609.75 16,209,187.501.000000

Base 1,196.250000 609.75 16,209,187.5013,550.000551

22 Nov 2010 CITIGROUPGLOBAL MARKETS INC

14.000 NHEM Local 1,192.750000 31.50 834,925.001.000000

Base 1,192.750000 31.50 834,925.00700.000554

01 Dec 2010 CITIGROUPGLOBAL MARKETS INC

969.000 NHEM Local 1,206.087203 2,180.25 58,434,924.991.000000

Base 1,206.087203 2,180.25 58,434,924.9948,450.000572

03 Dec 2010 CITIGROUPGLOBAL MARKETS INC

42.000 NHEM Local 1,220.000000 94.50 2,562,000.001.000000

Base 1,220.000000 94.50 2,562,000.002,100.000578

06 Dec 2010 CITIGROUPGLOBAL MARKETS INC

18.000 NHEM Local 1,224.250000 40.50 1,101,825.001.000000

Base 1,224.250000 40.50 1,101,825.00900.000581
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07 Dec 2010 CITIGROUPGLOBAL MARKETS INC

11.000 NHEM Local 1,231.000000 24.75 677,050.001.000000

Base 1,231.000000 24.75 677,050.00550.000584

13 Dec 2010 CITIGROUPGLOBAL MARKETS INC

1,061.000 NHEM Local 1,240.900000 2,387.25 65,829,745.001.000000

Base 1,240.900000 2,387.25 65,829,745.0053,050.000598

01 Oct 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

1,237.000 NHEM Local 1,104.050470 0.00 68,285,521.571.000000

Base 1,104.050470 0.00 68,285,521.5761,850.000396

01 Oct 2010 CANCEL CITIGROUPGLOBAL MARKETS INC SALOMON

-1,237.000 NHEM Local 1,104.050470 0.00 -68,285,521.571.000000

Base 1,104.050470 0.00 -68,285,521.57-61,850.000396

01 Oct 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

1,042.000 NHEM Local 1,094.400000 0.00 57,018,240.001.000000

Base 1,094.400000 0.00 57,018,240.0052,100.000397

01 Oct 2010 CANCEL CITIGROUPGLOBAL MARKETS INC SALOMON

-1,042.000 NHEM Local 1,094.400000 0.00 -57,018,240.001.000000

Base 1,094.400000 0.00 -57,018,240.00-52,100.000397

01 Oct 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

5.000 NHEM Local 1,100.000000 0.00 275,000.001.000000

Base 1,100.000000 0.00 275,000.00250.000398

01 Oct 2010 CANCEL CITIGROUPGLOBAL MARKETS INC SALOMON

-5.000 NHEM Local 1,100.000000 0.00 -275,000.001.000000

Base 1,100.000000 0.00 -275,000.00-250.000398

01 Oct 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

12.000 NHEM Local 1,103.750000 0.00 662,250.001.000000

Base 1,103.750000 0.00 662,250.00600.000399
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01 Oct 2010 CANCEL CITIGROUPGLOBAL MARKETS INC SALOMON

-12.000 NHEM Local 1,103.750000 0.00 -662,250.001.000000

Base 1,103.750000 0.00 -662,250.00-600.000399

01 Oct 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

51.000 NHEM Local 1,119.750000 0.00 2,855,362.501.000000

Base 1,119.750000 0.00 2,855,362.502,550.000400

01 Oct 2010 CANCEL CITIGROUPGLOBAL MARKETS INC SALOMON

-51.000 NHEM Local 1,119.750000 0.00 -2,855,362.501.000000

Base 1,119.750000 0.00 -2,855,362.50-2,550.000400

01 Oct 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

20.000 NHEM Local 1,117.750000 0.00 1,117,750.001.000000

Base 1,117.750000 0.00 1,117,750.001,000.000401

01 Oct 2010 CANCEL CITIGROUPGLOBAL MARKETS INC SALOMON

-20.000 NHEM Local 1,117.750000 0.00 -1,117,750.001.000000

Base 1,117.750000 0.00 -1,117,750.00-1,000.000401

01 Oct 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

10.000 NHEM Local 1,129.500000 0.00 564,750.001.000000

Base 1,129.500000 0.00 564,750.00500.000402

01 Oct 2010 CANCEL CITIGROUPGLOBAL MARKETS INC SALOMON

-10.000 NHEM Local 1,129.500000 0.00 -564,750.001.000000

Base 1,129.500000 0.00 -564,750.00-500.000402

01 Oct 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

70.000 NHEM Local 1,138.750000 0.00 3,985,625.001.000000

Base 1,138.750000 0.00 3,985,625.003,500.000403

01 Oct 2010 CANCEL CITIGROUPGLOBAL MARKETS INC SALOMON

-70.000 NHEM Local 1,138.750000 0.00 -3,985,625.001.000000

Base 1,138.750000 0.00 -3,985,625.00-3,500.000403
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01 Oct 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

27.000 NHEM Local 1,143.250000 0.00 1,543,387.501.000000

Base 1,143.250000 0.00 1,543,387.501,350.000404

01 Oct 2010 CANCEL CITIGROUPGLOBAL MARKETS INC SALOMON

-27.000 NHEM Local 1,143.250000 0.00 -1,543,387.501.000000

Base 1,143.250000 0.00 -1,543,387.50-1,350.000404

01 Oct 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

1,042.000 NHEM Local 1,094.400000 0.00 57,018,240.001.000000

Base 1,094.400000 0.00 57,018,240.0052,100.000413

01 Oct 2010 CANCEL CITIGROUPGLOBAL MARKETS INC SALOMON

-1,042.000 NHEM Local 1,094.400000 0.00 -57,018,240.001.000000

Base 1,094.400000 0.00 -57,018,240.00-52,100.000413

01 Oct 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

5.000 NHEM Local 1,100.000000 0.00 275,000.001.000000

Base 1,100.000000 0.00 275,000.00250.000414

01 Oct 2010 CANCEL CITIGROUPGLOBAL MARKETS INC SALOMON

-5.000 NHEM Local 1,100.000000 0.00 -275,000.001.000000

Base 1,100.000000 0.00 -275,000.00-250.000414

01 Oct 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

12.000 NHEM Local 1,103.750000 0.00 662,250.001.000000

Base 1,103.750000 0.00 662,250.00600.000415

01 Oct 2010 CANCEL CITIGROUPGLOBAL MARKETS INC SALOMON

-12.000 NHEM Local 1,103.750000 0.00 -662,250.001.000000

Base 1,103.750000 0.00 -662,250.00-600.000415

01 Oct 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

51.000 NHEM Local 1,119.750000 0.00 2,855,362.501.000000

Base 1,119.750000 0.00 2,855,362.502,550.000416
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01 Oct 2010 CANCEL CITIGROUPGLOBAL MARKETS INC SALOMON

-51.000 NHEM Local 1,119.750000 0.00 -2,855,362.501.000000

Base 1,119.750000 0.00 -2,855,362.50-2,550.000416

01 Oct 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

20.000 NHEM Local 1,117.750000 0.00 1,117,750.001.000000

Base 1,117.750000 0.00 1,117,750.001,000.000417

01 Oct 2010 CANCEL CITIGROUPGLOBAL MARKETS INC SALOMON

-20.000 NHEM Local 1,117.750000 0.00 -1,117,750.001.000000

Base 1,117.750000 0.00 -1,117,750.00-1,000.000417

01 Oct 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

10.000 NHEM Local 1,129.500000 0.00 564,750.001.000000

Base 1,129.500000 0.00 564,750.00500.000418

01 Oct 2010 CANCEL CITIGROUPGLOBAL MARKETS INC SALOMON

-10.000 NHEM Local 1,129.500000 0.00 -564,750.001.000000

Base 1,129.500000 0.00 -564,750.00-500.000418

01 Oct 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

70.000 NHEM Local 1,138.750000 0.00 3,985,625.001.000000

Base 1,138.750000 0.00 3,985,625.003,500.000419

01 Oct 2010 CANCEL CITIGROUPGLOBAL MARKETS INC SALOMON

-70.000 NHEM Local 1,138.750000 0.00 -3,985,625.001.000000

Base 1,138.750000 0.00 -3,985,625.00-3,500.000419

01 Oct 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

27.000 NHEM Local 1,143.250000 0.00 1,543,387.501.000000

Base 1,143.250000 0.00 1,543,387.501,350.000420

01 Oct 2010 CANCEL CITIGROUPGLOBAL MARKETS INC SALOMON

-27.000 NHEM Local 1,143.250000 0.00 -1,543,387.501.000000

Base 1,143.250000 0.00 -1,543,387.50-1,350.000420
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01 Oct 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

1,042.000 NHEM Local 1,094.400000 0.00 57,018,240.001.000000

Base 1,094.400000 0.00 57,018,240.0052,100.000422

01 Oct 2010 CANCEL CITIGROUPGLOBAL MARKETS INC SALOMON

-1,042.000 NHEM Local 1,094.400000 0.00 -57,018,240.001.000000

Base 1,094.400000 0.00 -57,018,240.00-52,100.000422

01 Oct 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

5.000 NHEM Local 1,100.000000 0.00 275,000.001.000000

Base 1,100.000000 0.00 275,000.00250.000423

01 Oct 2010 CANCEL CITIGROUPGLOBAL MARKETS INC SALOMON

-5.000 NHEM Local 1,100.000000 0.00 -275,000.001.000000

Base 1,100.000000 0.00 -275,000.00-250.000423

01 Oct 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

12.000 NHEM Local 1,103.750000 0.00 662,250.001.000000

Base 1,103.750000 0.00 662,250.00600.000424

01 Oct 2010 CANCEL CITIGROUPGLOBAL MARKETS INC SALOMON

-12.000 NHEM Local 1,103.750000 0.00 -662,250.001.000000

Base 1,103.750000 0.00 -662,250.00-600.000424

01 Oct 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

51.000 NHEM Local 1,119.750000 0.00 2,855,362.501.000000

Base 1,119.750000 0.00 2,855,362.502,550.000425

01 Oct 2010 CANCEL CITIGROUPGLOBAL MARKETS INC SALOMON

-51.000 NHEM Local 1,119.750000 0.00 -2,855,362.501.000000

Base 1,119.750000 0.00 -2,855,362.50-2,550.000425

01 Oct 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

20.000 NHEM Local 1,117.750000 0.00 1,117,750.001.000000

Base 1,117.750000 0.00 1,117,750.001,000.000426
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01 Oct 2010 CANCEL CITIGROUPGLOBAL MARKETS INC SALOMON

-20.000 NHEM Local 1,117.750000 0.00 -1,117,750.001.000000

Base 1,117.750000 0.00 -1,117,750.00-1,000.000426

01 Oct 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

10.000 NHEM Local 1,129.500000 0.00 564,750.001.000000

Base 1,129.500000 0.00 564,750.00500.000427

01 Oct 2010 CANCEL CITIGROUPGLOBAL MARKETS INC SALOMON

-10.000 NHEM Local 1,129.500000 0.00 -564,750.001.000000

Base 1,129.500000 0.00 -564,750.00-500.000427

01 Oct 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

70.000 NHEM Local 1,138.750000 0.00 3,985,625.001.000000

Base 1,138.750000 0.00 3,985,625.003,500.000428

01 Oct 2010 CANCEL CITIGROUPGLOBAL MARKETS INC SALOMON

-70.000 NHEM Local 1,138.750000 0.00 -3,985,625.001.000000

Base 1,138.750000 0.00 -3,985,625.00-3,500.000428

01 Oct 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

27.000 NHEM Local 1,143.250000 0.00 1,543,387.501.000000

Base 1,143.250000 0.00 1,543,387.501,350.000429

01 Oct 2010 CANCEL CITIGROUPGLOBAL MARKETS INC SALOMON

-27.000 NHEM Local 1,143.250000 0.00 -1,543,387.501.000000

Base 1,143.250000 0.00 -1,543,387.50-1,350.000429

01 Oct 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

136.000 NHEM Local 1,142.750000 0.00 7,770,700.001.000000

Base 1,142.750000 0.00 7,770,700.006,800.000430

01 Oct 2010 CANCEL CITIGROUPGLOBAL MARKETS INC SALOMON

-136.000 NHEM Local 1,142.750000 0.00 -7,770,700.001.000000

Base 1,142.750000 0.00 -7,770,700.00-6,800.000430
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01 Oct 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

1,042.000 NHEM Local 1,094.400000 0.00 57,018,240.001.000000

Base 1,094.400000 0.00 57,018,240.0052,100.000432

01 Oct 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

5.000 NHEM Local 1,100.000000 0.00 275,000.001.000000

Base 1,100.000000 0.00 275,000.00250.000433

01 Oct 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

12.000 NHEM Local 1,103.750000 0.00 662,250.001.000000

Base 1,103.750000 0.00 662,250.00600.000434

01 Oct 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

51.000 NHEM Local 1,119.750000 0.00 2,855,362.501.000000

Base 1,119.750000 0.00 2,855,362.502,550.000435

01 Oct 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

20.000 NHEM Local 1,117.750000 0.00 1,117,750.001.000000

Base 1,117.750000 0.00 1,117,750.001,000.000436

01 Oct 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

10.000 NHEM Local 1,129.500000 0.00 564,750.001.000000

Base 1,129.500000 0.00 564,750.00500.000437

01 Oct 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

70.000 NHEM Local 1,138.750000 0.00 3,985,625.001.000000

Base 1,138.750000 0.00 3,985,625.003,500.000438

01 Oct 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

27.000 NHEM Local 1,143.250000 0.00 1,543,387.501.000000

Base 1,143.250000 0.00 1,543,387.501,350.000439

01 Oct 2010 CITIGROUPGLOBAL MARKETS INC SALOMON

136.000 NHEM Local 1,142.750000 0.00 7,770,700.001.000000

Base 1,142.750000 0.00 7,770,700.006,800.000440
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21 Oct 2010 CITIGROUPGLOBAL MARKETS INC

50.000 NHEM Local 1,154.000000 0.00 2,885,000.001.000000

Base 1,154.000000 0.00 2,885,000.002,500.000473

21 Oct 2010 CANCEL CITIGROUPGLOBAL MARKETS INC

-50.000 NHEM Local 1,154.000000 0.00 -2,885,000.001.000000

Base 1,154.000000 0.00 -2,885,000.00-2,500.000473

21 Oct 2010 CITIGROUPGLOBAL MARKETS INC

50.000 NHEM Local 1,154.000000 0.00 2,885,000.001.000000

Base 1,154.000000 0.00 2,885,000.002,500.000475

21 Oct 2010 CANCEL CITIGROUPGLOBAL MARKETS INC

-50.000 NHEM Local 1,154.000000 0.00 -2,885,000.001.000000

Base 1,154.000000 0.00 -2,885,000.00-2,500.000475

21 Oct 2010 CITIGROUPGLOBAL MARKETS INC

122.000 NHEM Local 1,163.250000 0.00 7,095,825.001.000000

Base 1,163.250000 0.00 7,095,825.006,100.000476

21 Oct 2010 CANCEL CITIGROUPGLOBAL MARKETS INC

-122.000 NHEM Local 1,163.250000 0.00 -7,095,825.001.000000

Base 1,163.250000 0.00 -7,095,825.00-6,100.000476

21 Oct 2010 CITIGROUPGLOBAL MARKETS INC

50.000 NHEM Local 1,154.000000 0.00 2,885,000.001.000000

Base 1,154.000000 0.00 2,885,000.002,500.000478

21 Oct 2010 CANCEL CITIGROUPGLOBAL MARKETS INC

-50.000 NHEM Local 1,154.000000 0.00 -2,885,000.001.000000

Base 1,154.000000 0.00 -2,885,000.00-2,500.000478

21 Oct 2010 CITIGROUPGLOBAL MARKETS INC

122.000 NHEM Local 1,163.250000 0.00 7,095,825.001.000000

Base 1,163.250000 0.00 7,095,825.006,100.000479
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21 Oct 2010 CANCEL CITIGROUPGLOBAL MARKETS INC

-122.000 NHEM Local 1,163.250000 0.00 -7,095,825.001.000000

Base 1,163.250000 0.00 -7,095,825.00-6,100.000479

21 Oct 2010 CITIGROUPGLOBAL MARKETS INC

50.000 NHEM Local 1,154.000000 0.00 2,885,000.001.000000

Base 1,154.000000 0.00 2,885,000.002,500.000482

21 Oct 2010 CANCEL CITIGROUPGLOBAL MARKETS INC

-50.000 NHEM Local 1,154.000000 0.00 -2,885,000.001.000000

Base 1,154.000000 0.00 -2,885,000.00-2,500.000482

21 Oct 2010 CITIGROUPGLOBAL MARKETS INC

122.000 NHEM Local 1,163.250000 0.00 7,095,825.001.000000

Base 1,163.250000 0.00 7,095,825.006,100.000483

21 Oct 2010 CANCEL CITIGROUPGLOBAL MARKETS INC

-122.000 NHEM Local 1,163.250000 0.00 -7,095,825.001.000000

Base 1,163.250000 0.00 -7,095,825.00-6,100.000483

21 Oct 2010 CITIGROUPGLOBAL MARKETS INC

50.000 NHEM Local 1,154.000000 0.00 2,885,000.001.000000

Base 1,154.000000 0.00 2,885,000.002,500.000484

21 Oct 2010 CANCEL CITIGROUPGLOBAL MARKETS INC

-50.000 NHEM Local 1,154.000000 0.00 -2,885,000.001.000000

Base 1,154.000000 0.00 -2,885,000.00-2,500.000484

21 Oct 2010 CITIGROUPGLOBAL MARKETS INC

122.000 NHEM Local 1,163.250000 0.00 7,095,825.001.000000

Base 1,163.250000 0.00 7,095,825.006,100.000485

21 Oct 2010 CANCEL CITIGROUPGLOBAL MARKETS INC

-122.000 NHEM Local 1,163.250000 0.00 -7,095,825.001.000000

Base 1,163.250000 0.00 -7,095,825.00-6,100.000485
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21 Oct 2010 CITIGROUPGLOBAL MARKETS INC

20.000 NHEM Local 1,173.000000 45.00 1,172,955.001.000000

Base 1,173.000000 45.00 1,172,955.001,000.000486

25 Oct 2010 CITIGROUPGLOBAL MARKETS INC

44.000 NHEM Local 1,186.500000 99.00 2,610,201.001.000000

Base 1,186.500000 99.00 2,610,201.002,200.000495

25 Oct 2010 CANCEL CITIGROUPGLOBAL MARKETS INC

-44.000 NHEM Local 1,186.500000 -99.00 -2,610,201.001.000000

Base 1,186.500000 -99.00 -2,610,201.00-2,200.000495

25 Oct 2010 CITIGROUPGLOBAL MARKETS INC

44.000 NHEM Local 1,186.500000 99.00 2,610,201.001.000000

Base 1,186.500000 99.00 2,610,201.002,200.000497

25 Oct 2010 CITIGROUPGLOBAL MARKETS INC

50.000 NHEM Local 1,154.000000 0.00 2,885,000.001.000000

Base 1,154.000000 0.00 2,885,000.002,500.000498

25 Oct 2010 CITIGROUPGLOBAL MARKETS INC

122.000 NHEM Local 1,163.250000 0.00 7,095,825.001.000000

Base 1,163.250000 0.00 7,095,825.006,100.000499

15 Nov 2010 CITIGROUPGLOBAL MARKETS INC

7.000 NHEM Local 1,201.750000 15.75 420,612.501.000000

Base 1,201.750000 15.75 420,612.50350.000539

99XS40290 Total

6,916.504,619.000 Local 272,049,430.99

Base 6,916.50 272,049,430.99230,950.000
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Sales Report by Report Date
Composite

to April 18, 2011View Date:December 31, 2010October 1, 2010

Base Currency: USD - US DOLLAR

Asset ID Security Description
Contracts Exchange Rate Fund

Notional Par
Price

Trd Date Stl Date Broker Name
Commissions Proceeds

Notional

Lot
Taxes/Fees/Other

MAR11 XIOM99XY11231 13 Dec 2010 CITIGROUPGLOBAL MARKETS INCS+P 500 E MINI INDEX FUTURES

10.000 NHEM Local 1,241.000000 22.50 620,500.001.000000

Base 1,241.000000 22.50 620,500.00500.000600

15 Dec 2010 CITIGROUPGLOBAL MARKETS INC

113.000 NHEM Local 1,231.250000 254.25 6,956,562.501.000000

Base 1,231.250000 254.25 6,956,562.505,650.000606

16 Dec 2010 CITIGROUPGLOBAL MARKETS INC

35.000 NHEM Local 1,236.250000 78.75 2,163,437.501.000000

Base 1,236.250000 78.75 2,163,437.501,750.000609

23 Dec 2010 CITIGROUPGLOBAL MARKETS INC

8.000 NHEM Local 1,249.750000 18.00 499,900.001.000000

Base 1,249.750000 18.00 499,900.00400.000622

29 Dec 2010 CITIGROUPGLOBAL MARKETS INC

17.000 NHEM Local 1,257.250000 38.25 1,068,662.501.000000

Base 1,257.250000 38.25 1,068,662.50850.000631

31 Dec 2010 CITIGROUPGLOBAL MARKETS INC

95.000 NHEM Local 1,253.750000 213.75 5,955,312.501.000000

Base 1,253.750000 213.75 5,955,312.504,750.000637

99XY11231 Total

625.50278.000 Local 17,264,375.00

Base 625.50 17,264,375.0013,900.000

US DOLLAR  Total

Local4,897.000

Base

7,542.00

7,542.00

289,313,805.99

289,313,805.99244,850.000
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to April 18, 2011View Date:December 31, 2010October 1, 2010

Base Currency: USD - US DOLLAR

Asset ID Security Description
Contracts Exchange Rate Fund

Notional Par
Price

Trd Date Stl Date Broker Name
Commissions Proceeds

Notional

Lot
Taxes/Fees/Other

FUTURE SELL TO CLOSE  Total

4,897.000
244,850.000 Base 7,542.00 289,313,805.99

FUTURE SALES Total
4,897.000

7,542.00 289,313,805.99244,850.000 Base
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Purchase Report by Report Date
Currency Summary - Composite

April 18, 2011View Date:to December 31, 2010October 1, 2010

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

AUSTRALIAN DOLLAR
EQUITY

3,372,518.000 Local

59TRADES:

0.00Base

5CANCELS:

5,442.17
5,529.49 0.00

0.00
8,393,407.71
8,129,292.99

0.00

AUSTRALIAN DOLLAR  Total
3,372,518.000

59TRADES:
5CANCELS:

Base

Local

0.00 5,442.17

5,529.49

0.00

0.00

8,129,292.99

8,393,407.710.00

BRAZILIAN REAL
EQUITY

49,860.000 Local

8TRADES:

0.00Base

1CANCELS:

332.92
561.54 167.74

99.44
896,063.53
510,917.40

0.00

BRAZILIAN REAL  Total
49,860.000

8TRADES:
1CANCELS:

Base

Local

0.00 332.92

561.54

99.44

167.74

510,917.40

896,063.530.00

CANADIAN DOLLAR
EQUITY

900,107.000 Local

67TRADES:

0.00Base

0CANCELS:

18,534.63
18,695.84 0.00

0.00
13,637,202.72
13,095,234.43

0.00
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Purchase Report by Report Date
Currency Summary - Composite

April 18, 2011View Date:to December 31, 2010October 1, 2010

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

CANADIAN DOLLAR  Total
900,107.000

67TRADES:
0CANCELS:

Base

Local

0.00 18,534.63

18,695.84

0.00

0.00

13,095,234.43

13,637,202.720.00

DANISH KRONE
EQUITY

11,485.000 Local

10TRADES:

0.00Base

0CANCELS:

1,406.82
7,816.26 0.00

0.00
4,656,722.85

851,757.17
0.00

DANISH KRONE  Total
11,485.000

10TRADES:
0CANCELS:

Base

Local

0.00 1,406.82

7,816.26

0.00

0.00

851,757.17

4,656,722.850.00

EURO CURRENCY

AUSTRIA
EQUITY

13,362.000 Local

3TRADES:

0.00Base

0CANCELS:

106.11
81.07 0.00

0.00
231,706.89
303,281.27

0.00

AUSTRIA Total
13,362.000

3TRADES:

0CANCELS:

Local
Base 303,281.27

231,706.89
0.00
0.00

106.11
81.07

0.00
0.00

BELGIUM
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Purchase Report by Report Date
Currency Summary - Composite

April 18, 2011View Date:to December 31, 2010October 1, 2010

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

EQUITY
550,425.000 Local

20TRADES:

0.00Base

3CANCELS:

4,125.17
3,071.36 0.00

0.00
6,841,107.79
9,407,234.98

0.00

BELGIUM Total
550,425.000

20TRADES:

3CANCELS:

Local
Base 9,407,234.98

6,841,107.79
0.00
0.00

4,125.17
3,071.36

0.00
0.00

FINLAND
EQUITY

154,069.000 Local

18TRADES:

0.00Base

0CANCELS:

1,991.21
1,427.16 0.00

0.00
2,004,750.28
2,792,252.13

0.00

FINLAND Total
154,069.000

18TRADES:

0CANCELS:

Local
Base 2,792,252.13

2,004,750.28
0.00
0.00

1,991.21
1,427.16

0.00
0.00

FRANCE
EQUITY

174,445.000 Local

109TRADES:

0.00Base

1CANCELS:

10,106.68
7,370.16 0.00

0.00
6,212,536.54
8,558,927.53

0.00
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Purchase Report by Report Date
Currency Summary - Composite

April 18, 2011View Date:to December 31, 2010October 1, 2010

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

FRANCE Total
174,445.000

109TRADES:

1CANCELS:

Local
Base 8,558,927.53

6,212,536.54
0.00
0.00

10,106.68
7,370.16

0.00
0.00

GERMANY
EQUITY

342,320.000 Local

90TRADES:

0.00Base

0CANCELS:

6,926.99
5,146.20 0.00

0.00
5,217,192.05
7,141,553.21

0.00

GERMANY Total
342,320.000

90TRADES:

0CANCELS:

Local
Base 7,141,553.21

5,217,192.05
0.00
0.00

6,926.99
5,146.20

0.00
0.00

GREECE
EQUITY

35,476.000 Local

4TRADES:

0.00Base

0CANCELS:

97.52
72.95 47.41

63.38
171,136.49
230,186.08

0.00

GREECE Total
35,476.000

4TRADES:

0CANCELS:

Local
Base 230,186.08

171,136.49
63.38
47.41

97.52
72.95

0.00
0.00

IRELAND
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Purchase Report by Report Date
Currency Summary - Composite

April 18, 2011View Date:to December 31, 2010October 1, 2010

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

EQUITY
376,379.000 Local

4TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
402,892.99
549,435.89

0.00

IRELAND Total
376,379.000

4TRADES:

0CANCELS:

Local
Base 549,435.89

402,892.99
0.00
0.00

0.00
0.00

0.00
0.00

ITALY
EQUITY

541,618.000 Local

26TRADES:

0.00Base

0CANCELS:

7,198.25
5,360.37 0.00

0.00
2,558,144.45
3,461,939.42

0.00

ITALY Total
541,618.000

26TRADES:

0CANCELS:

Local
Base 3,461,939.42

2,558,144.45
0.00
0.00

7,198.25
5,360.37

0.00
0.00

NETHERLANDS
EQUITY

210,635.000 Local

28TRADES:

0.00Base

0CANCELS:

3,862.02
2,832.64 0.00

0.00
2,740,647.44
3,774,766.97

0.00
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Purchase Report by Report Date
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April 18, 2011View Date:to December 31, 2010October 1, 2010

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

NETHERLANDS Total
210,635.000

28TRADES:

0CANCELS:

Local
Base 3,774,766.97

2,740,647.44
0.00
0.00

3,862.02
2,832.64

0.00
0.00

SPAIN
EQUITY

2,379,178.000 Local

30TRADES:

0.00Base

1CANCELS:

2,642.00
1,977.81 0.00

0.00
1,657,760.07
2,215,030.16

0.00

SPAIN Total
2,379,178.000

30TRADES:

1CANCELS:

Local
Base 2,215,030.16

1,657,760.07
0.00
0.00

2,642.00
1,977.81

0.00
0.00

UNITED KINGDOM
EQUITY

1.000 Local

2TRADES:

0.00Base

1CANCELS:

0.00
0.00 3,372.32

4,598.50
3,385.77
4,617.20

0.00

UNITED KINGDOM Total
1.000

2TRADES:

1CANCELS:

Local
Base 4,617.20

3,385.77
4,598.50
3,372.32

0.00
0.00

0.00
0.00
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Purchase Report by Report Date
Currency Summary - Composite

April 18, 2011View Date:to December 31, 2010October 1, 2010

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

EURO CURRENCY  Total
4,777,908.000

334TRADES:
6CANCELS:

Base

Local

0.00 37,055.95

27,339.72

4,661.88

3,419.73

38,439,224.84

28,041,260.760.00

HONG KONG DOLLAR
EQUITY

9,787,896.000 Local

84TRADES:

0.00Base

1CANCELS:

25,519.99
198,117.58 66,429.96

8,559.40
72,616,925.18
9,355,928.73

0.00

HONG KONG DOLLAR  Total
9,787,896.000

84TRADES:
1CANCELS:

Base

Local

0.00 25,519.99

198,117.58

8,559.40

66,429.96

9,355,928.73

72,616,925.180.00

HUNGARIAN FORINT
EQUITY

10,527.000 Local

1TRADES:

0.00Base

0CANCELS:

1,973.56
409,639.00 0.00

0.00
205,229,138.77

988,755.18
0.00

HUNGARIAN FORINT  Total
10,527.000

1TRADES:
0CANCELS:

Base

Local

0.00 1,973.56

409,639.00

0.00

0.00

988,755.18

205,229,138.770.00

INDONESIAN RUPIAH
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Purchase Report by Report Date
Currency Summary - Composite

April 18, 2011View Date:to December 31, 2010October 1, 2010

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

EQUITY
301,000.000 Local

1TRADES:

0.00Base

0CANCELS:

99.37
896,050.00 448,025.00

49.69
897,394,075.00

99,516.95
0.00

INDONESIAN RUPIAH  Total
301,000.000

1TRADES:
0CANCELS:

Base

Local

0.00 99.37

896,050.00

49.69

448,025.00

99,516.95

897,394,075.000.00

ISRAELI SHEKEL
EQUITY

10,100.000 Local

1TRADES:

0.00Base

0CANCELS:

47.88
173.50 0.00

0.00
347,173.14

95,811.55
0.00

ISRAELI SHEKEL  Total
10,100.000

1TRADES:
0CANCELS:

Base

Local

0.00 47.88

173.50

0.00

0.00

95,811.55

347,173.140.00

JAPANESE YEN
EQUITY

1,454,872.000 Local

349TRADES:

0.00Base

0CANCELS:

10,092.98
831,880.00 0.00

0.00
909,025,669.00

11,056,294.09
0.00
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Purchase Report by Report Date
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April 18, 2011View Date:to December 31, 2010October 1, 2010

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

JAPANESE YEN  Total
1,454,872.000

349TRADES:
0CANCELS:

Base

Local

0.00 10,092.98

831,880.00

0.00

0.00

11,056,294.09

909,025,669.000.00

NEW ZEALAND DOLLAR
EQUITY

11,878.000 Local

1TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
23,812.71
17,963.11

0.00

NEW ZEALAND DOLLAR  Total
11,878.000

1TRADES:
0CANCELS:

Base

Local

0.00 0.00

0.00

0.00

0.00

17,963.11

23,812.710.00

NORWEGIAN KRONE
EQUITY

259,236.000 Local

12TRADES:

0.00Base

0CANCELS:

539.97
3,213.96 0.00

0.00
7,075,105.58
1,184,512.55

0.00

NORWEGIAN KRONE  Total
259,236.000

12TRADES:
0CANCELS:

Base

Local

0.00 539.97

3,213.96

0.00

0.00

1,184,512.55

7,075,105.580.00

POUND STERLING
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April 18, 2011View Date:to December 31, 2010October 1, 2010

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

EQUITY
8,776,250.000 Local

260TRADES:

0.00Base

4CANCELS:

24,655.92
15,559.09 65,956.34

104,569.53
15,511,626.80
24,716,429.85

0.00

POUND STERLING  Total
8,776,250.000

260TRADES:
4CANCELS:

Base

Local

0.00 24,655.92

15,559.09

104,569.53

65,956.34

24,716,429.85

15,511,626.800.00

SINGAPORE DOLLAR
EQUITY

2,966,711.000 Local

23TRADES:

0.00Base

0CANCELS:

11,548.96
15,039.13 2,381.70

1,826.25
9,850,596.55
7,572,714.29

0.00

SINGAPORE DOLLAR  Total
2,966,711.000

23TRADES:
0CANCELS:

Base

Local

0.00 11,548.96

15,039.13

1,826.25

2,381.70

7,572,714.29

9,850,596.550.00

SOUTH AFRICAN RAND
EQUITY

34,893.000 Local

29TRADES:

0.00Base

0CANCELS:

597.24
4,107.15 6,845.20

995.43
2,771,706.32

403,028.77
0.00
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April 18, 2011View Date:to December 31, 2010October 1, 2010

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

SOUTH AFRICAN RAND  Total
34,893.000

29TRADES:
0CANCELS:

Base

Local

0.00 597.24

4,107.15

995.43

6,845.20

403,028.77

2,771,706.320.00

SOUTH KOREAN WON
EQUITY

145,318.000 Local

22TRADES:

0.00Base

4CANCELS:

2,521.29
2,860,411.00 0.00

0.00
3,000,275,386.00

2,641,858.85
0.00

SOUTH KOREAN WON  Total
145,318.000

22TRADES:
4CANCELS:

Base

Local

0.00 2,521.29

2,860,411.00

0.00

0.00

2,641,858.85

3,000,275,386.000.00

SWEDISH KRONA
EQUITY

139,261.000 Local

8TRADES:

0.00Base

0CANCELS:

2,043.43
13,979.41 0.00

0.00
15,514,891.79
2,275,078.96

0.00

SWEDISH KRONA  Total
139,261.000

8TRADES:
0CANCELS:

Base

Local

0.00 2,043.43

13,979.41

0.00

0.00

2,275,078.96

15,514,891.790.00

SWISS FRANC
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April 18, 2011View Date:to December 31, 2010October 1, 2010

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

EQUITY
129,356.000 Local

28TRADES:

0.00Base

0CANCELS:

13,651.48
13,361.18 0.00

0.00
9,820,513.01

10,064,175.20
0.00

SWISS FRANC  Total
129,356.000

28TRADES:
0CANCELS:

Base

Local

0.00 13,651.48

13,361.18

0.00

0.00

10,064,175.20

9,820,513.010.00

US DOLLAR
CASH EQUIVALENTS

1,078,419,136.190 Local

1,047TRADES:

0.00Base

1CANCELS:

0.00
0.00 0.00

0.00
1,078,416,536.56
1,078,416,536.56

0.00

EQUITY
95,851,491.267 Local

1,452TRADES:

0.00Base

16CANCELS:

221,090.01
221,090.01 1.00

1.00
318,373,705.74
318,373,705.74

0.00

FIXED INCOME
790,472,363.320 Local

455TRADES:

4,970,862.27Base

78CANCELS:

0.00
0.00 0.00

0.00174,963,822.000
803,668,549.99
803,668,549.99

4,970,862.27
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April 18, 2011View Date:to December 31, 2010October 1, 2010

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

US DOLLAR  Total
1,964,742,990.777

174,963,822.000

2,954TRADES:
95CANCELS:

Base

Local

4,970,862.27 221,090.01

221,090.01

1.00

1.00

2,200,458,792.29

2,200,458,792.294,970,862.27

1,997,882,166.777
PURCHASE Total

4,251TRADES:
116CANCELS:

120,762.62377,154.57174,963,822.000 2,331,957,287.20Base 4,970,862.27
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Contracts # of Trades Notional Par Notional Cost

Base Currency: USD - US DOLLAR

US DOLLAR

240,450.000
FUTURE BUY TO OPEN

4,809.000 Local

51TRADES:

Base

13CANCELS:

282,416,402.99
282,416,402.99

240,450.000
US DOLLAR  Total

4,809.000

51TRADES:
13CANCELS:

Base

Local

282,416,402.99

282,416,402.99

240,450.000
4,809.000

FUTURE PURCHASE Total

51TRADES:
13CANCELS:

282,416,402.99Base
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Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

AUSTRALIAN DOLLAR
EQUITY

5,612,734.000 Local

106TRADES:

0.00Base

2CANCELS:

6,527.70
6,643.50 0.00

0.00
9,843,367.59
9,513,517.20

0.00

AUSTRALIAN DOLLAR  Total
5,612,734.000

106TRADES:
2CANCELS:

Base

Local

0.00 6,527.70

6,643.50

0.00

0.00

9,513,517.20

9,843,367.590.00

BRAZILIAN REAL
EQUITY

278,583.000 Local

62TRADES:

0.00Base

1CANCELS:

8,339.33
14,088.53 1,608.51

943.17
7,045,431.72
4,147,492.35

0.00

BRAZILIAN REAL  Total
278,583.000

62TRADES:
1CANCELS:

Base

Local

0.00 8,339.33

14,088.53

943.17

1,608.51

4,147,492.35

7,045,431.720.00

CANADIAN DOLLAR
EQUITY

383,606.000 Local

82TRADES:

0.00Base

0CANCELS:

3,549.96
3,626.34 0.00

0.00
9,175,647.51
8,619,087.33

0.00



Prepared by State StreetPage 1551

Sales Report by Report Date
Currency Summary - Composite
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Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

CANADIAN DOLLAR  Total
383,606.000

82TRADES:
0CANCELS:

Base

Local

0.00 3,549.96

3,626.34

0.00

0.00

8,619,087.33

9,175,647.510.00

DANISH KRONE
EQUITY

45,066.000 Local

19TRADES:

0.00Base

0CANCELS:

7,689.16
41,618.37 0.00

0.00
22,926,401.36
4,247,705.36

0.00

DANISH KRONE  Total
45,066.000

19TRADES:
0CANCELS:

Base

Local

0.00 7,689.16

41,618.37

0.00

0.00

4,247,705.36

22,926,401.360.00

EGYPTIAN POUND
EQUITY

46,223.000 Local

8TRADES:

0.00Base

0CANCELS:

859.57
4,964.06 251.41

43.54
987,597.06
171,012.49

0.00

EGYPTIAN POUND  Total
46,223.000

8TRADES:
0CANCELS:

Base

Local

0.00 859.57

4,964.06

43.54

251.41

171,012.49

987,597.060.00

EURO CURRENCY

AUSTRIA



Prepared by State StreetPage 1552

Sales Report by Report Date
Currency Summary - Composite

April 18, 2011View Date:to December 31, 2010October 1, 2010

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

EQUITY
18,739.000 Local

12TRADES:

0.00Base

0CANCELS:

507.71
371.35 0.00

0.00
367,074.03
502,745.08

0.00

AUSTRIA Total
18,739.000

12TRADES:

0CANCELS:

Local
Base 502,745.08

367,074.03
0.00
0.00

507.71
371.35

0.00
0.00

BELGIUM
EQUITY

379,818.000 Local

34TRADES:

0.00Base

4CANCELS:

1,070.15
801.59 0.00

0.00
6,105,628.94
8,409,495.47

0.00

BELGIUM Total
379,818.000

34TRADES:

4CANCELS:

Local
Base 8,409,495.47

6,105,628.94
0.00
0.00

1,070.15
801.59

0.00
0.00

FINLAND
EQUITY

90,530.000 Local

14TRADES:

0.00Base

0CANCELS:

1,455.87
1,071.38 0.00

0.00
2,010,103.65
2,737,281.25

0.00
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April 18, 2011View Date:to December 31, 2010October 1, 2010

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

FINLAND Total
90,530.000

14TRADES:

0CANCELS:

Local
Base 2,737,281.25

2,010,103.65
0.00
0.00

1,455.87
1,071.38

0.00
0.00

FRANCE
EQUITY

433,542.000 Local

94TRADES:

0.00Base

3CANCELS:

10,571.97
7,794.35 0.00

0.00
7,515,086.96

10,315,663.74
0.00

FRANCE Total
433,542.000

94TRADES:

3CANCELS:

Local
Base 10,315,663.74

7,515,086.96
0.00
0.00

10,571.97
7,794.35

0.00
0.00

GERMANY
EQUITY

321,414.000 Local

77TRADES:

0.00Base

2CANCELS:

13,536.78
9,974.59 0.00

0.00
11,987,027.66
16,291,769.04

0.00

GERMANY Total
321,414.000

77TRADES:

2CANCELS:

Local
Base 16,291,769.04

11,987,027.66
0.00
0.00

13,536.78
9,974.59

0.00
0.00

GREECE
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April 18, 2011View Date:to December 31, 2010October 1, 2010

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

EQUITY
55,254.000 Local

10TRADES:

0.00Base

1CANCELS:

38.19
27.70 101.08

139.37
72,135.50
99,108.98

0.00

GREECE Total
55,254.000

10TRADES:

1CANCELS:

Local
Base 99,108.98

72,135.50
139.37
101.08

38.19
27.70

0.00
0.00

IRELAND
EQUITY

128,314.000 Local

8TRADES:

0.00Base

0CANCELS:

1,671.72
1,251.80 8.75

11.87
660,965.57
891,324.52

0.00

IRELAND Total
128,314.000

8TRADES:

0CANCELS:

Local
Base 891,324.52

660,965.57
11.87
8.75

1,671.72
1,251.80

0.00
0.00

ITALY
EQUITY

617,167.000 Local

21TRADES:

0.00Base

0CANCELS:

2,416.52
1,778.63 0.00

0.00
1,769,567.67
2,437,188.25

0.00
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April 18, 2011View Date:to December 31, 2010October 1, 2010

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

ITALY Total
617,167.000

21TRADES:

0CANCELS:

Local
Base 2,437,188.25

1,769,567.67
0.00
0.00

2,416.52
1,778.63

0.00
0.00

NETHERLANDS
EQUITY

184,243.000 Local

26TRADES:

0.00Base

0CANCELS:

6,724.90
5,025.11 0.00

0.00
3,848,270.18
5,191,104.80

0.00

NETHERLANDS Total
184,243.000

26TRADES:

0CANCELS:

Local
Base 5,191,104.80

3,848,270.18
0.00
0.00

6,724.90
5,025.11

0.00
0.00

PORTUGAL
EQUITY

108,385.000 Local

19TRADES:

0.00Base

8CANCELS:

1,150.11
860.24 0.00

0.00
424,985.72
575,067.85

0.00

PORTUGAL Total
108,385.000

19TRADES:

8CANCELS:

Local
Base 575,067.85

424,985.72
0.00
0.00

1,150.11
860.24

0.00
0.00

SPAIN
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Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

EQUITY
3,127,948.000 Local

44TRADES:

0.00Base

3CANCELS:

4,827.83
3,616.62 0.00

0.00
4,898,288.75
6,558,494.21

0.00

SPAIN Total
3,127,948.000

44TRADES:

3CANCELS:

Local
Base 6,558,494.21

4,898,288.75
0.00
0.00

4,827.83
3,616.62

0.00
0.00

UNITED KINGDOM
EQUITY

168,401.000 Local

4TRADES:

0.00Base

1CANCELS:

0.00
0.00 0.00

0.00
354,401.22
484,809.77

0.00

UNITED KINGDOM Total
168,401.000

4TRADES:

1CANCELS:

Local
Base 484,809.77

354,401.22
0.00
0.00

0.00
0.00

0.00
0.00

EURO CURRENCY  Total
5,633,755.000

363TRADES:
22CANCELS:

Base

Local

0.00 43,971.75

32,573.36

151.24

109.83

54,494,052.96

40,013,535.850.00

HONG KONG DOLLAR
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April 18, 2011View Date:to December 31, 2010October 1, 2010

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

EQUITY
2,873,199.000 Local

140TRADES:

0.00Base

2CANCELS:

3,297.85
25,588.75 40,210.36

5,182.27
40,280,511.70
5,190,336.69

0.00

HONG KONG DOLLAR  Total
2,873,199.000

140TRADES:
2CANCELS:

Base

Local

0.00 3,297.85

25,588.75

5,182.27

40,210.36

5,190,336.69

40,280,511.700.00

HUNGARIAN FORINT
EQUITY

230.000 Local

1TRADES:

0.00Base

0CANCELS:

47.57
9,500.38 0.00

0.00
4,740,689.62

23,737.88
0.00

HUNGARIAN FORINT  Total
230.000

1TRADES:
0CANCELS:

Base

Local

0.00 47.57

9,500.38

0.00

0.00

23,737.88

4,740,689.620.00

INDONESIAN RUPIAH
EQUITY

146,500.000 Local

3TRADES:

0.00Base

0CANCELS:

86.72
775,575.00 1,163,363.00

130.09
773,636,064.00

86,507.44
0.00
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Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

INDONESIAN RUPIAH  Total
146,500.000

3TRADES:
0CANCELS:

Base

Local

0.00 86.72

775,575.00

130.09

1,163,363.00

86,507.44

773,636,064.000.00

JAPANESE YEN
EQUITY

1,740,409.000 Local

296TRADES:

0.00Base

0CANCELS:

9,630.97
794,261.00 0.00

0.00
1,338,270,918.00

16,314,221.15
0.00

JAPANESE YEN  Total
1,740,409.000

296TRADES:
0CANCELS:

Base

Local

0.00 9,630.97

794,261.00

0.00

0.00

16,314,221.15

1,338,270,918.000.00

MEXICAN PESO
EQUITY

167,757.000 Local

15TRADES:

0.00Base

0CANCELS:

960.24
11,966.96 0.00

0.00
5,971,513.66

479,154.70
0.00

MEXICAN PESO  Total
167,757.000

15TRADES:
0CANCELS:

Base

Local

0.00 960.24

11,966.96

0.00

0.00

479,154.70

5,971,513.660.00

NEW ZEALAND DOLLAR
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Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

EQUITY
113,640.000 Local

5TRADES:

0.00Base

0CANCELS:

265.52
357.12 0.00

0.00
356,771.72
265,259.76

0.00

NEW ZEALAND DOLLAR  Total
113,640.000

5TRADES:
0CANCELS:

Base

Local

0.00 265.52

357.12

0.00

0.00

265,259.76

356,771.720.00

NORWEGIAN KRONE
EQUITY

999,764.000 Local

9TRADES:

0.00Base

0CANCELS:

622.25
3,799.23 0.00

0.00
6,851,228.06
1,125,807.82

0.00

NORWEGIAN KRONE  Total
999,764.000

9TRADES:
0CANCELS:

Base

Local

0.00 622.25

3,799.23

0.00

0.00

1,125,807.82

6,851,228.060.00

POUND STERLING
EQUITY

9,675,525.000 Local

175TRADES:

0.00Base

7CANCELS:

37,483.05
23,545.95 127.78

201.80
24,720,111.29
39,421,091.45

0.00
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Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

POUND STERLING  Total
9,675,525.000

175TRADES:
7CANCELS:

Base

Local

0.00 37,483.05

23,545.95

201.80

127.78

39,421,091.45

24,720,111.290.00

SINGAPORE DOLLAR
EQUITY

4,113,200.000 Local

37TRADES:

0.00Base

1CANCELS:

2,124.38
2,774.43 1,002.46

767.42
2,862,705.31
2,191,530.27

0.00

SINGAPORE DOLLAR  Total
4,113,200.000

37TRADES:
1CANCELS:

Base

Local

0.00 2,124.38

2,774.43

767.42

1,002.46

2,191,530.27

2,862,705.310.00

SOUTH AFRICAN RAND
EQUITY

97,002.000 Local

29TRADES:

0.00Base

0CANCELS:

1,699.55
11,905.96 0.00

0.00
7,925,410.99
1,131,351.93

0.00

SOUTH AFRICAN RAND  Total
97,002.000

29TRADES:
0CANCELS:

Base

Local

0.00 1,699.55

11,905.96

0.00

0.00

1,131,351.93

7,925,410.990.00

SOUTH KOREAN WON



Prepared by State StreetPage 1561

Sales Report by Report Date
Currency Summary - Composite

April 18, 2011View Date:to December 31, 2010October 1, 2010

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

EQUITY
57,952.000 Local

28TRADES:

0.00Base

0CANCELS:

2,480.69
2,808,787.00 5,862,347.00

5,179.50
1,980,654,325.00

1,749,979.43
0.00

SOUTH KOREAN WON  Total
57,952.000

28TRADES:
0CANCELS:

Base

Local

0.00 2,480.69

2,808,787.00

5,179.50

5,862,347.00

1,749,979.43

1,980,654,325.000.00

SWEDISH KRONA
EQUITY

187,006.000 Local

33TRADES:

0.00Base

0CANCELS:

2,707.99
17,989.25 0.00

0.00
18,174,619.01
2,721,066.35

0.00

SWEDISH KRONA  Total
187,006.000

33TRADES:
0CANCELS:

Base

Local

0.00 2,707.99

17,989.25

0.00

0.00

2,721,066.35

18,174,619.010.00

SWISS FRANC
EQUITY

428,433.000 Local

62TRADES:

0.00Base

1CANCELS:

11,163.54
10,914.12 0.00

0.00
10,351,813.43
10,659,865.23

0.00
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Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

SWISS FRANC  Total
428,433.000

62TRADES:
1CANCELS:

Base

Local

0.00 11,163.54

10,914.12

0.00

0.00

10,659,865.23

10,351,813.430.00

THAILAND BAHT
EQUITY

125,827.000 Local

2TRADES:

0.00Base

0CANCELS:

2,747.64
81,276.13 4,538.29

153.30
42,102,509.96
1,422,650.39

0.00

THAILAND BAHT  Total
125,827.000

2TRADES:
0CANCELS:

Base

Local

0.00 2,747.64

81,276.13

153.30

4,538.29

1,422,650.39

42,102,509.960.00

US DOLLAR
CASH EQUIVALENTS

888,439,561.060 Local

482TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
888,439,561.06
888,439,561.06

0.00

EQUITY
79,789,996.432 Local

3,022TRADES:

0.00Base

41CANCELS:

304,099.28
304,099.28 6,544.39

6,544.39
534,895,509.17
534,895,509.17

0.00
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Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

FIXED INCOME
736,475,022.350 Local

818TRADES:

6,898,661.73Base

68CANCELS:

0.00
0.00 0.00

0.0018,115,000.000
773,420,599.51
773,420,599.51

6,898,661.73

SHORT TERM MATURITIES
78,065,215.580 Local

114TRADES:

2,106.96Base

0CANCELS:

0.00
0.00 0.00

0.00
78,063,133.08
78,063,133.08

2,106.96

US DOLLAR  Total
1,782,769,795.422

18,115,000.000

4,436TRADES:
109CANCELS:

Base

Local

6,900,768.69 304,099.28

304,099.28

6,544.39

6,544.39

2,274,818,802.82

2,274,818,802.826,900,768.69

1,815,496,206.422
SALES Total

5,911TRADES:
145CANCELS:

19,296.72450,354.7118,115,000.000 2,438,794,231.00Base 6,900,768.69
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Contracts # of Trades Notional Par Notional Proceeds

Base Currency: USD - US DOLLAR

US DOLLAR

244,850.000
FUTURE SELL TO CLOSE

4,897.000 Local

82TRADES:

Base

38CANCELS:

289,313,805.99
289,313,805.99

244,850.000
US DOLLAR  Total

4,897.000

82TRADES:
38CANCELS:

Base

Local

289,313,805.99

289,313,805.99

244,850.000
4,897.000

FUTURE SALES Total

82TRADES:
38CANCELS:

289,313,805.99Base
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Net CostTaxes/Fees/OtherCommissionsInterestUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

CASH EQUIVALENTS
1,078,419,136.190

1,047TRADES:

0.00Base

1CANCELS:

0.00 0.00 1,078,416,536.56

EQUITY
128,990,667.267

2,749TRADES:

0.00Base

37CANCELS:

377,154.57 120,762.62 449,872,200.65

FIXED INCOME
790,472,363.320

455TRADES:

4,970,862.27Base

78CANCELS:

0.00 0.00

174,963,822.000

803,668,549.99

1,997,882,166.777

PURCHASE Total

4,251TRADES:
116CANCELS:

120,762.62377,154.57

174,963,822.000

2,331,957,287.20Base 4,970,862.27
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Notional Par# of TradesContracts Notional Cost

Base Currency: USD - US DOLLAR

240,450.000
FUTURE BUY TO OPEN

4,809.000

51TRADES:

Base

13CANCELS:

282,416,402.99

240,450.0004,809.000

FUTURE PURCHASE Total

51TRADES:
13CANCELS:

282,416,402.99Base
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Net ProceedsTaxes/Fees/OtherCommissionsInterestUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

CASH EQUIVALENTS
888,439,561.060

482TRADES:

0.00Base

0CANCELS:

0.00 0.00 888,439,561.06

EQUITY
112,516,407.432

4,497TRADES:

0.00Base

77CANCELS:

450,354.71 19,296.72 698,870,937.35

FIXED INCOME
736,475,022.350

818TRADES:

6,898,661.73Base

68CANCELS:

0.00 0.00

18,115,000.000

773,420,599.51

SHORT TERM MATURITIES
78,065,215.580

114TRADES:

2,106.96Base

0CANCELS:

0.00 0.00 78,063,133.08

1,815,496,206.422

SALES Total

5,911TRADES:
145CANCELS:

19,296.72450,354.71

18,115,000.000

2,438,794,231.00Base 6,900,768.69
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Notional Par# of TradesContracts Notional Proceeds

Base Currency: USD - US DOLLAR

244,850.000
FUTURE SELL TO CLOSE

4,897.000

82TRADES:

Base

38CANCELS:

289,313,805.99

244,850.0004,897.000

FUTURE SALES Total

82TRADES:
38CANCELS:

289,313,805.99Base
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	EQUITY

	SWISS FRANC
	EQUITY

	US DOLLAR
	CASH EQUIVALENTS
	EQUITY
	FIXED INCOME

	US DOLLAR
	FUTURE BUY TO OPEN


	Sales
	AUSTRALIAN DOLLAR
	EQUITY

	BRAZILIAN REAL
	EQUITY

	CANADIAN DOLLAR
	EQUITY

	DANISH KRONE
	EQUITY

	EGYPTIAN POUND
	EQUITY

	EURO CURRENCY
	EQUITY
	EQUITY
	EQUITY
	EQUITY
	EQUITY
	EQUITY
	EQUITY
	EQUITY
	EQUITY
	EQUITY
	EQUITY
	EQUITY

	HONG KONG DOLLAR
	EQUITY

	HUNGARIAN FORINT
	EQUITY

	INDONESIAN RUPIAH
	EQUITY

	JAPANESE YEN
	EQUITY

	MEXICAN PESO
	EQUITY

	NEW ZEALAND DOLLAR
	EQUITY

	NORWEGIAN KRONE
	EQUITY

	POUND STERLING
	EQUITY

	SINGAPORE DOLLAR
	EQUITY

	SOUTH AFRICAN RAND
	EQUITY

	SOUTH KOREAN WON
	EQUITY

	SWEDISH KRONA
	EQUITY

	SWISS FRANC
	EQUITY

	THAILAND BAHT
	EQUITY

	US DOLLAR
	CASH EQUIVALENTS
	EQUITY
	FIXED INCOME
	SHORT TERM MATURITIES

	US DOLLAR
	FUTURE SELL TO CLOSE
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