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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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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

CASH EQUIVALENTS
US DOLLAR

0.0096948%   04 Jan 536991003 03 Jan 2011 03 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

445,600.450 NHHM Local 100.000000 0.00 0.00 0.00 445,600.451.000000

Base 100.000000 0.00 0.00 0.00 445,600.45

0.0099573%   04 Jan 536991003 03 Jan 2011 03 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

325,390.440 NHHL Local 100.000000 0.00 0.00 0.00 325,390.441.000000

Base 100.000000 0.00 0.00 0.00 325,390.44

0.0099809%   05 Jan 536991003 04 Jan 2011 04 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

3,354,396.100 NHHM Local 100.000000 0.00 0.00 0.00 3,354,396.101.000000

Base 100.000000 0.00 0.00 0.00 3,354,396.10

0.0099768%   05 Jan 536991003 04 Jan 2011 04 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

216,501.750 NHHL Local 100.000000 0.00 0.00 0.00 216,501.751.000000

Base 100.000000 0.00 0.00 0.00 216,501.75

0.0124645%   06 Jan 536991003 05 Jan 2011 05 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

57,763.890 NHHM Local 100.000000 0.00 0.00 0.00 57,763.891.000000

Base 100.000000 0.00 0.00 0.00 57,763.89

0.0090049%   06 Jan 536991003 05 Jan 2011 05 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

159,912.300 NHHL Local 100.000000 0.00 0.00 0.00 159,912.301.000000

Base 100.000000 0.00 0.00 0.00 159,912.30

1%   07 Jan 2011536991003 06 Jan 2011 06 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

4,895.480 NHHM Local 100.000000 0.00 0.00 0.00 4,895.481.000000

Base 100.000000 0.00 0.00 0.00 4,895.48

06 Jan 2011 07 Jan 2011 USD/BOS1 STATE STREET BANK AND TRUST

15,309.470 NHHL Local 100.000000 0.00 0.00 0.00 15,309.471.000000

Base 100.000000 0.00 0.00 0.00 15,309.47
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0.0099524%   10 Jan 536991003 07 Jan 2011 07 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

1,157,505.670 NHHL Local 100.000000 0.00 0.00 0.00 1,157,505.671.000000

Base 100.000000 0.00 0.00 0.00 1,157,505.67

0.0096524%   11 Jan 536991003 10 Jan 2011 10 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

74,592.950 NHHM Local 100.000000 0.00 0.00 0.00 74,592.951.000000

Base 100.000000 0.00 0.00 0.00 74,592.95

0.0100087%   11 Jan 536991003 10 Jan 2011 10 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

1,043,089.460 NHHL Local 100.000000 0.00 0.00 0.00 1,043,089.461.000000

Base 100.000000 0.00 0.00 0.00 1,043,089.46

0.0099061%   12 Jan 536991003 11 Jan 2011 11 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

763,162.340 NHHM Local 100.000000 0.00 0.00 0.00 763,162.341.000000

Base 100.000000 0.00 0.00 0.00 763,162.34

0.0099663%   12 Jan 536991003 11 Jan 2011 11 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

758,556.210 NHHL Local 100.000000 0.00 0.00 0.00 758,556.211.000000

Base 100.000000 0.00 0.00 0.00 758,556.21

0.0102024%   13 Jan 536991003 12 Jan 2011 12 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

493,999.290 NHHL Local 100.000000 0.00 0.00 0.00 493,999.291.000000

Base 100.000000 0.00 0.00 0.00 493,999.29

0.0100104%   14 Jan 536991003 13 Jan 2011 13 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

683,291.450 NHHM Local 100.000000 0.00 0.00 0.00 683,291.451.000000

Base 100.000000 0.00 0.00 0.00 683,291.45

0.0100083%   14 Jan 536991003 13 Jan 2011 13 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

1,510,741.560 NHHL Local 100.000000 0.00 0.00 0.00 1,510,741.561.000000

Base 100.000000 0.00 0.00 0.00 1,510,741.56

0.0099995%   18 Jan 536991003 14 Jan 2011 14 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

2,160,100.650 NHHM Local 100.000000 0.00 0.00 0.00 2,160,100.651.000000

Base 100.000000 0.00 0.00 0.00 2,160,100.65
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0.0099897%   18 Jan 536991003 14 Jan 2011 14 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

1,009,043.520 NHHL Local 100.000000 0.00 0.00 0.00 1,009,043.521.000000

Base 100.000000 0.00 0.00 0.00 1,009,043.52

1%   19 Jan 2011536991003 18 Jan 2011 18 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

15,338.390 NHHM Local 100.000000 0.00 0.00 0.00 15,338.391.000000

Base 100.000000 0.00 0.00 0.00 15,338.39

18 Jan 2011 18 Jan 2011 USD/BOSSTATE STREET BANK AND TRUST

15,224.210 NHHL Local 100.000000 0.00 0.00 0.00 15,224.211.000000

Base 100.000000 0.00 0.00 0.00 15,224.21

1%   20 Jan 2011536991003 19 Jan 2011 19 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

17,768.960 NHHM Local 100.000000 0.00 0.00 0.00 17,768.961.000000

Base 100.000000 0.00 0.00 0.00 17,768.96

19 Jan 2011 19 Jan 2011 USD/BOSSTATE STREET BANK AND TRUST

12,443.550 NHHL Local 100.000000 0.00 0.00 0.00 12,443.551.000000

Base 100.000000 0.00 0.00 0.00 12,443.55

0.009976%   21 Jan 2536991003 20 Jan 2011 20 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

938,249.990 NHHM Local 100.000000 0.00 0.00 0.00 938,249.991.000000

Base 100.000000 0.00 0.00 0.00 938,249.99

0.0099467%   21 Jan 536991003 20 Jan 2011 20 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

217,157.080 NHHL Local 100.000000 0.00 0.00 0.00 217,157.081.000000

Base 100.000000 0.00 0.00 0.00 217,157.08

0.0099484%   25 Jan 536991003 24 Jan 2011 24 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

1,556,032.770 NHHM Local 100.000000 0.00 0.00 0.00 1,556,032.771.000000

Base 100.000000 0.00 0.00 0.00 1,556,032.77

0.0102102%   25 Jan 536991003 24 Jan 2011 24 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

599,401.500 NHHL Local 100.000000 0.00 0.00 0.00 599,401.501.000000

Base 100.000000 0.00 0.00 0.00 599,401.50
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1%   26 Jan 2011536991003 25 Jan 2011 25 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

2,464.960 NHHM Local 100.000000 0.00 0.00 0.00 2,464.961.000000

Base 100.000000 0.00 0.00 0.00 2,464.96

25 Jan 2011 25 Jan 2011 USD/BOSSTATE STREET BANK AND TRUST

3,975.370 NHHL Local 100.000000 0.00 0.00 0.00 3,975.371.000000

Base 100.000000 0.00 0.00 0.00 3,975.37

1%   27 Jan 2011536991003 26 Jan 2011 26 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

15,471.690 NHHL Local 100.000000 0.00 0.00 0.00 15,471.691.000000

Base 100.000000 0.00 0.00 0.00 15,471.69

0.009934%   28 Jan 2536991003 27 Jan 2011 27 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

1,739,481.420 NHHL Local 100.000000 0.00 0.00 0.00 1,739,481.421.000000

Base 100.000000 0.00 0.00 0.00 1,739,481.42

1%   28 Jan 2011536991003 27 Jan 2011 27 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

3,430.540 NHHM Local 100.000000 0.00 0.00 0.00 3,430.541.000000

Base 100.000000 0.00 0.00 0.00 3,430.54

0.0102325%   31 Jan 536991003 28 Jan 2011 28 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

82,091.750 NHHM Local 100.000000 0.00 0.00 0.00 82,091.751.000000

Base 100.000000 0.00 0.00 0.00 82,091.75

0.0159681%   31 Jan 536991003 28 Jan 2011 28 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

7,514.960 NHHL Local 100.000000 0.00 0.00 0.00 7,514.961.000000

Base 100.000000 0.00 0.00 0.00 7,514.96

0.0099901%   01 Feb 536991003 31 Jan 2011 31 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

144,142.170 NHHM Local 100.000000 0.00 0.00 0.00 144,142.171.000000

Base 100.000000 0.00 0.00 0.00 144,142.17

0.0093851%   01 Feb 536991003 31 Jan 2011 31 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

268,509.570 NHHL Local 100.000000 0.00 0.00 0.00 268,509.571.000000

Base 100.000000 0.00 0.00 0.00 268,509.57
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0.0098817%   02 Feb 536991003 01 Feb 2011 01 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

1,311,510.740 NHHM Local 100.000000 0.00 0.00 0.00 1,311,510.741.000000

Base 100.000000 0.00 0.00 0.00 1,311,510.74

0.0097718%   02 Feb 536991003 01 Feb 2011 01 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

626,293.040 NHHL Local 100.000000 0.00 0.00 0.00 626,293.041.000000

Base 100.000000 0.00 0.00 0.00 626,293.04

0.0099626%   03 Feb 536991003 02 Feb 2011 02 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

2,168,106.370 NHHM Local 100.000000 0.00 0.00 0.00 2,168,106.371.000000

Base 100.000000 0.00 0.00 0.00 2,168,106.37

0.0099237%   03 Feb 536991003 02 Feb 2011 02 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

253,937.280 NHHL Local 100.000000 0.00 0.00 0.00 253,937.281.000000

Base 100.000000 0.00 0.00 0.00 253,937.28

1%   04 Feb 2011536991003 03 Feb 2011 03 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

1,347.080 NHHL Local 100.000000 0.00 0.00 0.00 1,347.081.000000

Base 100.000000 0.00 0.00 0.00 1,347.08

0.0099988%   07 Feb 536991003 04 Feb 2011 04 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

2,496,302.020 NHHM Local 100.000000 0.00 0.00 0.00 2,496,302.021.000000

Base 100.000000 0.00 0.00 0.00 2,496,302.02

0.0100232%   07 Feb 536991003 04 Feb 2011 04 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

1,221,172.920 NHHL Local 100.000000 0.00 0.00 0.00 1,221,172.921.000000

Base 100.000000 0.00 0.00 0.00 1,221,172.92

0.0099619%   08 Feb 536991003 07 Feb 2011 07 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

1,553,918.260 NHHM Local 100.000000 0.00 0.00 0.00 1,553,918.261.000000

Base 100.000000 0.00 0.00 0.00 1,553,918.26

0.0074912%   08 Feb 536991003 07 Feb 2011 07 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

48,056.380 NHHL Local 100.000000 0.00 0.00 0.00 48,056.381.000000

Base 100.000000 0.00 0.00 0.00 48,056.38
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0.0100644%   09 Feb 536991003 08 Feb 2011 08 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

2,253,497.180 NHHM Local 100.000000 0.00 0.00 0.00 2,253,497.181.000000

Base 100.000000 0.00 0.00 0.00 2,253,497.18

0.0100238%   09 Feb 536991003 08 Feb 2011 08 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

1,149,263.810 NHHL Local 100.000000 0.00 0.00 0.00 1,149,263.811.000000

Base 100.000000 0.00 0.00 0.00 1,149,263.81

0.0100605%   10 Feb 536991003 09 Feb 2011 09 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

2,540,634.850 NHHM Local 100.000000 0.00 0.00 0.00 2,540,634.851.000000

Base 100.000000 0.00 0.00 0.00 2,540,634.85

0.0100785%   10 Feb 536991003 09 Feb 2011 09 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

1,928,866.470 NHHL Local 100.000000 0.00 0.00 0.00 1,928,866.471.000000

Base 100.000000 0.00 0.00 0.00 1,928,866.47

0.0099809%   11 Feb 536991003 10 Feb 2011 10 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

1,406,688.180 NHHM Local 100.000000 0.00 0.00 0.00 1,406,688.181.000000

Base 100.000000 0.00 0.00 0.00 1,406,688.18

0.010037%   11 Feb 2536991003 10 Feb 2011 10 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

1,255,357.620 NHHL Local 100.000000 0.00 0.00 0.00 1,255,357.621.000000

Base 100.000000 0.00 0.00 0.00 1,255,357.62

0.0100289%   14 Feb 536991003 11 Feb 2011 11 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

1,758,912.700 NHHM Local 100.000000 0.00 0.00 0.00 1,758,912.701.000000

Base 100.000000 0.00 0.00 0.00 1,758,912.70

0.0168303%   14 Feb 536991003 11 Feb 2011 11 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

7,130.010 NHHL Local 100.000000 0.00 0.00 0.00 7,130.011.000000

Base 100.000000 0.00 0.00 0.00 7,130.01

0.0129598%   15 Feb 536991003 14 Feb 2011 14 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

27,778.150 NHHM Local 100.000000 0.00 0.00 0.00 27,778.151.000000

Base 100.000000 0.00 0.00 0.00 27,778.15
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0.0099082%   15 Feb 536991003 14 Feb 2011 14 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

1,744,014.330 NHHL Local 100.000000 0.00 0.00 0.00 1,744,014.331.000000

Base 100.000000 0.00 0.00 0.00 1,744,014.33

0.0097787%   16 Feb 536991003 15 Feb 2011 15 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

773,107.560 NHHM Local 100.000000 0.00 0.00 0.00 773,107.561.000000

Base 100.000000 0.00 0.00 0.00 773,107.56

0.0110568%   16 Feb 536991003 15 Feb 2011 15 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

32,559.250 NHHL Local 100.000000 0.00 0.00 0.00 32,559.251.000000

Base 100.000000 0.00 0.00 0.00 32,559.25

0.010001%   17 Feb 2536991003 16 Feb 2011 16 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

2,015,805.480 NHHM Local 100.000000 0.00 0.00 0.00 2,015,805.481.000000

Base 100.000000 0.00 0.00 0.00 2,015,805.48

1%   17 Feb 2011536991003 16 Feb 2011 16 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

16,631.330 NHHL Local 100.000000 0.00 0.00 0.00 16,631.331.000000

Base 100.000000 0.00 0.00 0.00 16,631.33

0.0181284%   18 Feb 536991003 17 Feb 2011 17 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

19,858.390 NHHM Local 100.000000 0.00 0.00 0.00 19,858.391.000000

Base 100.000000 0.00 0.00 0.00 19,858.39

0.0099989%   18 Feb 536991003 17 Feb 2011 17 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

1,980,216.020 NHHL Local 100.000000 0.00 0.00 0.00 1,980,216.021.000000

Base 100.000000 0.00 0.00 0.00 1,980,216.02

0.0099863%   22 Feb 536991003 18 Feb 2011 18 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

3,217,396.750 NHHM Local 100.000000 0.00 0.00 0.00 3,217,396.751.000000

Base 100.000000 0.00 0.00 0.00 3,217,396.75

0.0100129%   22 Feb 536991003 18 Feb 2011 18 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

1,716,787.680 NHHL Local 100.000000 0.00 0.00 0.00 1,716,787.681.000000

Base 100.000000 0.00 0.00 0.00 1,716,787.68
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0.0153316%   23 Feb 536991003 22 Feb 2011 22 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

23,480.940 NHHM Local 100.000000 0.00 0.00 0.00 23,480.941.000000

Base 100.000000 0.00 0.00 0.00 23,480.94

0.0108785%   23 Feb 536991003 22 Feb 2011 22 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

33,092.770 NHHL Local 100.000000 0.00 0.00 0.00 33,092.771.000000

Base 100.000000 0.00 0.00 0.00 33,092.77

0.01%   24 Feb 2011536991003 23 Feb 2011 23 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

14,543.340 NHHL Local 100.000000 0.00 0.00 0.00 14,543.341.000000

Base 100.000000 0.00 0.00 0.00 14,543.34

23 Feb 2011 23 Feb 2011 USD/BOSSTATE STREET BANK AND TRUST

3,925.110 NHHM Local 100.000000 0.00 0.00 0.00 3,925.111.000000

Base 100.000000 0.00 0.00 0.00 3,925.11

0.0095975%   25 Feb 536991003 24 Feb 2011 24 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

262,569.200 NHHM Local 100.000000 0.00 0.00 0.00 262,569.201.000000

Base 100.000000 0.00 0.00 0.00 262,569.20

0.0098843%   25 Feb 536991003 24 Feb 2011 24 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

1,274,744.050 NHHL Local 100.000000 0.00 0.00 0.00 1,274,744.051.000000

Base 100.000000 0.00 0.00 0.00 1,274,744.05

0.01%   28 Feb 2011536991003 25 Feb 2011 25 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

40.010 NHHL Local 100.000000 0.00 0.00 0.00 40.011.000000

Base 100.000000 0.00 0.00 0.00 40.01

25 Feb 2011 25 Feb 2011 USD/BOSSTATE STREET BANK AND TRUST

1,506,230.550 NHHM Local 100.000000 0.00 0.00 0.00 1,506,230.551.000000

Base 100.000000 0.00 0.00 0.00 1,506,230.55

0.0097912%   01 Mar 536991003 28 Feb 2011 28 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

661,817.870 NHHM Local 100.000000 0.00 0.00 0.00 661,817.871.000000

Base 100.000000 0.00 0.00 0.00 661,817.87
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0.0104736%   01 Mar 536991003 28 Feb 2011 28 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

343,720.510 NHHL Local 100.000000 0.00 0.00 0.00 343,720.511.000000

Base 100.000000 0.00 0.00 0.00 343,720.51

0.0100766%   02 Mar 536991003 01 Mar 2011 01 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

2,286,490.610 NHHM Local 100.000000 0.00 0.00 0.00 2,286,490.611.000000

Base 100.000000 0.00 0.00 0.00 2,286,490.61

0.0108652%   02 Mar 536991003 01 Mar 2011 01 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

66,266.350 NHHL Local 100.000000 0.00 0.00 0.00 66,266.351.000000

Base 100.000000 0.00 0.00 0.00 66,266.35

0.01%   03 Mar 2011536991003 02 Mar 2011 02 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

1,246,372.650 NHHL Local 100.000000 0.00 0.00 0.00 1,246,372.651.000000

Base 100.000000 0.00 0.00 0.00 1,246,372.65

02 Mar 2011 02 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

12,166.100 NHHM Local 100.000000 0.00 0.00 0.00 12,166.101.000000

Base 100.000000 0.00 0.00 0.00 12,166.10

0.010032%   04 Mar 2536991003 03 Mar 2011 03 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

1,794,252.760 NHHM Local 100.000000 0.00 0.00 0.00 1,794,252.761.000000

Base 100.000000 0.00 0.00 0.00 1,794,252.76

0.0101183%   04 Mar 536991003 03 Mar 2011 03 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

747,164.440 NHHL Local 100.000000 0.00 0.00 0.00 747,164.441.000000

Base 100.000000 0.00 0.00 0.00 747,164.44

0.0106378%   07 Mar 536991003 04 Mar 2011 04 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

33,841.660 NHHM Local 100.000000 0.00 0.00 0.00 33,841.661.000000

Base 100.000000 0.00 0.00 0.00 33,841.66

0.0100019%   07 Mar 536991003 04 Mar 2011 04 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

767,853.760 NHHL Local 100.000000 0.00 0.00 0.00 767,853.761.000000

Base 100.000000 0.00 0.00 0.00 767,853.76
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0.0103928%   08 Mar 536991003 07 Mar 2011 07 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

69,279.020 NHHM Local 100.000000 0.00 0.00 0.00 69,279.021.000000

Base 100.000000 0.00 0.00 0.00 69,279.02

0.0099184%   08 Mar 536991003 07 Mar 2011 07 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

544,443.690 NHHL Local 100.000000 0.00 0.00 0.00 544,443.691.000000

Base 100.000000 0.00 0.00 0.00 544,443.69

0.0099425%   09 Mar 536991003 08 Mar 2011 08 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

760,371.530 NHHM Local 100.000000 0.00 0.00 0.00 760,371.531.000000

Base 100.000000 0.00 0.00 0.00 760,371.53

0.0124669%   10 Mar 536991003 09 Mar 2011 09 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

57,753.060 NHHM Local 100.000000 0.00 0.00 0.00 57,753.061.000000

Base 100.000000 0.00 0.00 0.00 57,753.06

0.0100757%   10 Mar 536991003 09 Mar 2011 09 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

1,000,424.590 NHHL Local 100.000000 0.00 0.00 0.00 1,000,424.591.000000

Base 100.000000 0.00 0.00 0.00 1,000,424.59

0.0101523%   11 Mar 536991003 10 Mar 2011 10 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

780,116.200 NHHM Local 100.000000 0.00 0.00 0.00 780,116.201.000000

Base 100.000000 0.00 0.00 0.00 780,116.20

0.0100605%   11 Mar 536991003 10 Mar 2011 10 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

2,111,231.460 NHHL Local 100.000000 0.00 0.00 0.00 2,111,231.461.000000

Base 100.000000 0.00 0.00 0.00 2,111,231.46

0.0100568%   14 Mar 536991003 11 Mar 2011 11 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

811,388.540 NHHM Local 100.000000 0.00 0.00 0.00 811,388.541.000000

Base 100.000000 0.00 0.00 0.00 811,388.54

0.0098356%   14 Mar 536991003 11 Mar 2011 11 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

268,411.990 NHHL Local 100.000000 0.00 0.00 0.00 268,411.991.000000

Base 100.000000 0.00 0.00 0.00 268,411.99
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0.01%   15 Mar 2011536991003 14 Mar 2011 14 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

2,359,284.950 NHHL Local 100.000000 0.00 0.00 0.00 2,359,284.951.000000

Base 100.000000 0.00 0.00 0.00 2,359,284.95

14 Mar 2011 14 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

1,017,646.560 NHHM Local 100.000000 0.00 0.00 0.00 1,017,646.561.000000

Base 100.000000 0.00 0.00 0.00 1,017,646.56

0.01%   16 Mar 2011536991003 15 Mar 2011 15 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

4,298.430 NHHL Local 100.000000 0.00 0.00 0.00 4,298.431.000000

Base 100.000000 0.00 0.00 0.00 4,298.43

15 Mar 2011 15 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

7,102.000 NHHM Local 100.000000 0.00 0.00 0.00 7,102.001.000000

Base 100.000000 0.00 0.00 0.00 7,102.00

0.01%   17 Mar 2011536991003 16 Mar 2011 16 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

959,193.250 NHHL Local 100.000000 0.00 0.00 0.00 959,193.251.000000

Base 100.000000 0.00 0.00 0.00 959,193.25

16 Mar 2011 16 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

115,777.600 NHHM Local 100.000000 0.00 0.00 0.00 115,777.601.000000

Base 100.000000 0.00 0.00 0.00 115,777.60

0.01%   18 Mar 2011536991003 17 Mar 2011 17 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

932,652.750 NHHL Local 100.000000 0.00 0.00 0.00 932,652.751.000000

Base 100.000000 0.00 0.00 0.00 932,652.75

17 Mar 2011 17 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

1,986,575.780 NHHM Local 100.000000 0.00 0.00 0.00 1,986,575.781.000000

Base 100.000000 0.00 0.00 0.00 1,986,575.78

0.01%   21 Mar 2011536991003 18 Mar 2011 18 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

1,531,421.010 NHHL Local 100.000000 0.00 0.00 0.00 1,531,421.011.000000

Base 100.000000 0.00 0.00 0.00 1,531,421.01
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18 Mar 2011 18 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

1,205,733.340 NHHM Local 100.000000 0.00 0.00 0.00 1,205,733.341.000000

Base 100.000000 0.00 0.00 0.00 1,205,733.34

0.01%   22 Mar 2011536991003 21 Mar 2011 21 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

15,259.730 NHHL Local 100.000000 0.00 0.00 0.00 15,259.731.000000

Base 100.000000 0.00 0.00 0.00 15,259.73

21 Mar 2011 21 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

227,160.970 NHHM Local 100.000000 0.00 0.00 0.00 227,160.971.000000

Base 100.000000 0.00 0.00 0.00 227,160.97

0.01%   23 Mar 2011536991003 22 Mar 2011 22 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

21,587.380 NHHL Local 100.000000 0.00 0.00 0.00 21,587.381.000000

Base 100.000000 0.00 0.00 0.00 21,587.38

22 Mar 2011 22 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

5,992.650 NHHM Local 100.000000 0.00 0.00 0.00 5,992.651.000000

Base 100.000000 0.00 0.00 0.00 5,992.65

0.01%   24 Mar 2011536991003 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

533,613.100 NHHL Local 100.000000 0.00 0.00 0.00 533,613.101.000000

Base 100.000000 0.00 0.00 0.00 533,613.10

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

504,535.230 NHHM Local 100.000000 0.00 0.00 0.00 504,535.231.000000

Base 100.000000 0.00 0.00 0.00 504,535.23

0.01%   25 Mar 2011536991003 24 Mar 2011 24 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

270,953.260 NHHL Local 100.000000 0.00 0.00 0.00 270,953.261.000000

Base 100.000000 0.00 0.00 0.00 270,953.26

24 Mar 2011 24 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

15,805.190 NHHM Local 100.000000 0.00 0.00 0.00 15,805.191.000000

Base 100.000000 0.00 0.00 0.00 15,805.19
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0.01%   28 Mar 2011536991003 25 Mar 2011 25 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

490,775.840 NHHL Local 100.000000 0.00 0.00 0.00 490,775.841.000000

Base 100.000000 0.00 0.00 0.00 490,775.84

25 Mar 2011 25 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

503,352.060 NHHM Local 100.000000 0.00 0.00 0.00 503,352.061.000000

Base 100.000000 0.00 0.00 0.00 503,352.06

0.01%   29 Mar 2011536991003 28 Mar 2011 28 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

2,459.030 NHHL Local 100.000000 0.00 0.00 0.00 2,459.031.000000

Base 100.000000 0.00 0.00 0.00 2,459.03

28 Mar 2011 28 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

88,133.990 NHHM Local 100.000000 0.00 0.00 0.00 88,133.991.000000

Base 100.000000 0.00 0.00 0.00 88,133.99

0.01%   30 Mar 2011536991003 29 Mar 2011 29 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

8,631.280 NHHL Local 100.000000 0.00 0.00 0.00 8,631.281.000000

Base 100.000000 0.00 0.00 0.00 8,631.28

29 Mar 2011 29 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

3,964.890 NHHM Local 100.000000 0.00 0.00 0.00 3,964.891.000000

Base 100.000000 0.00 0.00 0.00 3,964.89

0.01%   31 Mar 2011536991003 30 Mar 2011 30 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

159,861.760 NHHL Local 100.000000 0.00 0.00 0.00 159,861.761.000000

Base 100.000000 0.00 0.00 0.00 159,861.76

30 Mar 2011 30 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

84,275.920 NHHM Local 100.000000 0.00 0.00 0.00 84,275.921.000000

Base 100.000000 0.00 0.00 0.00 84,275.92

0.01%   01 Apr 2011536991003 31 Mar 2011 31 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

2,660,007.330 NHHL Local 100.000000 0.00 0.00 0.00 2,660,007.331.000000

Base 100.000000 0.00 0.00 0.00 2,660,007.33
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31 Mar 2011 31 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

463,678.770 NHHM Local 100.000000 0.00 0.00 0.00 463,678.771.000000

Base 100.000000 0.00 0.00 0.00 463,678.77

536991003 Total

0.00 0.000.0087,059,428.520 Local 87,059,428.52

Base 0.00 0.00 0.00 87,059,428.52

1.000% 31 Dec 20308611249L1 07 Feb 2011 07 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

0.200 NHFN Local 100.000000 0.00 0.00 0.00 0.201.000000

Base 100.000000 0.00 0.00 0.00 0.20

0.201% 31 Dec 20308611249L1 14 Feb 2011 14 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

0.500 NHFN Local 100.000000 0.00 0.00 0.00 0.501.000000

Base 100.000000 0.00 0.00 0.00 0.50

1.000% 31 Dec 20308611249L1 18 Feb 2011 18 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

5.320 NHFN Local 100.000000 0.00 0.00 0.00 5.321.000000

Base 100.000000 0.00 0.00 0.00 5.32

31 Dec 2030 24 Feb 2011 24 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

39.790 NHIA Local 100.000000 0.00 0.00 0.00 39.791.000000

Base 100.000000 0.00 0.00 0.00 39.79

0.210% 31 Dec 20308611249L1 02 Mar 2011 02 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,877.060 NHIA Local 100.000000 0.00 0.00 0.00 1,877.061.000000

Base 100.000000 0.00 0.00 0.00 1,877.06
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1.000% 31 Dec 20308611249L1 29 Mar 2011 29 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

15,000,000.000 NHEI Local 100.000000 0.00 0.00 0.00 15,000,000.001.000000

Base 100.000000 0.00 0.00 0.00 15,000,000.00

8611249L1 Total

0.00 0.000.0015,001,922.870 Local 15,001,922.87

Base 0.00 0.00 0.00 15,001,922.87

1.000% 31 Dec 203086199E9B7 03 Jan 2011 03 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

104,887.760 NHDF Local 100.000000 0.00 0.00 0.00 104,887.761.000000

Base 100.000000 0.00 0.00 0.00 104,887.76

31 Dec 2030 03 Jan 2011 03 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

58,389.570 NHDG Local 100.000000 0.00 0.00 0.00 58,389.571.000000

Base 100.000000 0.00 0.00 0.00 58,389.57

31 Dec 2030 03 Jan 2011 03 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

10,768.200 NHDJ Local 100.000000 0.00 0.00 0.00 10,768.201.000000

Base 100.000000 0.00 0.00 0.00 10,768.20

31 Dec 2030 03 Jan 2011 03 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

157,870.290 NHDM Local 100.000000 0.00 0.00 0.00 157,870.291.000000

Base 100.000000 0.00 0.00 0.00 157,870.29

31 Dec 2030 03 Jan 2011 03 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

43,104.080 NHDU Local 100.000000 0.00 0.00 0.00 43,104.081.000000

Base 100.000000 0.00 0.00 0.00 43,104.08
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31 Dec 2030 03 Jan 2011 03 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,164.770 NHDY Local 100.000000 0.00 0.00 0.00 2,164.771.000000

Base 100.000000 0.00 0.00 0.00 2,164.77

31 Dec 2030 03 Jan 2011 03 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,616.480 NHEB Local 100.000000 0.00 0.00 0.00 2,616.481.000000

Base 100.000000 0.00 0.00 0.00 2,616.48

31 Dec 2030 03 Jan 2011 03 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

4.680 NHEF Local 100.000000 0.00 0.00 0.00 4.681.000000

Base 100.000000 0.00 0.00 0.00 4.68

31 Dec 2030 03 Jan 2011 03 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

166.500 NHEG Local 100.000000 0.00 0.00 0.00 166.501.000000

Base 100.000000 0.00 0.00 0.00 166.50

31 Dec 2030 03 Jan 2011 03 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

345.600 NHEH Local 100.000000 0.00 0.00 0.00 345.601.000000

Base 100.000000 0.00 0.00 0.00 345.60

31 Dec 2030 03 Jan 2011 03 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,101.860 NHEL Local 100.000000 0.00 0.00 0.00 1,101.861.000000

Base 100.000000 0.00 0.00 0.00 1,101.86

31 Dec 2030 03 Jan 2011 03 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

72,158.390 NHEU Local 100.000000 0.00 0.00 0.00 72,158.391.000000

Base 100.000000 0.00 0.00 0.00 72,158.39
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31 Dec 2030 03 Jan 2011 03 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,404.550 NHEY Local 100.000000 0.00 0.00 0.00 2,404.551.000000

Base 100.000000 0.00 0.00 0.00 2,404.55

31 Dec 2030 03 Jan 2011 03 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

20,011.530 NHEZ Local 100.000000 0.00 0.00 0.00 20,011.531.000000

Base 100.000000 0.00 0.00 0.00 20,011.53

31 Dec 2030 03 Jan 2011 03 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

0.210 NHFG Local 100.000000 0.00 0.00 0.00 0.211.000000

Base 100.000000 0.00 0.00 0.00 0.21

31 Dec 2030 03 Jan 2011 03 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,470.780 NHFI Local 100.000000 0.00 0.00 0.00 2,470.781.000000

Base 100.000000 0.00 0.00 0.00 2,470.78

31 Dec 2030 03 Jan 2011 03 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,630.400 NHFJ Local 100.000000 0.00 0.00 0.00 1,630.401.000000

Base 100.000000 0.00 0.00 0.00 1,630.40

31 Dec 2030 03 Jan 2011 03 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

368,368.700 NHFS Local 100.000000 0.00 0.00 0.00 368,368.701.000000

Base 100.000000 0.00 0.00 0.00 368,368.70

31 Dec 2030 03 Jan 2011 03 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

245.540 NHHG Local 100.000000 0.00 0.00 0.00 245.541.000000

Base 100.000000 0.00 0.00 0.00 245.54
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Purchase Report by Report Date
Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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 03 Jan 2011 03 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

274.390 NHHJ Local 100.000000 0.00 0.00 0.00 274.391.000000

Base 100.000000 0.00 0.00 0.00 274.39

31 Dec 2030 03 Jan 2011 03 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

758,461.840 NHHL Local 100.000000 0.00 0.00 0.00 758,461.841.000000

Base 100.000000 0.00 0.00 0.00 758,461.84

31 Dec 2030 03 Jan 2011 03 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,152,815.000 NHHM Local 100.000000 0.00 0.00 0.00 1,152,815.001.000000

Base 100.000000 0.00 0.00 0.00 1,152,815.00

31 Dec 2030 03 Jan 2011 03 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,595.940 NHHP Local 100.000000 0.00 0.00 0.00 1,595.941.000000

Base 100.000000 0.00 0.00 0.00 1,595.94

31 Dec 2030 03 Jan 2011 03 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

126.080 NHHV Local 100.000000 0.00 0.00 0.00 126.081.000000

Base 100.000000 0.00 0.00 0.00 126.08

31 Dec 2030 03 Jan 2011 03 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

4,518.500 NHHW Local 100.000000 0.00 0.00 0.00 4,518.501.000000

Base 100.000000 0.00 0.00 0.00 4,518.50

31 Dec 2030 03 Jan 2011 03 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

160,538.090 NHHY Local 100.000000 0.00 0.00 0.00 160,538.091.000000

Base 100.000000 0.00 0.00 0.00 160,538.09
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Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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 03 Jan 2011 03 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

20,308.280 NHHZ Local 100.000000 0.00 0.00 0.00 20,308.281.000000

Base 100.000000 0.00 0.00 0.00 20,308.28

31 Dec 2030 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

2,484,365.330 NHDF Local 100.000000 0.00 0.00 0.00 2,484,365.331.000000

Base 100.000000 0.00 0.00 0.00 2,484,365.33

31 Dec 2030 01 Jan 2011 CANCEL USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

-2,484,365.330 NHDF Local 100.000000 0.00 0.00 0.00 -2,484,365.331.000000

Base 100.000000 0.00 0.00 0.00 -2,484,365.33

31 Dec 2030 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

3,226,470.510 NHDG Local 100.000000 0.00 0.00 0.00 3,226,470.511.000000

Base 100.000000 0.00 0.00 0.00 3,226,470.51

31 Dec 2030 01 Jan 2011 CANCEL USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

-3,226,470.510 NHDG Local 100.000000 0.00 0.00 0.00 -3,226,470.511.000000

Base 100.000000 0.00 0.00 0.00 -3,226,470.51

31 Dec 2030 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

503,741.430 NHDJ Local 100.000000 0.00 0.00 0.00 503,741.431.000000

Base 100.000000 0.00 0.00 0.00 503,741.43

31 Dec 2030 01 Jan 2011 CANCEL USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

-503,741.430 NHDJ Local 100.000000 0.00 0.00 0.00 -503,741.431.000000

Base 100.000000 0.00 0.00 0.00 -503,741.43
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Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

393,872.840 NHDM Local 100.000000 0.00 0.00 0.00 393,872.841.000000

Base 100.000000 0.00 0.00 0.00 393,872.84

31 Dec 2030 01 Jan 2011 CANCEL USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

-393,872.840 NHDM Local 100.000000 0.00 0.00 0.00 -393,872.841.000000

Base 100.000000 0.00 0.00 0.00 -393,872.84

31 Dec 2030 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

2,838,904.170 NHDU Local 100.000000 0.00 0.00 0.00 2,838,904.171.000000

Base 100.000000 0.00 0.00 0.00 2,838,904.17

31 Dec 2030 01 Jan 2011 CANCEL USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

-2,838,904.170 NHDU Local 100.000000 0.00 0.00 0.00 -2,838,904.171.000000

Base 100.000000 0.00 0.00 0.00 -2,838,904.17

31 Dec 2030 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

12,306,401.590 NHDY Local 100.000000 0.00 0.00 0.00 12,306,401.591.000000

Base 100.000000 0.00 0.00 0.00 12,306,401.59

31 Dec 2030 01 Jan 2011 CANCEL USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND
-12,306,401.590 NHDY Local 100.000000 0.00 0.00 0.00 -12,306,401.591.000000

Base 100.000000 0.00 0.00 0.00 -12,306,401.59

31 Dec 2030 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

14,753,917.350 NHEB Local 100.000000 0.00 0.00 0.00 14,753,917.351.000000

Base 100.000000 0.00 0.00 0.00 14,753,917.35
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Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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 Jan 2011 CANCEL USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND
-14,753,917.350 NHEB Local 100.000000 0.00 0.00 0.00 -14,753,917.351.000000

Base 100.000000 0.00 0.00 0.00 -14,753,917.35

31 Dec 2030 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

124,447.870 NHEF Local 100.000000 0.00 0.00 0.00 124,447.871.000000

Base 100.000000 0.00 0.00 0.00 124,447.87

31 Dec 2030 01 Jan 2011 CANCEL USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

-124,447.870 NHEF Local 100.000000 0.00 0.00 0.00 -124,447.871.000000

Base 100.000000 0.00 0.00 0.00 -124,447.87

31 Dec 2030 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

874,834.570 NHEG Local 100.000000 0.00 0.00 0.00 874,834.571.000000

Base 100.000000 0.00 0.00 0.00 874,834.57

31 Dec 2030 01 Jan 2011 CANCEL USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

-874,834.570 NHEG Local 100.000000 0.00 0.00 0.00 -874,834.571.000000

Base 100.000000 0.00 0.00 0.00 -874,834.57

31 Dec 2030 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

1,721,009.110 NHEH Local 100.000000 0.00 0.00 0.00 1,721,009.111.000000

Base 100.000000 0.00 0.00 0.00 1,721,009.11

31 Dec 2030 01 Jan 2011 CANCEL USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

-1,721,009.110 NHEH Local 100.000000 0.00 0.00 0.00 -1,721,009.111.000000

Base 100.000000 0.00 0.00 0.00 -1,721,009.11
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Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

5,585,660.100 NHEL Local 100.000000 0.00 0.00 0.00 5,585,660.101.000000

Base 100.000000 0.00 0.00 0.00 5,585,660.10

31 Dec 2030 01 Jan 2011 CANCEL USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

-5,585,660.100 NHEL Local 100.000000 0.00 0.00 0.00 -5,585,660.101.000000

Base 100.000000 0.00 0.00 0.00 -5,585,660.10

31 Dec 2030 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

262,506.630 NHEU Local 100.000000 0.00 0.00 0.00 262,506.631.000000

Base 100.000000 0.00 0.00 0.00 262,506.63

31 Dec 2030 01 Jan 2011 CANCEL USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

-262,506.630 NHEU Local 100.000000 0.00 0.00 0.00 -262,506.631.000000

Base 100.000000 0.00 0.00 0.00 -262,506.63

31 Dec 2030 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

254,683.520 NHEY Local 100.000000 0.00 0.00 0.00 254,683.521.000000

Base 100.000000 0.00 0.00 0.00 254,683.52

31 Dec 2030 01 Jan 2011 CANCEL USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

-254,683.520 NHEY Local 100.000000 0.00 0.00 0.00 -254,683.521.000000

Base 100.000000 0.00 0.00 0.00 -254,683.52

31 Dec 2030 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

1,178,730.430 NHEZ Local 100.000000 0.00 0.00 0.00 1,178,730.431.000000

Base 100.000000 0.00 0.00 0.00 1,178,730.43
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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 01 Jan 2011 CANCEL USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

-1,178,730.430 NHEZ Local 100.000000 0.00 0.00 0.00 -1,178,730.431.000000

Base 100.000000 0.00 0.00 0.00 -1,178,730.43

31 Dec 2030 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

1,034.370 NHFG Local 100.000000 0.00 0.00 0.00 1,034.371.000000

Base 100.000000 0.00 0.00 0.00 1,034.37

31 Dec 2030 01 Jan 2011 CANCEL USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

-1,034.370 NHFG Local 100.000000 0.00 0.00 0.00 -1,034.371.000000

Base 100.000000 0.00 0.00 0.00 -1,034.37

31 Dec 2030 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

5,984,872.990 NHFI Local 100.000000 0.00 0.00 0.00 5,984,872.991.000000

Base 100.000000 0.00 0.00 0.00 5,984,872.99

31 Dec 2030 01 Jan 2011 CANCEL USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

-5,984,872.990 NHFI Local 100.000000 0.00 0.00 0.00 -5,984,872.991.000000

Base 100.000000 0.00 0.00 0.00 -5,984,872.99

31 Dec 2030 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

10,008,775.460 NHFJ Local 100.000000 0.00 0.00 0.00 10,008,775.461.000000

Base 100.000000 0.00 0.00 0.00 10,008,775.46

31 Dec 2030 01 Jan 2011 CANCEL USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND
-10,008,775.460 NHFJ Local 100.000000 0.00 0.00 0.00 -10,008,775.461.000000

Base 100.000000 0.00 0.00 0.00 -10,008,775.46
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to June 15, 2011View Date:March 31, 2011January 1, 2011

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 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

12,344,259.360 NHFS Local 100.000000 0.00 0.00 0.00 12,344,259.361.000000

Base 100.000000 0.00 0.00 0.00 12,344,259.36

31 Dec 2030 01 Jan 2011 CANCEL USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND
-12,344,259.360 NHFS Local 100.000000 0.00 0.00 0.00 -12,344,259.361.000000

Base 100.000000 0.00 0.00 0.00 -12,344,259.36

31 Dec 2030 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

2,575,291.860 NHHG Local 100.000000 0.00 0.00 0.00 2,575,291.861.000000

Base 100.000000 0.00 0.00 0.00 2,575,291.86

31 Dec 2030 01 Jan 2011 CANCEL USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

-2,575,291.860 NHHG Local 100.000000 0.00 0.00 0.00 -2,575,291.861.000000

Base 100.000000 0.00 0.00 0.00 -2,575,291.86

31 Dec 2030 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

3,277,971.720 NHHJ Local 100.000000 0.00 0.00 0.00 3,277,971.721.000000

Base 100.000000 0.00 0.00 0.00 3,277,971.72

31 Dec 2030 01 Jan 2011 CANCEL USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

-3,277,971.720 NHHJ Local 100.000000 0.00 0.00 0.00 -3,277,971.721.000000

Base 100.000000 0.00 0.00 0.00 -3,277,971.72

31 Dec 2030 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

2,664,899.900 NHHL Local 100.000000 0.00 0.00 0.00 2,664,899.901.000000

Base 100.000000 0.00 0.00 0.00 2,664,899.90
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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 01 Jan 2011 CANCEL USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

-2,664,899.900 NHHL Local 100.000000 0.00 0.00 0.00 -2,664,899.901.000000

Base 100.000000 0.00 0.00 0.00 -2,664,899.90

31 Dec 2030 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

5,817,740.240 NHHM Local 100.000000 0.00 0.00 0.00 5,817,740.241.000000

Base 100.000000 0.00 0.00 0.00 5,817,740.24

31 Dec 2030 01 Jan 2011 CANCEL USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

-5,817,740.240 NHHM Local 100.000000 0.00 0.00 0.00 -5,817,740.241.000000

Base 100.000000 0.00 0.00 0.00 -5,817,740.24

31 Dec 2030 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

5,672,644.100 NHHP Local 100.000000 0.00 0.00 0.00 5,672,644.101.000000

Base 100.000000 0.00 0.00 0.00 5,672,644.10

31 Dec 2030 01 Jan 2011 CANCEL USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

-5,672,644.100 NHHP Local 100.000000 0.00 0.00 0.00 -5,672,644.101.000000

Base 100.000000 0.00 0.00 0.00 -5,672,644.10

31 Dec 2030 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

360,911.820 NHHV Local 100.000000 0.00 0.00 0.00 360,911.821.000000

Base 100.000000 0.00 0.00 0.00 360,911.82

31 Dec 2030 01 Jan 2011 CANCEL USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

-360,911.820 NHHV Local 100.000000 0.00 0.00 0.00 -360,911.821.000000

Base 100.000000 0.00 0.00 0.00 -360,911.82
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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 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

19,275,927.090 NHHW Local 100.000000 0.00 0.00 0.00 19,275,927.091.000000

Base 100.000000 0.00 0.00 0.00 19,275,927.09

31 Dec 2030 01 Jan 2011 CANCEL USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND
-19,275,927.090 NHHW Local 100.000000 0.00 0.00 0.00 -19,275,927.091.000000

Base 100.000000 0.00 0.00 0.00 -19,275,927.09

31 Dec 2030 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

328,459.560 NHHY Local 100.000000 0.00 0.00 0.00 328,459.561.000000

Base 100.000000 0.00 0.00 0.00 328,459.56

31 Dec 2030 01 Jan 2011 CANCEL USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

-328,459.560 NHHY Local 100.000000 0.00 0.00 0.00 -328,459.561.000000

Base 100.000000 0.00 0.00 0.00 -328,459.56

31 Dec 2030 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

194,713.770 NHHZ Local 100.000000 0.00 0.00 0.00 194,713.771.000000

Base 100.000000 0.00 0.00 0.00 194,713.77

31 Dec 2030 01 Jan 2011 CANCEL USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

-194,713.770 NHHZ Local 100.000000 0.00 0.00 0.00 -194,713.771.000000

Base 100.000000 0.00 0.00 0.00 -194,713.77

31 Dec 2030 01 Jan 2011 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

2,484,365.330 NHDF Local 100.000000 0.00 0.00 0.00 2,484,365.331.000000

Base 100.000000 0.00 0.00 0.00 2,484,365.33
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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 01 Jan 2011 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

3,226,470.510 NHDG Local 100.000000 0.00 0.00 0.00 3,226,470.511.000000

Base 100.000000 0.00 0.00 0.00 3,226,470.51

31 Dec 2030 01 Jan 2011 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

503,741.430 NHDJ Local 100.000000 0.00 0.00 0.00 503,741.431.000000

Base 100.000000 0.00 0.00 0.00 503,741.43

31 Dec 2030 01 Jan 2011 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

393,872.840 NHDM Local 100.000000 0.00 0.00 0.00 393,872.841.000000

Base 100.000000 0.00 0.00 0.00 393,872.84

31 Dec 2030 01 Jan 2011 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

2,838,904.170 NHDU Local 100.000000 0.00 0.00 0.00 2,838,904.171.000000

Base 100.000000 0.00 0.00 0.00 2,838,904.17

31 Dec 2030 01 Jan 2011 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

12,306,401.590 NHDY Local 100.000000 0.00 0.00 0.00 12,306,401.591.000000

Base 100.000000 0.00 0.00 0.00 12,306,401.59

31 Dec 2030 01 Jan 2011 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

14,753,917.350 NHEB Local 100.000000 0.00 0.00 0.00 14,753,917.351.000000

Base 100.000000 0.00 0.00 0.00 14,753,917.35

31 Dec 2030 01 Jan 2011 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

124,447.870 NHEF Local 100.000000 0.00 0.00 0.00 124,447.871.000000

Base 100.000000 0.00 0.00 0.00 124,447.87
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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 01 Jan 2011 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

874,834.570 NHEG Local 100.000000 0.00 0.00 0.00 874,834.571.000000

Base 100.000000 0.00 0.00 0.00 874,834.57

31 Dec 2030 01 Jan 2011 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

1,721,009.110 NHEH Local 100.000000 0.00 0.00 0.00 1,721,009.111.000000

Base 100.000000 0.00 0.00 0.00 1,721,009.11

31 Dec 2030 01 Jan 2011 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

5,585,660.100 NHEL Local 100.000000 0.00 0.00 0.00 5,585,660.101.000000

Base 100.000000 0.00 0.00 0.00 5,585,660.10

31 Dec 2030 01 Jan 2011 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

262,506.630 NHEU Local 100.000000 0.00 0.00 0.00 262,506.631.000000

Base 100.000000 0.00 0.00 0.00 262,506.63

31 Dec 2030 01 Jan 2011 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

254,683.520 NHEY Local 100.000000 0.00 0.00 0.00 254,683.521.000000

Base 100.000000 0.00 0.00 0.00 254,683.52

31 Dec 2030 01 Jan 2011 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

1,178,730.430 NHEZ Local 100.000000 0.00 0.00 0.00 1,178,730.431.000000

Base 100.000000 0.00 0.00 0.00 1,178,730.43

31 Dec 2030 01 Jan 2011 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

1,034.370 NHFG Local 100.000000 0.00 0.00 0.00 1,034.371.000000

Base 100.000000 0.00 0.00 0.00 1,034.37
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Base Currency: USD - US DOLLAR

31 Dec 2030 01 Jan 2011 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

5,984,872.990 NHFI Local 100.000000 0.00 0.00 0.00 5,984,872.991.000000

Base 100.000000 0.00 0.00 0.00 5,984,872.99

31 Dec 2030 01 Jan 2011 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

10,008,775.460 NHFJ Local 100.000000 0.00 0.00 0.00 10,008,775.461.000000

Base 100.000000 0.00 0.00 0.00 10,008,775.46

31 Dec 2030 01 Jan 2011 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

12,344,259.360 NHFS Local 100.000000 0.00 0.00 0.00 12,344,259.361.000000

Base 100.000000 0.00 0.00 0.00 12,344,259.36

31 Dec 2030 01 Jan 2011 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

2,575,291.860 NHHG Local 100.000000 0.00 0.00 0.00 2,575,291.861.000000

Base 100.000000 0.00 0.00 0.00 2,575,291.86

31 Dec 2030 01 Jan 2011 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

3,277,971.720 NHHJ Local 100.000000 0.00 0.00 0.00 3,277,971.721.000000

Base 100.000000 0.00 0.00 0.00 3,277,971.72

31 Dec 2030 01 Jan 2011 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

2,664,899.900 NHHL Local 100.000000 0.00 0.00 0.00 2,664,899.901.000000

Base 100.000000 0.00 0.00 0.00 2,664,899.90

31 Dec 2030 01 Jan 2011 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

5,817,740.240 NHHM Local 100.000000 0.00 0.00 0.00 5,817,740.241.000000

Base 100.000000 0.00 0.00 0.00 5,817,740.24
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Base Currency: USD - US DOLLAR

31 Dec 2030 01 Jan 2011 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

5,672,644.100 NHHP Local 100.000000 0.00 0.00 0.00 5,672,644.101.000000

Base 100.000000 0.00 0.00 0.00 5,672,644.10

31 Dec 2030 01 Jan 2011 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

360,911.820 NHHV Local 100.000000 0.00 0.00 0.00 360,911.821.000000

Base 100.000000 0.00 0.00 0.00 360,911.82

31 Dec 2030 01 Jan 2011 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

19,275,927.090 NHHW Local 100.000000 0.00 0.00 0.00 19,275,927.091.000000

Base 100.000000 0.00 0.00 0.00 19,275,927.09

31 Dec 2030 01 Jan 2011 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

328,459.560 NHHY Local 100.000000 0.00 0.00 0.00 328,459.561.000000

Base 100.000000 0.00 0.00 0.00 328,459.56

31 Dec 2030 01 Jan 2011 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

194,713.770 NHHZ Local 100.000000 0.00 0.00 0.00 194,713.771.000000

Base 100.000000 0.00 0.00 0.00 194,713.77

31 Dec 2030 01 Jan 2011 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

2,946,612.780 NHDX Local 100.000000 0.00 0.00 0.00 2,946,612.781.000000

Base 100.000000 0.00 0.00 0.00 2,946,612.78

31 Dec 2030 01 Jan 2011 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

8,920,319.670 NHDZ Local 100.000000 0.00 0.00 0.00 8,920,319.671.000000

Base 100.000000 0.00 0.00 0.00 8,920,319.67
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Base Currency: USD - US DOLLAR

31 Dec 2030 01 Jan 2011 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND
163,494,420.000 NHEN Local 100.000000 0.00 0.00 0.00 163,494,420.001.000000

Base 100.000000 0.00 0.00 0.00 163,494,420.00

31 Dec 2030 01 Jan 2011 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

1,441,903.260 NHEX Local 100.000000 0.00 0.00 0.00 1,441,903.261.000000

Base 100.000000 0.00 0.00 0.00 1,441,903.26

31 Dec 2030 01 Jan 2011 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF 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

31 Dec 2030 01 Jan 2011 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

1,699,396.460 NHHO Local 100.000000 0.00 0.00 0.00 1,699,396.461.000000

Base 100.000000 0.00 0.00 0.00 1,699,396.46

31 Dec 2030 01 Jan 2011 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

1,106,355.620 NHIB Local 100.000000 0.00 0.00 0.00 1,106,355.621.000000

Base 100.000000 0.00 0.00 0.00 1,106,355.62

31 Dec 2030 01 Jan 2011 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

1,050,898.930 NHID Local 100.000000 0.00 0.00 0.00 1,050,898.931.000000

Base 100.000000 0.00 0.00 0.00 1,050,898.93

31 Dec 2030 01 Jan 2011 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASH
STIF FUND

22,701,584.330 NHEM Local 100.000000 0.00 0.00 0.00 22,701,584.331.000000

Base 100.000000 0.00 0.00 0.00 22,701,584.33
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Base Currency: USD - US DOLLAR

0.228% 31 Dec 203086199E9B7 04 Jan 2011 04 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

303,926.160 NHDF Local 100.000000 0.00 0.00 0.00 303,926.161.000000

Base 100.000000 0.00 0.00 0.00 303,926.16

31 Dec 2030 04 Jan 2011 04 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

21,694.350 NHDM Local 100.000000 0.00 0.00 0.00 21,694.351.000000

Base 100.000000 0.00 0.00 0.00 21,694.35

31 Dec 2030 04 Jan 2011 04 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

114,908.050 NHDU Local 100.000000 0.00 0.00 0.00 114,908.051.000000

Base 100.000000 0.00 0.00 0.00 114,908.05

31 Dec 2030 04 Jan 2011 04 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

710,902.340 NHEB Local 100.000000 0.00 0.00 0.00 710,902.341.000000

Base 100.000000 0.00 0.00 0.00 710,902.34

31 Dec 2030 04 Jan 2011 04 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

9,905.890 NHEG Local 100.000000 0.00 0.00 0.00 9,905.891.000000

Base 100.000000 0.00 0.00 0.00 9,905.89

31 Dec 2030 04 Jan 2011 04 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,454,740.040 NHEH Local 100.000000 0.00 0.00 0.00 2,454,740.041.000000

Base 100.000000 0.00 0.00 0.00 2,454,740.04

1.000% 31 Dec 203086199E9B7 04 Jan 2011 04 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

624,198.100 NHEM Local 100.000000 0.00 0.00 0.00 624,198.101.000000

Base 100.000000 0.00 0.00 0.00 624,198.10
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0.228% 31 Dec 203086199E9B7 04 Jan 2011 04 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

27,094.110 NHEU Local 100.000000 0.00 0.00 0.00 27,094.111.000000

Base 100.000000 0.00 0.00 0.00 27,094.11

31 Dec 2030 04 Jan 2011 04 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,848.000 NHEY Local 100.000000 0.00 0.00 0.00 1,848.001.000000

Base 100.000000 0.00 0.00 0.00 1,848.00

31 Dec 2030 04 Jan 2011 04 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

8,522.300 NHHY Local 100.000000 0.00 0.00 0.00 8,522.301.000000

Base 100.000000 0.00 0.00 0.00 8,522.30

31 Dec 2030 04 Jan 2011 04 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

20,954.500 NHHZ Local 100.000000 0.00 0.00 0.00 20,954.501.000000

Base 100.000000 0.00 0.00 0.00 20,954.50

0.233% 31 Dec 203086199E9B7 05 Jan 2011 05 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

20,491.000 NHDF Local 100.000000 0.00 0.00 0.00 20,491.001.000000

Base 100.000000 0.00 0.00 0.00 20,491.00

31 Dec 2030 05 Jan 2011 05 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

9,960.420 NHDM Local 100.000000 0.00 0.00 0.00 9,960.421.000000

Base 100.000000 0.00 0.00 0.00 9,960.42

31 Dec 2030 05 Jan 2011 05 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

930.410 NHDU Local 100.000000 0.00 0.00 0.00 930.411.000000

Base 100.000000 0.00 0.00 0.00 930.41
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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 05 Jan 2011 05 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

149,128.860 NHDY Local 100.000000 0.00 0.00 0.00 149,128.861.000000

Base 100.000000 0.00 0.00 0.00 149,128.86

0.228% 31 Dec 203086199E9B7 05 Jan 2011 05 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

6.880 NHEF Local 100.000000 0.00 0.00 0.00 6.881.000000

Base 100.000000 0.00 0.00 0.00 6.88

0.233% 31 Dec 203086199E9B7 05 Jan 2011 05 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

7,172.980 NHEU Local 100.000000 0.00 0.00 0.00 7,172.981.000000

Base 100.000000 0.00 0.00 0.00 7,172.98

31 Dec 2030 05 Jan 2011 05 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,167.090 NHHJ Local 100.000000 0.00 0.00 0.00 1,167.091.000000

Base 100.000000 0.00 0.00 0.00 1,167.09

1.000% 31 Dec 203086199E9B7 05 Jan 2011 05 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

3,354,397.030 NHHM Local 100.000000 0.00 0.00 0.00 3,354,397.031.000000

Base 100.000000 0.00 0.00 0.00 3,354,397.03

0.233% 31 Dec 203086199E9B7 05 Jan 2011 05 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,324.230 NHHO Local 100.000000 0.00 0.00 0.00 1,324.231.000000

Base 100.000000 0.00 0.00 0.00 1,324.23

31 Dec 2030 05 Jan 2011 05 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,999.510 NHHY Local 100.000000 0.00 0.00 0.00 2,999.511.000000

Base 100.000000 0.00 0.00 0.00 2,999.51
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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 05 Jan 2011 05 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,330.600 NHIB Local 100.000000 0.00 0.00 0.00 2,330.601.000000

Base 100.000000 0.00 0.00 0.00 2,330.60

0.225% 31 Dec 203086199E9B7 06 Jan 2011 06 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

181.920 NHDM Local 100.000000 0.00 0.00 0.00 181.921.000000

Base 100.000000 0.00 0.00 0.00 181.92

31 Dec 2030 06 Jan 2011 06 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

32,494.040 NHDU Local 100.000000 0.00 0.00 0.00 32,494.041.000000

Base 100.000000 0.00 0.00 0.00 32,494.04

31 Dec 2030 06 Jan 2011 06 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

359,337.000 NHEM Local 100.000000 0.00 0.00 0.00 359,337.001.000000

Base 100.000000 0.00 0.00 0.00 359,337.00

31 Dec 2030 06 Jan 2011 06 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

26.920 NHEU Local 100.000000 0.00 0.00 0.00 26.921.000000

Base 100.000000 0.00 0.00 0.00 26.92

31 Dec 2030 06 Jan 2011 06 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

103,829.040 NHHO Local 100.000000 0.00 0.00 0.00 103,829.041.000000

Base 100.000000 0.00 0.00 0.00 103,829.04

31 Dec 2030 06 Jan 2011 06 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

3,406,859.900 NHHP Local 100.000000 0.00 0.00 0.00 3,406,859.901.000000

Base 100.000000 0.00 0.00 0.00 3,406,859.90
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Base Currency: USD - US DOLLAR

31 Dec 2030 06 Jan 2011 06 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

258.040 NHHY Local 100.000000 0.00 0.00 0.00 258.041.000000

Base 100.000000 0.00 0.00 0.00 258.04

31 Dec 2030 06 Jan 2011 06 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

30,260.540 NHHZ Local 100.000000 0.00 0.00 0.00 30,260.541.000000

Base 100.000000 0.00 0.00 0.00 30,260.54

31 Dec 2030 06 Jan 2011 06 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

64,686.900 NHIB Local 100.000000 0.00 0.00 0.00 64,686.901.000000

Base 100.000000 0.00 0.00 0.00 64,686.90

0.233% 31 Dec 203086199E9B7 07 Jan 2011 07 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

6,167.500 NHDG Local 100.000000 0.00 0.00 0.00 6,167.501.000000

Base 100.000000 0.00 0.00 0.00 6,167.50

31 Dec 2030 07 Jan 2011 07 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

71,457.080 NHDM Local 100.000000 0.00 0.00 0.00 71,457.081.000000

Base 100.000000 0.00 0.00 0.00 71,457.08

31 Dec 2030 07 Jan 2011 07 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

24,520.650 NHDU Local 100.000000 0.00 0.00 0.00 24,520.651.000000

Base 100.000000 0.00 0.00 0.00 24,520.65

31 Dec 2030 07 Jan 2011 07 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

6,709.950 NHEU Local 100.000000 0.00 0.00 0.00 6,709.951.000000

Base 100.000000 0.00 0.00 0.00 6,709.95
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 07 Jan 2011 07 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

15,309.470 NHHL Local 100.000000 0.00 0.00 0.00 15,309.471.000000

Base 100.000000 0.00 0.00 0.00 15,309.47

1.000% 31 Dec 203086199E9B7 07 Jan 2011 07 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

4,895.480 NHHM Local 100.000000 0.00 0.00 0.00 4,895.481.000000

Base 100.000000 0.00 0.00 0.00 4,895.48

0.233% 31 Dec 203086199E9B7 07 Jan 2011 07 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

110,213.430 NHHY Local 100.000000 0.00 0.00 0.00 110,213.431.000000

Base 100.000000 0.00 0.00 0.00 110,213.43

31 Dec 2030 07 Jan 2011 07 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,566.890 NHHZ Local 100.000000 0.00 0.00 0.00 1,566.891.000000

Base 100.000000 0.00 0.00 0.00 1,566.89

0.232% 31 Dec 203086199E9B7 10 Jan 2011 10 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

17,070.000 NHDF Local 100.000000 0.00 0.00 0.00 17,070.001.000000

Base 100.000000 0.00 0.00 0.00 17,070.00

31 Dec 2030 10 Jan 2011 10 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

120,938.000 NHDM Local 100.000000 0.00 0.00 0.00 120,938.001.000000

Base 100.000000 0.00 0.00 0.00 120,938.00

31 Dec 2030 10 Jan 2011 10 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

330,214.700 NHDU Local 100.000000 0.00 0.00 0.00 330,214.701.000000

Base 100.000000 0.00 0.00 0.00 330,214.70
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Base Currency: USD - US DOLLAR

31 Dec 2030 10 Jan 2011 10 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

10,354.800 NHDZ Local 100.000000 0.00 0.00 0.00 10,354.801.000000

Base 100.000000 0.00 0.00 0.00 10,354.80

31 Dec 2030 10 Jan 2011 10 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

4,931,861.570 NHEN Local 100.000000 0.00 0.00 0.00 4,931,861.571.000000

Base 100.000000 0.00 0.00 0.00 4,931,861.57

31 Dec 2030 10 Jan 2011 10 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

95,731.500 NHEU Local 100.000000 0.00 0.00 0.00 95,731.501.000000

Base 100.000000 0.00 0.00 0.00 95,731.50

31 Dec 2030 10 Jan 2011 10 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

451,995.220 NHEX Local 100.000000 0.00 0.00 0.00 451,995.221.000000

Base 100.000000 0.00 0.00 0.00 451,995.22

31 Dec 2030 10 Jan 2011 10 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

465,377.170 NHEZ Local 100.000000 0.00 0.00 0.00 465,377.171.000000

Base 100.000000 0.00 0.00 0.00 465,377.17

31 Dec 2030 10 Jan 2011 10 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

42,539.700 NHHJ Local 100.000000 0.00 0.00 0.00 42,539.701.000000

Base 100.000000 0.00 0.00 0.00 42,539.70

31 Dec 2030 10 Jan 2011 10 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

691,506.630 NHHL Local 100.000000 0.00 0.00 0.00 691,506.631.000000

Base 100.000000 0.00 0.00 0.00 691,506.63
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Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 10 Jan 2011 10 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

36,093.230 NHHP Local 100.000000 0.00 0.00 0.00 36,093.231.000000

Base 100.000000 0.00 0.00 0.00 36,093.23

31 Dec 2030 10 Jan 2011 10 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

4,221.640 NHHW Local 100.000000 0.00 0.00 0.00 4,221.641.000000

Base 100.000000 0.00 0.00 0.00 4,221.64

31 Dec 2030 10 Jan 2011 10 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

54,332.480 NHHY Local 100.000000 0.00 0.00 0.00 54,332.481.000000

Base 100.000000 0.00 0.00 0.00 54,332.48

31 Dec 2030 10 Jan 2011 10 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

17,236.840 NHHZ Local 100.000000 0.00 0.00 0.00 17,236.841.000000

Base 100.000000 0.00 0.00 0.00 17,236.84

31 Dec 2030 10 Jan 2011 10 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

457,597.510 NHIB Local 100.000000 0.00 0.00 0.00 457,597.511.000000

Base 100.000000 0.00 0.00 0.00 457,597.51

31 Dec 2030 10 Jan 2011 10 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

6,493.300 NHID Local 100.000000 0.00 0.00 0.00 6,493.301.000000

Base 100.000000 0.00 0.00 0.00 6,493.30

0.230% 31 Dec 203086199E9B7 11 Jan 2011 11 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

45,251.000 NHDF Local 100.000000 0.00 0.00 0.00 45,251.001.000000

Base 100.000000 0.00 0.00 0.00 45,251.00



Prepared by State StreetPage 43

Purchase Report by Report Date
Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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 11 Jan 2011 11 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

21,648.890 NHDM Local 100.000000 0.00 0.00 0.00 21,648.891.000000

Base 100.000000 0.00 0.00 0.00 21,648.89

31 Dec 2030 11 Jan 2011 11 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,338,881.420 NHDX Local 100.000000 0.00 0.00 0.00 1,338,881.421.000000

Base 100.000000 0.00 0.00 0.00 1,338,881.42

31 Dec 2030 11 Jan 2011 11 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

143,017.640 NHEB Local 100.000000 0.00 0.00 0.00 143,017.641.000000

Base 100.000000 0.00 0.00 0.00 143,017.64

31 Dec 2030 11 Jan 2011 11 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

331,285.040 NHEN Local 100.000000 0.00 0.00 0.00 331,285.041.000000

Base 100.000000 0.00 0.00 0.00 331,285.04

31 Dec 2030 11 Jan 2011 11 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

12,157.640 NHEU Local 100.000000 0.00 0.00 0.00 12,157.641.000000

Base 100.000000 0.00 0.00 0.00 12,157.64

31 Dec 2030 11 Jan 2011 11 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

331.610 NHEX Local 100.000000 0.00 0.00 0.00 331.611.000000

Base 100.000000 0.00 0.00 0.00 331.61

31 Dec 2030 11 Jan 2011 11 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

19,568,306.720 NHFI Local 100.000000 0.00 0.00 0.00 19,568,306.721.000000

Base 100.000000 0.00 0.00 0.00 19,568,306.72
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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 11 Jan 2011 11 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

167,089.750 NHHL Local 100.000000 0.00 0.00 0.00 167,089.751.000000

Base 100.000000 0.00 0.00 0.00 167,089.75

31 Dec 2030 11 Jan 2011 11 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

496.100 NHHO Local 100.000000 0.00 0.00 0.00 496.101.000000

Base 100.000000 0.00 0.00 0.00 496.10

31 Dec 2030 11 Jan 2011 11 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

3,267,637.960 NHHP Local 100.000000 0.00 0.00 0.00 3,267,637.961.000000

Base 100.000000 0.00 0.00 0.00 3,267,637.96

31 Dec 2030 11 Jan 2011 11 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

26,978.600 NHHW Local 100.000000 0.00 0.00 0.00 26,978.601.000000

Base 100.000000 0.00 0.00 0.00 26,978.60

31 Dec 2030 11 Jan 2011 11 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

19,137.080 NHHY Local 100.000000 0.00 0.00 0.00 19,137.081.000000

Base 100.000000 0.00 0.00 0.00 19,137.08

31 Dec 2030 11 Jan 2011 11 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

616.980 NHHZ Local 100.000000 0.00 0.00 0.00 616.981.000000

Base 100.000000 0.00 0.00 0.00 616.98

31 Dec 2030 11 Jan 2011 11 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

129,393.680 NHIB Local 100.000000 0.00 0.00 0.00 129,393.681.000000

Base 100.000000 0.00 0.00 0.00 129,393.68
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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 11 Jan 2011 11 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

618,824.740 NHID Local 100.000000 0.00 0.00 0.00 618,824.741.000000

Base 100.000000 0.00 0.00 0.00 618,824.74

0.227% 31 Dec 203086199E9B7 12 Jan 2011 12 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

856,055.150 NHDF Local 100.000000 0.00 0.00 0.00 856,055.151.000000

Base 100.000000 0.00 0.00 0.00 856,055.15

31 Dec 2030 12 Jan 2011 12 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,168.560 NHDM Local 100.000000 0.00 0.00 0.00 1,168.561.000000

Base 100.000000 0.00 0.00 0.00 1,168.56

31 Dec 2030 12 Jan 2011 12 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

258,675.060 NHDU Local 100.000000 0.00 0.00 0.00 258,675.061.000000

Base 100.000000 0.00 0.00 0.00 258,675.06

31 Dec 2030 12 Jan 2011 12 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

263,411.250 NHEM Local 100.000000 0.00 0.00 0.00 263,411.251.000000

Base 100.000000 0.00 0.00 0.00 263,411.25

31 Dec 2030 12 Jan 2011 12 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,250.100 NHEU Local 100.000000 0.00 0.00 0.00 1,250.101.000000

Base 100.000000 0.00 0.00 0.00 1,250.10

31 Dec 2030 12 Jan 2011 12 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

6,411.570 NHHJ Local 100.000000 0.00 0.00 0.00 6,411.571.000000

Base 100.000000 0.00 0.00 0.00 6,411.57



Prepared by State StreetPage 46

Purchase Report by Report Date
Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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 12 Jan 2011 12 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

758,556.420 NHHL Local 100.000000 0.00 0.00 0.00 758,556.421.000000

Base 100.000000 0.00 0.00 0.00 758,556.42

31 Dec 2030 12 Jan 2011 12 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

11,376,302.360 NHHW Local 100.000000 0.00 0.00 0.00 11,376,302.361.000000

Base 100.000000 0.00 0.00 0.00 11,376,302.36

0.229% 31 Dec 203086199E9B7 13 Jan 2011 13 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

824,791.400 NHDF Local 100.000000 0.00 0.00 0.00 824,791.401.000000

Base 100.000000 0.00 0.00 0.00 824,791.40

31 Dec 2030 13 Jan 2011 13 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

7,716.980 NHDM Local 100.000000 0.00 0.00 0.00 7,716.981.000000

Base 100.000000 0.00 0.00 0.00 7,716.98

31 Dec 2030 13 Jan 2011 13 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

533,036.610 NHDU Local 100.000000 0.00 0.00 0.00 533,036.611.000000

Base 100.000000 0.00 0.00 0.00 533,036.61

31 Dec 2030 13 Jan 2011 13 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

51,328.920 NHDZ Local 100.000000 0.00 0.00 0.00 51,328.921.000000

Base 100.000000 0.00 0.00 0.00 51,328.92

31 Dec 2030 13 Jan 2011 13 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

706,542.000 NHEM Local 100.000000 0.00 0.00 0.00 706,542.001.000000

Base 100.000000 0.00 0.00 0.00 706,542.00
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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 Jan 2011 13 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

322,370.420 NHEN Local 100.000000 0.00 0.00 0.00 322,370.421.000000

Base 100.000000 0.00 0.00 0.00 322,370.42

31 Dec 2030 13 Jan 2011 13 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

3,861.900 NHEU Local 100.000000 0.00 0.00 0.00 3,861.901.000000

Base 100.000000 0.00 0.00 0.00 3,861.90

31 Dec 2030 13 Jan 2011 13 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

161,453.100 NHEZ Local 100.000000 0.00 0.00 0.00 161,453.101.000000

Base 100.000000 0.00 0.00 0.00 161,453.10

31 Dec 2030 13 Jan 2011 13 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

3,638.370 NHFI Local 100.000000 0.00 0.00 0.00 3,638.371.000000

Base 100.000000 0.00 0.00 0.00 3,638.37

0.227% 31 Dec 203086199E9B7 13 Jan 2011 13 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

695,885.830 NHHO Local 100.000000 0.00 0.00 0.00 695,885.831.000000

Base 100.000000 0.00 0.00 0.00 695,885.83

0.229% 31 Dec 203086199E9B7 13 Jan 2011 13 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,764,774.430 NHHP Local 100.000000 0.00 0.00 0.00 2,764,774.431.000000

Base 100.000000 0.00 0.00 0.00 2,764,774.43

31 Dec 2030 13 Jan 2011 13 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

19,972.480 NHHW Local 100.000000 0.00 0.00 0.00 19,972.481.000000

Base 100.000000 0.00 0.00 0.00 19,972.48
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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 Jan 2011 13 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

6,665.000 NHHY Local 100.000000 0.00 0.00 0.00 6,665.001.000000

Base 100.000000 0.00 0.00 0.00 6,665.00

0.227% 31 Dec 203086199E9B7 13 Jan 2011 13 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

3,480.200 NHHZ Local 100.000000 0.00 0.00 0.00 3,480.201.000000

Base 100.000000 0.00 0.00 0.00 3,480.20

0.229% 31 Dec 203086199E9B7 13 Jan 2011 13 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

312,384.700 NHIB Local 100.000000 0.00 0.00 0.00 312,384.701.000000

Base 100.000000 0.00 0.00 0.00 312,384.70

0.233% 31 Dec 203086199E9B7 14 Jan 2011 14 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

143,988.780 NHDF Local 100.000000 0.00 0.00 0.00 143,988.781.000000

Base 100.000000 0.00 0.00 0.00 143,988.78

31 Dec 2030 14 Jan 2011 14 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

42,944.510 NHDM Local 100.000000 0.00 0.00 0.00 42,944.511.000000

Base 100.000000 0.00 0.00 0.00 42,944.51

31 Dec 2030 14 Jan 2011 14 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

580,394.630 NHDU Local 100.000000 0.00 0.00 0.00 580,394.631.000000

Base 100.000000 0.00 0.00 0.00 580,394.63

31 Dec 2030 14 Jan 2011 14 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

94,833.120 NHDX Local 100.000000 0.00 0.00 0.00 94,833.121.000000

Base 100.000000 0.00 0.00 0.00 94,833.12
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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 Jan 2011 14 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

68,462.800 NHDZ Local 100.000000 0.00 0.00 0.00 68,462.801.000000

Base 100.000000 0.00 0.00 0.00 68,462.80

31 Dec 2030 14 Jan 2011 14 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

14,827.350 NHEU Local 100.000000 0.00 0.00 0.00 14,827.351.000000

Base 100.000000 0.00 0.00 0.00 14,827.35

0.229% 31 Dec 203086199E9B7 14 Jan 2011 14 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,855.490 NHEX Local 100.000000 0.00 0.00 0.00 2,855.491.000000

Base 100.000000 0.00 0.00 0.00 2,855.49

0.233% 31 Dec 203086199E9B7 14 Jan 2011 14 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,595.000 NHEY Local 100.000000 0.00 0.00 0.00 1,595.001.000000

Base 100.000000 0.00 0.00 0.00 1,595.00

0.227% 31 Dec 203086199E9B7 14 Jan 2011 14 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

24,067.070 NHHG Local 100.000000 0.00 0.00 0.00 24,067.071.000000

Base 100.000000 0.00 0.00 0.00 24,067.07

0.233% 31 Dec 203086199E9B7 14 Jan 2011 14 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,268,741.980 NHHL Local 100.000000 0.00 0.00 0.00 1,268,741.981.000000

Base 100.000000 0.00 0.00 0.00 1,268,741.98

31 Dec 2030 14 Jan 2011 14 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

74,140.200 NHHY Local 100.000000 0.00 0.00 0.00 74,140.201.000000

Base 100.000000 0.00 0.00 0.00 74,140.20
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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 Jan 2011 14 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

20,978.700 NHHZ Local 100.000000 0.00 0.00 0.00 20,978.701.000000

Base 100.000000 0.00 0.00 0.00 20,978.70

31 Dec 2030 14 Jan 2011 14 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

13,419.680 NHIB Local 100.000000 0.00 0.00 0.00 13,419.681.000000

Base 100.000000 0.00 0.00 0.00 13,419.68

1.000% 31 Dec 203086199E9B7 14 Jan 2011 14 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

176,698.680 NHID Local 100.000000 0.00 0.00 0.00 176,698.681.000000

Base 100.000000 0.00 0.00 0.00 176,698.68

0.240% 31 Dec 203086199E9B7 18 Jan 2011 18 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

153,459.910 NHDF Local 100.000000 0.00 0.00 0.00 153,459.911.000000

Base 100.000000 0.00 0.00 0.00 153,459.91

31 Dec 2030 18 Jan 2011 18 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

36,016.000 NHDG Local 100.000000 0.00 0.00 0.00 36,016.001.000000

Base 100.000000 0.00 0.00 0.00 36,016.00

31 Dec 2030 18 Jan 2011 18 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

118,395.370 NHDM Local 100.000000 0.00 0.00 0.00 118,395.371.000000

Base 100.000000 0.00 0.00 0.00 118,395.37

31 Dec 2030 18 Jan 2011 18 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

300,439.910 NHDU Local 100.000000 0.00 0.00 0.00 300,439.911.000000

Base 100.000000 0.00 0.00 0.00 300,439.91
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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 18 Jan 2011 18 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

180,252.200 NHDX Local 100.000000 0.00 0.00 0.00 180,252.201.000000

Base 100.000000 0.00 0.00 0.00 180,252.20

31 Dec 2030 18 Jan 2011 18 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

36,874.250 NHDZ Local 100.000000 0.00 0.00 0.00 36,874.251.000000

Base 100.000000 0.00 0.00 0.00 36,874.25

31 Dec 2030 18 Jan 2011 18 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

87,260.990 NHEB Local 100.000000 0.00 0.00 0.00 87,260.991.000000

Base 100.000000 0.00 0.00 0.00 87,260.99

31 Dec 2030 18 Jan 2011 18 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

947,724.320 NHEG Local 100.000000 0.00 0.00 0.00 947,724.321.000000

Base 100.000000 0.00 0.00 0.00 947,724.32

31 Dec 2030 18 Jan 2011 18 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

456,033.000 NHEM Local 100.000000 0.00 0.00 0.00 456,033.001.000000

Base 100.000000 0.00 0.00 0.00 456,033.00

31 Dec 2030 18 Jan 2011 18 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

13,652.800 NHEU Local 100.000000 0.00 0.00 0.00 13,652.801.000000

Base 100.000000 0.00 0.00 0.00 13,652.80

31 Dec 2030 18 Jan 2011 18 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF 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
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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 18 Jan 2011 18 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,775,104.300 NHFI Local 100.000000 0.00 0.00 0.00 1,775,104.301.000000

Base 100.000000 0.00 0.00 0.00 1,775,104.30

31 Dec 2030 18 Jan 2011 18 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,264,094.650 NHFJ Local 100.000000 0.00 0.00 0.00 1,264,094.651.000000

Base 100.000000 0.00 0.00 0.00 1,264,094.65

31 Dec 2030 18 Jan 2011 18 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

577,044.640 NHHL Local 100.000000 0.00 0.00 0.00 577,044.641.000000

Base 100.000000 0.00 0.00 0.00 577,044.64

1.000% 31 Dec 203086199E9B7 18 Jan 2011 18 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,160,103.050 NHHM Local 100.000000 0.00 0.00 0.00 2,160,103.051.000000

Base 100.000000 0.00 0.00 0.00 2,160,103.05

0.240% 31 Dec 203086199E9B7 18 Jan 2011 18 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,183,339.640 NHHW Local 100.000000 0.00 0.00 0.00 2,183,339.641.000000

Base 100.000000 0.00 0.00 0.00 2,183,339.64

31 Dec 2030 18 Jan 2011 18 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

445,582.720 NHHY Local 100.000000 0.00 0.00 0.00 445,582.721.000000

Base 100.000000 0.00 0.00 0.00 445,582.72

31 Dec 2030 18 Jan 2011 18 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,000.080 NHHZ Local 100.000000 0.00 0.00 0.00 1,000.081.000000

Base 100.000000 0.00 0.00 0.00 1,000.08
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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 18 Jan 2011 18 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

439,601.660 NHID Local 100.000000 0.00 0.00 0.00 439,601.661.000000

Base 100.000000 0.00 0.00 0.00 439,601.66

0.249% 31 Dec 203086199E9B7 19 Jan 2011 19 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

303,578.250 NHEM Local 100.000000 0.00 0.00 0.00 303,578.251.000000

Base 100.000000 0.00 0.00 0.00 303,578.25

31 Dec 2030 19 Jan 2011 19 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

5,645,662.480 NHEN Local 100.000000 0.00 0.00 0.00 5,645,662.481.000000

Base 100.000000 0.00 0.00 0.00 5,645,662.48

31 Dec 2030 19 Jan 2011 19 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,457,976.720 NHFS Local 100.000000 0.00 0.00 0.00 2,457,976.721.000000

Base 100.000000 0.00 0.00 0.00 2,457,976.72

31 Dec 2030 19 Jan 2011 19 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

35.000 NHHJ Local 100.000000 0.00 0.00 0.00 35.001.000000

Base 100.000000 0.00 0.00 0.00 35.00

31 Dec 2030 19 Jan 2011 19 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

15,224.210 NHHL Local 100.000000 0.00 0.00 0.00 15,224.211.000000

Base 100.000000 0.00 0.00 0.00 15,224.21

1.000% 31 Dec 203086199E9B7 19 Jan 2011 19 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

15,338.390 NHHM Local 100.000000 0.00 0.00 0.00 15,338.391.000000

Base 100.000000 0.00 0.00 0.00 15,338.39
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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 Cost

Base Currency: USD - US DOLLAR

0.249% 31 Dec 203086199E9B7 19 Jan 2011 19 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

854,691.020 NHHP Local 100.000000 0.00 0.00 0.00 854,691.021.000000

Base 100.000000 0.00 0.00 0.00 854,691.02

31 Dec 2030 19 Jan 2011 19 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

433,675.070 NHHW Local 100.000000 0.00 0.00 0.00 433,675.071.000000

Base 100.000000 0.00 0.00 0.00 433,675.07

31 Dec 2030 19 Jan 2011 19 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

893.340 NHHZ Local 100.000000 0.00 0.00 0.00 893.341.000000

Base 100.000000 0.00 0.00 0.00 893.34

0.233% 31 Dec 203086199E9B7 20 Jan 2011 20 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

24,368.280 NHDF Local 100.000000 0.00 0.00 0.00 24,368.281.000000

Base 100.000000 0.00 0.00 0.00 24,368.28

31 Dec 2030 20 Jan 2011 20 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

8,594.980 NHDM Local 100.000000 0.00 0.00 0.00 8,594.981.000000

Base 100.000000 0.00 0.00 0.00 8,594.98

31 Dec 2030 20 Jan 2011 20 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

149,554.870 NHDU Local 100.000000 0.00 0.00 0.00 149,554.871.000000

Base 100.000000 0.00 0.00 0.00 149,554.87

31 Dec 2030 20 Jan 2011 20 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

80,848.500 NHDY Local 100.000000 0.00 0.00 0.00 80,848.501.000000

Base 100.000000 0.00 0.00 0.00 80,848.50
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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 20 Jan 2011 20 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,793.250 NHEU Local 100.000000 0.00 0.00 0.00 1,793.251.000000

Base 100.000000 0.00 0.00 0.00 1,793.25

31 Dec 2030 20 Jan 2011 20 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

43,375.210 NHFI Local 100.000000 0.00 0.00 0.00 43,375.211.000000

Base 100.000000 0.00 0.00 0.00 43,375.21

31 Dec 2030 20 Jan 2011 20 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

22,948.710 NHFJ Local 100.000000 0.00 0.00 0.00 22,948.711.000000

Base 100.000000 0.00 0.00 0.00 22,948.71

31 Dec 2030 20 Jan 2011 20 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

12,443.550 NHHL Local 100.000000 0.00 0.00 0.00 12,443.551.000000

Base 100.000000 0.00 0.00 0.00 12,443.55

31 Dec 2030 20 Jan 2011 20 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

20,402.230 NHHO Local 100.000000 0.00 0.00 0.00 20,402.231.000000

Base 100.000000 0.00 0.00 0.00 20,402.23

0.232% 31 Dec 203086199E9B7 20 Jan 2011 20 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

3,145.000 NHHV Local 100.000000 0.00 0.00 0.00 3,145.001.000000

Base 100.000000 0.00 0.00 0.00 3,145.00

0.233% 31 Dec 203086199E9B7 20 Jan 2011 20 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

6,512.120 NHHW Local 100.000000 0.00 0.00 0.00 6,512.121.000000

Base 100.000000 0.00 0.00 0.00 6,512.12
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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 20 Jan 2011 20 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

13,893.130 NHHY Local 100.000000 0.00 0.00 0.00 13,893.131.000000

Base 100.000000 0.00 0.00 0.00 13,893.13

31 Dec 2030 20 Jan 2011 20 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

30,786.540 NHHZ Local 100.000000 0.00 0.00 0.00 30,786.541.000000

Base 100.000000 0.00 0.00 0.00 30,786.54

31 Dec 2030 20 Jan 2011 20 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

27,526.150 NHIB Local 100.000000 0.00 0.00 0.00 27,526.151.000000

Base 100.000000 0.00 0.00 0.00 27,526.15

0.240% 31 Dec 203086199E9B7 21 Jan 2011 21 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

37,892.450 NHDF Local 100.000000 0.00 0.00 0.00 37,892.451.000000

Base 100.000000 0.00 0.00 0.00 37,892.45

31 Dec 2030 21 Jan 2011 21 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

64,363.510 NHDU Local 100.000000 0.00 0.00 0.00 64,363.511.000000

Base 100.000000 0.00 0.00 0.00 64,363.51

31 Dec 2030 21 Jan 2011 21 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

6,205.000 NHDX Local 100.000000 0.00 0.00 0.00 6,205.001.000000

Base 100.000000 0.00 0.00 0.00 6,205.00

31 Dec 2030 21 Jan 2011 21 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

21,711.800 NHDZ Local 100.000000 0.00 0.00 0.00 21,711.801.000000

Base 100.000000 0.00 0.00 0.00 21,711.80
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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 21 Jan 2011 21 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,875,116.150 NHEM Local 100.000000 0.00 0.00 0.00 2,875,116.151.000000

Base 100.000000 0.00 0.00 0.00 2,875,116.15

31 Dec 2030 21 Jan 2011 21 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,189.300 NHEU Local 100.000000 0.00 0.00 0.00 1,189.301.000000

Base 100.000000 0.00 0.00 0.00 1,189.30

31 Dec 2030 21 Jan 2011 21 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

53,700.750 NHEX Local 100.000000 0.00 0.00 0.00 53,700.751.000000

Base 100.000000 0.00 0.00 0.00 53,700.75

31 Dec 2030 21 Jan 2011 21 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

168,672.430 NHHO Local 100.000000 0.00 0.00 0.00 168,672.431.000000

Base 100.000000 0.00 0.00 0.00 168,672.43

31 Dec 2030 21 Jan 2011 21 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

424.600 NHHY Local 100.000000 0.00 0.00 0.00 424.601.000000

Base 100.000000 0.00 0.00 0.00 424.60

31 Dec 2030 21 Jan 2011 21 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

13,793.770 NHHZ Local 100.000000 0.00 0.00 0.00 13,793.771.000000

Base 100.000000 0.00 0.00 0.00 13,793.77

31 Dec 2030 21 Jan 2011 21 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

126,309.490 NHIB Local 100.000000 0.00 0.00 0.00 126,309.491.000000

Base 100.000000 0.00 0.00 0.00 126,309.49
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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

0.230% 31 Dec 203086199E9B7 24 Jan 2011 24 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

7,300.000 NHDF Local 100.000000 0.00 0.00 0.00 7,300.001.000000

Base 100.000000 0.00 0.00 0.00 7,300.00

31 Dec 2030 24 Jan 2011 24 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,847.900 NHDM Local 100.000000 0.00 0.00 0.00 2,847.901.000000

Base 100.000000 0.00 0.00 0.00 2,847.90

31 Dec 2030 24 Jan 2011 24 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

51,290.670 NHDU Local 100.000000 0.00 0.00 0.00 51,290.671.000000

Base 100.000000 0.00 0.00 0.00 51,290.67

31 Dec 2030 24 Jan 2011 24 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

82,178.840 NHEB Local 100.000000 0.00 0.00 0.00 82,178.841.000000

Base 100.000000 0.00 0.00 0.00 82,178.84

31 Dec 2030 24 Jan 2011 24 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

191,787.000 NHEM Local 100.000000 0.00 0.00 0.00 191,787.001.000000

Base 100.000000 0.00 0.00 0.00 191,787.00

31 Dec 2030 24 Jan 2011 24 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

57,804.860 NHHG Local 100.000000 0.00 0.00 0.00 57,804.861.000000

Base 100.000000 0.00 0.00 0.00 57,804.86

31 Dec 2030 24 Jan 2011 24 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

15,407.210 NHHL Local 100.000000 0.00 0.00 0.00 15,407.211.000000

Base 100.000000 0.00 0.00 0.00 15,407.21
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Purchase Report by Report Date
Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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 203086199E9B7 24 Jan 2011 24 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

824,198.270 NHHM Local 100.000000 0.00 0.00 0.00 824,198.271.000000

Base 100.000000 0.00 0.00 0.00 824,198.27

0.230% 31 Dec 203086199E9B7 24 Jan 2011 24 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

130,511.920 NHHO Local 100.000000 0.00 0.00 0.00 130,511.921.000000

Base 100.000000 0.00 0.00 0.00 130,511.92

0.240% 31 Dec 203086199E9B7 24 Jan 2011 24 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

4,570.000 NHHY Local 100.000000 0.00 0.00 0.00 4,570.001.000000

Base 100.000000 0.00 0.00 0.00 4,570.00

0.230% 31 Dec 203086199E9B7 24 Jan 2011 24 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,208.630 NHHZ Local 100.000000 0.00 0.00 0.00 1,208.631.000000

Base 100.000000 0.00 0.00 0.00 1,208.63

0.229% 31 Dec 203086199E9B7 25 Jan 2011 25 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

28,946.690 NHDF Local 100.000000 0.00 0.00 0.00 28,946.691.000000

Base 100.000000 0.00 0.00 0.00 28,946.69

31 Dec 2030 25 Jan 2011 25 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF 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 25 Jan 2011 25 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF 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
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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 25 Jan 2011 25 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

83,044.960 NHDU Local 100.000000 0.00 0.00 0.00 83,044.961.000000

Base 100.000000 0.00 0.00 0.00 83,044.96

31 Dec 2030 25 Jan 2011 25 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

120,650.020 NHDX Local 100.000000 0.00 0.00 0.00 120,650.021.000000

Base 100.000000 0.00 0.00 0.00 120,650.02

31 Dec 2030 25 Jan 2011 25 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

29,323.800 NHDZ Local 100.000000 0.00 0.00 0.00 29,323.801.000000

Base 100.000000 0.00 0.00 0.00 29,323.80

31 Dec 2030 25 Jan 2011 25 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

416,119.480 NHEB Local 100.000000 0.00 0.00 0.00 416,119.481.000000

Base 100.000000 0.00 0.00 0.00 416,119.48

31 Dec 2030 25 Jan 2011 25 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

487,080.000 NHEM Local 100.000000 0.00 0.00 0.00 487,080.001.000000

Base 100.000000 0.00 0.00 0.00 487,080.00

31 Dec 2030 25 Jan 2011 25 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

24,607.700 NHEU Local 100.000000 0.00 0.00 0.00 24,607.701.000000

Base 100.000000 0.00 0.00 0.00 24,607.70

31 Dec 2030 25 Jan 2011 25 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,919.000 NHEY Local 100.000000 0.00 0.00 0.00 2,919.001.000000

Base 100.000000 0.00 0.00 0.00 2,919.00
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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 25 Jan 2011 25 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

325,844.640 NHFJ Local 100.000000 0.00 0.00 0.00 325,844.641.000000

Base 100.000000 0.00 0.00 0.00 325,844.64

1.000% 31 Dec 203086199E9B7 25 Jan 2011 25 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,556,033.200 NHHM Local 100.000000 0.00 0.00 0.00 1,556,033.201.000000

Base 100.000000 0.00 0.00 0.00 1,556,033.20

0.229% 31 Dec 203086199E9B7 25 Jan 2011 25 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

274,984.050 NHHO Local 100.000000 0.00 0.00 0.00 274,984.051.000000

Base 100.000000 0.00 0.00 0.00 274,984.05

31 Dec 2030 25 Jan 2011 25 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

103,938.010 NHHY Local 100.000000 0.00 0.00 0.00 103,938.011.000000

Base 100.000000 0.00 0.00 0.00 103,938.01

31 Dec 2030 25 Jan 2011 25 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

692.140 NHHZ Local 100.000000 0.00 0.00 0.00 692.141.000000

Base 100.000000 0.00 0.00 0.00 692.14

31 Dec 2030 25 Jan 2011 25 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

255,069.970 NHIB Local 100.000000 0.00 0.00 0.00 255,069.971.000000

Base 100.000000 0.00 0.00 0.00 255,069.97

31 Dec 2030 25 Jan 2011 25 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

322,889.890 NHID Local 100.000000 0.00 0.00 0.00 322,889.891.000000

Base 100.000000 0.00 0.00 0.00 322,889.89
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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

0.227% 31 Dec 203086199E9B7 26 Jan 2011 26 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

23,874.150 NHDF Local 100.000000 0.00 0.00 0.00 23,874.151.000000

Base 100.000000 0.00 0.00 0.00 23,874.15

31 Dec 2030 26 Jan 2011 26 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

16,757.240 NHDM Local 100.000000 0.00 0.00 0.00 16,757.241.000000

Base 100.000000 0.00 0.00 0.00 16,757.24

31 Dec 2030 26 Jan 2011 26 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

78,313.470 NHDU Local 100.000000 0.00 0.00 0.00 78,313.471.000000

Base 100.000000 0.00 0.00 0.00 78,313.47

31 Dec 2030 26 Jan 2011 26 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,229.000 NHEU Local 100.000000 0.00 0.00 0.00 2,229.001.000000

Base 100.000000 0.00 0.00 0.00 2,229.00

31 Dec 2030 26 Jan 2011 26 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,110,163.400 NHFS Local 100.000000 0.00 0.00 0.00 1,110,163.401.000000

Base 100.000000 0.00 0.00 0.00 1,110,163.40

1.000% 31 Dec 203086199E9B7 26 Jan 2011 26 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,464.960 NHHM Local 100.000000 0.00 0.00 0.00 2,464.961.000000

Base 100.000000 0.00 0.00 0.00 2,464.96

0.227% 31 Dec 203086199E9B7 26 Jan 2011 26 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

20,570.560 NHHO Local 100.000000 0.00 0.00 0.00 20,570.561.000000

Base 100.000000 0.00 0.00 0.00 20,570.56
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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 26 Jan 2011 26 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

23,538.310 NHHY Local 100.000000 0.00 0.00 0.00 23,538.311.000000

Base 100.000000 0.00 0.00 0.00 23,538.31

31 Dec 2030 26 Jan 2011 26 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

4,037.170 NHHZ Local 100.000000 0.00 0.00 0.00 4,037.171.000000

Base 100.000000 0.00 0.00 0.00 4,037.17

31 Dec 2030 26 Jan 2011 26 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

210,495.820 NHID Local 100.000000 0.00 0.00 0.00 210,495.821.000000

Base 100.000000 0.00 0.00 0.00 210,495.82

0.231% 31 Dec 203086199E9B7 27 Jan 2011 27 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

10,804.670 NHDF Local 100.000000 0.00 0.00 0.00 10,804.671.000000

Base 100.000000 0.00 0.00 0.00 10,804.67

31 Dec 2030 27 Jan 2011 27 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

7,404.600 NHDU Local 100.000000 0.00 0.00 0.00 7,404.601.000000

Base 100.000000 0.00 0.00 0.00 7,404.60

31 Dec 2030 27 Jan 2011 27 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

39,307.400 NHDY Local 100.000000 0.00 0.00 0.00 39,307.401.000000

Base 100.000000 0.00 0.00 0.00 39,307.40

1.000% 31 Dec 203086199E9B7 27 Jan 2011 27 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

6,221,408.280 NHDZ Local 100.000000 0.00 0.00 0.00 6,221,408.281.000000

Base 100.000000 0.00 0.00 0.00 6,221,408.28
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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

0.231% 31 Dec 203086199E9B7 27 Jan 2011 27 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

336,038.250 NHEM Local 100.000000 0.00 0.00 0.00 336,038.251.000000

Base 100.000000 0.00 0.00 0.00 336,038.25

31 Dec 2030 27 Jan 2011 27 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

7,364.400 NHEU Local 100.000000 0.00 0.00 0.00 7,364.401.000000

Base 100.000000 0.00 0.00 0.00 7,364.40

31 Dec 2030 27 Jan 2011 27 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

101,397.450 NHEX Local 100.000000 0.00 0.00 0.00 101,397.451.000000

Base 100.000000 0.00 0.00 0.00 101,397.45

31 Dec 2030 27 Jan 2011 27 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,197,707.560 NHFS Local 100.000000 0.00 0.00 0.00 1,197,707.561.000000

Base 100.000000 0.00 0.00 0.00 1,197,707.56

0.233% 31 Dec 203086199E9B7 27 Jan 2011 27 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

7,370.000 NHHJ Local 100.000000 0.00 0.00 0.00 7,370.001.000000

Base 100.000000 0.00 0.00 0.00 7,370.00

0.231% 31 Dec 203086199E9B7 27 Jan 2011 27 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,444,712.150 NHHP Local 100.000000 0.00 0.00 0.00 1,444,712.151.000000

Base 100.000000 0.00 0.00 0.00 1,444,712.15

31 Dec 2030 27 Jan 2011 27 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

49,432.800 NHHY Local 100.000000 0.00 0.00 0.00 49,432.801.000000

Base 100.000000 0.00 0.00 0.00 49,432.80
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to June 15, 2011View Date:March 31, 2011January 1, 2011

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 Jan 2011 27 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

19,944.420 NHHZ Local 100.000000 0.00 0.00 0.00 19,944.421.000000

Base 100.000000 0.00 0.00 0.00 19,944.42

0.229% 31 Dec 203086199E9B7 28 Jan 2011 28 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

103,733.810 NHDF Local 100.000000 0.00 0.00 0.00 103,733.811.000000

Base 100.000000 0.00 0.00 0.00 103,733.81

31 Dec 2030 28 Jan 2011 28 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

18,988.200 NHDG Local 100.000000 0.00 0.00 0.00 18,988.201.000000

Base 100.000000 0.00 0.00 0.00 18,988.20

31 Dec 2030 28 Jan 2011 28 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

9,360.000 NHDJ Local 100.000000 0.00 0.00 0.00 9,360.001.000000

Base 100.000000 0.00 0.00 0.00 9,360.00

31 Dec 2030 28 Jan 2011 28 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

47,916.200 NHDM Local 100.000000 0.00 0.00 0.00 47,916.201.000000

Base 100.000000 0.00 0.00 0.00 47,916.20

31 Dec 2030 28 Jan 2011 28 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

40,633.670 NHDU Local 100.000000 0.00 0.00 0.00 40,633.671.000000

Base 100.000000 0.00 0.00 0.00 40,633.67

31 Dec 2030 28 Jan 2011 28 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

262,903.900 NHDY Local 100.000000 0.00 0.00 0.00 262,903.901.000000

Base 100.000000 0.00 0.00 0.00 262,903.90
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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 28 Jan 2011 28 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

957.150 NHDZ Local 100.000000 0.00 0.00 0.00 957.151.000000

Base 100.000000 0.00 0.00 0.00 957.15

31 Dec 2030 28 Jan 2011 28 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

112,298.500 NHEM Local 100.000000 0.00 0.00 0.00 112,298.501.000000

Base 100.000000 0.00 0.00 0.00 112,298.50

31 Dec 2030 28 Jan 2011 28 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

848,824.340 NHEN Local 100.000000 0.00 0.00 0.00 848,824.341.000000

Base 100.000000 0.00 0.00 0.00 848,824.34

31 Dec 2030 28 Jan 2011 28 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

32,301.480 NHEU Local 100.000000 0.00 0.00 0.00 32,301.481.000000

Base 100.000000 0.00 0.00 0.00 32,301.48

31 Dec 2030 28 Jan 2011 28 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

6,514.060 NHEX Local 100.000000 0.00 0.00 0.00 6,514.061.000000

Base 100.000000 0.00 0.00 0.00 6,514.06

31 Dec 2030 28 Jan 2011 28 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

74,812.500 NHFJ Local 100.000000 0.00 0.00 0.00 74,812.501.000000

Base 100.000000 0.00 0.00 0.00 74,812.50

31 Dec 2030 28 Jan 2011 28 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

15,120.000 NHHJ Local 100.000000 0.00 0.00 0.00 15,120.001.000000

Base 100.000000 0.00 0.00 0.00 15,120.00
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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 Jan 2011 28 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,739,481.900 NHHL Local 100.000000 0.00 0.00 0.00 1,739,481.901.000000

Base 100.000000 0.00 0.00 0.00 1,739,481.90

31 Dec 2030 28 Jan 2011 28 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

37,613.850 NHHY Local 100.000000 0.00 0.00 0.00 37,613.851.000000

Base 100.000000 0.00 0.00 0.00 37,613.85

31 Dec 2030 28 Jan 2011 28 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

4,910.910 NHHZ Local 100.000000 0.00 0.00 0.00 4,910.911.000000

Base 100.000000 0.00 0.00 0.00 4,910.91

0.224% 31 Dec 203086199E9B7 31 Jan 2011 31 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

224,087.460 NHDF Local 100.000000 0.00 0.00 0.00 224,087.461.000000

Base 100.000000 0.00 0.00 0.00 224,087.46

31 Dec 2030 31 Jan 2011 31 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

25,004.980 NHDM Local 100.000000 0.00 0.00 0.00 25,004.981.000000

Base 100.000000 0.00 0.00 0.00 25,004.98

31 Dec 2030 31 Jan 2011 31 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

41,161.620 NHDU Local 100.000000 0.00 0.00 0.00 41,161.621.000000

Base 100.000000 0.00 0.00 0.00 41,161.62

31 Dec 2030 31 Jan 2011 31 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

18,207.000 NHDY Local 100.000000 0.00 0.00 0.00 18,207.001.000000

Base 100.000000 0.00 0.00 0.00 18,207.00
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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 31 Jan 2011 31 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,706,636.000 NHEN Local 100.000000 0.00 0.00 0.00 2,706,636.001.000000

Base 100.000000 0.00 0.00 0.00 2,706,636.00

31 Dec 2030 31 Jan 2011 31 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

9,458.840 NHEU Local 100.000000 0.00 0.00 0.00 9,458.841.000000

Base 100.000000 0.00 0.00 0.00 9,458.84

31 Dec 2030 31 Jan 2011 31 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

612.000 NHEY Local 100.000000 0.00 0.00 0.00 612.001.000000

Base 100.000000 0.00 0.00 0.00 612.00

31 Dec 2030 31 Jan 2011 31 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

37,625.000 NHFI Local 100.000000 0.00 0.00 0.00 37,625.001.000000

Base 100.000000 0.00 0.00 0.00 37,625.00

31 Dec 2030 31 Jan 2011 31 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

776.550 NHHJ Local 100.000000 0.00 0.00 0.00 776.551.000000

Base 100.000000 0.00 0.00 0.00 776.55

1.000% 31 Dec 203086199E9B7 31 Jan 2011 31 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

37,091.820 NHHM Local 100.000000 0.00 0.00 0.00 37,091.821.000000

Base 100.000000 0.00 0.00 0.00 37,091.82

0.224% 31 Dec 203086199E9B7 31 Jan 2011 31 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

34,305.360 NHHY Local 100.000000 0.00 0.00 0.00 34,305.361.000000

Base 100.000000 0.00 0.00 0.00 34,305.36
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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 31 Jan 2011 31 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

45,043.720 NHHZ Local 100.000000 0.00 0.00 0.00 45,043.721.000000

Base 100.000000 0.00 0.00 0.00 45,043.72

0.245% 31 Dec 203086199E9B7 01 Feb 2011 01 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

3,843,777.630 NHDF Local 100.000000 0.00 0.00 0.00 3,843,777.631.000000

Base 100.000000 0.00 0.00 0.00 3,843,777.63

31 Dec 2030 01 Feb 2011 01 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

35,291.980 NHDG Local 100.000000 0.00 0.00 0.00 35,291.981.000000

Base 100.000000 0.00 0.00 0.00 35,291.98

31 Dec 2030 01 Feb 2011 01 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

86.230 NHDJ Local 100.000000 0.00 0.00 0.00 86.231.000000

Base 100.000000 0.00 0.00 0.00 86.23

31 Dec 2030 01 Feb 2011 01 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

298,181.700 NHDM Local 100.000000 0.00 0.00 0.00 298,181.701.000000

Base 100.000000 0.00 0.00 0.00 298,181.70

31 Dec 2030 01 Feb 2011 01 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

661.210 NHDX Local 100.000000 0.00 0.00 0.00 661.211.000000

Base 100.000000 0.00 0.00 0.00 661.21

31 Dec 2030 01 Feb 2011 01 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

3,200,700.180 NHDZ Local 100.000000 0.00 0.00 0.00 3,200,700.181.000000

Base 100.000000 0.00 0.00 0.00 3,200,700.18
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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 01 Feb 2011 01 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

245,150.660 NHEB Local 100.000000 0.00 0.00 0.00 245,150.661.000000

Base 100.000000 0.00 0.00 0.00 245,150.66

0.224% 31 Dec 203086199E9B7 01 Feb 2011 01 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

24.710 NHEF Local 100.000000 0.00 0.00 0.00 24.711.000000

Base 100.000000 0.00 0.00 0.00 24.71

0.245% 31 Dec 203086199E9B7 01 Feb 2011 01 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

186.330 NHEG Local 100.000000 0.00 0.00 0.00 186.331.000000

Base 100.000000 0.00 0.00 0.00 186.33

31 Dec 2030 01 Feb 2011 01 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

662.970 NHEH Local 100.000000 0.00 0.00 0.00 662.971.000000

Base 100.000000 0.00 0.00 0.00 662.97

31 Dec 2030 01 Feb 2011 01 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

594,754.610 NHEM Local 100.000000 0.00 0.00 0.00 594,754.611.000000

Base 100.000000 0.00 0.00 0.00 594,754.61

31 Dec 2030 01 Feb 2011 01 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

19,838.070 NHEN Local 100.000000 0.00 0.00 0.00 19,838.071.000000

Base 100.000000 0.00 0.00 0.00 19,838.07

31 Dec 2030 01 Feb 2011 01 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

34,256.490 NHEU Local 100.000000 0.00 0.00 0.00 34,256.491.000000

Base 100.000000 0.00 0.00 0.00 34,256.49
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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 01 Feb 2011 01 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

8,788.990 NHEX Local 100.000000 0.00 0.00 0.00 8,788.991.000000

Base 100.000000 0.00 0.00 0.00 8,788.99

0.224% 31 Dec 203086199E9B7 01 Feb 2011 01 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,058.300 NHEY Local 100.000000 0.00 0.00 0.00 2,058.301.000000

Base 100.000000 0.00 0.00 0.00 2,058.30

0.245% 31 Dec 203086199E9B7 01 Feb 2011 01 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

10,436.300 NHEZ Local 100.000000 0.00 0.00 0.00 10,436.301.000000

Base 100.000000 0.00 0.00 0.00 10,436.30

0.224% 31 Dec 203086199E9B7 01 Feb 2011 01 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

0.210 NHFG Local 100.000000 0.00 0.00 0.00 0.211.000000

Base 100.000000 0.00 0.00 0.00 0.21

0.245% 31 Dec 203086199E9B7 01 Feb 2011 01 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

96,671.920 NHFI Local 100.000000 0.00 0.00 0.00 96,671.921.000000

Base 100.000000 0.00 0.00 0.00 96,671.92

31 Dec 2030 01 Feb 2011 01 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

124,030.100 NHFJ Local 100.000000 0.00 0.00 0.00 124,030.101.000000

Base 100.000000 0.00 0.00 0.00 124,030.10

31 Dec 2030 01 Feb 2011 01 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,242,044.580 NHFS Local 100.000000 0.00 0.00 0.00 1,242,044.581.000000

Base 100.000000 0.00 0.00 0.00 1,242,044.58
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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 01 Feb 2011 01 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

507.030 NHHG Local 100.000000 0.00 0.00 0.00 507.031.000000

Base 100.000000 0.00 0.00 0.00 507.03

31 Dec 2030 01 Feb 2011 01 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

657.280 NHHJ Local 100.000000 0.00 0.00 0.00 657.281.000000

Base 100.000000 0.00 0.00 0.00 657.28

31 Dec 2030 01 Feb 2011 01 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

19,987.270 NHHL Local 100.000000 0.00 0.00 0.00 19,987.271.000000

Base 100.000000 0.00 0.00 0.00 19,987.27

31 Dec 2030 01 Feb 2011 01 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

71.930 NHHV Local 100.000000 0.00 0.00 0.00 71.931.000000

Base 100.000000 0.00 0.00 0.00 71.93

31 Dec 2030 01 Feb 2011 01 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

72,863.760 NHHW Local 100.000000 0.00 0.00 0.00 72,863.761.000000

Base 100.000000 0.00 0.00 0.00 72,863.76

31 Dec 2030 01 Feb 2011 01 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

430,759.120 NHHY Local 100.000000 0.00 0.00 0.00 430,759.121.000000

Base 100.000000 0.00 0.00 0.00 430,759.12

31 Dec 2030 01 Feb 2011 01 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

12,823.470 NHHZ Local 100.000000 0.00 0.00 0.00 12,823.471.000000

Base 100.000000 0.00 0.00 0.00 12,823.47
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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 01 Feb 2011 01 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

204.880 NHIB Local 100.000000 0.00 0.00 0.00 204.881.000000

Base 100.000000 0.00 0.00 0.00 204.88

31 Dec 2030 01 Feb 2011 01 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

101.230 NHID Local 100.000000 0.00 0.00 0.00 101.231.000000

Base 100.000000 0.00 0.00 0.00 101.23

0.240% 31 Dec 203086199E9B7 02 Feb 2011 02 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

17,568.160 NHDM Local 100.000000 0.00 0.00 0.00 17,568.161.000000

Base 100.000000 0.00 0.00 0.00 17,568.16

31 Dec 2030 02 Feb 2011 02 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

656,187.630 NHDU Local 100.000000 0.00 0.00 0.00 656,187.631.000000

Base 100.000000 0.00 0.00 0.00 656,187.63

31 Dec 2030 02 Feb 2011 02 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

232,690.090 NHDZ Local 100.000000 0.00 0.00 0.00 232,690.091.000000

Base 100.000000 0.00 0.00 0.00 232,690.09

31 Dec 2030 02 Feb 2011 02 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,038,146.290 NHEM Local 100.000000 0.00 0.00 0.00 1,038,146.291.000000

Base 100.000000 0.00 0.00 0.00 1,038,146.29

31 Dec 2030 02 Feb 2011 02 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,234.750 NHEU Local 100.000000 0.00 0.00 0.00 2,234.751.000000

Base 100.000000 0.00 0.00 0.00 2,234.75
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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 02 Feb 2011 02 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

626,293.210 NHHL Local 100.000000 0.00 0.00 0.00 626,293.211.000000

Base 100.000000 0.00 0.00 0.00 626,293.21

1.000% 31 Dec 203086199E9B7 02 Feb 2011 02 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,311,498.610 NHHM Local 100.000000 0.00 0.00 0.00 1,311,498.611.000000

Base 100.000000 0.00 0.00 0.00 1,311,498.61

0.240% 31 Dec 203086199E9B7 02 Feb 2011 02 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

173,236.100 NHHO Local 100.000000 0.00 0.00 0.00 173,236.101.000000

Base 100.000000 0.00 0.00 0.00 173,236.10

31 Dec 2030 02 Feb 2011 02 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

144,847.900 NHHV Local 100.000000 0.00 0.00 0.00 144,847.901.000000

Base 100.000000 0.00 0.00 0.00 144,847.90

31 Dec 2030 02 Feb 2011 02 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

14,920.800 NHHY Local 100.000000 0.00 0.00 0.00 14,920.801.000000

Base 100.000000 0.00 0.00 0.00 14,920.80

31 Dec 2030 02 Feb 2011 02 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,177.940 NHHZ Local 100.000000 0.00 0.00 0.00 2,177.941.000000

Base 100.000000 0.00 0.00 0.00 2,177.94

0.239% 31 Dec 203086199E9B7 03 Feb 2011 03 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

189,408.220 NHDF Local 100.000000 0.00 0.00 0.00 189,408.221.000000

Base 100.000000 0.00 0.00 0.00 189,408.22
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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 03 Feb 2011 03 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

72,835.250 NHDU Local 100.000000 0.00 0.00 0.00 72,835.251.000000

Base 100.000000 0.00 0.00 0.00 72,835.25

31 Dec 2030 03 Feb 2011 03 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,205,041.830 NHDZ Local 100.000000 0.00 0.00 0.00 1,205,041.831.000000

Base 100.000000 0.00 0.00 0.00 1,205,041.83

31 Dec 2030 03 Feb 2011 03 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

4,043.750 NHEY Local 100.000000 0.00 0.00 0.00 4,043.751.000000

Base 100.000000 0.00 0.00 0.00 4,043.75

31 Dec 2030 03 Feb 2011 03 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

27,244.130 NHEZ Local 100.000000 0.00 0.00 0.00 27,244.131.000000

Base 100.000000 0.00 0.00 0.00 27,244.13

0.240% 31 Dec 203086199E9B7 03 Feb 2011 03 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

34,961.590 NHHG Local 100.000000 0.00 0.00 0.00 34,961.591.000000

Base 100.000000 0.00 0.00 0.00 34,961.59

1.000% 31 Dec 203086199E9B7 03 Feb 2011 03 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,168,106.970 NHHM Local 100.000000 0.00 0.00 0.00 2,168,106.971.000000

Base 100.000000 0.00 0.00 0.00 2,168,106.97

0.239% 31 Dec 203086199E9B7 03 Feb 2011 03 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

42,700.350 NHHO Local 100.000000 0.00 0.00 0.00 42,700.351.000000

Base 100.000000 0.00 0.00 0.00 42,700.35
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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 03 Feb 2011 03 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,536.480 NHHY Local 100.000000 0.00 0.00 0.00 1,536.481.000000

Base 100.000000 0.00 0.00 0.00 1,536.48

0.229% 31 Dec 203086199E9B7 04 Feb 2011 04 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

26,268.700 NHDG Local 100.000000 0.00 0.00 0.00 26,268.701.000000

Base 100.000000 0.00 0.00 0.00 26,268.70

31 Dec 2030 04 Feb 2011 04 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

30,513.320 NHDM Local 100.000000 0.00 0.00 0.00 30,513.321.000000

Base 100.000000 0.00 0.00 0.00 30,513.32

31 Dec 2030 04 Feb 2011 04 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

180,571.800 NHDU Local 100.000000 0.00 0.00 0.00 180,571.801.000000

Base 100.000000 0.00 0.00 0.00 180,571.80

31 Dec 2030 04 Feb 2011 04 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

357,770.720 NHDY Local 100.000000 0.00 0.00 0.00 357,770.721.000000

Base 100.000000 0.00 0.00 0.00 357,770.72

31 Dec 2030 04 Feb 2011 04 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

7,861.440 NHEU Local 100.000000 0.00 0.00 0.00 7,861.441.000000

Base 100.000000 0.00 0.00 0.00 7,861.44

31 Dec 2030 04 Feb 2011 04 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

4,185,929.990 NHFS Local 100.000000 0.00 0.00 0.00 4,185,929.991.000000

Base 100.000000 0.00 0.00 0.00 4,185,929.99
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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 Feb 2011 04 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

4,638.930 NHHJ Local 100.000000 0.00 0.00 0.00 4,638.931.000000

Base 100.000000 0.00 0.00 0.00 4,638.93

31 Dec 2030 04 Feb 2011 04 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,347.080 NHHL Local 100.000000 0.00 0.00 0.00 1,347.081.000000

Base 100.000000 0.00 0.00 0.00 1,347.08

31 Dec 2030 04 Feb 2011 04 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

36,132.240 NHHY Local 100.000000 0.00 0.00 0.00 36,132.241.000000

Base 100.000000 0.00 0.00 0.00 36,132.24

31 Dec 2030 04 Feb 2011 04 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

223.050 NHHZ Local 100.000000 0.00 0.00 0.00 223.051.000000

Base 100.000000 0.00 0.00 0.00 223.05

0.222% 31 Dec 203086199E9B7 07 Feb 2011 07 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

293,957.900 NHDF Local 100.000000 0.00 0.00 0.00 293,957.901.000000

Base 100.000000 0.00 0.00 0.00 293,957.90

0.229% 31 Dec 203086199E9B7 07 Feb 2011 07 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

385,055.670 NHDX Local 100.000000 0.00 0.00 0.00 385,055.671.000000

Base 100.000000 0.00 0.00 0.00 385,055.67

0.222% 31 Dec 203086199E9B7 07 Feb 2011 07 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

776,348.390 NHDY Local 100.000000 0.00 0.00 0.00 776,348.391.000000

Base 100.000000 0.00 0.00 0.00 776,348.39
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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
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 07 Feb 2011 07 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,500,354.350 NHDZ Local 100.000000 0.00 0.00 0.00 1,500,354.351.000000

Base 100.000000 0.00 0.00 0.00 1,500,354.35

31 Dec 2030 07 Feb 2011 07 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

406,206.500 NHEM Local 100.000000 0.00 0.00 0.00 406,206.501.000000

Base 100.000000 0.00 0.00 0.00 406,206.50

31 Dec 2030 07 Feb 2011 07 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,286.580 NHFJ Local 100.000000 0.00 0.00 0.00 2,286.581.000000

Base 100.000000 0.00 0.00 0.00 2,286.58

31 Dec 2030 07 Feb 2011 07 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

34,423.470 NHFS Local 100.000000 0.00 0.00 0.00 34,423.471.000000

Base 100.000000 0.00 0.00 0.00 34,423.47

0.229% 31 Dec 203086199E9B7 07 Feb 2011 07 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

538,106.970 NHHL Local 100.000000 0.00 0.00 0.00 538,106.971.000000

Base 100.000000 0.00 0.00 0.00 538,106.97

1.000% 31 Dec 203086199E9B7 07 Feb 2011 07 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

550,329.610 NHHM Local 100.000000 0.00 0.00 0.00 550,329.611.000000

Base 100.000000 0.00 0.00 0.00 550,329.61

0.229% 31 Dec 203086199E9B7 07 Feb 2011 07 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

207,539.330 NHIB Local 100.000000 0.00 0.00 0.00 207,539.331.000000

Base 100.000000 0.00 0.00 0.00 207,539.33
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

0.221% 31 Dec 203086199E9B7 08 Feb 2011 08 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

273,390.930 NHDF Local 100.000000 0.00 0.00 0.00 273,390.931.000000

Base 100.000000 0.00 0.00 0.00 273,390.93

0.240% 31 Dec 203086199E9B7 08 Feb 2011 08 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

28,425.610 NHDJ Local 100.000000 0.00 0.00 0.00 28,425.611.000000

Base 100.000000 0.00 0.00 0.00 28,425.61

0.221% 31 Dec 203086199E9B7 08 Feb 2011 08 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

344.800 NHDM Local 100.000000 0.00 0.00 0.00 344.801.000000

Base 100.000000 0.00 0.00 0.00 344.80

31 Dec 2030 08 Feb 2011 08 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

200,778.710 NHDU Local 100.000000 0.00 0.00 0.00 200,778.711.000000

Base 100.000000 0.00 0.00 0.00 200,778.71

31 Dec 2030 08 Feb 2011 08 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

369,139.180 NHDX Local 100.000000 0.00 0.00 0.00 369,139.181.000000

Base 100.000000 0.00 0.00 0.00 369,139.18

31 Dec 2030 08 Feb 2011 08 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

566,869.540 NHDZ Local 100.000000 0.00 0.00 0.00 566,869.541.000000

Base 100.000000 0.00 0.00 0.00 566,869.54

31 Dec 2030 08 Feb 2011 08 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

162,643.780 NHEB Local 100.000000 0.00 0.00 0.00 162,643.781.000000

Base 100.000000 0.00 0.00 0.00 162,643.78
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Units/Original Face
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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 08 Feb 2011 08 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

470,420.000 NHEM Local 100.000000 0.00 0.00 0.00 470,420.001.000000

Base 100.000000 0.00 0.00 0.00 470,420.00

31 Dec 2030 08 Feb 2011 08 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

48,056.390 NHHL Local 100.000000 0.00 0.00 0.00 48,056.391.000000

Base 100.000000 0.00 0.00 0.00 48,056.39

31 Dec 2030 08 Feb 2011 08 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

49,637.920 NHHO Local 100.000000 0.00 0.00 0.00 49,637.921.000000

Base 100.000000 0.00 0.00 0.00 49,637.92

0.229% 31 Dec 203086199E9B7 08 Feb 2011 08 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

38,380.000 NHHZ Local 100.000000 0.00 0.00 0.00 38,380.001.000000

Base 100.000000 0.00 0.00 0.00 38,380.00

0.221% 31 Dec 203086199E9B7 08 Feb 2011 08 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

420.900 NHID Local 100.000000 0.00 0.00 0.00 420.901.000000

Base 100.000000 0.00 0.00 0.00 420.90

0.221% 31 Dec 203086199E9B7 09 Feb 2011 09 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,551,410.350 NHDF Local 100.000000 0.00 0.00 0.00 1,551,410.351.000000

Base 100.000000 0.00 0.00 0.00 1,551,410.35

31 Dec 2030 09 Feb 2011 09 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

17,197.390 NHDM Local 100.000000 0.00 0.00 0.00 17,197.391.000000

Base 100.000000 0.00 0.00 0.00 17,197.39
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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
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 09 Feb 2011 09 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

320,410.250 NHDX Local 100.000000 0.00 0.00 0.00 320,410.251.000000

Base 100.000000 0.00 0.00 0.00 320,410.25

31 Dec 2030 09 Feb 2011 09 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

331,197.500 NHEM Local 100.000000 0.00 0.00 0.00 331,197.501.000000

Base 100.000000 0.00 0.00 0.00 331,197.50

31 Dec 2030 09 Feb 2011 09 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,093,096.000 NHEN Local 100.000000 0.00 0.00 0.00 1,093,096.001.000000

Base 100.000000 0.00 0.00 0.00 1,093,096.00

31 Dec 2030 09 Feb 2011 09 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

12,077.750 NHEU Local 100.000000 0.00 0.00 0.00 12,077.751.000000

Base 100.000000 0.00 0.00 0.00 12,077.75

31 Dec 2030 09 Feb 2011 09 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

155,955.320 NHEX Local 100.000000 0.00 0.00 0.00 155,955.321.000000

Base 100.000000 0.00 0.00 0.00 155,955.32

31 Dec 2030 09 Feb 2011 09 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

100,625.000 NHFJ Local 100.000000 0.00 0.00 0.00 100,625.001.000000

Base 100.000000 0.00 0.00 0.00 100,625.00

31 Dec 2030 09 Feb 2011 09 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

8,091.000 NHHG Local 100.000000 0.00 0.00 0.00 8,091.001.000000

Base 100.000000 0.00 0.00 0.00 8,091.00
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 09 Feb 2011 09 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,149,264.130 NHHL Local 100.000000 0.00 0.00 0.00 1,149,264.131.000000

Base 100.000000 0.00 0.00 0.00 1,149,264.13

31 Dec 2030 09 Feb 2011 09 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

151,018.920 NHHO Local 100.000000 0.00 0.00 0.00 151,018.921.000000

Base 100.000000 0.00 0.00 0.00 151,018.92

31 Dec 2030 09 Feb 2011 09 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

9,477.000 NHHY Local 100.000000 0.00 0.00 0.00 9,477.001.000000

Base 100.000000 0.00 0.00 0.00 9,477.00

31 Dec 2030 09 Feb 2011 09 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

162.000 NHHZ Local 100.000000 0.00 0.00 0.00 162.001.000000

Base 100.000000 0.00 0.00 0.00 162.00

0.218% 31 Dec 203086199E9B7 10 Feb 2011 10 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

10,553.400 NHDG Local 100.000000 0.00 0.00 0.00 10,553.401.000000

Base 100.000000 0.00 0.00 0.00 10,553.40

31 Dec 2030 10 Feb 2011 10 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

17,884.400 NHDM Local 100.000000 0.00 0.00 0.00 17,884.401.000000

Base 100.000000 0.00 0.00 0.00 17,884.40

31 Dec 2030 10 Feb 2011 10 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

4,104.750 NHDX Local 100.000000 0.00 0.00 0.00 4,104.751.000000

Base 100.000000 0.00 0.00 0.00 4,104.75
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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 10 Feb 2011 10 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

11,080.800 NHEU Local 100.000000 0.00 0.00 0.00 11,080.801.000000

Base 100.000000 0.00 0.00 0.00 11,080.80

31 Dec 2030 10 Feb 2011 10 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

455,078.210 NHEZ Local 100.000000 0.00 0.00 0.00 455,078.211.000000

Base 100.000000 0.00 0.00 0.00 455,078.21

31 Dec 2030 10 Feb 2011 10 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

317,443.440 NHHG Local 100.000000 0.00 0.00 0.00 317,443.441.000000

Base 100.000000 0.00 0.00 0.00 317,443.44

31 Dec 2030 10 Feb 2011 10 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

31,867.010 NHHL Local 100.000000 0.00 0.00 0.00 31,867.011.000000

Base 100.000000 0.00 0.00 0.00 31,867.01

31 Dec 2030 10 Feb 2011 10 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

285,473.130 NHHO Local 100.000000 0.00 0.00 0.00 285,473.131.000000

Base 100.000000 0.00 0.00 0.00 285,473.13

31 Dec 2030 10 Feb 2011 10 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

12,506.250 NHHY Local 100.000000 0.00 0.00 0.00 12,506.251.000000

Base 100.000000 0.00 0.00 0.00 12,506.25

31 Dec 2030 10 Feb 2011 10 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

25,776.160 NHHZ Local 100.000000 0.00 0.00 0.00 25,776.161.000000

Base 100.000000 0.00 0.00 0.00 25,776.16



Prepared by State StreetPage 84

Purchase Report by Report Date
Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 10 Feb 2011 10 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

37,115.340 NHIB Local 100.000000 0.00 0.00 0.00 37,115.341.000000

Base 100.000000 0.00 0.00 0.00 37,115.34

1.000% 31 Dec 203086199E9B7 10 Feb 2011 10 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

184,285.730 NHID Local 100.000000 0.00 0.00 0.00 184,285.731.000000

Base 100.000000 0.00 0.00 0.00 184,285.73

0.223% 31 Dec 203086199E9B7 11 Feb 2011 11 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

61,304.680 NHDF Local 100.000000 0.00 0.00 0.00 61,304.681.000000

Base 100.000000 0.00 0.00 0.00 61,304.68

31 Dec 2030 11 Feb 2011 11 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

67,584.680 NHDM Local 100.000000 0.00 0.00 0.00 67,584.681.000000

Base 100.000000 0.00 0.00 0.00 67,584.68

31 Dec 2030 11 Feb 2011 11 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

6,407.230 NHEU Local 100.000000 0.00 0.00 0.00 6,407.231.000000

Base 100.000000 0.00 0.00 0.00 6,407.23

31 Dec 2030 11 Feb 2011 11 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

280,943.170 NHEX Local 100.000000 0.00 0.00 0.00 280,943.171.000000

Base 100.000000 0.00 0.00 0.00 280,943.17

31 Dec 2030 11 Feb 2011 11 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,909.350 NHEY Local 100.000000 0.00 0.00 0.00 2,909.351.000000

Base 100.000000 0.00 0.00 0.00 2,909.35
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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 11 Feb 2011 11 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

306,854.460 NHEZ Local 100.000000 0.00 0.00 0.00 306,854.461.000000

Base 100.000000 0.00 0.00 0.00 306,854.46

31 Dec 2030 11 Feb 2011 11 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

39,666.070 NHFI Local 100.000000 0.00 0.00 0.00 39,666.071.000000

Base 100.000000 0.00 0.00 0.00 39,666.07

31 Dec 2030 11 Feb 2011 11 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,255,357.970 NHHL Local 100.000000 0.00 0.00 0.00 1,255,357.971.000000

Base 100.000000 0.00 0.00 0.00 1,255,357.97

31 Dec 2030 11 Feb 2011 11 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

21,439.780 NHHW Local 100.000000 0.00 0.00 0.00 21,439.781.000000

Base 100.000000 0.00 0.00 0.00 21,439.78

31 Dec 2030 11 Feb 2011 11 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

97,547.600 NHHY Local 100.000000 0.00 0.00 0.00 97,547.601.000000

Base 100.000000 0.00 0.00 0.00 97,547.60

31 Dec 2030 11 Feb 2011 11 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

38,260.480 NHHZ Local 100.000000 0.00 0.00 0.00 38,260.481.000000

Base 100.000000 0.00 0.00 0.00 38,260.48

0.219% 31 Dec 203086199E9B7 14 Feb 2011 14 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

55,238.450 NHDF Local 100.000000 0.00 0.00 0.00 55,238.451.000000

Base 100.000000 0.00 0.00 0.00 55,238.45
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 14 Feb 2011 14 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

21,211.730 NHDM Local 100.000000 0.00 0.00 0.00 21,211.731.000000

Base 100.000000 0.00 0.00 0.00 21,211.73

31 Dec 2030 14 Feb 2011 14 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

870,075.470 NHDY Local 100.000000 0.00 0.00 0.00 870,075.471.000000

Base 100.000000 0.00 0.00 0.00 870,075.47

31 Dec 2030 14 Feb 2011 14 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,887,992.570 NHEG Local 100.000000 0.00 0.00 0.00 1,887,992.571.000000

Base 100.000000 0.00 0.00 0.00 1,887,992.57

31 Dec 2030 14 Feb 2011 14 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

467,075.000 NHEM Local 100.000000 0.00 0.00 0.00 467,075.001.000000

Base 100.000000 0.00 0.00 0.00 467,075.00

31 Dec 2030 14 Feb 2011 14 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,133,104.960 NHEN Local 100.000000 0.00 0.00 0.00 1,133,104.961.000000

Base 100.000000 0.00 0.00 0.00 1,133,104.96

31 Dec 2030 14 Feb 2011 14 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

14,618.910 NHEU Local 100.000000 0.00 0.00 0.00 14,618.911.000000

Base 100.000000 0.00 0.00 0.00 14,618.91

31 Dec 2030 14 Feb 2011 14 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

280,452.870 NHEX Local 100.000000 0.00 0.00 0.00 280,452.871.000000

Base 100.000000 0.00 0.00 0.00 280,452.87
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Base Currency: USD - US DOLLAR

31 Dec 2030 14 Feb 2011 14 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

175,937.500 NHFI Local 100.000000 0.00 0.00 0.00 175,937.501.000000

Base 100.000000 0.00 0.00 0.00 175,937.50

31 Dec 2030 14 Feb 2011 14 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

40,259.290 NHFJ Local 100.000000 0.00 0.00 0.00 40,259.291.000000

Base 100.000000 0.00 0.00 0.00 40,259.29

31 Dec 2030 14 Feb 2011 14 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

3,520,027.770 NHFS Local 100.000000 0.00 0.00 0.00 3,520,027.771.000000

Base 100.000000 0.00 0.00 0.00 3,520,027.77

31 Dec 2030 14 Feb 2011 14 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

191,211.870 NHHW Local 100.000000 0.00 0.00 0.00 191,211.871.000000

Base 100.000000 0.00 0.00 0.00 191,211.87

31 Dec 2030 14 Feb 2011 14 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

12,742.800 NHHY Local 100.000000 0.00 0.00 0.00 12,742.801.000000

Base 100.000000 0.00 0.00 0.00 12,742.80

31 Dec 2030 14 Feb 2011 14 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

23,784.620 NHHZ Local 100.000000 0.00 0.00 0.00 23,784.621.000000

Base 100.000000 0.00 0.00 0.00 23,784.62

0.223% 31 Dec 203086199E9B7 15 Feb 2011 15 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

180,036.060 NHDF Local 100.000000 0.00 0.00 0.00 180,036.061.000000

Base 100.000000 0.00 0.00 0.00 180,036.06
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Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 15 Feb 2011 15 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

20,445.660 NHDG Local 100.000000 0.00 0.00 0.00 20,445.661.000000

Base 100.000000 0.00 0.00 0.00 20,445.66

31 Dec 2030 15 Feb 2011 15 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

163,172.200 NHDJ Local 100.000000 0.00 0.00 0.00 163,172.201.000000

Base 100.000000 0.00 0.00 0.00 163,172.20

31 Dec 2030 15 Feb 2011 15 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

149,541.480 NHDM Local 100.000000 0.00 0.00 0.00 149,541.481.000000

Base 100.000000 0.00 0.00 0.00 149,541.48

31 Dec 2030 15 Feb 2011 15 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

8,023.030 NHDU Local 100.000000 0.00 0.00 0.00 8,023.031.000000

Base 100.000000 0.00 0.00 0.00 8,023.03

31 Dec 2030 15 Feb 2011 15 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

295,669.600 NHDX Local 100.000000 0.00 0.00 0.00 295,669.601.000000

Base 100.000000 0.00 0.00 0.00 295,669.60

31 Dec 2030 15 Feb 2011 15 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

7,030.000 NHDY Local 100.000000 0.00 0.00 0.00 7,030.001.000000

Base 100.000000 0.00 0.00 0.00 7,030.00

31 Dec 2030 15 Feb 2011 15 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

5,045.150 NHDZ Local 100.000000 0.00 0.00 0.00 5,045.151.000000

Base 100.000000 0.00 0.00 0.00 5,045.15
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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 15 Feb 2011 15 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

60,017.200 NHEG Local 100.000000 0.00 0.00 0.00 60,017.201.000000

Base 100.000000 0.00 0.00 0.00 60,017.20

31 Dec 2030 15 Feb 2011 15 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

22,683.500 NHEM Local 100.000000 0.00 0.00 0.00 22,683.501.000000

Base 100.000000 0.00 0.00 0.00 22,683.50

31 Dec 2030 15 Feb 2011 15 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,600,489.040 NHEN Local 100.000000 0.00 0.00 0.00 1,600,489.041.000000

Base 100.000000 0.00 0.00 0.00 1,600,489.04

31 Dec 2030 15 Feb 2011 15 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

72,037.750 NHEU Local 100.000000 0.00 0.00 0.00 72,037.751.000000

Base 100.000000 0.00 0.00 0.00 72,037.75

31 Dec 2030 15 Feb 2011 15 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,207.010 NHEY Local 100.000000 0.00 0.00 0.00 2,207.011.000000

Base 100.000000 0.00 0.00 0.00 2,207.01

31 Dec 2030 15 Feb 2011 15 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

24,577.560 NHEZ Local 100.000000 0.00 0.00 0.00 24,577.561.000000

Base 100.000000 0.00 0.00 0.00 24,577.56

31 Dec 2030 15 Feb 2011 15 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

890,209.220 NHFI Local 100.000000 0.00 0.00 0.00 890,209.221.000000

Base 100.000000 0.00 0.00 0.00 890,209.22
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Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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 15 Feb 2011 15 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

978,487.400 NHFJ Local 100.000000 0.00 0.00 0.00 978,487.401.000000

Base 100.000000 0.00 0.00 0.00 978,487.40

31 Dec 2030 15 Feb 2011 15 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,346,224.000 NHFS Local 100.000000 0.00 0.00 0.00 1,346,224.001.000000

Base 100.000000 0.00 0.00 0.00 1,346,224.00

31 Dec 2030 15 Feb 2011 15 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,744,014.810 NHHL Local 100.000000 0.00 0.00 0.00 1,744,014.811.000000

Base 100.000000 0.00 0.00 0.00 1,744,014.81

1.000% 31 Dec 203086199E9B7 15 Feb 2011 15 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

56,938.560 NHHM Local 100.000000 0.00 0.00 0.00 56,938.561.000000

Base 100.000000 0.00 0.00 0.00 56,938.56

0.223% 31 Dec 203086199E9B7 15 Feb 2011 15 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

90,849.480 NHHO Local 100.000000 0.00 0.00 0.00 90,849.481.000000

Base 100.000000 0.00 0.00 0.00 90,849.48

31 Dec 2030 15 Feb 2011 15 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,275,862.040 NHHW Local 100.000000 0.00 0.00 0.00 2,275,862.041.000000

Base 100.000000 0.00 0.00 0.00 2,275,862.04

31 Dec 2030 15 Feb 2011 15 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

145,903.390 NHHY Local 100.000000 0.00 0.00 0.00 145,903.391.000000

Base 100.000000 0.00 0.00 0.00 145,903.39
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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 15 Feb 2011 15 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

22,925.660 NHHZ Local 100.000000 0.00 0.00 0.00 22,925.661.000000

Base 100.000000 0.00 0.00 0.00 22,925.66

31 Dec 2030 15 Feb 2011 15 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

482,387.690 NHID Local 100.000000 0.00 0.00 0.00 482,387.691.000000

Base 100.000000 0.00 0.00 0.00 482,387.69

0.230% 31 Dec 203086199E9B7 16 Feb 2011 16 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

166,087.410 NHDF Local 100.000000 0.00 0.00 0.00 166,087.411.000000

Base 100.000000 0.00 0.00 0.00 166,087.41

31 Dec 2030 16 Feb 2011 16 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

27,094.250 NHDY Local 100.000000 0.00 0.00 0.00 27,094.251.000000

Base 100.000000 0.00 0.00 0.00 27,094.25

31 Dec 2030 16 Feb 2011 16 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF 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 16 Feb 2011 16 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

248,080.000 NHFI Local 100.000000 0.00 0.00 0.00 248,080.001.000000

Base 100.000000 0.00 0.00 0.00 248,080.00

31 Dec 2030 16 Feb 2011 16 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

237,642.490 NHFJ Local 100.000000 0.00 0.00 0.00 237,642.491.000000

Base 100.000000 0.00 0.00 0.00 237,642.49
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to June 15, 2011View Date:March 31, 2011January 1, 2011

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 16 Feb 2011 16 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

4,365.160 NHHG Local 100.000000 0.00 0.00 0.00 4,365.161.000000

Base 100.000000 0.00 0.00 0.00 4,365.16

31 Dec 2030 16 Feb 2011 16 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,212.590 NHHJ Local 100.000000 0.00 0.00 0.00 2,212.591.000000

Base 100.000000 0.00 0.00 0.00 2,212.59

31 Dec 2030 16 Feb 2011 16 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

32,559.260 NHHL Local 100.000000 0.00 0.00 0.00 32,559.261.000000

Base 100.000000 0.00 0.00 0.00 32,559.26

31 Dec 2030 16 Feb 2011 16 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

773,107.770 NHHM Local 100.000000 0.00 0.00 0.00 773,107.771.000000

Base 100.000000 0.00 0.00 0.00 773,107.77

31 Dec 2030 16 Feb 2011 16 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

508,066.740 NHHO Local 100.000000 0.00 0.00 0.00 508,066.741.000000

Base 100.000000 0.00 0.00 0.00 508,066.74

31 Dec 2030 16 Feb 2011 16 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

495,326.350 NHHW Local 100.000000 0.00 0.00 0.00 495,326.351.000000

Base 100.000000 0.00 0.00 0.00 495,326.35

31 Dec 2030 16 Feb 2011 16 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

11,048.900 NHHY Local 100.000000 0.00 0.00 0.00 11,048.901.000000

Base 100.000000 0.00 0.00 0.00 11,048.90
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Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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 16 Feb 2011 16 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

293.560 NHHZ Local 100.000000 0.00 0.00 0.00 293.561.000000

Base 100.000000 0.00 0.00 0.00 293.56

0.221% 31 Dec 203086199E9B7 17 Feb 2011 17 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

91,349.410 NHDF Local 100.000000 0.00 0.00 0.00 91,349.411.000000

Base 100.000000 0.00 0.00 0.00 91,349.41

31 Dec 2030 17 Feb 2011 17 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,985,630.150 NHDG Local 100.000000 0.00 0.00 0.00 1,985,630.151.000000

Base 100.000000 0.00 0.00 0.00 1,985,630.15

31 Dec 2030 17 Feb 2011 17 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

105,492.880 NHDU Local 100.000000 0.00 0.00 0.00 105,492.881.000000

Base 100.000000 0.00 0.00 0.00 105,492.88

31 Dec 2030 17 Feb 2011 17 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,364,598.810 NHDZ Local 100.000000 0.00 0.00 0.00 2,364,598.811.000000

Base 100.000000 0.00 0.00 0.00 2,364,598.81

31 Dec 2030 17 Feb 2011 17 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

370,073.750 NHEM Local 100.000000 0.00 0.00 0.00 370,073.751.000000

Base 100.000000 0.00 0.00 0.00 370,073.75

31 Dec 2030 17 Feb 2011 17 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

995,061.000 NHEN Local 100.000000 0.00 0.00 0.00 995,061.001.000000

Base 100.000000 0.00 0.00 0.00 995,061.00
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Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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 17 Feb 2011 17 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

476.000 NHEU Local 100.000000 0.00 0.00 0.00 476.001.000000

Base 100.000000 0.00 0.00 0.00 476.00

31 Dec 2030 17 Feb 2011 17 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

16,631.330 NHHL Local 100.000000 0.00 0.00 0.00 16,631.331.000000

Base 100.000000 0.00 0.00 0.00 16,631.33

31 Dec 2030 17 Feb 2011 17 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,015,806.040 NHHM Local 100.000000 0.00 0.00 0.00 2,015,806.041.000000

Base 100.000000 0.00 0.00 0.00 2,015,806.04

31 Dec 2030 17 Feb 2011 17 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

16,197.060 NHHW Local 100.000000 0.00 0.00 0.00 16,197.061.000000

Base 100.000000 0.00 0.00 0.00 16,197.06

31 Dec 2030 17 Feb 2011 17 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

438.000 NHHY Local 100.000000 0.00 0.00 0.00 438.001.000000

Base 100.000000 0.00 0.00 0.00 438.00

31 Dec 2030 17 Feb 2011 17 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

3,220.130 NHHZ Local 100.000000 0.00 0.00 0.00 3,220.131.000000

Base 100.000000 0.00 0.00 0.00 3,220.13

31 Dec 2030 17 Feb 2011 17 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

555,166.940 NHID Local 100.000000 0.00 0.00 0.00 555,166.941.000000

Base 100.000000 0.00 0.00 0.00 555,166.94
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to June 15, 2011View Date:March 31, 2011January 1, 2011

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

0.217% 31 Dec 203086199E9B7 18 Feb 2011 18 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

12,432.000 NHDF Local 100.000000 0.00 0.00 0.00 12,432.001.000000

Base 100.000000 0.00 0.00 0.00 12,432.00

31 Dec 2030 18 Feb 2011 18 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF 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 18 Feb 2011 18 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

11,146.710 NHDM Local 100.000000 0.00 0.00 0.00 11,146.711.000000

Base 100.000000 0.00 0.00 0.00 11,146.71

31 Dec 2030 18 Feb 2011 18 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

109,931.260 NHDU Local 100.000000 0.00 0.00 0.00 109,931.261.000000

Base 100.000000 0.00 0.00 0.00 109,931.26

31 Dec 2030 18 Feb 2011 18 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

256,783.000 NHEM Local 100.000000 0.00 0.00 0.00 256,783.001.000000

Base 100.000000 0.00 0.00 0.00 256,783.00

31 Dec 2030 18 Feb 2011 18 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,645.080 NHEU Local 100.000000 0.00 0.00 0.00 2,645.081.000000

Base 100.000000 0.00 0.00 0.00 2,645.08

31 Dec 2030 18 Feb 2011 18 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

110,816.100 NHEY Local 100.000000 0.00 0.00 0.00 110,816.101.000000

Base 100.000000 0.00 0.00 0.00 110,816.10
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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 Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 18 Feb 2011 18 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

3,140.400 NHEZ Local 100.000000 0.00 0.00 0.00 3,140.401.000000

Base 100.000000 0.00 0.00 0.00 3,140.40

31 Dec 2030 18 Feb 2011 18 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

3,098.180 NHFI Local 100.000000 0.00 0.00 0.00 3,098.181.000000

Base 100.000000 0.00 0.00 0.00 3,098.18

31 Dec 2030 18 Feb 2011 18 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,651,733.280 NHFS Local 100.000000 0.00 0.00 0.00 1,651,733.281.000000

Base 100.000000 0.00 0.00 0.00 1,651,733.28

31 Dec 2030 18 Feb 2011 18 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

174,216.570 NHHL Local 100.000000 0.00 0.00 0.00 174,216.571.000000

Base 100.000000 0.00 0.00 0.00 174,216.57

31 Dec 2030 18 Feb 2011 18 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

285,234.730 NHHO Local 100.000000 0.00 0.00 0.00 285,234.731.000000

Base 100.000000 0.00 0.00 0.00 285,234.73

31 Dec 2030 18 Feb 2011 18 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

3,019.480 NHHW Local 100.000000 0.00 0.00 0.00 3,019.481.000000

Base 100.000000 0.00 0.00 0.00 3,019.48

31 Dec 2030 18 Feb 2011 18 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

14,451.120 NHHY Local 100.000000 0.00 0.00 0.00 14,451.121.000000

Base 100.000000 0.00 0.00 0.00 14,451.12
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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 18 Feb 2011 18 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

4,533.360 NHHZ Local 100.000000 0.00 0.00 0.00 4,533.361.000000

Base 100.000000 0.00 0.00 0.00 4,533.36

1.000% 31 Dec 203086199E9B7 18 Feb 2011 18 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

5.570 NHEF Local 100.000000 0.00 0.00 0.00 5.571.000000

Base 100.000000 0.00 0.00 0.00 5.57

0.221% 31 Dec 203086199E9B7 22 Feb 2011 22 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

13,010.000 NHDF Local 100.000000 0.00 0.00 0.00 13,010.001.000000

Base 100.000000 0.00 0.00 0.00 13,010.00

31 Dec 2030 22 Feb 2011 22 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

17,458.250 NHDM Local 100.000000 0.00 0.00 0.00 17,458.251.000000

Base 100.000000 0.00 0.00 0.00 17,458.25

31 Dec 2030 22 Feb 2011 22 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

137,773.260 NHEB Local 100.000000 0.00 0.00 0.00 137,773.261.000000

Base 100.000000 0.00 0.00 0.00 137,773.26

31 Dec 2030 22 Feb 2011 22 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

260,831.500 NHEM Local 100.000000 0.00 0.00 0.00 260,831.501.000000

Base 100.000000 0.00 0.00 0.00 260,831.50

31 Dec 2030 22 Feb 2011 22 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

29,185.950 NHEN Local 100.000000 0.00 0.00 0.00 29,185.951.000000

Base 100.000000 0.00 0.00 0.00 29,185.95
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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 22 Feb 2011 22 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

12,858.500 NHEU Local 100.000000 0.00 0.00 0.00 12,858.501.000000

Base 100.000000 0.00 0.00 0.00 12,858.50

31 Dec 2030 22 Feb 2011 22 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

268,185.050 NHEY Local 100.000000 0.00 0.00 0.00 268,185.051.000000

Base 100.000000 0.00 0.00 0.00 268,185.05

31 Dec 2030 22 Feb 2011 22 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

21,581.510 NHFI Local 100.000000 0.00 0.00 0.00 21,581.511.000000

Base 100.000000 0.00 0.00 0.00 21,581.51

31 Dec 2030 22 Feb 2011 22 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

17,841.490 NHFJ Local 100.000000 0.00 0.00 0.00 17,841.491.000000

Base 100.000000 0.00 0.00 0.00 17,841.49

31 Dec 2030 22 Feb 2011 22 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,602,224.270 NHFS Local 100.000000 0.00 0.00 0.00 1,602,224.271.000000

Base 100.000000 0.00 0.00 0.00 1,602,224.27

31 Dec 2030 22 Feb 2011 22 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,716,789.590 NHHL Local 100.000000 0.00 0.00 0.00 1,716,789.591.000000

Base 100.000000 0.00 0.00 0.00 1,716,789.59

31 Dec 2030 22 Feb 2011 22 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,738,025.320 NHHM Local 100.000000 0.00 0.00 0.00 2,738,025.321.000000

Base 100.000000 0.00 0.00 0.00 2,738,025.32
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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 22 Feb 2011 22 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

967,634.000 NHHP Local 100.000000 0.00 0.00 0.00 967,634.001.000000

Base 100.000000 0.00 0.00 0.00 967,634.00

31 Dec 2030 22 Feb 2011 22 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

551,615.400 NHHW Local 100.000000 0.00 0.00 0.00 551,615.401.000000

Base 100.000000 0.00 0.00 0.00 551,615.40

31 Dec 2030 22 Feb 2011 22 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

33,414.240 NHHY Local 100.000000 0.00 0.00 0.00 33,414.241.000000

Base 100.000000 0.00 0.00 0.00 33,414.24

31 Dec 2030 22 Feb 2011 22 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

3,861.440 NHHZ Local 100.000000 0.00 0.00 0.00 3,861.441.000000

Base 100.000000 0.00 0.00 0.00 3,861.44

31 Dec 2030 22 Feb 2011 22 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

84,174.560 NHIB Local 100.000000 0.00 0.00 0.00 84,174.561.000000

Base 100.000000 0.00 0.00 0.00 84,174.56

0.220% 31 Dec 203086199E9B7 23 Feb 2011 23 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

17,089.420 NHDM Local 100.000000 0.00 0.00 0.00 17,089.421.000000

Base 100.000000 0.00 0.00 0.00 17,089.42

31 Dec 2030 23 Feb 2011 23 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

111,368.040 NHDU Local 100.000000 0.00 0.00 0.00 111,368.041.000000

Base 100.000000 0.00 0.00 0.00 111,368.04
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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 23 Feb 2011 23 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,312.500 NHDX Local 100.000000 0.00 0.00 0.00 1,312.501.000000

Base 100.000000 0.00 0.00 0.00 1,312.50

31 Dec 2030 23 Feb 2011 23 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,626,782.250 NHEN Local 100.000000 0.00 0.00 0.00 1,626,782.251.000000

Base 100.000000 0.00 0.00 0.00 1,626,782.25

31 Dec 2030 23 Feb 2011 23 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

125,101.160 NHEU Local 100.000000 0.00 0.00 0.00 125,101.161.000000

Base 100.000000 0.00 0.00 0.00 125,101.16

31 Dec 2030 23 Feb 2011 23 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,469,208.200 NHFS Local 100.000000 0.00 0.00 0.00 2,469,208.201.000000

Base 100.000000 0.00 0.00 0.00 2,469,208.20

31 Dec 2030 23 Feb 2011 23 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

221,278.850 NHHO Local 100.000000 0.00 0.00 0.00 221,278.851.000000

Base 100.000000 0.00 0.00 0.00 221,278.85

31 Dec 2030 23 Feb 2011 23 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

101,032.810 NHHY Local 100.000000 0.00 0.00 0.00 101,032.811.000000

Base 100.000000 0.00 0.00 0.00 101,032.81

31 Dec 2030 23 Feb 2011 23 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,798.080 NHHZ Local 100.000000 0.00 0.00 0.00 2,798.081.000000

Base 100.000000 0.00 0.00 0.00 2,798.08
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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 23 Feb 2011 23 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

485,015.850 NHIB Local 100.000000 0.00 0.00 0.00 485,015.851.000000

Base 100.000000 0.00 0.00 0.00 485,015.85

31 Dec 2030 24 Feb 2011 24 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

3,786.810 NHDM Local 100.000000 0.00 0.00 0.00 3,786.811.000000

Base 100.000000 0.00 0.00 0.00 3,786.81

31 Dec 2030 24 Feb 2011 24 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

840.000 NHEU Local 100.000000 0.00 0.00 0.00 840.001.000000

Base 100.000000 0.00 0.00 0.00 840.00

31 Dec 2030 24 Feb 2011 24 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

127.200 NHHY Local 100.000000 0.00 0.00 0.00 127.201.000000

Base 100.000000 0.00 0.00 0.00 127.20

31 Dec 2030 24 Feb 2011 24 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

746,074.280 NHID Local 100.000000 0.00 0.00 0.00 746,074.281.000000

Base 100.000000 0.00 0.00 0.00 746,074.28

0.222% 31 Dec 203086199E9B7 25 Feb 2011 25 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

18,714.000 NHDF Local 100.000000 0.00 0.00 0.00 18,714.001.000000

Base 100.000000 0.00 0.00 0.00 18,714.00

31 Dec 2030 25 Feb 2011 25 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

6,418.550 NHDG Local 100.000000 0.00 0.00 0.00 6,418.551.000000

Base 100.000000 0.00 0.00 0.00 6,418.55
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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 25 Feb 2011 25 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF 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

31 Dec 2030 25 Feb 2011 25 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

50,554.540 NHDM Local 100.000000 0.00 0.00 0.00 50,554.541.000000

Base 100.000000 0.00 0.00 0.00 50,554.54

31 Dec 2030 25 Feb 2011 25 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

101,663.450 NHDU Local 100.000000 0.00 0.00 0.00 101,663.451.000000

Base 100.000000 0.00 0.00 0.00 101,663.45

31 Dec 2030 25 Feb 2011 25 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,425,050.820 NHEN Local 100.000000 0.00 0.00 0.00 2,425,050.821.000000

Base 100.000000 0.00 0.00 0.00 2,425,050.82

31 Dec 2030 25 Feb 2011 25 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

25,478.020 NHEU Local 100.000000 0.00 0.00 0.00 25,478.021.000000

Base 100.000000 0.00 0.00 0.00 25,478.02

31 Dec 2030 25 Feb 2011 25 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

190,746.160 NHEX Local 100.000000 0.00 0.00 0.00 190,746.161.000000

Base 100.000000 0.00 0.00 0.00 190,746.16

31 Dec 2030 25 Feb 2011 25 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

782,003.900 NHEZ Local 100.000000 0.00 0.00 0.00 782,003.901.000000

Base 100.000000 0.00 0.00 0.00 782,003.90
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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 25 Feb 2011 25 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

261,544.330 NHFJ Local 100.000000 0.00 0.00 0.00 261,544.331.000000

Base 100.000000 0.00 0.00 0.00 261,544.33

31 Dec 2030 25 Feb 2011 25 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,514,639.330 NHFS Local 100.000000 0.00 0.00 0.00 2,514,639.331.000000

Base 100.000000 0.00 0.00 0.00 2,514,639.33

31 Dec 2030 25 Feb 2011 25 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,274,744.400 NHHL Local 100.000000 0.00 0.00 0.00 1,274,744.401.000000

Base 100.000000 0.00 0.00 0.00 1,274,744.40

31 Dec 2030 25 Feb 2011 25 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

580,967.730 NHHO Local 100.000000 0.00 0.00 0.00 580,967.731.000000

Base 100.000000 0.00 0.00 0.00 580,967.73

31 Dec 2030 25 Feb 2011 25 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

45,257.900 NHHP Local 100.000000 0.00 0.00 0.00 45,257.901.000000

Base 100.000000 0.00 0.00 0.00 45,257.90

31 Dec 2030 25 Feb 2011 25 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

52,257.930 NHHY Local 100.000000 0.00 0.00 0.00 52,257.931.000000

Base 100.000000 0.00 0.00 0.00 52,257.93

31 Dec 2030 25 Feb 2011 25 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

38,588.890 NHHZ Local 100.000000 0.00 0.00 0.00 38,588.891.000000

Base 100.000000 0.00 0.00 0.00 38,588.89
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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 25 Feb 2011 25 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

239,025.510 NHID Local 100.000000 0.00 0.00 0.00 239,025.511.000000

Base 100.000000 0.00 0.00 0.00 239,025.51

0.230% 31 Dec 203086199E9B7 28 Feb 2011 28 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

27,895.000 NHDF Local 100.000000 0.00 0.00 0.00 27,895.001.000000

Base 100.000000 0.00 0.00 0.00 27,895.00

31 Dec 2030 28 Feb 2011 28 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

25,431.620 NHDM Local 100.000000 0.00 0.00 0.00 25,431.621.000000

Base 100.000000 0.00 0.00 0.00 25,431.62

31 Dec 2030 28 Feb 2011 28 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,350,354.760 NHDU Local 100.000000 0.00 0.00 0.00 1,350,354.761.000000

Base 100.000000 0.00 0.00 0.00 1,350,354.76

31 Dec 2030 28 Feb 2011 28 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

454,699.410 NHDX Local 100.000000 0.00 0.00 0.00 454,699.411.000000

Base 100.000000 0.00 0.00 0.00 454,699.41

31 Dec 2030 28 Feb 2011 28 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

878,532.750 NHEM Local 100.000000 0.00 0.00 0.00 878,532.751.000000

Base 100.000000 0.00 0.00 0.00 878,532.75

31 Dec 2030 28 Feb 2011 28 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

17,033.520 NHEU Local 100.000000 0.00 0.00 0.00 17,033.521.000000

Base 100.000000 0.00 0.00 0.00 17,033.52
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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 Feb 2011 28 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

3,843.750 NHFI Local 100.000000 0.00 0.00 0.00 3,843.751.000000

Base 100.000000 0.00 0.00 0.00 3,843.75

31 Dec 2030 28 Feb 2011 28 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

776.550 NHHJ Local 100.000000 0.00 0.00 0.00 776.551.000000

Base 100.000000 0.00 0.00 0.00 776.55

31 Dec 2030 28 Feb 2011 28 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,506,231.810 NHHM Local 100.000000 0.00 0.00 0.00 1,506,231.811.000000

Base 100.000000 0.00 0.00 0.00 1,506,231.81

31 Dec 2030 28 Feb 2011 28 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

186,696.800 NHHO Local 100.000000 0.00 0.00 0.00 186,696.801.000000

Base 100.000000 0.00 0.00 0.00 186,696.80

31 Dec 2030 28 Feb 2011 28 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,020,163.210 NHHP Local 100.000000 0.00 0.00 0.00 1,020,163.211.000000

Base 100.000000 0.00 0.00 0.00 1,020,163.21

31 Dec 2030 28 Feb 2011 28 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

13,265.840 NHHV Local 100.000000 0.00 0.00 0.00 13,265.841.000000

Base 100.000000 0.00 0.00 0.00 13,265.84

31 Dec 2030 28 Feb 2011 28 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

34,664.100 NHHY Local 100.000000 0.00 0.00 0.00 34,664.101.000000

Base 100.000000 0.00 0.00 0.00 34,664.10



Prepared by State StreetPage 106

Purchase Report by Report Date
Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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 Feb 2011 28 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

17,802.950 NHHZ Local 100.000000 0.00 0.00 0.00 17,802.951.000000

Base 100.000000 0.00 0.00 0.00 17,802.95

0.235% 31 Dec 203086199E9B7 01 Mar 2011 01 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

375,979.430 NHDF Local 100.000000 0.00 0.00 0.00 375,979.431.000000

Base 100.000000 0.00 0.00 0.00 375,979.43

31 Dec 2030 01 Mar 2011 01 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

47,885.500 NHDG Local 100.000000 0.00 0.00 0.00 47,885.501.000000

Base 100.000000 0.00 0.00 0.00 47,885.50

31 Dec 2030 01 Mar 2011 01 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

4,174.320 NHDJ Local 100.000000 0.00 0.00 0.00 4,174.321.000000

Base 100.000000 0.00 0.00 0.00 4,174.32

31 Dec 2030 01 Mar 2011 01 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

291,063.370 NHDM Local 100.000000 0.00 0.00 0.00 291,063.371.000000

Base 100.000000 0.00 0.00 0.00 291,063.37

31 Dec 2030 01 Mar 2011 01 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

64,965.250 NHDU Local 100.000000 0.00 0.00 0.00 64,965.251.000000

Base 100.000000 0.00 0.00 0.00 64,965.25

31 Dec 2030 01 Mar 2011 01 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

595.100 NHDX Local 100.000000 0.00 0.00 0.00 595.101.000000

Base 100.000000 0.00 0.00 0.00 595.10
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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 Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 01 Mar 2011 01 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

29,997.580 NHDZ Local 100.000000 0.00 0.00 0.00 29,997.581.000000

Base 100.000000 0.00 0.00 0.00 29,997.58

31 Dec 2030 01 Mar 2011 01 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,799.270 NHEB Local 100.000000 0.00 0.00 0.00 2,799.271.000000

Base 100.000000 0.00 0.00 0.00 2,799.27

0.230% 31 Dec 203086199E9B7 01 Mar 2011 01 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

888,207.300 NHEF Local 100.000000 0.00 0.00 0.00 888,207.301.000000

Base 100.000000 0.00 0.00 0.00 888,207.30

0.235% 31 Dec 203086199E9B7 01 Mar 2011 01 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

220.580 NHEG Local 100.000000 0.00 0.00 0.00 220.581.000000

Base 100.000000 0.00 0.00 0.00 220.58

0.230% 31 Dec 203086199E9B7 01 Mar 2011 01 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

452.660 NHEH Local 100.000000 0.00 0.00 0.00 452.661.000000

Base 100.000000 0.00 0.00 0.00 452.66

1.000% 31 Dec 203086199E9B7 01 Mar 2011 01 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

3,999,406.050 NHEL Local 100.000000 0.00 0.00 0.00 3,999,406.051.000000

Base 100.000000 0.00 0.00 0.00 3,999,406.05

0.235% 31 Dec 203086199E9B7 01 Mar 2011 01 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

410,161.700 NHEM Local 100.000000 0.00 0.00 0.00 410,161.701.000000

Base 100.000000 0.00 0.00 0.00 410,161.70
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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 01 Mar 2011 01 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

76,691,491.030 NHEN Local 100.000000 0.00 0.00 0.00 76,691,491.031.000000

Base 100.000000 0.00 0.00 0.00 76,691,491.03

31 Dec 2030 01 Mar 2011 01 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

100,255.100 NHEU Local 100.000000 0.00 0.00 0.00 100,255.101.000000

Base 100.000000 0.00 0.00 0.00 100,255.10

31 Dec 2030 01 Mar 2011 01 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

187.530 NHEX Local 100.000000 0.00 0.00 0.00 187.531.000000

Base 100.000000 0.00 0.00 0.00 187.53

31 Dec 2030 01 Mar 2011 01 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

4,485.110 NHEY Local 100.000000 0.00 0.00 0.00 4,485.111.000000

Base 100.000000 0.00 0.00 0.00 4,485.11

31 Dec 2030 01 Mar 2011 01 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

38,632.410 NHEZ Local 100.000000 0.00 0.00 0.00 38,632.411.000000

Base 100.000000 0.00 0.00 0.00 38,632.41

0.230% 31 Dec 203086199E9B7 01 Mar 2011 01 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

0.180 NHFG Local 100.000000 0.00 0.00 0.00 0.181.000000

Base 100.000000 0.00 0.00 0.00 0.18

0.235% 31 Dec 203086199E9B7 01 Mar 2011 01 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

318,672.510 NHFI Local 100.000000 0.00 0.00 0.00 318,672.511.000000

Base 100.000000 0.00 0.00 0.00 318,672.51
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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 01 Mar 2011 01 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

126,755.270 NHFJ Local 100.000000 0.00 0.00 0.00 126,755.271.000000

Base 100.000000 0.00 0.00 0.00 126,755.27

31 Dec 2030 01 Mar 2011 01 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

706,988.810 NHFS Local 100.000000 0.00 0.00 0.00 706,988.811.000000

Base 100.000000 0.00 0.00 0.00 706,988.81

31 Dec 2030 01 Mar 2011 01 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

21,347.950 NHHG Local 100.000000 0.00 0.00 0.00 21,347.951.000000

Base 100.000000 0.00 0.00 0.00 21,347.95

31 Dec 2030 01 Mar 2011 01 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

7,690.110 NHHJ Local 100.000000 0.00 0.00 0.00 7,690.111.000000

Base 100.000000 0.00 0.00 0.00 7,690.11

31 Dec 2030 01 Mar 2011 01 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

662,531.400 NHHM Local 100.000000 0.00 0.00 0.00 662,531.401.000000

Base 100.000000 0.00 0.00 0.00 662,531.40

31 Dec 2030 01 Mar 2011 01 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

645.180 NHHP Local 100.000000 0.00 0.00 0.00 645.181.000000

Base 100.000000 0.00 0.00 0.00 645.18

31 Dec 2030 01 Mar 2011 01 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

80.260 NHHV Local 100.000000 0.00 0.00 0.00 80.261.000000

Base 100.000000 0.00 0.00 0.00 80.26
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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 01 Mar 2011 01 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

67,795.980 NHHW Local 100.000000 0.00 0.00 0.00 67,795.981.000000

Base 100.000000 0.00 0.00 0.00 67,795.98

31 Dec 2030 01 Mar 2011 01 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

11,713.410 NHHZ Local 100.000000 0.00 0.00 0.00 11,713.411.000000

Base 100.000000 0.00 0.00 0.00 11,713.41

31 Dec 2030 01 Mar 2011 01 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,273.650 NHIB Local 100.000000 0.00 0.00 0.00 2,273.651.000000

Base 100.000000 0.00 0.00 0.00 2,273.65

0.224% 31 Dec 203086199E9B7 02 Mar 2011 02 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

32,598.800 NHDG Local 100.000000 0.00 0.00 0.00 32,598.801.000000

Base 100.000000 0.00 0.00 0.00 32,598.80

31 Dec 2030 02 Mar 2011 02 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

425,469.800 NHDM Local 100.000000 0.00 0.00 0.00 425,469.801.000000

Base 100.000000 0.00 0.00 0.00 425,469.80

31 Dec 2030 02 Mar 2011 02 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

6,586.200 NHDY Local 100.000000 0.00 0.00 0.00 6,586.201.000000

Base 100.000000 0.00 0.00 0.00 6,586.20

31 Dec 2030 02 Mar 2011 02 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

248,328.720 NHEL Local 100.000000 0.00 0.00 0.00 248,328.721.000000

Base 100.000000 0.00 0.00 0.00 248,328.72
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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 02 Mar 2011 02 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

470,876.000 NHEU Local 100.000000 0.00 0.00 0.00 470,876.001.000000

Base 100.000000 0.00 0.00 0.00 470,876.00

31 Dec 2030 02 Mar 2011 02 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,352.000 NHEY Local 100.000000 0.00 0.00 0.00 1,352.001.000000

Base 100.000000 0.00 0.00 0.00 1,352.00

31 Dec 2030 02 Mar 2011 02 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,286,491.250 NHHM Local 100.000000 0.00 0.00 0.00 1,286,491.251.000000

Base 100.000000 0.00 0.00 0.00 1,286,491.25

31 Dec 2030 02 Mar 2011 02 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

35,085.970 NHHO Local 100.000000 0.00 0.00 0.00 35,085.971.000000

Base 100.000000 0.00 0.00 0.00 35,085.97

31 Dec 2030 02 Mar 2011 02 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

162,928.070 NHHV Local 100.000000 0.00 0.00 0.00 162,928.071.000000

Base 100.000000 0.00 0.00 0.00 162,928.07

31 Dec 2030 02 Mar 2011 02 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

838,012.780 NHHW Local 100.000000 0.00 0.00 0.00 838,012.781.000000

Base 100.000000 0.00 0.00 0.00 838,012.78

31 Dec 2030 02 Mar 2011 02 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

929.290 NHHY Local 100.000000 0.00 0.00 0.00 929.291.000000

Base 100.000000 0.00 0.00 0.00 929.29
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Purchase Report by Report Date
Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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 02 Mar 2011 02 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

355.070 NHHZ Local 100.000000 0.00 0.00 0.00 355.071.000000

Base 100.000000 0.00 0.00 0.00 355.07

0.222% 31 Dec 203086199E9B7 03 Mar 2011 03 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

25,241.250 NHDF Local 100.000000 0.00 0.00 0.00 25,241.251.000000

Base 100.000000 0.00 0.00 0.00 25,241.25

31 Dec 2030 03 Mar 2011 03 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

4,837.580 NHDM Local 100.000000 0.00 0.00 0.00 4,837.581.000000

Base 100.000000 0.00 0.00 0.00 4,837.58

31 Dec 2030 03 Mar 2011 03 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

253,264.760 NHDU Local 100.000000 0.00 0.00 0.00 253,264.761.000000

Base 100.000000 0.00 0.00 0.00 253,264.76

31 Dec 2030 03 Mar 2011 03 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

262,907.500 NHEM Local 100.000000 0.00 0.00 0.00 262,907.501.000000

Base 100.000000 0.00 0.00 0.00 262,907.50

31 Dec 2030 03 Mar 2011 03 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

4,729.900 NHEU Local 100.000000 0.00 0.00 0.00 4,729.901.000000

Base 100.000000 0.00 0.00 0.00 4,729.90

0.224% 31 Dec 203086199E9B7 03 Mar 2011 03 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,217.880 NHEX Local 100.000000 0.00 0.00 0.00 1,217.881.000000

Base 100.000000 0.00 0.00 0.00 1,217.88
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Purchase Report by Report Date
Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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

0.222% 31 Dec 203086199E9B7 03 Mar 2011 03 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,480.000 NHEY Local 100.000000 0.00 0.00 0.00 1,480.001.000000

Base 100.000000 0.00 0.00 0.00 1,480.00

31 Dec 2030 03 Mar 2011 03 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

36,875.000 NHFI Local 100.000000 0.00 0.00 0.00 36,875.001.000000

Base 100.000000 0.00 0.00 0.00 36,875.00

31 Dec 2030 03 Mar 2011 03 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

817,181.620 NHFS Local 100.000000 0.00 0.00 0.00 817,181.621.000000

Base 100.000000 0.00 0.00 0.00 817,181.62

31 Dec 2030 03 Mar 2011 03 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

494,373.000 NHHL Local 100.000000 0.00 0.00 0.00 494,373.001.000000

Base 100.000000 0.00 0.00 0.00 494,373.00

0.224% 31 Dec 203086199E9B7 03 Mar 2011 03 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

478,682.190 NHHP Local 100.000000 0.00 0.00 0.00 478,682.191.000000

Base 100.000000 0.00 0.00 0.00 478,682.19

0.222% 31 Dec 203086199E9B7 03 Mar 2011 03 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

48,490.630 NHHW Local 100.000000 0.00 0.00 0.00 48,490.631.000000

Base 100.000000 0.00 0.00 0.00 48,490.63

31 Dec 2030 03 Mar 2011 03 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

3,453.410 NHHY Local 100.000000 0.00 0.00 0.00 3,453.411.000000

Base 100.000000 0.00 0.00 0.00 3,453.41
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Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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 03 Mar 2011 03 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

5,109.390 NHHZ Local 100.000000 0.00 0.00 0.00 5,109.391.000000

Base 100.000000 0.00 0.00 0.00 5,109.39

0.222% 31 Dec 203086199E9B7 04 Mar 2011 04 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

26,293.880 NHDM Local 100.000000 0.00 0.00 0.00 26,293.881.000000

Base 100.000000 0.00 0.00 0.00 26,293.88

0.224% 31 Dec 203086199E9B7 04 Mar 2011 04 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

8,460.000 NHDX Local 100.000000 0.00 0.00 0.00 8,460.001.000000

Base 100.000000 0.00 0.00 0.00 8,460.00

0.222% 31 Dec 203086199E9B7 04 Mar 2011 04 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,354,011.500 NHEM Local 100.000000 0.00 0.00 0.00 1,354,011.501.000000

Base 100.000000 0.00 0.00 0.00 1,354,011.50

31 Dec 2030 04 Mar 2011 04 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

20,023.140 NHEU Local 100.000000 0.00 0.00 0.00 20,023.141.000000

Base 100.000000 0.00 0.00 0.00 20,023.14

31 Dec 2030 04 Mar 2011 04 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

330,038.030 NHEY Local 100.000000 0.00 0.00 0.00 330,038.031.000000

Base 100.000000 0.00 0.00 0.00 330,038.03

31 Dec 2030 04 Mar 2011 04 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

133,164.650 NHHL Local 100.000000 0.00 0.00 0.00 133,164.651.000000

Base 100.000000 0.00 0.00 0.00 133,164.65
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Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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 Mar 2011 04 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

783,653.260 NHHM Local 100.000000 0.00 0.00 0.00 783,653.261.000000

Base 100.000000 0.00 0.00 0.00 783,653.26

31 Dec 2030 04 Mar 2011 04 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

18,089.700 NHHY Local 100.000000 0.00 0.00 0.00 18,089.701.000000

Base 100.000000 0.00 0.00 0.00 18,089.70

31 Dec 2030 04 Mar 2011 04 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

5,123.900 NHHZ Local 100.000000 0.00 0.00 0.00 5,123.901.000000

Base 100.000000 0.00 0.00 0.00 5,123.90

1.000% 31 Dec 203086199E9B7 04 Mar 2011 04 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

258,965.660 NHID Local 100.000000 0.00 0.00 0.00 258,965.661.000000

Base 100.000000 0.00 0.00 0.00 258,965.66

0.225% 31 Dec 203086199E9B7 07 Mar 2011 07 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

11,490.000 NHDF Local 100.000000 0.00 0.00 0.00 11,490.001.000000

Base 100.000000 0.00 0.00 0.00 11,490.00

31 Dec 2030 07 Mar 2011 07 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF 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 07 Mar 2011 07 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

29,318.580 NHDM Local 100.000000 0.00 0.00 0.00 29,318.581.000000

Base 100.000000 0.00 0.00 0.00 29,318.58
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to June 15, 2011View Date:March 31, 2011January 1, 2011

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 07 Mar 2011 07 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

118,847.420 NHDU Local 100.000000 0.00 0.00 0.00 118,847.421.000000

Base 100.000000 0.00 0.00 0.00 118,847.42

31 Dec 2030 07 Mar 2011 07 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

605,782.900 NHEN Local 100.000000 0.00 0.00 0.00 605,782.901.000000

Base 100.000000 0.00 0.00 0.00 605,782.90

31 Dec 2030 07 Mar 2011 07 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

8,639.500 NHEU Local 100.000000 0.00 0.00 0.00 8,639.501.000000

Base 100.000000 0.00 0.00 0.00 8,639.50

31 Dec 2030 07 Mar 2011 07 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

3,238.500 NHEX Local 100.000000 0.00 0.00 0.00 3,238.501.000000

Base 100.000000 0.00 0.00 0.00 3,238.50

31 Dec 2030 07 Mar 2011 07 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

396.000 NHEY Local 100.000000 0.00 0.00 0.00 396.001.000000

Base 100.000000 0.00 0.00 0.00 396.00

31 Dec 2030 07 Mar 2011 07 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

249,225.000 NHFI Local 100.000000 0.00 0.00 0.00 249,225.001.000000

Base 100.000000 0.00 0.00 0.00 249,225.00

31 Dec 2030 07 Mar 2011 07 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

252,000.000 NHFJ Local 100.000000 0.00 0.00 0.00 252,000.001.000000

Base 100.000000 0.00 0.00 0.00 252,000.00
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Purchase Report by Report Date
Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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 07 Mar 2011 07 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

117,111.220 NHFS Local 100.000000 0.00 0.00 0.00 117,111.221.000000

Base 100.000000 0.00 0.00 0.00 117,111.22

31 Dec 2030 07 Mar 2011 07 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

9,604.160 NHHJ Local 100.000000 0.00 0.00 0.00 9,604.161.000000

Base 100.000000 0.00 0.00 0.00 9,604.16

31 Dec 2030 07 Mar 2011 07 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

344,854.400 NHHL Local 100.000000 0.00 0.00 0.00 344,854.401.000000

Base 100.000000 0.00 0.00 0.00 344,854.40

31 Dec 2030 07 Mar 2011 07 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

223,853.260 NHHO Local 100.000000 0.00 0.00 0.00 223,853.261.000000

Base 100.000000 0.00 0.00 0.00 223,853.26

31 Dec 2030 07 Mar 2011 07 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

310,000.000 NHHW Local 100.000000 0.00 0.00 0.00 310,000.001.000000

Base 100.000000 0.00 0.00 0.00 310,000.00

31 Dec 2030 07 Mar 2011 07 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

36,149.380 NHHY Local 100.000000 0.00 0.00 0.00 36,149.381.000000

Base 100.000000 0.00 0.00 0.00 36,149.38

31 Dec 2030 07 Mar 2011 07 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

22,155.000 NHHZ Local 100.000000 0.00 0.00 0.00 22,155.001.000000

Base 100.000000 0.00 0.00 0.00 22,155.00
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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

0.227% 31 Dec 203086199E9B7 08 Mar 2011 08 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

42,707.740 NHDX Local 100.000000 0.00 0.00 0.00 42,707.741.000000

Base 100.000000 0.00 0.00 0.00 42,707.74

31 Dec 2030 08 Mar 2011 08 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

257,387.650 NHEB Local 100.000000 0.00 0.00 0.00 257,387.651.000000

Base 100.000000 0.00 0.00 0.00 257,387.65

31 Dec 2030 08 Mar 2011 08 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

3,992.800 NHEU Local 100.000000 0.00 0.00 0.00 3,992.801.000000

Base 100.000000 0.00 0.00 0.00 3,992.80

31 Dec 2030 08 Mar 2011 08 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

32,856.000 NHHG Local 100.000000 0.00 0.00 0.00 32,856.001.000000

Base 100.000000 0.00 0.00 0.00 32,856.00

31 Dec 2030 08 Mar 2011 08 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

544,443.840 NHHL Local 100.000000 0.00 0.00 0.00 544,443.841.000000

Base 100.000000 0.00 0.00 0.00 544,443.84

31 Dec 2030 08 Mar 2011 08 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

69,279.040 NHHM Local 100.000000 0.00 0.00 0.00 69,279.041.000000

Base 100.000000 0.00 0.00 0.00 69,279.04

31 Dec 2030 08 Mar 2011 08 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

87,320.560 NHHO Local 100.000000 0.00 0.00 0.00 87,320.561.000000

Base 100.000000 0.00 0.00 0.00 87,320.56
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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 08 Mar 2011 08 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

268,350.780 NHHV Local 100.000000 0.00 0.00 0.00 268,350.781.000000

Base 100.000000 0.00 0.00 0.00 268,350.78

31 Dec 2030 08 Mar 2011 08 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

5,367.540 NHHY Local 100.000000 0.00 0.00 0.00 5,367.541.000000

Base 100.000000 0.00 0.00 0.00 5,367.54

31 Dec 2030 08 Mar 2011 08 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

6,471.290 NHHZ Local 100.000000 0.00 0.00 0.00 6,471.291.000000

Base 100.000000 0.00 0.00 0.00 6,471.29

31 Dec 2030 08 Mar 2011 08 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

381,955.850 NHIB Local 100.000000 0.00 0.00 0.00 381,955.851.000000

Base 100.000000 0.00 0.00 0.00 381,955.85

0.225% 31 Dec 203086199E9B7 09 Mar 2011 09 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

850,796.810 NHDU Local 100.000000 0.00 0.00 0.00 850,796.811.000000

Base 100.000000 0.00 0.00 0.00 850,796.81

31 Dec 2030 09 Mar 2011 09 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

138,435.130 NHDX Local 100.000000 0.00 0.00 0.00 138,435.131.000000

Base 100.000000 0.00 0.00 0.00 138,435.13

31 Dec 2030 09 Mar 2011 09 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

55,723.920 NHDY Local 100.000000 0.00 0.00 0.00 55,723.921.000000

Base 100.000000 0.00 0.00 0.00 55,723.92
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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 09 Mar 2011 09 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

3,499,717.720 NHDZ Local 100.000000 0.00 0.00 0.00 3,499,717.721.000000

Base 100.000000 0.00 0.00 0.00 3,499,717.72

31 Dec 2030 09 Mar 2011 09 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

616,427.500 NHEM Local 100.000000 0.00 0.00 0.00 616,427.501.000000

Base 100.000000 0.00 0.00 0.00 616,427.50

31 Dec 2030 09 Mar 2011 09 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

140,548.000 NHEU Local 100.000000 0.00 0.00 0.00 140,548.001.000000

Base 100.000000 0.00 0.00 0.00 140,548.00

31 Dec 2030 09 Mar 2011 09 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

3,005.420 NHEX Local 100.000000 0.00 0.00 0.00 3,005.421.000000

Base 100.000000 0.00 0.00 0.00 3,005.42

31 Dec 2030 09 Mar 2011 09 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

12,246.740 NHHM Local 100.000000 0.00 0.00 0.00 12,246.741.000000

Base 100.000000 0.00 0.00 0.00 12,246.74

31 Dec 2030 09 Mar 2011 09 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

167,143.490 NHHP Local 100.000000 0.00 0.00 0.00 167,143.491.000000

Base 100.000000 0.00 0.00 0.00 167,143.49

31 Dec 2030 09 Mar 2011 09 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

268,350.780 NHHV Local 100.000000 0.00 0.00 0.00 268,350.781.000000

Base 100.000000 0.00 0.00 0.00 268,350.78
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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 09 Mar 2011 09 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

3,810.080 NHHY Local 100.000000 0.00 0.00 0.00 3,810.081.000000

Base 100.000000 0.00 0.00 0.00 3,810.08

31 Dec 2030 09 Mar 2011 09 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

52,883.990 NHHZ Local 100.000000 0.00 0.00 0.00 52,883.991.000000

Base 100.000000 0.00 0.00 0.00 52,883.99

0.217% 31 Dec 203086199E9B7 10 Mar 2011 10 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

6,586,960.760 NHDF Local 100.000000 0.00 0.00 0.00 6,586,960.761.000000

Base 100.000000 0.00 0.00 0.00 6,586,960.76

31 Dec 2030 10 Mar 2011 10 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

76,953.900 NHDG Local 100.000000 0.00 0.00 0.00 76,953.901.000000

Base 100.000000 0.00 0.00 0.00 76,953.90

31 Dec 2030 10 Mar 2011 10 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

21,165.460 NHDJ Local 100.000000 0.00 0.00 0.00 21,165.461.000000

Base 100.000000 0.00 0.00 0.00 21,165.46

31 Dec 2030 10 Mar 2011 10 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

486,478.540 NHDM Local 100.000000 0.00 0.00 0.00 486,478.541.000000

Base 100.000000 0.00 0.00 0.00 486,478.54

0.222% 31 Dec 203086199E9B7 10 Mar 2011 10 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

7,701.160 NHEG Local 100.000000 0.00 0.00 0.00 7,701.161.000000

Base 100.000000 0.00 0.00 0.00 7,701.16
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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

0.217% 31 Dec 203086199E9B7 10 Mar 2011 10 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,314,541.900 NHEN Local 100.000000 0.00 0.00 0.00 1,314,541.901.000000

Base 100.000000 0.00 0.00 0.00 1,314,541.90

31 Dec 2030 10 Mar 2011 10 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

307,726.280 NHEU Local 100.000000 0.00 0.00 0.00 307,726.281.000000

Base 100.000000 0.00 0.00 0.00 307,726.28

0.225% 31 Dec 203086199E9B7 10 Mar 2011 10 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,100.000 NHEY Local 100.000000 0.00 0.00 0.00 2,100.001.000000

Base 100.000000 0.00 0.00 0.00 2,100.00

0.217% 31 Dec 203086199E9B7 10 Mar 2011 10 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

76,947.110 NHEZ Local 100.000000 0.00 0.00 0.00 76,947.111.000000

Base 100.000000 0.00 0.00 0.00 76,947.11

31 Dec 2030 10 Mar 2011 10 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

30,987.230 NHFS Local 100.000000 0.00 0.00 0.00 30,987.231.000000

Base 100.000000 0.00 0.00 0.00 30,987.23

31 Dec 2030 10 Mar 2011 10 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,000,424.870 NHHL Local 100.000000 0.00 0.00 0.00 1,000,424.871.000000

Base 100.000000 0.00 0.00 0.00 1,000,424.87

31 Dec 2030 10 Mar 2011 10 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

61,226.810 NHHO Local 100.000000 0.00 0.00 0.00 61,226.811.000000

Base 100.000000 0.00 0.00 0.00 61,226.81
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Purchase Report by Report Date
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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 Mar 2011 10 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

228,155.450 NHHP Local 100.000000 0.00 0.00 0.00 228,155.451.000000

Base 100.000000 0.00 0.00 0.00 228,155.45

31 Dec 2030 10 Mar 2011 10 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

599,832.940 NHHY Local 100.000000 0.00 0.00 0.00 599,832.941.000000

Base 100.000000 0.00 0.00 0.00 599,832.94

31 Dec 2030 10 Mar 2011 10 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

4,600.910 NHHZ Local 100.000000 0.00 0.00 0.00 4,600.911.000000

Base 100.000000 0.00 0.00 0.00 4,600.91

0.221% 31 Dec 203086199E9B7 11 Mar 2011 11 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

225,721.120 NHDF Local 100.000000 0.00 0.00 0.00 225,721.121.000000

Base 100.000000 0.00 0.00 0.00 225,721.12

31 Dec 2030 11 Mar 2011 11 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

32,866.200 NHDM Local 100.000000 0.00 0.00 0.00 32,866.201.000000

Base 100.000000 0.00 0.00 0.00 32,866.20

31 Dec 2030 11 Mar 2011 11 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,125,141.220 NHDZ Local 100.000000 0.00 0.00 0.00 2,125,141.221.000000

Base 100.000000 0.00 0.00 0.00 2,125,141.22

31 Dec 2030 11 Mar 2011 11 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

11,763.420 NHEU Local 100.000000 0.00 0.00 0.00 11,763.421.000000

Base 100.000000 0.00 0.00 0.00 11,763.42
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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 11 Mar 2011 11 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

215,259.430 NHFI Local 100.000000 0.00 0.00 0.00 215,259.431.000000

Base 100.000000 0.00 0.00 0.00 215,259.43

31 Dec 2030 11 Mar 2011 11 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,799,302.000 NHFS Local 100.000000 0.00 0.00 0.00 1,799,302.001.000000

Base 100.000000 0.00 0.00 0.00 1,799,302.00

31 Dec 2030 11 Mar 2011 11 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

0.010 NHHJ 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 11 Mar 2011 11 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

788,232.050 NHHL Local 100.000000 0.00 0.00 0.00 788,232.051.000000

Base 100.000000 0.00 0.00 0.00 788,232.05

31 Dec 2030 11 Mar 2011 11 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

45,116.420 NHHM Local 100.000000 0.00 0.00 0.00 45,116.421.000000

Base 100.000000 0.00 0.00 0.00 45,116.42

31 Dec 2030 11 Mar 2011 11 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

5,308.490 NHHO Local 100.000000 0.00 0.00 0.00 5,308.491.000000

Base 100.000000 0.00 0.00 0.00 5,308.49

31 Dec 2030 11 Mar 2011 11 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

200,287.810 NHHW Local 100.000000 0.00 0.00 0.00 200,287.811.000000

Base 100.000000 0.00 0.00 0.00 200,287.81
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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 11 Mar 2011 11 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

35,102.730 NHHY Local 100.000000 0.00 0.00 0.00 35,102.731.000000

Base 100.000000 0.00 0.00 0.00 35,102.73

31 Dec 2030 11 Mar 2011 11 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,440.710 NHHZ Local 100.000000 0.00 0.00 0.00 1,440.711.000000

Base 100.000000 0.00 0.00 0.00 1,440.71

0.226% 31 Dec 203086199E9B7 14 Mar 2011 14 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

76,181.050 NHDM Local 100.000000 0.00 0.00 0.00 76,181.051.000000

Base 100.000000 0.00 0.00 0.00 76,181.05

31 Dec 2030 14 Mar 2011 14 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

721,282.250 NHEM Local 100.000000 0.00 0.00 0.00 721,282.251.000000

Base 100.000000 0.00 0.00 0.00 721,282.25

31 Dec 2030 14 Mar 2011 14 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

93,366,139.650 NHEN Local 100.000000 0.00 0.00 0.00 93,366,139.651.000000

Base 100.000000 0.00 0.00 0.00 93,366,139.65

31 Dec 2030 14 Mar 2011 14 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

224,612.860 NHEX Local 100.000000 0.00 0.00 0.00 224,612.861.000000

Base 100.000000 0.00 0.00 0.00 224,612.86

31 Dec 2030 14 Mar 2011 14 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,645.000 NHEY Local 100.000000 0.00 0.00 0.00 1,645.001.000000

Base 100.000000 0.00 0.00 0.00 1,645.00
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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 Mar 2011 14 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

8,415.000 NHEZ Local 100.000000 0.00 0.00 0.00 8,415.001.000000

Base 100.000000 0.00 0.00 0.00 8,415.00

31 Dec 2030 14 Mar 2011 14 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND
145,036,019.400 NHFI Local 100.000000 0.00 0.00 0.00 145,036,019.401.000000

Base 100.000000 0.00 0.00 0.00 145,036,019.40

31 Dec 2030 14 Mar 2011 14 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND
145,111,000.000 NHFJ Local 100.000000 0.00 0.00 0.00 145,111,000.001.000000

Base 100.000000 0.00 0.00 0.00 145,111,000.00

31 Dec 2030 14 Mar 2011 14 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,507,135.340 NHFS Local 100.000000 0.00 0.00 0.00 2,507,135.341.000000

Base 100.000000 0.00 0.00 0.00 2,507,135.34

31 Dec 2030 14 Mar 2011 14 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

75,000,000.000 NHHJ Local 100.000000 0.00 0.00 0.00 75,000,000.001.000000

Base 100.000000 0.00 0.00 0.00 75,000,000.00

31 Dec 2030 14 Mar 2011 14 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

798,054.720 NHHM Local 100.000000 0.00 0.00 0.00 798,054.721.000000

Base 100.000000 0.00 0.00 0.00 798,054.72

31 Dec 2030 14 Mar 2011 14 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND
290,045,135.330 NHHW Local 100.000000 0.00 0.00 0.00 290,045,135.331.000000

Base 100.000000 0.00 0.00 0.00 290,045,135.33
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Purchase Report by Report Date
Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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 Mar 2011 14 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

57,722.040 NHHY Local 100.000000 0.00 0.00 0.00 57,722.041.000000

Base 100.000000 0.00 0.00 0.00 57,722.04

31 Dec 2030 14 Mar 2011 14 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

658.200 NHHZ Local 100.000000 0.00 0.00 0.00 658.201.000000

Base 100.000000 0.00 0.00 0.00 658.20

31 Dec 2030 14 Mar 2011 14 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

145,220.350 NHIB Local 100.000000 0.00 0.00 0.00 145,220.351.000000

Base 100.000000 0.00 0.00 0.00 145,220.35

0.221% 31 Dec 203086199E9B7 15 Mar 2011 15 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

27,613.900 NHDG Local 100.000000 0.00 0.00 0.00 27,613.901.000000

Base 100.000000 0.00 0.00 0.00 27,613.90

31 Dec 2030 15 Mar 2011 15 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

18,310.000 NHDJ Local 100.000000 0.00 0.00 0.00 18,310.001.000000

Base 100.000000 0.00 0.00 0.00 18,310.00

31 Dec 2030 15 Mar 2011 15 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

212,445.030 NHDM Local 100.000000 0.00 0.00 0.00 212,445.031.000000

Base 100.000000 0.00 0.00 0.00 212,445.03

31 Dec 2030 15 Mar 2011 15 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

104,749.210 NHDX Local 100.000000 0.00 0.00 0.00 104,749.211.000000

Base 100.000000 0.00 0.00 0.00 104,749.21
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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 15 Mar 2011 15 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

3,779,978.780 NHDZ Local 100.000000 0.00 0.00 0.00 3,779,978.781.000000

Base 100.000000 0.00 0.00 0.00 3,779,978.78

31 Dec 2030 15 Mar 2011 15 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

133,122.060 NHEB Local 100.000000 0.00 0.00 0.00 133,122.061.000000

Base 100.000000 0.00 0.00 0.00 133,122.06

31 Dec 2030 15 Mar 2011 15 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,298.440 NHEN Local 100.000000 0.00 0.00 0.00 1,298.441.000000

Base 100.000000 0.00 0.00 0.00 1,298.44

31 Dec 2030 15 Mar 2011 15 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

92,714.330 NHEU Local 100.000000 0.00 0.00 0.00 92,714.331.000000

Base 100.000000 0.00 0.00 0.00 92,714.33

31 Dec 2030 15 Mar 2011 15 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

25,224.480 NHEZ Local 100.000000 0.00 0.00 0.00 25,224.481.000000

Base 100.000000 0.00 0.00 0.00 25,224.48

31 Dec 2030 15 Mar 2011 15 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,422,285.610 NHHL Local 100.000000 0.00 0.00 0.00 1,422,285.611.000000

Base 100.000000 0.00 0.00 0.00 1,422,285.61

31 Dec 2030 15 Mar 2011 15 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,017,646.840 NHHM Local 100.000000 0.00 0.00 0.00 1,017,646.841.000000

Base 100.000000 0.00 0.00 0.00 1,017,646.84
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Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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 15 Mar 2011 15 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

112,761.360 NHHO Local 100.000000 0.00 0.00 0.00 112,761.361.000000

Base 100.000000 0.00 0.00 0.00 112,761.36

31 Dec 2030 15 Mar 2011 15 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

174,236.570 NHHZ Local 100.000000 0.00 0.00 0.00 174,236.571.000000

Base 100.000000 0.00 0.00 0.00 174,236.57

31 Dec 2030 15 Mar 2011 15 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

273,183.890 NHIB Local 100.000000 0.00 0.00 0.00 273,183.891.000000

Base 100.000000 0.00 0.00 0.00 273,183.89

31 Dec 2030 15 Mar 2011 15 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

245,189.640 NHID Local 100.000000 0.00 0.00 0.00 245,189.641.000000

Base 100.000000 0.00 0.00 0.00 245,189.64

0.232% 31 Dec 203086199E9B7 16 Mar 2011 16 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

21,510.860 NHDM Local 100.000000 0.00 0.00 0.00 21,510.861.000000

Base 100.000000 0.00 0.00 0.00 21,510.86

31 Dec 2030 16 Mar 2011 16 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

660,694.790 NHDX Local 100.000000 0.00 0.00 0.00 660,694.791.000000

Base 100.000000 0.00 0.00 0.00 660,694.79

31 Dec 2030 16 Mar 2011 16 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,967,757.010 NHDZ Local 100.000000 0.00 0.00 0.00 2,967,757.011.000000

Base 100.000000 0.00 0.00 0.00 2,967,757.01
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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 16 Mar 2011 16 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

35.500 NHEU Local 100.000000 0.00 0.00 0.00 35.501.000000

Base 100.000000 0.00 0.00 0.00 35.50

31 Dec 2030 16 Mar 2011 16 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,375.000 NHEY 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

31 Dec 2030 16 Mar 2011 16 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

47,194,851.050 NHFJ Local 100.000000 0.00 0.00 0.00 47,194,851.051.000000

Base 100.000000 0.00 0.00 0.00 47,194,851.05

31 Dec 2030 16 Mar 2011 16 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

7,102.000 NHHM Local 100.000000 0.00 0.00 0.00 7,102.001.000000

Base 100.000000 0.00 0.00 0.00 7,102.00

31 Dec 2030 16 Mar 2011 16 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

210,913.250 NHHP Local 100.000000 0.00 0.00 0.00 210,913.251.000000

Base 100.000000 0.00 0.00 0.00 210,913.25

31 Dec 2030 16 Mar 2011 16 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

28,282.900 NHHY Local 100.000000 0.00 0.00 0.00 28,282.901.000000

Base 100.000000 0.00 0.00 0.00 28,282.90

31 Dec 2030 16 Mar 2011 16 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,846.500 NHHZ Local 100.000000 0.00 0.00 0.00 1,846.501.000000

Base 100.000000 0.00 0.00 0.00 1,846.50
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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 16 Mar 2011 16 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

4,240.350 NHIB Local 100.000000 0.00 0.00 0.00 4,240.351.000000

Base 100.000000 0.00 0.00 0.00 4,240.35

0.220% 31 Dec 203086199E9B7 17 Mar 2011 17 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

135,170.350 NHDF Local 100.000000 0.00 0.00 0.00 135,170.351.000000

Base 100.000000 0.00 0.00 0.00 135,170.35

31 Dec 2030 17 Mar 2011 17 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

462,588.560 NHDJ Local 100.000000 0.00 0.00 0.00 462,588.561.000000

Base 100.000000 0.00 0.00 0.00 462,588.56

31 Dec 2030 17 Mar 2011 17 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,749.010 NHDM Local 100.000000 0.00 0.00 0.00 1,749.011.000000

Base 100.000000 0.00 0.00 0.00 1,749.01

31 Dec 2030 17 Mar 2011 17 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

70,534.390 NHDX Local 100.000000 0.00 0.00 0.00 70,534.391.000000

Base 100.000000 0.00 0.00 0.00 70,534.39

31 Dec 2030 17 Mar 2011 17 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

10,380.900 NHDY Local 100.000000 0.00 0.00 0.00 10,380.901.000000

Base 100.000000 0.00 0.00 0.00 10,380.90

31 Dec 2030 17 Mar 2011 17 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

980,129.060 NHDZ Local 100.000000 0.00 0.00 0.00 980,129.061.000000

Base 100.000000 0.00 0.00 0.00 980,129.06
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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 17 Mar 2011 17 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,936.420 NHEU Local 100.000000 0.00 0.00 0.00 2,936.421.000000

Base 100.000000 0.00 0.00 0.00 2,936.42

31 Dec 2030 17 Mar 2011 17 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

96,473.810 NHEX Local 100.000000 0.00 0.00 0.00 96,473.811.000000

Base 100.000000 0.00 0.00 0.00 96,473.81

31 Dec 2030 17 Mar 2011 17 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

837.500 NHEY Local 100.000000 0.00 0.00 0.00 837.501.000000

Base 100.000000 0.00 0.00 0.00 837.50

31 Dec 2030 17 Mar 2011 17 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2.150 NHFS Local 100.000000 0.00 0.00 0.00 2.151.000000

Base 100.000000 0.00 0.00 0.00 2.15

31 Dec 2030 17 Mar 2011 17 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

115,193.520 NHHL Local 100.000000 0.00 0.00 0.00 115,193.521.000000

Base 100.000000 0.00 0.00 0.00 115,193.52

31 Dec 2030 17 Mar 2011 17 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

834.000 NHHY Local 100.000000 0.00 0.00 0.00 834.001.000000

Base 100.000000 0.00 0.00 0.00 834.00

31 Dec 2030 17 Mar 2011 17 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,578.670 NHHZ Local 100.000000 0.00 0.00 0.00 1,578.671.000000

Base 100.000000 0.00 0.00 0.00 1,578.67
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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 17 Mar 2011 17 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

147,070.800 NHIB Local 100.000000 0.00 0.00 0.00 147,070.801.000000

Base 100.000000 0.00 0.00 0.00 147,070.80

0.230% 31 Dec 203086199E9B7 18 Mar 2011 18 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,891.020 NHDM Local 100.000000 0.00 0.00 0.00 1,891.021.000000

Base 100.000000 0.00 0.00 0.00 1,891.02

31 Dec 2030 18 Mar 2011 18 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

277,215.340 NHDZ Local 100.000000 0.00 0.00 0.00 277,215.341.000000

Base 100.000000 0.00 0.00 0.00 277,215.34

31 Dec 2030 18 Mar 2011 18 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

903,942.000 NHEM Local 100.000000 0.00 0.00 0.00 903,942.001.000000

Base 100.000000 0.00 0.00 0.00 903,942.00

31 Dec 2030 18 Mar 2011 18 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

861,776.000 NHEN Local 100.000000 0.00 0.00 0.00 861,776.001.000000

Base 100.000000 0.00 0.00 0.00 861,776.00

31 Dec 2030 18 Mar 2011 18 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,692.580 NHEU Local 100.000000 0.00 0.00 0.00 2,692.581.000000

Base 100.000000 0.00 0.00 0.00 2,692.58

31 Dec 2030 18 Mar 2011 18 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

314,487.950 NHFI Local 100.000000 0.00 0.00 0.00 314,487.951.000000

Base 100.000000 0.00 0.00 0.00 314,487.95
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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 18 Mar 2011 18 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

202,653.010 NHHL Local 100.000000 0.00 0.00 0.00 202,653.011.000000

Base 100.000000 0.00 0.00 0.00 202,653.01

31 Dec 2030 18 Mar 2011 18 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,241,263.830 NHHM Local 100.000000 0.00 0.00 0.00 1,241,263.831.000000

Base 100.000000 0.00 0.00 0.00 1,241,263.83

31 Dec 2030 18 Mar 2011 18 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

914,664.010 NHHO Local 100.000000 0.00 0.00 0.00 914,664.011.000000

Base 100.000000 0.00 0.00 0.00 914,664.01

31 Dec 2030 18 Mar 2011 18 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

912,239.970 NHHP Local 100.000000 0.00 0.00 0.00 912,239.971.000000

Base 100.000000 0.00 0.00 0.00 912,239.97

31 Dec 2030 18 Mar 2011 18 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,881.350 NHHY Local 100.000000 0.00 0.00 0.00 2,881.351.000000

Base 100.000000 0.00 0.00 0.00 2,881.35

31 Dec 2030 18 Mar 2011 18 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,943.350 NHHZ Local 100.000000 0.00 0.00 0.00 2,943.351.000000

Base 100.000000 0.00 0.00 0.00 2,943.35

0.233% 31 Dec 203086199E9B7 21 Mar 2011 21 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

30,620.600 NHDM Local 100.000000 0.00 0.00 0.00 30,620.601.000000

Base 100.000000 0.00 0.00 0.00 30,620.60
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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 21 Mar 2011 21 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

535,005.840 NHDZ Local 100.000000 0.00 0.00 0.00 535,005.841.000000

Base 100.000000 0.00 0.00 0.00 535,005.84

31 Dec 2030 21 Mar 2011 21 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

329,326.500 NHEM Local 100.000000 0.00 0.00 0.00 329,326.501.000000

Base 100.000000 0.00 0.00 0.00 329,326.50

31 Dec 2030 21 Mar 2011 21 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

736,646.000 NHEN Local 100.000000 0.00 0.00 0.00 736,646.001.000000

Base 100.000000 0.00 0.00 0.00 736,646.00

31 Dec 2030 21 Mar 2011 21 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

593.750 NHEY Local 100.000000 0.00 0.00 0.00 593.751.000000

Base 100.000000 0.00 0.00 0.00 593.75

31 Dec 2030 21 Mar 2011 21 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

432,213.570 NHFI Local 100.000000 0.00 0.00 0.00 432,213.571.000000

Base 100.000000 0.00 0.00 0.00 432,213.57

31 Dec 2030 21 Mar 2011 21 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,138,933.630 NHFJ Local 100.000000 0.00 0.00 0.00 2,138,933.631.000000

Base 100.000000 0.00 0.00 0.00 2,138,933.63

31 Dec 2030 21 Mar 2011 21 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

46,878.270 NHHG Local 100.000000 0.00 0.00 0.00 46,878.271.000000

Base 100.000000 0.00 0.00 0.00 46,878.27
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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 Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 21 Mar 2011 21 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,531,422.290 NHHL Local 100.000000 0.00 0.00 0.00 1,531,422.291.000000

Base 100.000000 0.00 0.00 0.00 1,531,422.29

31 Dec 2030 21 Mar 2011 21 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,739,277.160 NHHP Local 100.000000 0.00 0.00 0.00 1,739,277.161.000000

Base 100.000000 0.00 0.00 0.00 1,739,277.16

31 Dec 2030 21 Mar 2011 21 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,453,960.900 NHHW Local 100.000000 0.00 0.00 0.00 2,453,960.901.000000

Base 100.000000 0.00 0.00 0.00 2,453,960.90

31 Dec 2030 21 Mar 2011 21 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

51,451.220 NHHY Local 100.000000 0.00 0.00 0.00 51,451.221.000000

Base 100.000000 0.00 0.00 0.00 51,451.22

31 Dec 2030 21 Mar 2011 21 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

3,563.920 NHHZ Local 100.000000 0.00 0.00 0.00 3,563.921.000000

Base 100.000000 0.00 0.00 0.00 3,563.92

31 Dec 2030 21 Mar 2011 21 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

371,137.430 NHID Local 100.000000 0.00 0.00 0.00 371,137.431.000000

Base 100.000000 0.00 0.00 0.00 371,137.43

0.225% 31 Dec 203086199E9B7 22 Mar 2011 22 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

3,680.160 NHDM Local 100.000000 0.00 0.00 0.00 3,680.161.000000

Base 100.000000 0.00 0.00 0.00 3,680.16
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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 22 Mar 2011 22 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

140,504.490 NHDZ Local 100.000000 0.00 0.00 0.00 140,504.491.000000

Base 100.000000 0.00 0.00 0.00 140,504.49

0.233% 31 Dec 203086199E9B7 22 Mar 2011 22 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

15,700.270 NHEH Local 100.000000 0.00 0.00 0.00 15,700.271.000000

Base 100.000000 0.00 0.00 0.00 15,700.27

0.225% 31 Dec 203086199E9B7 22 Mar 2011 22 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,147,837.750 NHEM Local 100.000000 0.00 0.00 0.00 1,147,837.751.000000

Base 100.000000 0.00 0.00 0.00 1,147,837.75

31 Dec 2030 22 Mar 2011 22 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

872.500 NHEU Local 100.000000 0.00 0.00 0.00 872.501.000000

Base 100.000000 0.00 0.00 0.00 872.50

31 Dec 2030 22 Mar 2011 22 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,551.500 NHEZ Local 100.000000 0.00 0.00 0.00 2,551.501.000000

Base 100.000000 0.00 0.00 0.00 2,551.50

31 Dec 2030 22 Mar 2011 22 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

7,912,597.850 NHFI Local 100.000000 0.00 0.00 0.00 7,912,597.851.000000

Base 100.000000 0.00 0.00 0.00 7,912,597.85

0.230% 31 Dec 203086199E9B7 22 Mar 2011 22 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

432,237.840 NHFV Local 100.000000 0.00 0.00 0.00 432,237.841.000000

Base 100.000000 0.00 0.00 0.00 432,237.84
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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

0.225% 31 Dec 203086199E9B7 22 Mar 2011 22 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

227,161.030 NHHM Local 100.000000 0.00 0.00 0.00 227,161.031.000000

Base 100.000000 0.00 0.00 0.00 227,161.03

31 Dec 2030 22 Mar 2011 22 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,286,948.580 NHHP Local 100.000000 0.00 0.00 0.00 1,286,948.581.000000

Base 100.000000 0.00 0.00 0.00 1,286,948.58

31 Dec 2030 22 Mar 2011 22 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

6,399.540 NHHY Local 100.000000 0.00 0.00 0.00 6,399.541.000000

Base 100.000000 0.00 0.00 0.00 6,399.54

31 Dec 2030 22 Mar 2011 22 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,738.050 NHHZ Local 100.000000 0.00 0.00 0.00 1,738.051.000000

Base 100.000000 0.00 0.00 0.00 1,738.05

0.228% 31 Dec 203086199E9B7 23 Mar 2011 23 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

5,670.000 NHDJ Local 100.000000 0.00 0.00 0.00 5,670.001.000000

Base 100.000000 0.00 0.00 0.00 5,670.00

31 Dec 2030 23 Mar 2011 23 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

16,285.160 NHDM Local 100.000000 0.00 0.00 0.00 16,285.161.000000

Base 100.000000 0.00 0.00 0.00 16,285.16

31 Dec 2030 23 Mar 2011 23 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

78,935.800 NHDZ Local 100.000000 0.00 0.00 0.00 78,935.801.000000

Base 100.000000 0.00 0.00 0.00 78,935.80
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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 23 Mar 2011 23 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

17,799.200 NHEU Local 100.000000 0.00 0.00 0.00 17,799.201.000000

Base 100.000000 0.00 0.00 0.00 17,799.20

0.225% 31 Dec 203086199E9B7 23 Mar 2011 23 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

652.500 NHEY Local 100.000000 0.00 0.00 0.00 652.501.000000

Base 100.000000 0.00 0.00 0.00 652.50

0.228% 31 Dec 203086199E9B7 23 Mar 2011 23 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

317,051.650 NHHP Local 100.000000 0.00 0.00 0.00 317,051.651.000000

Base 100.000000 0.00 0.00 0.00 317,051.65

31 Dec 2030 23 Mar 2011 23 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

11,808.380 NHHY Local 100.000000 0.00 0.00 0.00 11,808.381.000000

Base 100.000000 0.00 0.00 0.00 11,808.38

31 Dec 2030 23 Mar 2011 23 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

7,472.020 NHHZ Local 100.000000 0.00 0.00 0.00 7,472.021.000000

Base 100.000000 0.00 0.00 0.00 7,472.02

0.222% 31 Dec 203086199E9B7 24 Mar 2011 24 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

23,292.500 NHDG Local 100.000000 0.00 0.00 0.00 23,292.501.000000

Base 100.000000 0.00 0.00 0.00 23,292.50

31 Dec 2030 24 Mar 2011 24 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

24,590.540 NHDM Local 100.000000 0.00 0.00 0.00 24,590.541.000000

Base 100.000000 0.00 0.00 0.00 24,590.54
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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 Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 24 Mar 2011 24 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,035,571.130 NHDU Local 100.000000 0.00 0.00 0.00 1,035,571.131.000000

Base 100.000000 0.00 0.00 0.00 1,035,571.13

31 Dec 2030 24 Mar 2011 24 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

204,971.290 NHDX Local 100.000000 0.00 0.00 0.00 204,971.291.000000

Base 100.000000 0.00 0.00 0.00 204,971.29

31 Dec 2030 24 Mar 2011 24 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

48,033.800 NHDY Local 100.000000 0.00 0.00 0.00 48,033.801.000000

Base 100.000000 0.00 0.00 0.00 48,033.80

31 Dec 2030 24 Mar 2011 24 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

167,660.130 NHDZ Local 100.000000 0.00 0.00 0.00 167,660.131.000000

Base 100.000000 0.00 0.00 0.00 167,660.13

31 Dec 2030 24 Mar 2011 24 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

225,946.250 NHEM Local 100.000000 0.00 0.00 0.00 225,946.251.000000

Base 100.000000 0.00 0.00 0.00 225,946.25

31 Dec 2030 24 Mar 2011 24 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

26,759.270 NHEU Local 100.000000 0.00 0.00 0.00 26,759.271.000000

Base 100.000000 0.00 0.00 0.00 26,759.27

31 Dec 2030 24 Mar 2011 24 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,121,717.170 NHEZ Local 100.000000 0.00 0.00 0.00 1,121,717.171.000000

Base 100.000000 0.00 0.00 0.00 1,121,717.17
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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

1.000% 31 Dec 203086199E9B7 24 Mar 2011 24 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

3,323,577.730 NHFS Local 100.000000 0.00 0.00 0.00 3,323,577.731.000000

Base 100.000000 0.00 0.00 0.00 3,323,577.73

0.222% 31 Dec 203086199E9B7 24 Mar 2011 24 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

27,407.300 NHHJ Local 100.000000 0.00 0.00 0.00 27,407.301.000000

Base 100.000000 0.00 0.00 0.00 27,407.30

31 Dec 2030 24 Mar 2011 24 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

533,613.250 NHHL Local 100.000000 0.00 0.00 0.00 533,613.251.000000

Base 100.000000 0.00 0.00 0.00 533,613.25

31 Dec 2030 24 Mar 2011 24 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

504,535.370 NHHM Local 100.000000 0.00 0.00 0.00 504,535.371.000000

Base 100.000000 0.00 0.00 0.00 504,535.37

31 Dec 2030 24 Mar 2011 24 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

3,245.980 NHHP Local 100.000000 0.00 0.00 0.00 3,245.981.000000

Base 100.000000 0.00 0.00 0.00 3,245.98

31 Dec 2030 24 Mar 2011 24 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,460.950 NHHY Local 100.000000 0.00 0.00 0.00 2,460.951.000000

Base 100.000000 0.00 0.00 0.00 2,460.95

31 Dec 2030 24 Mar 2011 24 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,765.300 NHHZ Local 100.000000 0.00 0.00 0.00 1,765.301.000000

Base 100.000000 0.00 0.00 0.00 1,765.30
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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

0.220% 31 Dec 203086199E9B7 25 Mar 2011 25 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

226,519.850 NHDF Local 100.000000 0.00 0.00 0.00 226,519.851.000000

Base 100.000000 0.00 0.00 0.00 226,519.85

31 Dec 2030 25 Mar 2011 25 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

12,133.700 NHDG Local 100.000000 0.00 0.00 0.00 12,133.701.000000

Base 100.000000 0.00 0.00 0.00 12,133.70

31 Dec 2030 25 Mar 2011 25 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF 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 25 Mar 2011 25 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

59,554.630 NHDM Local 100.000000 0.00 0.00 0.00 59,554.631.000000

Base 100.000000 0.00 0.00 0.00 59,554.63

31 Dec 2030 25 Mar 2011 25 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

16,022.670 NHDU Local 100.000000 0.00 0.00 0.00 16,022.671.000000

Base 100.000000 0.00 0.00 0.00 16,022.67

31 Dec 2030 25 Mar 2011 25 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

35,926.840 NHDX Local 100.000000 0.00 0.00 0.00 35,926.841.000000

Base 100.000000 0.00 0.00 0.00 35,926.84

31 Dec 2030 25 Mar 2011 25 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

8,199.250 NHDY Local 100.000000 0.00 0.00 0.00 8,199.251.000000

Base 100.000000 0.00 0.00 0.00 8,199.25
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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 25 Mar 2011 25 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

104,367.220 NHEL Local 100.000000 0.00 0.00 0.00 104,367.221.000000

Base 100.000000 0.00 0.00 0.00 104,367.22

31 Dec 2030 25 Mar 2011 25 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

780,622.500 NHEM Local 100.000000 0.00 0.00 0.00 780,622.501.000000

Base 100.000000 0.00 0.00 0.00 780,622.50

31 Dec 2030 25 Mar 2011 25 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

21,961.680 NHEN Local 100.000000 0.00 0.00 0.00 21,961.681.000000

Base 100.000000 0.00 0.00 0.00 21,961.68

31 Dec 2030 25 Mar 2011 25 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

31,252.250 NHEU Local 100.000000 0.00 0.00 0.00 31,252.251.000000

Base 100.000000 0.00 0.00 0.00 31,252.25

0.222% 31 Dec 203086199E9B7 25 Mar 2011 25 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

703.000 NHEY Local 100.000000 0.00 0.00 0.00 703.001.000000

Base 100.000000 0.00 0.00 0.00 703.00

0.220% 31 Dec 203086199E9B7 25 Mar 2011 25 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

266,315.430 NHEZ Local 100.000000 0.00 0.00 0.00 266,315.431.000000

Base 100.000000 0.00 0.00 0.00 266,315.43

31 Dec 2030 25 Mar 2011 25 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

70,618.960 NHFI Local 100.000000 0.00 0.00 0.00 70,618.961.000000

Base 100.000000 0.00 0.00 0.00 70,618.96
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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 25 Mar 2011 25 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

176,806.670 NHFJ Local 100.000000 0.00 0.00 0.00 176,806.671.000000

Base 100.000000 0.00 0.00 0.00 176,806.67

31 Dec 2030 25 Mar 2011 25 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

714,075.920 NHFS Local 100.000000 0.00 0.00 0.00 714,075.921.000000

Base 100.000000 0.00 0.00 0.00 714,075.92

31 Dec 2030 25 Mar 2011 25 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

926,315.580 NHHG Local 100.000000 0.00 0.00 0.00 926,315.581.000000

Base 100.000000 0.00 0.00 0.00 926,315.58

31 Dec 2030 25 Mar 2011 25 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

152,478.880 NHHJ Local 100.000000 0.00 0.00 0.00 152,478.881.000000

Base 100.000000 0.00 0.00 0.00 152,478.88

31 Dec 2030 25 Mar 2011 25 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

270,941.420 NHHL Local 100.000000 0.00 0.00 0.00 270,941.421.000000

Base 100.000000 0.00 0.00 0.00 270,941.42

31 Dec 2030 25 Mar 2011 25 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

15,805.190 NHHM Local 100.000000 0.00 0.00 0.00 15,805.191.000000

Base 100.000000 0.00 0.00 0.00 15,805.19

31 Dec 2030 25 Mar 2011 25 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,572,845.080 NHHW Local 100.000000 0.00 0.00 0.00 2,572,845.081.000000

Base 100.000000 0.00 0.00 0.00 2,572,845.08
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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 25 Mar 2011 25 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

46,703.200 NHHY Local 100.000000 0.00 0.00 0.00 46,703.201.000000

Base 100.000000 0.00 0.00 0.00 46,703.20

31 Dec 2030 25 Mar 2011 25 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

203,034.690 NHID Local 100.000000 0.00 0.00 0.00 203,034.691.000000

Base 100.000000 0.00 0.00 0.00 203,034.69

0.218% 31 Dec 203086199E9B7 28 Mar 2011 28 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

83,277.000 NHDF Local 100.000000 0.00 0.00 0.00 83,277.001.000000

Base 100.000000 0.00 0.00 0.00 83,277.00

31 Dec 2030 28 Mar 2011 28 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

4,685.210 NHDM Local 100.000000 0.00 0.00 0.00 4,685.211.000000

Base 100.000000 0.00 0.00 0.00 4,685.21

31 Dec 2030 28 Mar 2011 28 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

66,879.480 NHDX Local 100.000000 0.00 0.00 0.00 66,879.481.000000

Base 100.000000 0.00 0.00 0.00 66,879.48

31 Dec 2030 28 Mar 2011 28 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

6,377,797.340 NHEB Local 100.000000 0.00 0.00 0.00 6,377,797.341.000000

Base 100.000000 0.00 0.00 0.00 6,377,797.34

31 Dec 2030 28 Mar 2011 28 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

4,061,803.010 NHEH Local 100.000000 0.00 0.00 0.00 4,061,803.011.000000

Base 100.000000 0.00 0.00 0.00 4,061,803.01
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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 Mar 2011 28 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

292,320.000 NHEM Local 100.000000 0.00 0.00 0.00 292,320.001.000000

Base 100.000000 0.00 0.00 0.00 292,320.00

31 Dec 2030 28 Mar 2011 28 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

110,109.220 NHEN Local 100.000000 0.00 0.00 0.00 110,109.221.000000

Base 100.000000 0.00 0.00 0.00 110,109.22

31 Dec 2030 28 Mar 2011 28 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,271.250 NHEU Local 100.000000 0.00 0.00 0.00 2,271.251.000000

Base 100.000000 0.00 0.00 0.00 2,271.25

31 Dec 2030 28 Mar 2011 28 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

12,788,651.190 NHFI Local 100.000000 0.00 0.00 0.00 12,788,651.191.000000

Base 100.000000 0.00 0.00 0.00 12,788,651.19

31 Dec 2030 28 Mar 2011 28 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

3,989,946.450 NHFJ Local 100.000000 0.00 0.00 0.00 3,989,946.451.000000

Base 100.000000 0.00 0.00 0.00 3,989,946.45

31 Dec 2030 28 Mar 2011 28 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

7,281.100 NHHG Local 100.000000 0.00 0.00 0.00 7,281.101.000000

Base 100.000000 0.00 0.00 0.00 7,281.10

31 Dec 2030 28 Mar 2011 28 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

964,434.870 NHHJ Local 100.000000 0.00 0.00 0.00 964,434.871.000000

Base 100.000000 0.00 0.00 0.00 964,434.87
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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 Mar 2011 28 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

503,352.480 NHHM Local 100.000000 0.00 0.00 0.00 503,352.481.000000

Base 100.000000 0.00 0.00 0.00 503,352.48

31 Dec 2030 28 Mar 2011 28 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

25,582,491.920 NHHW Local 100.000000 0.00 0.00 0.00 25,582,491.921.000000

Base 100.000000 0.00 0.00 0.00 25,582,491.92

31 Dec 2030 28 Mar 2011 28 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

4,849.250 NHHY Local 100.000000 0.00 0.00 0.00 4,849.251.000000

Base 100.000000 0.00 0.00 0.00 4,849.25

31 Dec 2030 28 Mar 2011 28 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

37,839.000 NHHZ Local 100.000000 0.00 0.00 0.00 37,839.001.000000

Base 100.000000 0.00 0.00 0.00 37,839.00

0.214% 31 Dec 203086199E9B7 29 Mar 2011 29 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

297,318.380 NHDF Local 100.000000 0.00 0.00 0.00 297,318.381.000000

Base 100.000000 0.00 0.00 0.00 297,318.38

31 Dec 2030 29 Mar 2011 29 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

5,300.410 NHDM Local 100.000000 0.00 0.00 0.00 5,300.411.000000

Base 100.000000 0.00 0.00 0.00 5,300.41

31 Dec 2030 29 Mar 2011 29 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

94,865.940 NHDX Local 100.000000 0.00 0.00 0.00 94,865.941.000000

Base 100.000000 0.00 0.00 0.00 94,865.94
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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 29 Mar 2011 29 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

692,817.010 NHDY Local 100.000000 0.00 0.00 0.00 692,817.011.000000

Base 100.000000 0.00 0.00 0.00 692,817.01

31 Dec 2030 29 Mar 2011 29 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

6,830.580 NHEU Local 100.000000 0.00 0.00 0.00 6,830.581.000000

Base 100.000000 0.00 0.00 0.00 6,830.58

31 Dec 2030 29 Mar 2011 29 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,266,750.000 NHFJ Local 100.000000 0.00 0.00 0.00 2,266,750.001.000000

Base 100.000000 0.00 0.00 0.00 2,266,750.00

31 Dec 2030 29 Mar 2011 29 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

307,508.010 NHHO Local 100.000000 0.00 0.00 0.00 307,508.011.000000

Base 100.000000 0.00 0.00 0.00 307,508.01

31 Dec 2030 29 Mar 2011 29 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

46,253.460 NHHP Local 100.000000 0.00 0.00 0.00 46,253.461.000000

Base 100.000000 0.00 0.00 0.00 46,253.46

31 Dec 2030 29 Mar 2011 29 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

910.250 NHHY Local 100.000000 0.00 0.00 0.00 910.251.000000

Base 100.000000 0.00 0.00 0.00 910.25

31 Dec 2030 29 Mar 2011 29 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

4,370.670 NHHZ Local 100.000000 0.00 0.00 0.00 4,370.671.000000

Base 100.000000 0.00 0.00 0.00 4,370.67
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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 30 Mar 2011 30 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

263,927.060 NHDF Local 100.000000 0.00 0.00 0.00 263,927.061.000000

Base 100.000000 0.00 0.00 0.00 263,927.06

31 Dec 2030 30 Mar 2011 30 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

4,644.500 NHDG Local 100.000000 0.00 0.00 0.00 4,644.501.000000

Base 100.000000 0.00 0.00 0.00 4,644.50

31 Dec 2030 30 Mar 2011 30 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

5,000.000 NHDJ 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

31 Dec 2030 30 Mar 2011 30 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

20,299.650 NHDM Local 100.000000 0.00 0.00 0.00 20,299.651.000000

Base 100.000000 0.00 0.00 0.00 20,299.65

31 Dec 2030 30 Mar 2011 30 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

379,937.050 NHDU Local 100.000000 0.00 0.00 0.00 379,937.051.000000

Base 100.000000 0.00 0.00 0.00 379,937.05

31 Dec 2030 30 Mar 2011 30 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

18,038.050 NHEH Local 100.000000 0.00 0.00 0.00 18,038.051.000000

Base 100.000000 0.00 0.00 0.00 18,038.05

31 Dec 2030 30 Mar 2011 30 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

846,560.000 NHEM Local 100.000000 0.00 0.00 0.00 846,560.001.000000

Base 100.000000 0.00 0.00 0.00 846,560.00
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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 30 Mar 2011 30 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

8,012.650 NHEU Local 100.000000 0.00 0.00 0.00 8,012.651.000000

Base 100.000000 0.00 0.00 0.00 8,012.65

31 Dec 2030 30 Mar 2011 30 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

3,158.050 NHEZ Local 100.000000 0.00 0.00 0.00 3,158.051.000000

Base 100.000000 0.00 0.00 0.00 3,158.05

31 Dec 2030 30 Mar 2011 30 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

4,315,459.590 NHFJ Local 100.000000 0.00 0.00 0.00 4,315,459.591.000000

Base 100.000000 0.00 0.00 0.00 4,315,459.59

31 Dec 2030 30 Mar 2011 30 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

15,000,000.000 NHHG Local 100.000000 0.00 0.00 0.00 15,000,000.001.000000

Base 100.000000 0.00 0.00 0.00 15,000,000.00

31 Dec 2030 30 Mar 2011 30 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

8,631.280 NHHL Local 100.000000 0.00 0.00 0.00 8,631.281.000000

Base 100.000000 0.00 0.00 0.00 8,631.28

31 Dec 2030 30 Mar 2011 30 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

3,964.890 NHHM Local 100.000000 0.00 0.00 0.00 3,964.891.000000

Base 100.000000 0.00 0.00 0.00 3,964.89

31 Dec 2030 30 Mar 2011 30 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

650,633.480 NHHP Local 100.000000 0.00 0.00 0.00 650,633.481.000000

Base 100.000000 0.00 0.00 0.00 650,633.48
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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 30 Mar 2011 30 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

19,752.950 NHHY Local 100.000000 0.00 0.00 0.00 19,752.951.000000

Base 100.000000 0.00 0.00 0.00 19,752.95

31 Dec 2030 30 Mar 2011 30 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,444.810 NHHZ Local 100.000000 0.00 0.00 0.00 1,444.811.000000

Base 100.000000 0.00 0.00 0.00 1,444.81

31 Dec 2030 30 Mar 2011 30 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF 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

0.217% 31 Dec 203086199E9B7 31 Mar 2011 31 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,346,585.240 NHDG Local 100.000000 0.00 0.00 0.00 1,346,585.241.000000

Base 100.000000 0.00 0.00 0.00 1,346,585.24

31 Dec 2030 31 Mar 2011 31 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

162,668.900 NHDM Local 100.000000 0.00 0.00 0.00 162,668.901.000000

Base 100.000000 0.00 0.00 0.00 162,668.90

31 Dec 2030 31 Mar 2011 31 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

32,492.240 NHDU Local 100.000000 0.00 0.00 0.00 32,492.241.000000

Base 100.000000 0.00 0.00 0.00 32,492.24

31 Dec 2030 31 Mar 2011 31 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

43,010.110 NHDX Local 100.000000 0.00 0.00 0.00 43,010.111.000000

Base 100.000000 0.00 0.00 0.00 43,010.11
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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 31 Mar 2011 31 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,527,553.280 NHEG Local 100.000000 0.00 0.00 0.00 2,527,553.281.000000

Base 100.000000 0.00 0.00 0.00 2,527,553.28

31 Dec 2030 31 Mar 2011 31 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,137.590 NHEL Local 100.000000 0.00 0.00 0.00 2,137.591.000000

Base 100.000000 0.00 0.00 0.00 2,137.59

31 Dec 2030 31 Mar 2011 31 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

438,536.750 NHEM Local 100.000000 0.00 0.00 0.00 438,536.751.000000

Base 100.000000 0.00 0.00 0.00 438,536.75

31 Dec 2030 31 Mar 2011 31 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

61,165.620 NHEU Local 100.000000 0.00 0.00 0.00 61,165.621.000000

Base 100.000000 0.00 0.00 0.00 61,165.62

31 Dec 2030 31 Mar 2011 31 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,083.500 NHEY Local 100.000000 0.00 0.00 0.00 2,083.501.000000

Base 100.000000 0.00 0.00 0.00 2,083.50

31 Dec 2030 31 Mar 2011 31 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

17,294.850 NHEZ Local 100.000000 0.00 0.00 0.00 17,294.851.000000

Base 100.000000 0.00 0.00 0.00 17,294.85

1.000% 31 Dec 203086199E9B7 31 Mar 2011 31 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

4,383,768.420 NHFS Local 100.000000 0.00 0.00 0.00 4,383,768.421.000000

Base 100.000000 0.00 0.00 0.00 4,383,768.42
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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

0.217% 31 Dec 203086199E9B7 31 Mar 2011 31 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

549,412.900 NHHJ Local 100.000000 0.00 0.00 0.00 549,412.901.000000

Base 100.000000 0.00 0.00 0.00 549,412.90

31 Dec 2030 31 Mar 2011 31 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

84,275.940 NHHM Local 100.000000 0.00 0.00 0.00 84,275.941.000000

Base 100.000000 0.00 0.00 0.00 84,275.94

31 Dec 2030 31 Mar 2011 31 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

248,181.460 NHHO Local 100.000000 0.00 0.00 0.00 248,181.461.000000

Base 100.000000 0.00 0.00 0.00 248,181.46

31 Dec 2030 31 Mar 2011 31 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

767,960.310 NHHP Local 100.000000 0.00 0.00 0.00 767,960.311.000000

Base 100.000000 0.00 0.00 0.00 767,960.31

31 Dec 2030 31 Mar 2011 31 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,562,194.330 NHHW Local 100.000000 0.00 0.00 0.00 1,562,194.331.000000

Base 100.000000 0.00 0.00 0.00 1,562,194.33

31 Dec 2030 31 Mar 2011 31 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

172,211.880 NHHY Local 100.000000 0.00 0.00 0.00 172,211.881.000000

Base 100.000000 0.00 0.00 0.00 172,211.88

31 Dec 2030 31 Mar 2011 31 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

24,411.760 NHHZ Local 100.000000 0.00 0.00 0.00 24,411.761.000000

Base 100.000000 0.00 0.00 0.00 24,411.76
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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 31 Mar 2011 31 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

9,296.280 NHIB Local 100.000000 0.00 0.00 0.00 9,296.281.000000

Base 100.000000 0.00 0.00 0.00 9,296.28

86199E9B7 Total

0.00 0.000.001,604,986,545.420 Local 1,604,986,545.42

Base 0.00 0.00 0.00 1,604,986,545.42

0.01%   07 Apr 2011912795VD0 19 Jan 2011 20 Jan 2011 USD/FEDCITIGROUPGLOBAL MARKETS INCTREASURY BILL

6,320,000.000 NHEM Local 99.971125 0.00 0.00 0.00 6,318,175.101.000000

Base 99.971125 0.00 0.00 0.00 6,318,175.10

US DOLLAR  Total

0.00Local1,713,367,896.810

0.00Base

0.00

0.00

0.00

0.00

1,713,366,071.91

1,713,366,071.91

CASH EQUIVALENTS  Total

1,713,367,896.810
Base 0.00 0.00 0.00 1,713,366,071.91

EQUITY
AUSTRALIAN DOLLAR

COMMON STOCK NPV604199901 24 Mar 2011 29 Mar 2011 AUD/AU8 0.02CITIGROUPGLOBAL MARKETS AUSTRALIA PRAMSAY HEALTH CARE LTD

5,192.000 NHEH Local 17.880200 0.00 92.83 0.00 92,926.830.978665

Base 18.269990 0.00 94.85 0.00 94,952.64

25 Mar 2011 30 Mar 2011 AUD/AU8 0.02LOOP CAPITAL MARKETS LLC

5,192.000 NHEH Local 18.422400 0.00 95.65 0.00 95,744.750.972526

Base 18.942835 0.00 98.35 0.00 98,449.55
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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

604199901 Total

188.48 0.000.0010,384.000 Local 188,671.58

Base 0.00 193.20 0.00 193,402.19

COMMON STOCK NPV605991900 24 Mar 2011 29 Mar 2011 AUD/AU8CITIGROUPGLOBAL MARKETS AUSTRALIA PAUSDRILL LTD

45,889.000 NHEH Local 3.616500 0.00 165.96 0.00 166,123.530.978665

Base 3.695340 0.00 169.58 0.00 169,745.04

25 Mar 2011 30 Mar 2011 AUD/AU8LOOP CAPITAL MARKETS LLC

198,457.000 NHEH Local 3.744100 0.00 743.04 0.00 743,785.890.972526

Base 3.849871 0.00 764.03 0.00 764,797.95

605991900 Total

909.00 0.000.00244,346.000 Local 909,909.42

Base 0.00 933.61 0.00 934,542.99

COMMON STOCK NPV606558005 15 Mar 2011 18 Mar 2011 AUD/AU8 0.01CITIGROUPGLOBAL MARKETS AUSTRALIA PAUST AND NZ BANKING GROUP

13,185.000 NHHJ Local 22.642100 0.00 149.27 0.00 298,685.361.010101

Base 22.415679 0.00 147.78 0.00 295,698.51

17 Mar 2011 22 Mar 2011 AUD/AU8 0.01MORGAN STANLEY CO INCORPORATED

2,285.000 NHHJ Local 22.474400 0.00 25.68 0.00 51,379.681.018019

Base 22.076602 0.00 25.23 0.00 50,470.26

606558005 Total

174.95 0.000.0015,470.000 Local 350,065.04

Base 0.00 173.01 0.00 346,168.77

COMMON STOCK NPV606660009 15 Mar 2011 18 Mar 2011 AUD/AU8CITIGROUPGLOBAL MARKETS AUSTRALIA PAMCOR LIMITED

3,035.000 NHHJ Local 6.727200 0.00 10.21 0.00 20,427.261.010101

Base 6.659928 0.00 10.11 0.00 20,222.99
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Units/Original Face
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

04 Mar 2011 31 Mar 2011 AUD/AU8AUTREPAT-DIV RE

545.000 NHHJ Local 6.903247 0.00 0.00 0.00 3,762.270.989120

Base 6.979180 0.00 0.00 0.00 3,803.65

606660009 Total

10.21 0.000.003,580.000 Local 24,189.53

Base 0.00 10.11 0.00 24,026.64

COMMON STOCK NPV607614005 15 Mar 2011 18 Mar 2011 AUD/AU8 0.01DEUTSCHE MORGAN GRENFELL SECSWESTPAC BANKING CORP

15,649.000 NHHJ Local 22.524800 0.00 176.24 0.00 352,666.841.010101

Base 22.299552 0.00 174.48 0.00 349,140.18

17 Mar 2011 22 Mar 2011 AUD/AU8 0.01MORGAN STANLEY CO INCORPORATED

2,709.000 NHHJ Local 22.246401 0.00 30.13 0.00 60,295.631.018019

Base 21.852638 0.00 29.60 0.00 59,228.39

607614005 Total

206.37 0.000.0018,358.000 Local 412,962.47

Base 0.00 204.08 0.00 408,368.57

COMMON STOCK NPV608625901 15 Mar 2011 18 Mar 2011 AUD/AU8DEUTSCHE MORGAN GRENFELL SECSFORTESCUE METALS GROUP LTD

12,098.000 NHHJ Local 5.707400 0.00 34.52 0.00 69,082.651.010101

Base 5.650326 0.00 34.17 0.00 68,391.82

COMMON STOCK NPV608728903 15 Mar 2011 18 Mar 2011 AUD/AU8DEUTSCHE MORGAN GRENFELL SECSTELSTRA CORP LTD

23,077.000 NHHJ Local 2.635400 0.00 30.41 0.00 60,847.541.010101

Base 2.609046 0.00 30.11 0.00 60,239.07

COMMON STOCK NPV608820007 24 Mar 2011 29 Mar 2011 AUD/AU8CITIGROUPGLOBAL MARKETS AUSTRALIA PBEACH ENERGY LTD

111,162.000 NHEH Local 0.919600 0.00 102.22 0.00 102,326.800.978665

Base 0.939647 0.00 104.45 0.00 104,557.54
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25 Mar 2011 30 Mar 2011 AUD/AU8LOOP CAPITAL MARKETS LLC

111,162.000 NHEH Local 0.929500 0.00 103.33 0.00 103,428.410.972526

Base 0.955759 0.00 106.25 0.00 106,350.28

608820007 Total

205.55 0.000.00222,324.000 Local 205,755.21

Base 0.00 210.70 0.00 210,907.82

COMMON STOCK NPV609128905 15 Mar 2011 18 Mar 2011 AUD/AU8CITIGROUPGLOBAL MARKETS AUSTRALIA PBENDIGO AND ADELAIDE BANK

1,568.000 NHHJ Local 8.747500 0.00 6.86 0.00 13,722.941.010101

Base 8.660025 0.00 6.79 0.00 13,585.71

04 Mar 2011 31 Mar 2011 AUD/AU8AUTREPAT-DIV RE

383.000 NHHJ Local 8.960835 0.00 0.00 0.00 3,432.000.989120

Base 9.059401 0.00 0.00 0.00 3,469.75

609128905 Total

6.86 0.000.001,951.000 Local 17,154.94

Base 0.00 6.79 0.00 17,055.46

NPV611796905 04 Jan 2011 07 Jan 2011 AUD/AU8CABRERA CAPITAL MARKETS LLCARDENT LEISURE GROUP

105,608.000 NHHV Local 1.008500 0.00 63.90 0.00 106,569.560.995619

Base 1.012938 0.00 64.18 0.00 107,038.50

06 Jan 2011 11 Jan 2011 AUD/AU8CABRERA CAPITAL MARKETS LLC

137,735.000 NHHV Local 0.974300 0.00 80.52 0.00 134,275.731.004218

Base 0.970208 0.00 80.18 0.00 133,711.73

07 Jan 2011 12 Jan 2011 AUD/AU8CABRERA CAPITAL MARKETS LLC

47,969.000 NHHV Local 0.985600 0.00 28.37 0.00 47,306.611.004874

Base 0.980819 0.00 28.23 0.00 47,077.16
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10 Jan 2011 13 Jan 2011 AUD/AU8CABRERA CAPITAL MARKETS LLC

62,318.000 NHHV Local 0.974900 0.00 36.45 0.00 60,790.261.006644

Base 0.968466 0.00 36.21 0.00 60,389.04

11 Jan 2011 14 Jan 2011 AUD/AU8CABRERA CAPITAL MARKETS LLC

52,901.000 NHHV Local 0.982000 0.00 31.17 0.00 51,979.951.012863

Base 0.969529 0.00 30.77 0.00 51,319.82

24 Mar 2011 29 Mar 2011 AUD/AU8CITIGROUPGLOBAL MARKETS AUSTRALIA P

50,982.000 NHEH Local 1.428100 0.00 72.81 0.00 72,880.200.978665

Base 1.459233 0.00 74.40 0.00 74,469.00

25 Mar 2011 30 Mar 2011 AUD/AU8LOOP CAPITAL MARKETS LLC

307,660.000 NHEH Local 1.479000 0.00 455.03 0.00 455,484.170.972526

Base 1.520782 0.00 467.88 0.00 468,351.66

611796905 Total

768.25 0.000.00765,173.000 Local 929,286.48

Base 0.00 781.85 0.00 942,356.91

COMMON STOCK NPV612345900 21 Mar 2011 24 Mar 2011 AUD/AU8 0.02UBS AGCOCA COLA AMATIL LTD

22,107.000 NHHP Local 11.431900 0.00 505.45 0.00 253,230.460.995669

Base 11.481627 0.00 507.65 0.00 254,331.97

22 Mar 2011 25 Mar 2011 AUD/AU8 0.02UBS AG

44,971.000 NHHP Local 11.481700 0.00 1,032.69 0.00 517,376.220.988386

Base 11.616615 0.00 1,044.82 0.00 523,455.63

23 Mar 2011 28 Mar 2011 AUD/AU8 0.02UBS AG

67,832.000 NHHP Local 11.520100 0.00 1,562.86 0.00 782,994.280.989609

Base 11.641062 0.00 1,579.27 0.00 791,215.80
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612345900 Total

3,101.00 0.000.00134,910.000 Local 1,553,600.96

Base 0.00 3,131.74 0.00 1,569,003.40

COMMON STOCK NPV612922906 15 Mar 2011 18 Mar 2011 AUD/AU8 0.02CITIGROUPGLOBAL MARKETS AUSTRALIA PASX LTD

828.000 NHHJ Local 35.300800 0.00 14.61 0.00 29,243.671.010101

Base 34.947792 0.00 14.46 0.00 28,951.23

COMMON STOCK NPV614469005 15 Mar 2011 18 Mar 2011 AUD/AU8 0.02CITIGROUPGLOBAL MARKETS AUSTRALIA PBHP BILLITON LTD

18,454.000 NHHJ Local 43.422100 0.00 400.66 0.00 801,712.091.010101

Base 42.987879 0.00 396.65 0.00 793,694.98

17 Mar 2011 22 Mar 2011 AUD/AU8 0.02MORGAN STANLEY CO INCORPORATED

3,197.000 NHHJ Local 43.408700 0.00 69.39 0.00 138,847.001.018019

Base 42.640363 0.00 68.16 0.00 136,389.40

614469005 Total

470.05 0.000.0021,651.000 Local 940,559.09

Base 0.00 464.81 0.00 930,084.38

COMMON STOCK NPV616150009 15 Mar 2011 18 Mar 2011 AUD/AU8 0.01CITIGROUPGLOBAL MARKETS AUSTRALIA PCALTEX AUSTRALIA LTD

3,887.000 NHHJ Local 15.310700 0.00 29.76 0.00 59,542.451.010101

Base 15.157593 0.00 29.46 0.00 58,947.03

REIT NPV616197901 15 Mar 2011 18 Mar 2011 AUD/AU8DEUTSCHE MORGAN GRENFELL SECSMIRVAC GROUP

3,315.000 NHHJ Local 1.223002 0.00 2.03 0.00 4,056.281.010101

Base 1.210772 0.00 2.01 0.00 4,015.72

COMMON STOCK NPV618041909 15 Mar 2011 18 Mar 2011 AUD/AU8CITIGROUPGLOBAL MARKETS AUSTRALIA PCOMPUTERSHARE LTD

1,033.000 NHHJ Local 9.180900 0.00 4.74 0.00 9,488.611.010101

Base 9.089091 0.00 4.69 0.00 9,393.72
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COMMON STOCK NPV618549901 15 Mar 2011 18 Mar 2011 AUD/AU8 0.02CITIGROUPGLOBAL MARKETS AUSTRALIA PCSL LTD

2,572.000 NHHJ Local 34.326602 0.00 44.14 0.00 88,332.161.010101

Base 33.983336 0.00 43.70 0.00 87,448.84

MISC. NPV620088906 15 Mar 2011 18 Mar 2011 AUD/AU8DEUTSCHE MORGAN GRENFELL SECSTRANSURBAN GROUP

4,713.000 NHHJ Local 5.163100 0.00 12.17 0.00 24,345.861.010101

Base 5.111469 0.00 12.05 0.00 24,102.40

31 Dec 2010 15 Feb 2011 AUD/AU8AUTREPAT-DIV RE

841.000 NHHJ Local 5.183614 0.00 0.00 0.00 4,359.420.977040

Base 5.305427 0.00 0.00 0.00 4,461.86

620088906 Total

12.17 0.000.005,554.000 Local 28,705.28

Base 0.00 12.05 0.00 28,564.26

COMMON STOCK NPV621179902 15 Mar 2011 18 Mar 2011 AUD/AU8 0.04CITIGROUPGLOBAL MARKETS AUSTRALIA PCOCHLEAR LTD

110.000 NHHJ Local 78.720300 0.00 4.33 0.00 8,663.561.010101

Base 77.933098 0.00 4.29 0.00 8,576.92

COMMON STOCK NPV621486901 18 Mar 2011 23 Mar 2011 AUD/AU8 0.01CITIGROUPGLOBAL MARKETS AUSTRALIA PORIGIN ENERGY LTD

7,835.000 NHHJ Local 15.127100 0.00 59.26 0.00 118,580.091.005076

Base 15.050703 0.00 58.96 0.00 117,981.22

07 Mar 2011 OPEN AUD/AU8AUTREPAT-DIV RE

929.000 NHHJ Local 15.375672 0.00 0.00 0.00 14,284.000.989071

Base 15.545570 0.00 0.00 0.00 14,441.83

28 Mar 2011 AUD/AU8NEW TO ORD NON CASH

11,427.000 NHHJ Local 13.000000 0.00 0.00 0.00 148,551.001.005076

Base 12.934345 0.00 0.00 0.00 147,800.76
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621486901 Total

59.26 0.000.0020,191.000 Local 281,415.09

Base 0.00 58.96 0.00 280,223.81

COMMON STOCK NPV621503002 15 Mar 2011 18 Mar 2011 AUD/AU8 0.02CITIGROUPGLOBAL MARKETS AUSTRALIA PCOMMONWEALTH BANK OF AUSTRAL

8,096.000 NHHJ Local 50.232800 0.00 203.34 0.00 406,888.091.010101

Base 49.730472 0.00 201.31 0.00 402,819.21

17 Mar 2011 22 Mar 2011 AUD/AU8 0.02MORGAN STANLEY CO INCORPORATED

1,402.000 NHHJ Local 49.796800 0.00 34.91 0.00 69,850.021.018019

Base 48.915394 0.00 34.29 0.00 68,613.67

18 Feb 2011 OPEN AUD/AU8AUTREPAT-DIV RE

1,437.000 NHHJ Local 52.920334 0.00 0.00 0.00 76,046.520.985902

Base 53.677073 0.00 0.00 0.00 77,133.95

621503002 Total

238.25 0.000.0010,935.000 Local 552,784.63

Base 0.00 235.60 0.00 548,566.83

COMMON STOCK NPV621867902 24 Feb 2011 24 Mar 2011 AUD/AU7AUTREPAT-DIV REBORAL LTD

9.000 NHHJ Local 5.275555 0.00 0.00 0.00 47.480.991277

Base 5.321979 0.00 0.00 0.00 47.90

COMMON STOCK NPV622010007 15 Mar 2011 18 Mar 2011 AUD/AU8 0.04DEUTSCHE MORGAN GRENFELL SECSRIO TINTO LTD

1,886.000 NHHJ Local 78.370801 0.00 73.90 0.00 147,881.231.010101

Base 77.587094 0.00 73.16 0.00 146,402.42

COMMON STOCK NPV623864006 02 Mar 2011 03 Mar 2011 AUD/AU8NEW TO ORD NON CASHCSR LTD

2,174.000 NHHJ Local 6.430423 0.00 0.00 0.00 13,979.741.160229

Base 5.542373 0.00 0.00 0.00 12,049.12
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COMMON STOCK NPV625398904 15 Mar 2011 18 Mar 2011 AUD/AU8CITIGROUPGLOBAL MARKETS AUSTRALIA PARISTOCRAT LEISURE LTD

3,494.000 NHHJ Local 3.320301 0.00 5.80 0.00 11,606.931.010101

Base 3.287098 0.00 5.74 0.00 11,490.86

COMMON STOCK NPV626124903 24 Mar 2011 29 Mar 2011 AUD/AU8 0.01CITIGROUPGLOBAL MARKETS AUSTRALIA PWESTERN AREAS NL

18,486.000 NHEH Local 6.310600 0.00 116.66 0.00 116,774.410.978665

Base 6.448172 0.00 119.20 0.00 119,320.10

25 Mar 2011 30 Mar 2011 AUD/AU8 0.01LOOP CAPITAL MARKETS LLC

40,918.000 NHEH Local 6.458300 0.00 264.26 0.00 264,524.980.972526

Base 6.640748 0.00 271.73 0.00 271,997.85

626124903 Total

380.92 0.000.0059,404.000 Local 381,299.39

Base 0.00 390.93 0.00 391,317.95

COMMON STOCK NPV627102908 15 Mar 2011 18 Mar 2011 AUD/AU8DEUTSCHE MORGAN GRENFELL SECSINSURANCE AUSTRALIA GROUP

6,693.000 NHHJ Local 3.323501 0.00 11.12 0.00 22,255.311.010101

Base 3.290266 0.00 11.01 0.00 22,032.76

COMMON STOCK NPV629372905 15 Mar 2011 18 Mar 2011 AUD/AU8DEUTSCHE MORGAN GRENFELL SECSONESTEEL LTD

2,546.000 NHHJ Local 2.365601 0.00 3.01 0.00 6,025.831.010101

Base 2.341945 0.00 2.98 0.00 5,965.57

03 Mar 2011 OPEN AUD/AU8AUTREPAT-DIV RE

454.000 NHHJ Local 2.453392 0.00 0.00 0.00 1,113.840.987118

Base 2.485409 0.00 0.00 0.00 1,128.38

629372905 Total

3.01 0.000.003,000.000 Local 7,139.67

Base 0.00 2.98 0.00 7,093.95
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COMMON STOCK NPV631707007 24 Mar 2011 29 Mar 2011 AUD/AU8CITIGROUPGLOBAL MARKETS AUSTRALIA PST BARBARA LTD

21,938.000 NHEH Local 2.204300 0.00 48.36 0.00 48,406.290.978665

Base 2.252354 0.00 49.41 0.00 49,461.55

25 Mar 2011 30 Mar 2011 AUD/AU8LOOP CAPITAL MARKETS LLC

21,938.000 NHEH Local 2.296900 0.00 50.39 0.00 50,439.780.972526

Base 2.361788 0.00 51.81 0.00 51,864.71

631707007 Total

98.75 0.000.0043,876.000 Local 98,846.07

Base 0.00 101.22 0.00 101,326.26

COMMON STOCK NPV631771904 15 Mar 2011 18 Mar 2011 AUD/AU8CITIGROUPGLOBAL MARKETS AUSTRALIA PENERGY RESOURCES OF AUST

1,095.000 NHHJ Local 7.741700 0.00 4.24 0.00 8,481.401.010101

Base 7.664283 0.00 4.20 0.00 8,396.59

COMMON STOCK NPV634926901 15 Mar 2011 18 Mar 2011 AUD/AU8DEUTSCHE MORGAN GRENFELL SECSFOSTER S GROUP LTD

7,123.000 NHHJ Local 5.516801 0.00 19.65 0.00 39,315.821.010101

Base 5.461633 0.00 19.45 0.00 38,922.66

REIT NPV636137903 31 Dec 2010 24 Feb 2011 AUD/AU8AUTREPAT-DIV RECFS RETAIL PROPERTY TRUST

119.000 NHHJ Local 1.784621 0.00 0.00 0.00 212.370.977040

Base 1.826559 0.00 0.00 0.00 217.36

REIT NPV636586000 15 Mar 2011 18 Mar 2011 AUD/AU8DEUTSCHE MORGAN GRENFELL SECSGPT GROUP

4,979.000 NHHJ Local 2.985001 0.00 7.43 0.00 14,869.751.010101

Base 2.955151 0.00 7.36 0.00 14,721.05

COMMON STOCK NPV639782903 15 Mar 2011 18 Mar 2011 AUD/AU8DEUTSCHE MORGAN GRENFELL SECSOZ MINERALS LTD

37,282.000 NHHJ Local 1.439600 0.00 26.84 0.00 53,698.011.010101

Base 1.425204 0.00 26.57 0.00 53,161.03
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COMMON STOCK NPV640566907 15 Feb 2011 18 Feb 2011 AUD/AU8CREDIT SUISSE SECURITIES (USA) LLCPANORAMIC RESOURCES LTD

6,912.000 NHHV Local 2.488500 0.00 8.60 0.00 17,209.111.001201

Base 2.485515 0.00 8.59 0.00 17,188.47

16 Feb 2011 21 Feb 2011 AUD/AU8MERRILL LYNCH PEIRCE FENNER AND S

85,356.000 NHHV Local 2.501000 0.00 85.39 0.00 213,560.751.001703

Base 2.496748 0.00 85.24 0.00 213,197.67

17 Feb 2011 22 Feb 2011 AUD/AU8MERRILL LYNCH PEIRCE FENNER AND S

57,600.000 NHHV Local 2.467200 0.00 56.84 0.00 142,167.560.988680

Base 2.495448 0.00 57.49 0.00 143,795.32

18 Feb 2011 23 Feb 2011 AUD/AU8MERRILL LYNCH PEIRCE FENNER AND S

15,699.000 NHHV Local 2.457900 0.00 15.43 0.00 38,602.000.985902

Base 2.493047 0.00 15.65 0.00 39,153.99

21 Feb 2011 24 Feb 2011 AUD/AU8CREDIT SUISSE SECURITIES (USA) LLC

78,300.000 NHHV Local 2.433800 0.00 95.28 0.00 190,661.820.985902

Base 2.468602 0.00 96.64 0.00 193,388.21

22 Feb 2011 25 Feb 2011 AUD/AU8MERRILL LYNCH PEIRCE FENNER AND S

88,622.000 NHHV Local 2.406000 0.00 85.29 0.00 213,309.821.000851

Base 2.403954 0.00 85.22 0.00 213,128.45

24 Mar 2011 29 Mar 2011 AUD/AU8CITIGROUPGLOBAL MARKETS AUSTRALIA P

9,356.000 NHEH Local 2.124300 0.00 19.87 0.00 19,894.820.978665

Base 2.170610 0.00 20.30 0.00 20,328.53

25 Mar 2011 30 Mar 2011 AUD/AU8LOOP CAPITAL MARKETS LLC

186,814.000 NHEH Local 2.324300 0.00 434.21 0.00 434,645.990.972526

Base 2.389962 0.00 446.48 0.00 446,924.80

640566907 Total

800.91 0.000.00528,659.000 Local 1,270,051.87

Base 0.00 815.61 0.00 1,287,105.44
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COMMON STOCK NPV645800004 15 Mar 2011 18 Mar 2011 AUD/AU8 0.01DEUTSCHE MORGAN GRENFELL SECSORICA LTD

982.000 NHHJ Local 24.796100 0.00 12.18 0.00 24,361.951.010101

Base 24.548139 0.00 12.06 0.00 24,118.33

COMMON STOCK NPV646215905 10 Feb 2011 15 Feb 2011 AUD/AU8UBS AGIMDEX LTD

98,280.000 NHEG Local 2.010800 0.00 316.19 0.00 197,937.610.994036

Base 2.022864 0.00 318.09 0.00 199,125.19

11 Feb 2011 16 Feb 2011 AUD/AU8UBS AG

24,520.000 NHEG Local 1.992100 0.00 78.15 0.00 48,924.441.000000

Base 1.992100 0.00 78.15 0.00 48,924.44

646215905 Total

394.34 0.000.00122,800.000 Local 246,862.05

Base 0.00 396.24 0.00 248,049.63

COMMON STOCK NPV646557900 15 Mar 2011 AUD/AU8NEW TO ORD NON CASHDOWNER EDI LTD

51,500.000 NHHV Local 3.250000 0.00 0.00 0.00 167,375.000.987118

Base 3.292413 0.00 0.00 0.00 169,559.26

15 Mar 2011 CANCEL AUD/AU8NEW TO ORD NON CASH

-51,500.000 NHHV Local 3.250000 0.00 0.00 0.00 -167,375.000.987118

Base 3.292413 0.00 0.00 0.00 -169,559.26

15 Mar 2011 16 Mar 2011 AUD/AU8NEW TO ORD NON CASH

51,500.000 NHHV Local 3.250000 0.00 0.00 0.00 167,375.000.987118

Base 3.292413 0.00 0.00 0.00 169,559.26

646557900 Total

0.00 0.000.0051,500.000 Local 167,375.00

Base 0.00 0.00 0.00 169,559.26



Prepared by State StreetPage 166

Purchase Report by Report Date
Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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 NPV646707000 15 Mar 2011 18 Mar 2011 AUD/AU8CITIGROUPGLOBAL MARKETS AUSTRALIA PFAIRFAX MEDIA LTD

2,773.000 NHHJ Local 1.207202 0.00 1.67 0.00 3,349.241.010101

Base 1.195130 0.00 1.65 0.00 3,315.75

COMMON STOCK NPV651122004 15 Mar 2011 18 Mar 2011 AUD/AU8 0.01DEUTSCHE MORGAN GRENFELL SECSLEIGHTON HOLDINGS LTD

710.000 NHHJ Local 28.616803 0.00 10.16 0.00 20,328.091.010101

Base 28.330635 0.00 10.06 0.00 20,124.81

MISC. NPV651200008 14 Jan 2011 19 Jan 2011 AUD/AU8 0.01NOMURA SECURITIES INTERNATIONAL INCLEND LEASE GROUP

68,400.000 NHEG Local 8.976600 0.00 982.40 0.00 614,981.841.011634

Base 8.873367 0.00 971.10 0.00 607,909.42

18 Jan 2011 21 Jan 2011 AUD/AU8 0.01NOMURA SECURITIES INTERNATIONAL INC

24,100.000 NHEG Local 8.907300 0.00 343.47 0.00 215,009.401.002155

Base 8.888146 0.00 342.73 0.00 214,547.05

10 Mar 2011 30 Mar 2011 AUD/AU7AUTREPAT-DIV RE

43.000 NHHJ Local 8.558139 0.00 0.00 0.00 368.000.998452

Base 8.571408 0.00 0.00 0.00 368.57

651200008 Total

1,325.87 0.000.0092,543.000 Local 830,359.24

Base 0.00 1,313.83 0.00 822,825.04

COMMON STOCK NPV653323907 15 Mar 2011 18 Mar 2011 AUD/AU8CITIGROUPGLOBAL MARKETS AUSTRALIA PBLUESCOPE STEEL LTD

8,113.000 NHHJ Local 1.921099 0.00 7.79 0.00 15,593.671.010101

Base 1.901888 0.00 7.71 0.00 15,437.73

MISC. NPV654362904 15 Mar 2011 18 Mar 2011 AUD/AU8DEUTSCHE MORGAN GRENFELL SECSMAP GROUP

2,234.000 NHHJ Local 2.944700 0.00 3.29 0.00 6,581.751.010101

Base 2.915253 0.00 3.26 0.00 6,515.93
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COMMON STOCK NPV656247905 15 Mar 2011 18 Mar 2011 AUD/AU8 0.01DEUTSCHE MORGAN GRENFELL SECSWORLEYPARSONS LTD

1,370.000 NHHJ Local 29.199701 0.00 20.00 0.00 40,023.591.010101

Base 28.907704 0.00 19.80 0.00 39,623.35

COMMON STOCK NPV658508007 15 Mar 2011 18 Mar 2011 AUD/AU8DEUTSCHE MORGAN GRENFELL SECSSUNCORP GROUP LTD

4,582.000 NHHJ Local 7.939199 0.00 18.19 0.00 36,395.601.010101

Base 7.859807 0.00 18.01 0.00 36,031.64

10 Jan 2011 11 Jan 2011 AUD/AU8NEW TO ORD 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

04 Mar 2011 OPEN AUD/AU8AUTREPAT-DIV RE

621.000 NHHJ Local 8.071256 0.00 0.00 0.00 5,012.250.989120

Base 8.160037 0.00 0.00 0.00 5,067.38

658508007 Total

18.19 0.000.0038,618.000 Local 412,281.31

Base 0.00 18.01 0.00 363,839.97

COMMON STOCK NPV660047903 24 Mar 2011 29 Mar 2011 AUD/AU8 0.02CITIGROUPGLOBAL MARKETS AUSTRALIA PMONADELPHOUS GROUP LTD

2,696.000 NHEH Local 21.253301 0.00 57.30 0.00 57,356.200.978665

Base 21.716625 0.00 58.55 0.00 58,606.57

25 Mar 2011 30 Mar 2011 AUD/AU8 0.02LOOP CAPITAL MARKETS LLC

2,695.000 NHEH Local 21.398000 0.00 57.67 0.00 57,725.280.972526

Base 22.002497 0.00 59.30 0.00 59,356.03

660047903 Total

114.97 0.000.005,391.000 Local 115,081.48

Base 0.00 117.85 0.00 117,962.60
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COMMON STOCK NPV662460005 15 Mar 2011 18 Mar 2011 AUD/AU8 0.01DEUTSCHE MORGAN GRENFELL SECSNATIONAL AUSTRALIA BANK LTD

11,225.000 NHHJ Local 24.287400 0.00 136.31 0.00 272,762.381.010101

Base 24.044526 0.00 134.95 0.00 270,034.76

17 Mar 2011 22 Mar 2011 AUD/AU8 0.01MORGAN STANLEY CO INCORPORATED

1,945.000 NHHJ Local 24.223702 0.00 23.56 0.00 47,138.661.018019

Base 23.794941 0.00 23.14 0.00 46,304.30

662460005 Total

159.87 0.000.0013,170.000 Local 319,901.04

Base 0.00 158.09 0.00 316,339.06

COMMON STOCK NPV663710002 15 Mar 2011 18 Mar 2011 AUD/AU8 0.02DEUTSCHE MORGAN GRENFELL SECSNEWCREST MINING LTD

2,786.000 NHHJ Local 36.640101 0.00 51.04 0.00 102,130.361.010101

Base 36.273700 0.00 50.53 0.00 101,109.06

25 Mar 2011 OPEN AUD/AU8AUTREPAT-DIV RE

62.000 NHHJ Local 37.256451 0.00 0.00 0.00 2,309.900.972526

Base 38.308951 0.00 0.00 0.00 2,375.16

663710002 Total

51.04 0.000.002,848.000 Local 104,440.26

Base 0.00 50.53 0.00 103,484.22

COMMON STOCK NPV666846902 15 Mar 2011 18 Mar 2011 AUD/AU8DEUTSCHE MORGAN GRENFELL SECSPALADIN ENERGY LTD

8,467.000 NHHJ Local 3.553900 0.00 15.05 0.00 30,105.921.010101

Base 3.518361 0.00 14.90 0.00 29,804.86

COMMON STOCK NPV667304901 15 Mar 2011 18 Mar 2011 AUD/AU8DEUTSCHE MORGAN GRENFELL SECSINCITEC PIVOT LTD

7,883.000 NHHJ Local 4.096199 0.00 16.15 0.00 32,306.491.010101

Base 4.055237 0.00 15.99 0.00 31,983.43
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COMMON STOCK NPV669374902 15 Mar 2011 18 Mar 2011 AUD/AU8DEUTSCHE MORGAN GRENFELL SECSTOLL HOLDINGS LTD

2,592.000 NHHJ Local 5.545201 0.00 7.19 0.00 14,380.351.010101

Base 5.489749 0.00 7.12 0.00 14,236.55

11 Mar 2011 OPEN AUD/AU8AUTREPAT-DIV RE

390.000 NHHJ Local 5.576615 0.00 0.00 0.00 2,174.880.989169

Base 5.637677 0.00 0.00 0.00 2,198.69

669374902 Total

7.19 0.000.002,982.000 Local 16,555.23

Base 0.00 7.12 0.00 16,435.24

COMMON STOCK NPV670995901 15 Mar 2011 18 Mar 2011 AUD/AU8CITIGROUPGLOBAL MARKETS AUSTRALIA PAMP LTD

8,013.000 NHHJ Local 5.227500 0.00 20.94 0.00 41,908.901.010101

Base 5.175225 0.00 20.73 0.00 41,489.81

COMMON STOCK NPV671574002 15 Mar 2011 18 Mar 2011 AUD/AU8 0.01DEUTSCHE MORGAN GRENFELL SECSQBE INSURANCE GROUP LTD

4,308.000 NHHJ Local 16.751200 0.00 36.08 0.00 72,200.251.010101

Base 16.583688 0.00 35.72 0.00 71,478.25

COMMON STOCK NPV677670002 15 Mar 2011 18 Mar 2011 AUD/AU8 0.01DEUTSCHE MORGAN GRENFELL SECSSANTOS LTD

7,230.000 NHHJ Local 13.876400 0.00 50.16 0.00 100,376.531.010101

Base 13.737636 0.00 49.66 0.00 99,372.77

COMMON STOCK NPV678385907 24 Mar 2011 29 Mar 2011 AUD/AU8 0.01CITIGROUPGLOBAL MARKETS AUSTRALIA PSEVEN GROUP HOLDINGS LTD

11,627.000 NHEH Local 8.209500 0.00 95.45 0.00 95,547.310.978665

Base 8.388468 0.00 97.53 0.00 97,630.25

25 Mar 2011 30 Mar 2011 AUD/AU8 0.01LOOP CAPITAL MARKETS LLC

33,550.000 NHEH Local 8.595100 0.00 288.37 0.00 288,653.980.972526

Base 8.837913 0.00 296.52 0.00 296,808.50
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28 Mar 2011 31 Mar 2011 AUD/AU8 0.01LOOP CAPITAL MARKETS LLC

22,149.000 NHEH Local 8.846900 0.00 195.95 0.00 196,145.940.972857

Base 9.093731 0.00 201.42 0.00 201,618.47

678385907 Total

579.77 0.000.0067,326.000 Local 580,347.23

Base 0.00 595.47 0.00 596,057.22

REIT NPV685085003 15 Mar 2011 18 Mar 2011 AUD/AU8DEUTSCHE MORGAN GRENFELL SECSSTOCKLAND

5,329.000 NHHJ Local 3.590800 0.00 9.57 0.00 19,144.941.010101

Base 3.554892 0.00 9.47 0.00 18,953.49

COMMON STOCK NPV687326900 15 Mar 2011 18 Mar 2011 AUD/AU8DEUTSCHE MORGAN GRENFELL SECSTABCORP HOLDINGS LTD

5,502.000 NHHJ Local 7.186900 0.00 19.77 0.00 39,562.091.010101

Base 7.115031 0.00 19.57 0.00 39,166.47

14 Feb 2011 21 Mar 2011 AUD/AU8AUTREPAT-DIV RE

1,239.000 NHHJ Local 7.532009 0.00 0.00 0.00 9,332.160.997705

Base 7.549335 0.00 0.00 0.00 9,353.63

687326900 Total

19.77 0.000.006,741.000 Local 48,894.25

Base 0.00 19.57 0.00 48,520.10

COMMON STOCK NPV690540901 10 Feb 2011 15 Feb 2011 AUD/AU8 0.01UBS AGTROY RESOURCES NL

31,546.000 NHEG Local 3.541600 0.00 178.76 0.00 111,902.070.994036

Base 3.562849 0.00 179.83 0.00 112,573.46

11 Feb 2011 16 Feb 2011 AUD/AU8 0.01UBS AG

19,700.000 NHEG Local 3.546200 0.00 111.78 0.00 69,971.921.000000

Base 3.546200 0.00 111.78 0.00 69,971.92
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14 Feb 2011 17 Feb 2011 AUD/AU8 0.01UBS AG

11,500.000 NHEG Local 3.560100 0.00 65.51 0.00 41,006.660.997705

Base 3.568289 0.00 65.66 0.00 41,100.99

15 Feb 2011 18 Feb 2011 AUD/AU8 0.01UBS AG

18,300.000 NHEG Local 3.568500 0.00 104.49 0.00 65,408.041.001201

Base 3.564219 0.00 104.36 0.00 65,329.58

16 Feb 2011 21 Feb 2011 AUD/AU8 0.01UBS AG

15,500.000 NHEG Local 3.618900 0.00 89.75 0.00 56,182.701.001703

Base 3.612747 0.00 89.60 0.00 56,087.18

17 Feb 2011 22 Feb 2011 AUD/AU8 0.01UBS AG

13,513.000 NHEG Local 3.752800 0.00 81.14 0.00 50,792.730.988680

Base 3.795768 0.00 82.07 0.00 51,374.29

18 Feb 2011 23 Feb 2011 AUD/AU8 0.01UBS AG

36,696.000 NHEG Local 3.844100 0.00 225.70 0.00 141,288.790.985902

Base 3.899069 0.00 228.93 0.00 143,309.16

22 Feb 2011 25 Feb 2011 AUD/AU8 0.01UBS AG

37,500.000 NHEG Local 3.900400 0.00 234.02 0.00 146,499.021.000851

Base 3.897084 0.00 233.82 0.00 146,374.46

24 Feb 2011 01 Mar 2011 AUD/AU8 0.01UBS AG

2,500.000 NHEG Local 3.769600 0.00 15.08 0.00 9,439.080.991277

Base 3.802772 0.00 15.21 0.00 9,522.14

25 Feb 2011 02 Mar 2011 AUD/AU8 0.01UBS AG

1,417.000 NHEG Local 3.764001 0.00 8.53 0.00 5,342.120.984737

Base 3.822341 0.00 8.66 0.00 5,424.92

28 Feb 2011 03 Mar 2011 AUD/AU8 0.01UBS AG

3,477.000 NHEG Local 3.679701 0.00 20.47 0.00 12,814.790.982946

Base 3.743543 0.00 20.83 0.00 13,037.13
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01 Mar 2011 04 Mar 2011 AUD/AU8 0.01UBS AG

5,700.000 NHEG Local 3.582700 0.00 32.67 0.00 20,454.060.984349

Base 3.639664 0.00 33.19 0.00 20,779.28

02 Mar 2011 07 Mar 2011 AUD/AU8 0.01UBS AG

4,796.000 NHEG Local 3.632300 0.00 27.87 0.00 17,448.380.984640

Base 3.688962 0.00 28.30 0.00 17,720.57

03 Mar 2011 08 Mar 2011 AUD/AU8 0.01UBS AG

8,800.000 NHEG Local 3.549700 0.00 49.98 0.00 31,287.340.987118

Base 3.596024 0.00 50.63 0.00 31,695.64

04 Mar 2011 09 Mar 2011 AUD/AU8 0.01UBS AG

5,295.000 NHEG Local 3.616000 0.00 30.63 0.00 19,177.350.989120

Base 3.655775 0.00 30.97 0.00 19,388.29

07 Mar 2011 10 Mar 2011 AUD/AU8 0.01UBS AG

8,510.000 NHEG Local 3.663800 0.00 49.89 0.00 31,228.830.984688

Base 3.720772 0.00 50.67 0.00 31,714.44

08 Mar 2011 11 Mar 2011 AUD/AU8 0.01UBS AG

3,800.000 NHEG Local 3.739200 0.00 22.73 0.00 14,231.690.988924

Base 3.781079 0.00 22.98 0.00 14,391.09

09 Mar 2011 15 Mar 2011 AUD/AU8 0.01UBS AG

12,950.000 NHEG Local 3.695000 0.00 76.56 0.00 47,926.810.989022

Base 3.736014 0.00 77.41 0.00 48,458.79

690540901 Total

1,425.56 0.000.00241,500.000 Local 892,402.38

Base 0.00 1,434.90 0.00 898,253.33
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COMMON STOCK NPV694883000 15 Mar 2011 18 Mar 2011 AUD/AU8 0.02DEUTSCHE MORGAN GRENFELL SECSWESFARMERS LTD

4,616.000 NHHJ Local 30.939701 0.00 71.41 0.00 142,889.071.010101

Base 30.630304 0.00 70.70 0.00 141,460.18

28 Feb 2011 31 Mar 2011 AUD/AU8AUTREPAT-DIV RE

680.000 NHHJ Local 32.176911 0.00 0.00 0.00 21,880.300.982946

Base 32.735177 0.00 0.00 0.00 22,259.92

28 Feb 2011 31 Mar 2011 AUD/AU8AUTREPAT-DIV RE

81.000 NHHJ Local 32.347530 0.00 0.00 0.00 2,620.150.982946

Base 32.908756 0.00 0.00 0.00 2,665.61

694883000 Total

71.41 0.000.005,377.000 Local 167,389.52

Base 0.00 70.70 0.00 166,385.71

COMMON STOCK NPV695498006 15 Mar 2011 18 Mar 2011 AUD/AU8CITIGROUPGLOBAL MARKETS AUSTRALIA PALUMINA LTD

8,272.000 NHHJ Local 2.198800 0.00 9.09 0.00 18,197.561.010101

Base 2.176812 0.00 9.00 0.00 18,015.58

COMMON STOCK NPV696374909 24 Mar 2011 29 Mar 2011 AUD/AU8CITIGROUPGLOBAL MARKETS AUSTRALIA PMOUNT GIBSON IRON LTD

295,587.000 NHEH Local 1.956200 0.00 578.23 0.00 578,805.520.978665

Base 1.998845 0.00 590.84 0.00 591,423.54

25 Mar 2011 30 Mar 2011 AUD/AU8LOOP CAPITAL MARKETS LLC

295,587.000 NHEH Local 1.999700 0.00 591.09 0.00 591,676.410.972526

Base 2.056192 0.00 607.79 0.00 608,391.35

696374909 Total

1,169.32 0.000.00591,174.000 Local 1,170,481.93

Base 0.00 1,198.63 0.00 1,199,814.89
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COMMON STOCK NPV697972008 15 Mar 2011 18 Mar 2011 AUD/AU8 0.02DEUTSCHE MORGAN GRENFELL SECSWOODSIDE PETROLEUM LTD

3,539.000 NHHJ Local 41.632201 0.00 73.67 0.00 147,410.031.010101

Base 41.215879 0.00 72.93 0.00 145,935.93

02 Mar 2011 USD/AU8AUTREPAT-DIV RE

332.000 NHHJ Local 42.366114 0.00 0.00 0.00 14,065.550.990884

Base 42.755873 0.00 0.00 0.00 14,194.95

02 Mar 2011 CANCEL USD/AU8AUTREPAT-DIV RE

-332.000 NHHJ Local 42.366114 0.00 0.00 0.00 -14,065.550.990884

Base 42.755873 0.00 0.00 0.00 -14,194.95

02 Mar 2011 OPEN AUD/AU8AUTREPAT-DIV RE

332.000 NHHJ Local 42.366114 0.00 0.00 0.00 14,065.550.984640

Base 43.027009 0.00 0.00 0.00 14,284.97

697972008 Total

73.67 0.000.003,871.000 Local 161,475.58

Base 0.00 72.93 0.00 160,220.90

COMMON STOCK NPV698123908 15 Mar 2011 18 Mar 2011 AUD/AU8 0.01DEUTSCHE MORGAN GRENFELL SECSWOOLWORTHS LTD

5,598.000 NHHJ Local 26.593000 0.00 74.43 0.00 148,942.041.010101

Base 26.327070 0.00 73.69 0.00 147,452.62

EXP23MAR11983WFT903 03 Mar 2011 04 Mar 2011 AUD/AU8RIGHTS ISSUE (NON CASH)DOWNER EDI LTD RTS

51,500.000 NHHV Local 0.000000 0.00 0.00 0.00 0.000.987118

Base 0.000000 0.00 0.00 0.00 0.00

EXP 18MAR11987KMR901 24 Feb 2011 25 Feb 2011 AUD/AU8RIGHTS ISSUE (NON CASH)WEST AUSTRALIAN NEWSPAPERS

20,610.000 NHEH Local 0.000000 0.00 0.00 0.00 0.000.998752

Base 0.000000 0.00 0.00 0.00 0.00
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RIGHTS EXP 13APR2011987LQB900 18 Mar 2011 AUD/AU8RIGHTS ISSUE (NON CASH)ORIGIN ENERGY LTD RTS

11,427.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.001.018019

Base 0.000000 0.00 0.00 0.00 0.00

18 Mar 2011 CANCEL AUD/AU8RIGHTS ISSUE (NON CASH)

-11,427.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.001.018019

Base 0.000000 0.00 0.00 0.00 0.00

987LQB900 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

REITACI00C7S0 15 Mar 2011 18 Mar 2011 AUD/AU8DEUTSCHE MORGAN GRENFELL SECSWESTFIELD RETAIL TRUST

8,879.000 NHHJ Local 2.620600 0.00 11.63 0.00 23,279.941.010101

Base 2.594394 0.00 11.51 0.00 23,047.14

COMMON STOCK NPVACI00FFT2 18 Feb 2011 25 Feb 2011 AUD/AU8REVERSE SPLIT NON CASHCSR LTD

2,174.000 NHHJ Local 6.430423 0.00 0.00 0.00 13,979.741.160229

Base 5.542373 0.00 0.00 0.00 12,049.12

COMMON STOCKACI00HPD2 03 Mar 2011 15 Mar 2011 AUD/AU8UBS SECURITIES ASIA LTDDOWNER EDI LTD

51,500.000 NHHV Local 3.250000 0.00 0.00 0.00 167,375.000.987118

Base 3.292413 0.00 0.00 0.00 169,559.26

REIT NPVB01BTX901 15 Mar 2011 18 Mar 2011 AUD/AU8DEUTSCHE MORGAN GRENFELL SECSWESTFIELD GROUP

8,879.000 NHHJ Local 9.333200 0.00 41.44 0.00 82,910.921.010101

Base 9.239868 0.00 41.03 0.00 82,081.81

NPV UNITSB01WT6904 24 Mar 2011 29 Mar 2011 AUD/AU8CITIGROUPGLOBAL MARKETS AUSTRALIA PDUET GROUP

113,052.000 NHEH Local 1.594900 0.00 180.31 0.00 180,486.940.978665

Base 1.629669 0.00 184.24 0.00 184,421.57
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25 Mar 2011 30 Mar 2011 AUD/AU8LOOP CAPITAL MARKETS LLC

113,052.000 NHEH Local 1.598600 0.00 180.72 0.00 180,905.650.972526

Base 1.643761 0.00 185.83 0.00 186,016.26

B01WT6904 Total

361.03 0.000.00226,104.000 Local 361,392.59

Base 0.00 370.07 0.00 370,437.83

REIT NPVB03FYZ909 15 Mar 2011 18 Mar 2011 AUD/AU8DEUTSCHE MORGAN GRENFELL SECSGOODMAN GROUP

12,941.000 NHHJ Local 0.667600 0.00 4.32 0.00 8,643.731.010101

Base 0.660924 0.00 4.28 0.00 8,557.29

COMMON STOCK NPVB0498J907 24 Mar 2011 29 Mar 2011 AUD/AU8CITIGROUPGLOBAL MARKETS AUSTRALIA PNAVITAS LTD

23,319.000 NHEH Local 4.173500 0.00 97.32 0.00 97,419.170.978665

Base 4.264483 0.00 99.44 0.00 99,542.92

25 Mar 2011 30 Mar 2011 AUD/AU8LOOP CAPITAL MARKETS LLC

135,191.000 NHEH Local 4.256500 0.00 575.44 0.00 576,015.930.972526

Base 4.376747 0.00 591.70 0.00 592,288.46

B0498J907 Total

672.76 0.000.00158,510.000 Local 673,435.10

Base 0.00 691.14 0.00 691,831.38

COMMON STOCKB04SF4900 11 Mar 2011 17 Mar 2011 AUD/AU8 0.01ITG AUSTRALIA LTD.MESOBLAST LTD

42,598.000 NHEG Local 6.439800 0.00 438.92 0.00 274,761.520.989169

Base 6.510313 0.00 443.73 0.00 277,770.05

14 Mar 2011 17 Mar 2011 AUD/AU8 0.01ITG AUSTRALIA LTD.

26,191.000 NHEG Local 6.402500 0.00 268.30 0.00 167,956.180.992704

Base 6.449556 0.00 270.27 0.00 169,190.59
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15 Mar 2011 18 Mar 2011 AUD/AU8 0.01ITG AUSTRALIA LTD.

2,345.000 NHEG Local 6.744500 0.00 25.31 0.00 15,841.161.010101

Base 6.677055 0.00 25.06 0.00 15,682.75

16 Mar 2011 21 Mar 2011 AUD/AU8 0.01ITG AUSTRALIA LTD.

566.000 NHEG Local 6.798905 0.00 6.16 0.00 3,854.341.016105

Base 6.691144 0.00 6.06 0.00 3,793.25

B04SF4900 Total

738.69 0.000.0071,700.000 Local 462,413.20

Base 0.00 745.12 0.00 466,436.64

COMMON STOCK NPVB0CRCP909 15 Mar 2011 18 Mar 2011 AUD/AU8DEUTSCHE MORGAN GRENFELL SECSTATTS GROUP LTD

9,615.000 NHHJ Local 2.197400 0.00 10.56 0.00 21,138.561.010101

Base 2.175426 0.00 10.45 0.00 20,927.17

08 Mar 2011 OPEN AUD/AU8AUTREPAT-DIV RE

3,377.000 NHHJ Local 2.180251 0.00 0.00 0.00 7,362.710.988924

Base 2.204670 0.00 0.00 0.00 7,445.17

B0CRCP909 Total

10.56 0.000.0012,992.000 Local 28,501.27

Base 0.00 10.45 0.00 28,372.34

COMMON STOCK NPVB0LCW7900 15 Mar 2011 18 Mar 2011 AUD/AU8 0.01DEUTSCHE MORGAN GRENFELL SECSSIMS METAL MANAGEMENT LTD

634.000 NHHJ Local 16.544101 0.00 5.24 0.00 10,494.201.010101

Base 16.378660 0.00 5.19 0.00 10,389.26

18 Mar 2011 OPEN AUD/AU8AUTREPAT-DIV RE

34.000 NHHJ Local 16.323529 0.00 0.00 0.00 555.001.005076

Base 16.241089 0.00 0.00 0.00 552.20
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B0LCW7900 Total

5.24 0.000.00668.000 Local 11,049.20

Base 0.00 5.19 0.00 10,941.46

COMMON STOCK NPVB0T0H7905 09 Mar 2011 OPEN AUD/AU8AUTREPAT-DIV REGOODMAN FIELDER LTD

236.000 NHHJ Local 1.151864 0.00 0.00 0.00 271.840.989022

Base 1.164650 0.00 0.00 0.00 274.86

COMMON STOCK NPVB0ZNPN904 15 Mar 2011 18 Mar 2011 AUD/AU8 0.01CITIGROUPGLOBAL MARKETS AUSTRALIA PAGL ENERGY LTD

360.000 NHHJ Local 13.818000 0.00 2.49 0.00 4,976.971.010101

Base 13.679820 0.00 2.47 0.00 4,927.20

COMMON STOCK NPVB1FJ0C904 15 Mar 2011 18 Mar 2011 AUD/AU8CITIGROUPGLOBAL MARKETS AUSTRALIA PBRAMBLES LTD

5,341.000 NHHJ Local 6.568399 0.00 17.54 0.00 35,099.361.010101

Base 6.502715 0.00 17.36 0.00 34,748.37

COMMON STOCK NPVB1YC5L903 15 Mar 2011 18 Mar 2011 AUD/AU8CITIGROUPGLOBAL MARKETS AUSTRALIA PASCIANO LTD

4,667.000 NHHJ Local 1.664900 0.00 3.89 0.00 7,773.981.010101

Base 1.648251 0.00 3.85 0.00 7,696.24

COMMON STOCK NPVB28YTC906 15 Mar 2011 18 Mar 2011 AUD/AU8 0.02DEUTSCHE MORGAN GRENFELL SECSMACQUARIE GROUP LTD

1,319.000 NHHJ Local 34.421296 0.00 22.70 0.00 45,424.391.010101

Base 34.077083 0.00 22.47 0.00 44,970.15

COMMON STOCK NPVB29150909 15 Mar 2011 18 Mar 2011 AUD/AU8 0.02DEUTSCHE MORGAN GRENFELL SECSWESFARMERS LTD PPS

552.000 NHHJ Local 31.311200 0.00 8.64 0.00 17,292.421.010101

Base 30.998088 0.00 8.55 0.00 17,119.50

COMMON STOCK NPVB29LCJ906 15 Mar 2011 18 Mar 2011 AUD/AU8CITIGROUPGLOBAL MARKETS AUSTRALIA PCROWN LTD

1,672.000 NHHJ Local 8.121000 0.00 6.79 0.00 13,585.101.010101

Base 8.039790 0.00 6.72 0.00 13,449.25
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COMMON STOCKB3SDQN907 18 Mar 2011 AUD/AU8MACQUARIEEQUITIES LIMITED (SYDNEY)ORIGIN ENERGY LTD

11,427.000 NHHJ Local 13.000000 0.00 0.00 0.00 148,551.001.005076

Base 12.934345 0.00 0.00 0.00 147,800.76

18 Mar 2011 29 Mar 2011 AUD/AU81 MERRILL LYNCH PEIRCE FENNER AND S

11,427.000 NHHJ Local 13.000000 0.00 0.00 0.00 148,551.001.005076

Base 12.934345 0.00 0.00 0.00 147,800.76

B3SDQN907 Total

0.00 0.000.0022,854.000 Local 297,102.00

Base 0.00 0.00 0.00 295,601.52

AUSTRALIAN DOLLAR  Total

0.00Local4,202,121.000

0.00Base

0.00

0.00

15,552.76

15,715.41

16,855,775.85

16,931,056.97

BRAZILIAN REAL

COMMON STOCK NPV203699905 14 Mar 2011 17 Mar 2011 BRL/BR3 0.02CREDIT SUISSE FIRST BOSTON SA CTVMBRF   BRASIL FOODS SA

5,900.000 NHHJ Local 28.783700 0.00 196.15 58.59 170,078.571.666650

Base 17.270393 0.00 117.69 35.15 102,048.16

COMMON STOCK NPV218985901 14 Mar 2011 17 Mar 2011 BRL/BR3 0.01CREDIT SUISSE FIRST BOSTON SA CTVMCYRELA BRAZIL REALTY SA EMP

7,000.000 NHHJ Local 15.192700 0.00 122.83 36.69 106,508.421.666650

Base 9.115711 0.00 73.70 22.01 63,905.69

COMMON STOCK NPV219369907 14 Mar 2011 17 Mar 2011 BRL/BR3 0.02CREDIT SUISSE FIRST BOSTON SA CTVMUSINAS SIDERURGICAS DE MINAS

5,800.000 NHHJ Local 30.305900 0.00 203.02 60.64 176,037.881.666650

Base 18.183722 0.00 121.81 36.38 105,623.78
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COMMON STOCK NPV219628005 14 Mar 2011 17 Mar 2011 BRL/BR3 0.04CREDIT SUISSE FIRST BOSTON SA CTVMVALE SA

6,700.000 NHHJ Local 52.485500 0.00 406.16 121.32 352,180.331.666650

Base 31.491615 0.00 243.70 72.79 211,310.31

PREFERENCE225712900 14 Mar 2011 17 Mar 2011 BRL/BR3 0.03CREDIT SUISSE FIRST BOSTON SA CTVMVALE SA PREF A

12,900.000 NHHJ Local 46.336700 0.00 690.39 206.22 598,640.041.666650

Base 27.802298 0.00 414.24 123.73 359,187.62

PREFERENCE229258900 14 Mar 2011 17 Mar 2011 BRL/BR3CREDIT SUISSE FIRST BOSTON SA CTVMTIM PARTICIPACOES SA PREF

2,500.000 NHHJ Local 6.240000 0.00 18.02 5.38 15,623.401.666650

Base 3.744037 0.00 10.81 3.23 9,374.13

PREFERENCE230844003 14 Mar 2011 17 Mar 2011 BRL/BR3 0.02CREDIT SUISSE FIRST BOSTON SA CTVMCENTRAIS ELETRICAS BRAS PR B

700.000 NHHJ Local 30.461400 0.00 24.63 7.36 21,354.971.666650

Base 18.277023 0.00 14.78 4.42 12,813.11

COMMON STOCK NPV231112905 14 Mar 2011 17 Mar 2011 BRL/BR3 0.02CREDIT SUISSE FIRST BOSTON SA CTVMCENTRAIS ELETRICAS BRASILIER

1,500.000 NHHJ Local 24.300000 0.00 42.10 12.58 36,504.681.666650

Base 14.580146 0.00 25.26 7.55 21,903.03

PREFERENCE232449900 14 Mar 2011 17 Mar 2011 BRL/BR3 0.02CREDIT SUISSE FIRST BOSTON SA CTVMTAM SA PREF

303.000 NHHJ Local 33.870700 0.00 11.85 3.54 10,278.211.666650

Base 20.322623 0.00 7.11 2.12 6,166.99

PREFERENCE236197901 14 Mar 2011 17 Mar 2011 BRL/BR3 0.03CREDIT SUISSE FIRST BOSTON SA CTVMCIA DE BEBIDAS DAS AME PREF

5,800.000 NHHJ Local 45.067900 0.00 301.91 90.18 261,785.911.666650

Base 27.041010 0.00 181.15 54.11 157,073.12

PREFERENCE238600902 14 Mar 2011 17 Mar 2011 BRL/BR3 0.01CREDIT SUISSE FIRST BOSTON SA CTVMUSINAS SIDER MINAS GER PF A

7,300.000 NHHJ Local 21.500000 0.00 181.28 54.15 157,185.431.666650

Base 12.900129 0.00 108.77 32.49 94,312.20
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PREFERENCE245877006 14 Mar 2011 17 Mar 2011 BRL/BR3 0.01CREDIT SUISSE FIRST BOSTON SA CTVMITAUSA INVESTIMENTOS ITAU PR

16,000.000 NHHJ Local 11.635600 0.00 215.03 64.23 186,448.861.666650

Base 6.981430 0.00 129.02 38.54 111,870.43

PREFERENCE251671905 14 Mar 2011 17 Mar 2011 BRL/BR3 0.01CREDIT SUISSE FIRST BOSTON SA CTVMLOJAS AMERICANAS SA PREF

3,400.000 NHHJ Local 14.030000 0.00 55.10 16.46 47,773.561.666650

Base 8.418084 0.00 33.06 9.88 28,664.42

PREFERENCE264551904 14 Mar 2011 17 Mar 2011 BRL/BR3 0.01CREDIT SUISSE FIRST BOSTON SA CTVMGERDAU SA PREF

3,800.000 NHHJ Local 21.569500 0.00 94.67 28.28 82,087.051.666650

Base 12.941829 0.00 56.80 16.97 49,252.72

PREFERENCE264886904 14 Mar 2011 17 Mar 2011 BRL/BR3 0.02CREDIT SUISSE FIRST BOSTON SA CTVMMETALURGICA GERDAU SA PREF

500.000 NHHJ Local 25.450000 0.00 14.70 4.39 12,744.091.666650

Base 15.270153 0.00 8.82 2.63 7,646.53

PREFERENCE281334904 14 Mar 2011 17 Mar 2011 BRL/BR3CREDIT SUISSE FIRST BOSTON SA CTVMINDS KLABIN PAPEL E CELU PRF

3,000.000 NHHJ Local 6.010300 0.00 20.83 6.22 18,057.951.666650

Base 3.606216 0.00 12.50 3.73 10,834.88

COMMON STOCK NPV283214005 14 Mar 2011 17 Mar 2011 BRL/BR3 0.06CREDIT SUISSE FIRST BOSTON SA CTVMSOUZA CRUZ SA

1,100.000 NHHJ Local 86.851800 0.00 110.35 32.96 95,680.291.666650

Base 52.111601 0.00 66.21 19.78 57,408.75

COMMON STOCK NPV284097904 14 Mar 2011 17 Mar 2011 BRL/BR3 0.03CREDIT SUISSE FIRST BOSTON SA CTVMCCR SA

1,000.000 NHHJ Local 47.570000 0.00 54.94 16.41 47,641.351.666650

Base 28.542285 0.00 32.96 9.85 28,585.10

EXP 14FEB2011983SHX901 12 Jan 2011 BRL/BR3RIGHTS ISSUE (NON CASH)CENTRAIS ELETRICAS BRAS RTS

2,150.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.001.676700

Base 0.000000 0.00 0.00 0.00 0.00



Prepared by State StreetPage 182

Purchase Report by Report Date
Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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

12 Jan 2011 CANCEL BRL/BR3RIGHTS ISSUE (NON CASH)

-2,150.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.001.676700

Base 0.000000 0.00 0.00 0.00 0.00

12 Jan 2011 17 Jan 2011 BRL/BR3RIGHTS ISSUE (NON CASH)

133.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.001.676700

Base 0.000000 0.00 0.00 0.00 0.00

12 Jan 2011 17 Jan 2011 BRL/BR3RIGHTS ISSUE (NON CASH)

2,150.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.001.676700

Base 0.000000 0.00 0.00 0.00 0.00

983SHX901 Total

0.00 0.000.002,283.000 Local 0.00

Base 0.00 0.00 0.00 0.00

EXP 14FEB11983SRM904 12 Jan 2011 BRL/BR3RIGHTS ISSUE (NON CASH)CENTRAIS ELETRICAS RTS

853.000 NHHJ Local 167.014853 0.00 0.00 0.00 142,463.671.676700

Base 99.609264 0.00 0.00 0.00 84,966.70

12 Jan 2011 CANCEL BRL/BR3RIGHTS ISSUE (NON CASH)

-853.000 NHHJ Local 167.014853 0.00 0.00 0.00 -142,463.671.676700

Base 99.609264 0.00 0.00 0.00 -84,966.70

12 Jan 2011 BRL/BR3RIGHTS ISSUE (NON CASH)

853.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.001.676700

Base 0.000000 0.00 0.00 0.00 0.00

12 Jan 2011 CANCEL BRL/BR3RIGHTS ISSUE (NON CASH)

-853.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.001.676700

Base 0.000000 0.00 0.00 0.00 0.00
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12 Jan 2011 17 Jan 2011 BRL/BR3RIGHTS ISSUE (NON CASH)

853.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.001.676700

Base 0.000000 0.00 0.00 0.00 0.00

983SRM904 Total

0.00 0.000.00853.000 Local 0.00

Base 0.00 0.00 0.00 0.00

RECEIPTACI00E8V8 14 Mar 2011 17 Mar 2011 BRL/BR3 0.02CREDIT SUISSE FIRST BOSTON SA CTVMBANCO BRADESCO S.A. RCT PREF

192.000 NHHJ Local 30.699900 0.00 6.81 2.03 5,903.221.666650

Base 18.420124 0.00 4.09 1.22 3,541.97

31 Jan 2011 18 Feb 2011 BRL/BR3RIGHTS EXERCISED

1,395.000 NHHJ Local 24.060000 0.00 0.00 0.00 33,563.701.684700

Base 14.281474 0.00 0.00 0.00 19,922.66

ACI00E8V8 Total

6.81 2.030.001,587.000 Local 39,466.92

Base 0.00 4.09 1.22 23,464.63

PREFERENCEB00FM5901 14 Mar 2011 17 Mar 2011 BRL/BR3 0.02CREDIT SUISSE FIRST BOSTON SA CTVMBANCO BRADESCO SA PREF

11,500.000 NHHJ Local 30.586100 0.00 406.26 121.35 352,267.761.666650

Base 18.351844 0.00 243.76 72.81 211,362.77

23 Mar 2011 25 Mar 2011 BRL/BR3CONVERSION NON CASH

1,587.000 NHHJ Local 24.868884 0.00 0.00 0.00 39,466.921.681975

Base 14.785526 0.00 0.00 0.00 23,464.63

B00FM5901 Total

406.26 121.350.0013,087.000 Local 391,734.68

Base 0.00 243.76 72.81 234,827.40



Prepared by State StreetPage 184

Purchase Report by Report Date
Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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 NPVB014K5907 14 Mar 2011 17 Mar 2011 BRL/BR3 0.03CREDIT SUISSE FIRST BOSTON SA CTVMNATURA COSMETICOS SA

2,300.000 NHHJ Local 45.845200 0.00 121.79 36.38 105,602.131.666650

Base 27.507395 0.00 73.07 21.83 63,361.91

COMMON STOCK NPVB019KX905 14 Mar 2011 17 Mar 2011 BRL/BR3 0.02CREDIT SUISSE FIRST BOSTON SA CTVMCIA SIDERURGICA NACIONAL SA

3,300.000 NHHJ Local 25.946700 0.00 98.90 29.54 85,752.551.666650

Base 15.568176 0.00 59.34 17.72 51,452.04

PREFERENCEB01SCS903 14 Mar 2011 17 Mar 2011 BRL/BR3 0.03CREDIT SUISSE FIRST BOSTON SA CTVMBRADESPAR SA  PREF

2,200.000 NHHJ Local 40.798200 0.00 103.67 30.97 89,890.681.666650

Base 24.479165 0.00 62.20 18.58 53,934.95

COMMON STOCK NPVB02PDQ901 14 Mar 2011 17 Mar 2011 BRL/BR3 0.02CREDIT SUISSE FIRST BOSTON SA CTVMTELE NORTE LESTE PART

300.000 NHHJ Local 33.193300 0.00 11.50 3.44 9,972.931.666650

Base 19.916179 0.00 6.90 2.06 5,983.82

PREFERENCEB02PDW908 14 Mar 2011 17 Mar 2011 BRL/BR3 0.02CREDIT SUISSE FIRST BOSTON SA CTVMTELE NORTE LESTE PART PREF

1,000.000 NHHJ Local 25.841000 0.00 29.85 8.92 25,879.771.666650

Base 15.504755 0.00 17.91 5.35 15,528.02

COMMON STOCK NPVB031NN909 14 Mar 2011 17 Mar 2011 BRL/BR3 0.03CREDIT SUISSE FIRST BOSTON SA CTVMCPFL ENERGIA SA

600.000 NHHJ Local 44.196700 0.00 30.63 9.15 26,557.801.666650

Base 26.518285 0.00 18.38 5.49 15,934.84

PREFERENCEB037HR904 14 Mar 2011 17 Mar 2011 BRL/BR3 0.02CREDIT SUISSE FIRST BOSTON SA CTVMITAU UNIBANCO HOLDING SA

11,300.000 NHHJ Local 35.685100 0.00 465.74 139.12 403,846.491.666650

Base 21.411274 0.00 279.45 83.47 242,310.32

COMMON STOCK NPVB04M7D902 14 Mar 2011 17 Mar 2011 BRL/BR3 0.02CREDIT SUISSE FIRST BOSTON SA CTVMFIBRIA CELULOSE SA

800.000 NHHJ Local 22.655000 0.00 20.93 6.25 18,151.181.666650

Base 13.593136 0.00 12.56 3.75 10,890.82
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PREFERENCEB0774N903 14 Mar 2011 17 Mar 2011 BRL/BR3 0.01CREDIT SUISSE FIRST BOSTON SA CTVMBRASKEM SA PREF A

2,400.000 NHHJ Local 21.094200 0.00 58.47 17.47 50,702.021.666650

Base 12.656647 0.00 35.08 10.48 30,421.52

COMMON STOCK NPVB07C76906 14 Mar 2011 17 Mar 2011 BRL/BR3 0.02CREDIT SUISSE FIRST BOSTON SA CTVMTRACTEBEL ENERGIA SA

600.000 NHHJ Local 25.528300 0.00 17.69 5.28 15,339.951.666650

Base 15.317133 0.00 10.61 3.17 9,204.06

PREFERENCEB07C7D901 14 Mar 2011 17 Mar 2011 BRL/BR3 0.04CREDIT SUISSE FIRST BOSTON SA CTVMVIVO PARTICIPACOES SA PREF

400.000 NHHJ Local 59.680000 0.00 27.57 8.24 23,907.811.666650

Base 35.808358 0.00 16.54 4.94 14,344.83

COMMON STOCK NPVB0CGYD906 14 Mar 2011 17 Mar 2011 BRL/BR3 0.04CREDIT SUISSE FIRST BOSTON SA CTVMLOJAS RENNER S.A.

1,200.000 NHHJ Local 52.518300 0.00 72.79 21.74 63,116.491.666650

Base 31.511295 0.00 43.67 13.04 37,870.27

COMMON STOCK NPVB0HZY4909 10 Jan 2011 BRL/BR3CONVERSION NON CASHMAHLE METAL LEVE SA

24,819.000 NHHJ Local 13.953426 0.00 0.00 0.00 346,310.081.808719

Base 7.714536 0.00 0.00 0.00 191,467.08

10 Jan 2011 CANCEL BRL/BR3CONVERSION NON CASH

-24,819.000 NHHJ Local 13.953426 0.00 0.00 0.00 -346,310.081.808719

Base 7.714536 0.00 0.00 0.00 -191,467.08

B0HZY4909 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

COMMON STOCK NPVB0P72G900 14 Mar 2011 17 Mar 2011 BRL/BR3 0.02CREDIT SUISSE FIRST BOSTON SA CTVMCOSAN SA INDUSTRIA COMERCIO

964.000 NHHJ Local 25.377905 0.00 28.26 8.44 24,501.001.666650

Base 15.226895 0.00 16.96 5.06 14,700.75
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COMMON STOCK NPVB16FPG906 14 Mar 2011 17 Mar 2011 BRL/BR3 0.01CREDIT SUISSE FIRST BOSTON SA CTVMEMBRAER SA

5,100.000 NHHJ Local 13.480000 0.00 79.40 23.72 68,851.121.666650

Base 8.088081 0.00 47.64 14.23 41,311.09

PREFERENCEB17MHG909 14 Mar 2011 17 Mar 2011 BRL/BR3 0.02CREDIT SUISSE FIRST BOSTON SA CTVMCIA ENERGETICA DE SP PREF B

1,632.000 NHHJ Local 28.250803 0.00 53.25 15.91 46,174.471.666650

Base 16.950651 0.00 31.95 9.55 27,704.96

COMMON STOCK NPVB19RPM904 14 Mar 2011 17 Mar 2011 BRL/BR3 0.01CREDIT SUISSE FIRST BOSTON SA CTVMOGX PETROLEO E GAS PARTICIPA

8,500.000 NHHJ Local 18.965300 0.00 186.19 55.62 161,446.861.666650

Base 11.379294 0.00 111.72 33.37 96,869.08

COMMON STOCK NPVB1LH3Y900 14 Mar 2011 17 Mar 2011 BRL/BR3 0.02CREDIT SUISSE FIRST BOSTON SA CTVMB2W COM GLOBAL DO VAREJO

913.000 NHHJ Local 25.720405 0.00 27.12 8.10 23,517.951.666650

Base 15.432397 0.00 16.27 4.86 14,110.91

PREFERENCEB1XFXG907 14 Mar 2011 17 Mar 2011 BRL/BR3 0.01CREDIT SUISSE FIRST BOSTON SA CTVMBRASIL TELECOM SA PREFERENCE

744.000 NHHJ Local 12.644400 0.00 10.87 3.25 9,421.551.666650

Base 7.586716 0.00 6.52 1.95 5,652.99

PREFERENCEB1YBRG902 14 Mar 2011 17 Mar 2011 BRL/BR3 0.02CREDIT SUISSE FIRST BOSTON SA CTVMCIA ENERGETICA MINAS GER PRF

1,500.000 NHHJ Local 29.629300 0.00 51.33 15.33 44,510.611.666650

Base 17.777758 0.00 30.80 9.20 26,706.63

28 Mar 2011 31 Mar 2011 BRL/BR3 0.02J P MORGAN SECURITIES INC

3,600.000 NHHJ Local 30.183900 0.00 125.50 37.49 108,825.031.660050

Base 18.182525 0.00 75.60 22.58 65,555.27

B1YBRG902 Total

176.83 52.820.005,100.000 Local 153,335.64

Base 0.00 106.40 31.78 92,261.90
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COMMON STOCK NPVB1YCHL900 14 Mar 2011 17 Mar 2011 BRL/BR3 0.03CREDIT SUISSE FIRST BOSTON SA CTVMCIA SANEAMENTO BASICO DE SP

308.000 NHHJ Local 44.204416 0.00 15.73 4.70 13,635.391.666650

Base 26.522915 0.00 9.44 2.82 8,181.32

COMMON STOCK NPVB1Z8B6907 03 Feb 2011 08 Feb 2011 BRL/BR3 0.03DEUTSCHE BANK SECURITIES INCREDECARD SA

199,200.000 NHHP Local 18.799200 0.00 9,362.00 1,291.96 3,755,454.601.668100

Base 11.269828 0.00 5,612.37 774.51 2,251,336.61

28 Mar 2011 31 Mar 2011 BRL/BR3 0.04TITULO CORRETORA DE VALORES S.A

34,600.000 NHHP Local 23.889900 0.00 2,066.48 285.17 828,942.191.660050

Base 14.391073 0.00 1,244.83 171.78 499,347.72

14 Mar 2011 17 Mar 2011 BRL/BR3 0.02CREDIT SUISSE FIRST BOSTON SA CTVM

1,497.000 NHHJ Local 23.366600 0.00 40.40 12.07 35,032.271.666650

Base 14.020100 0.00 24.24 7.24 21,019.57

B1Z8B6907 Total

11,468.88 1,589.200.00235,297.000 Local 4,619,429.06

Base 0.00 6,881.44 953.53 2,771,703.90

COMMON STOCK NPVB235JN901 14 Mar 2011 17 Mar 2011 BRL/BR3 0.01CREDIT SUISSE FIRST BOSTON SA CTVMMRV ENGENHARIA

17,467.000 NHHJ Local 13.128000 0.00 264.85 79.11 229,650.741.666650

Base 7.876879 0.00 158.91 47.47 137,791.82

COMMON STOCK NPVB27WY8904 14 Mar 2011 17 Mar 2011 BRL/BR3 0.01CREDIT SUISSE FIRST BOSTON SA CTVMDURATEX SA

306.000 NHHJ Local 16.009412 0.00 5.66 1.69 4,906.231.666650

Base 9.605743 0.00 3.40 1.01 2,943.77

COMMON STOCK NPVB2RHNV906 14 Mar 2011 17 Mar 2011 BRL/BR3 0.01CREDIT SUISSE FIRST BOSTON SA CTVMBM+FBOVESPA SA

9,966.000 NHHJ Local 11.135000 0.00 128.17 38.29 111,137.871.666650

Base 6.681067 0.00 76.90 22.97 66,683.39
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EXP 24MAR11B42FJ2902 22 Feb 2011 25 Feb 2011 BRL/BR3RIGHTS ISSUE (NON CASH)TELE NORTE LESTE PART RTS

2,296.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.001.666500

Base 0.000000 0.00 0.00 0.00 0.00

EXPD 24MAR11(PFD)B46B2S908 22 Feb 2011 25 Feb 2011 BRL/BR3RIGHTS ISSUE (NON CASH)TELE NORTE LESTE PART RTS

7,206.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.001.666500

Base 0.000000 0.00 0.00 0.00 0.00

COMMON STOCK NPVB55DVB907 20 Jan 2011 26 Jan 2011 BRL/BR3 0.04CREDIT SUISSE SECURITIES (USA) LLCCETIP SA BALCAO ORGANIZADO

62,100.000 NHHP Local 23.610000 0.00 3,665.45 0.00 1,469,846.451.673800

Base 14.105628 0.00 2,189.90 0.00 878,149.39

COMMON STOCK BRL1.B614LY900 14 Mar 2011 17 Mar 2011 BRL/BR3 0.01CREDIT SUISSE FIRST BOSTON SA CTVMCIELO SA

5,794.000 NHHJ Local 14.300601 0.00 95.70 28.59 82,981.971.666650

Base 8.580446 0.00 57.42 17.15 49,789.68

EXP 26APR11B63C8R900 25 Mar 2011 30 Mar 2011 BRL/BR3RIGHTS ISSUE (NON CASH)B2W COM GLOBAL DO VAREJO RTS

3,172.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.001.656350

Base 0.000000 0.00 0.00 0.00 0.00

PREFERENCEB66HFL901 14 Mar 2011 17 Mar 2011 BRL/BR3 0.02CREDIT SUISSE FIRST BOSTON SA CTVMELETROPAULO METROPOLI PREF

223.000 NHHJ Local 32.904800 0.00 8.48 2.53 7,348.781.666650

Base 19.743077 0.00 5.09 1.52 4,409.31

BRAZILIAN REAL  Total

0.00Local496,501.000

0.00Base

3,177.45

1,906.54

20,451.40

12,261.91

10,772,717.47

6,459,774.66

CANADIAN DOLLAR

COMMON STOCK NPV00208D960 14 Mar 2011 17 Mar 2011 CAD/CAN 0.02CREDIT SUISSE SECURITIES (USA) LLCARC RESOURCES LTD

1,500.000 NHHJ Local 25.438000 0.00 22.50 0.00 38,179.500.975850

Base 26.067531 0.00 23.06 0.00 39,124.35



Prepared by State StreetPage 189

Purchase Report by Report Date
Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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

06 Jan 2011 10 Jan 2011 CAD/CAN4 MERGER NON CASH

11,181.000 NHHJ Local 21.023342 0.00 0.00 0.00 235,061.991.042174

Base 20.172576 0.00 0.00 0.00 225,549.57

00208D960 Total

22.50 0.000.0012,681.000 Local 273,241.49

Base 0.00 23.06 0.00 264,673.92

COMMON STOCK NPV008474959 14 Mar 2011 17 Mar 2011 CAD/CAN 0.02CREDIT SUISSE SECURITIES (USA) LLCAGNICO EAGLE MINES LTD

700.000 NHHJ Local 64.570000 0.00 10.50 0.00 45,209.500.975850

Base 66.167956 0.00 10.76 0.00 46,328.33

COMMON STOCK NPV008916959 14 Mar 2011 17 Mar 2011 CAD/CAN 0.02CREDIT SUISSE SECURITIES (USA) LLCAGRIUM INC

400.000 NHHJ Local 86.661300 0.00 6.00 0.00 34,670.520.975850

Base 88.805964 0.00 6.15 0.00 35,528.53

COMMON STOCK NPV01626P957 14 Mar 2011 17 Mar 2011 CAD/CAN 0.02CREDIT SUISSE SECURITIES (USA) LLCALIMENTATION COUCHE TARD  B

200.000 NHHJ Local 24.900000 0.00 3.00 0.00 4,983.000.975850

Base 25.516217 0.00 3.07 0.00 5,106.32

COMMON STOCK NPV05534B950 14 Mar 2011 17 Mar 2011 CAD/CAN 0.02CREDIT SUISSE SECURITIES (USA) LLCBCE INC

1,500.000 NHHJ Local 34.477300 0.00 22.50 0.00 51,738.450.975850

Base 35.330532 0.00 23.06 0.00 53,018.86

COMMON STOCK NPV063671952 14 Mar 2011 17 Mar 2011 CAD/CAN 0.02CREDIT SUISSE SECURITIES (USA) LLCBANK OF MONTREAL

2,900.000 NHHJ Local 61.842100 0.00 43.50 0.00 179,385.590.975850

Base 63.372547 0.00 44.58 0.00 183,824.96

COMMON STOCK NPV064149958 14 Mar 2011 17 Mar 2011 CAD/CAN 0.02CREDIT SUISSE SECURITIES (USA) LLCBANK OF NOVA SCOTIA

6,000.000 NHHJ Local 57.886000 0.00 90.00 0.00 347,406.000.975850

Base 59.318543 0.00 92.23 0.00 356,003.48
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17 Mar 2011 22 Mar 2011 CAD/CAN 0.02MERRILL LYNCH PEIRCE FENNER AND S

1,100.000 NHHJ Local 58.030000 0.00 16.50 0.00 63,849.500.988550

Base 58.702139 0.00 16.69 0.00 64,589.04

064149958 Total

106.50 0.000.007,100.000 Local 411,255.50

Base 0.00 108.92 0.00 420,592.52

COMMON STOCK NPV067901959 14 Mar 2011 17 Mar 2011 CAD/CAN 0.02CREDIT SUISSE SECURITIES (USA) LLCBARRICK GOLD CORP

4,900.000 NHHJ Local 49.366500 0.00 73.50 0.00 241,969.350.975850

Base 50.588205 0.00 75.32 0.00 247,957.52

17 Mar 2011 22 Mar 2011 CAD/CAN 0.02MERRILL LYNCH PEIRCE FENNER AND S

800.000 NHHJ Local 48.300000 0.00 12.00 0.00 38,652.000.988550

Base 48.859441 0.00 12.14 0.00 39,099.69

067901959 Total

85.50 0.000.005,700.000 Local 280,621.35

Base 0.00 87.46 0.00 287,057.21

COMMON STOCK NPV097751952 14 Mar 2011 17 Mar 2011 CAD/CAN 0.01CREDIT SUISSE SECURITIES (USA) LLCBOMBARDIER INC  B

4,600.000 NHHJ Local 6.030000 0.00 46.00 0.00 27,784.000.975850

Base 6.179228 0.00 47.14 0.00 28,471.59

COMMON STOCK NPV112585955 14 Mar 2011 17 Mar 2011 CAD/CAN 0.02CREDIT SUISSE SECURITIES (USA) LLCBROOKFIELD ASSET MANAGE CL A

1,400.000 NHHJ Local 30.350000 0.00 21.00 0.00 42,511.000.975850

Base 31.101091 0.00 21.52 0.00 43,563.05

COMMON STOCK NPV124765959 14 Mar 2011 17 Mar 2011 CAD/CAN 0.02CREDIT SUISSE SECURITIES (USA) LLCCAE INC

500.000 NHHJ Local 12.780000 0.00 7.50 0.00 6,397.500.975850

Base 13.096275 0.00 7.69 0.00 6,555.82
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COMMON STOCK NPV13321L959 14 Mar 2011 17 Mar 2011 CAD/CAN 0.02CREDIT SUISSE SECURITIES (USA) LLCCAMECO CORP

2,900.000 NHHJ Local 31.107200 0.00 43.50 0.00 90,254.380.975850

Base 31.877030 0.00 44.58 0.00 92,487.96

COMMON STOCK NPV136069952 14 Mar 2011 17 Mar 2011 CAD/CAN 0.02CREDIT SUISSE SECURITIES (USA) LLCCAN IMPERIAL BK OF COMMERCE

2,000.000 NHHJ Local 82.040500 0.00 30.00 0.00 164,111.000.975850

Base 84.070810 0.00 30.74 0.00 168,172.36

COMMON STOCK NPV136375961 07 Feb 2011 11 Feb 2011 CAD/CAN 0.031 BARCLAYS CAPITALCANADIAN NATL RAILWAY CO

17,500.000 NHHP Local 68.159000 0.00 525.00 0.00 1,193,307.500.988550

Base 68.948460 0.00 531.08 0.00 1,207,129.13

15 Feb 2011 18 Feb 2011 CAD/CAN 0.03G TRADE SERVICES LTD

7,000.000 NHHP Local 69.365400 0.00 210.00 0.00 485,767.800.988600

Base 70.165284 0.00 212.42 0.00 491,369.41

16 Feb 2011 22 Feb 2011 CAD/CAN 0.03G TRADE SERVICES LTD

2,500.000 NHHP Local 70.180400 0.00 75.00 0.00 175,526.000.985450

Base 71.216602 0.00 76.11 0.00 178,117.61

17 Feb 2011 23 Feb 2011 CAD/CAN 0.03G TRADE SERVICES LTD

5,269.000 NHHP Local 71.388899 0.00 158.07 0.00 376,306.180.983950

Base 72.553381 0.00 160.65 0.00 382,444.41

14 Mar 2011 17 Mar 2011 CAD/CAN 0.02CREDIT SUISSE SECURITIES (USA) LLC

1,800.000 NHHJ Local 71.660600 0.00 27.00 0.00 129,016.080.975850

Base 73.434032 0.00 27.67 0.00 132,208.93

136375961 Total

995.07 0.000.0034,069.000 Local 2,359,923.56

Base 0.00 1,007.93 0.00 2,391,269.49
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COMMON STOCK NPV136385952 14 Mar 2011 17 Mar 2011 CAD/CAN 0.02CREDIT SUISSE SECURITIES (USA) LLCCANADIAN NATURAL RESOURCES

6,400.000 NHHJ Local 44.376900 0.00 96.00 0.00 284,108.160.975850

Base 45.475124 0.00 98.38 0.00 291,139.17

17 Mar 2011 22 Mar 2011 CAD/CAN 0.02MERRILL LYNCH PEIRCE FENNER AND S

1,200.000 NHHJ Local 46.940000 0.00 18.00 0.00 56,346.000.988550

Base 47.483688 0.00 18.21 0.00 56,998.63

136385952 Total

114.00 0.000.007,600.000 Local 340,454.16

Base 0.00 116.59 0.00 348,137.80

COMMON STOCK NPV13643E956 14 Mar 2011 17 Mar 2011 CAD/CAN 0.02CREDIT SUISSE SECURITIES (USA) LLCCANADIAN OIL SANDS LTD

2,000.000 NHHJ Local 29.866500 0.00 30.00 0.00 59,763.000.975850

Base 30.605626 0.00 30.74 0.00 61,241.99

06 Jan 2011 10 Jan 2011 CAD/CAN4 MERGER NON CASH

14,604.000 NHHJ Local 30.037600 0.00 0.00 0.00 438,669.121.048158

Base 28.657521 0.00 0.00 0.00 418,514.44

13643E956 Total

30.00 0.000.0016,604.000 Local 498,432.12

Base 0.00 30.74 0.00 479,756.43

COMMON STOCK NPV13645T951 14 Mar 2011 17 Mar 2011 CAD/CAN 0.02CREDIT SUISSE SECURITIES (USA) LLCCANADIAN PACIFIC RAILWAY LTD

500.000 NHHJ Local 62.796000 0.00 7.50 0.00 31,405.500.975850

Base 64.350054 0.00 7.69 0.00 32,182.71

COMMON STOCK NPV136681954 14 Mar 2011 17 Mar 2011 CAD/CAN 0.02CREDIT SUISSE SECURITIES (USA) LLCCANADIAN TIRE CORP CLASS A

100.000 NHHJ Local 62.000000 0.00 1.50 0.00 6,201.500.975850

Base 63.534355 0.00 1.54 0.00 6,354.97
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COMMON STOCK NPV15135U950 14 Mar 2011 17 Mar 2011 CAD/CAN 0.02CREDIT SUISSE SECURITIES (USA) LLCCENOVUS ENERGY INC

5,300.000 NHHJ Local 34.758500 0.00 79.50 0.00 184,299.550.975850

Base 35.618691 0.00 81.47 0.00 188,860.53

17 Mar 2011 22 Mar 2011 CAD/CAN 0.02MERRILL LYNCH PEIRCE FENNER AND S

1,100.000 NHHJ Local 35.580000 0.00 16.50 0.00 39,154.500.988550

Base 35.992110 0.00 16.69 0.00 39,608.01

15135U950 Total

96.00 0.000.006,400.000 Local 223,454.05

Base 0.00 98.16 0.00 228,468.54

COMMON STOCK17040T961 04 Jan 2011 04 Jan 2011 CAD/CANMERGER NON CASHCHORUS AVIATION INC

306,500.000 NHHV Local 4.440611 0.00 0.00 0.00 1,361,047.541.155076

Base 3.844431 0.00 0.00 0.00 1,178,318.24

COMMON STOCK NPV22576C952 14 Mar 2011 17 Mar 2011 CAD/CAN 0.02CREDIT SUISSE SECURITIES (USA) LLCCRESCENT POINT ENERGY CORP

900.000 NHHJ Local 44.068900 0.00 13.50 0.00 39,675.510.975850

Base 45.159502 0.00 13.83 0.00 40,657.39

COMMON STOCK NPV292505955 14 Mar 2011 17 Mar 2011 CAD/CAN 0.02CREDIT SUISSE SECURITIES (USA) LLCENCANA CORP

5,100.000 NHHJ Local 31.034700 0.00 76.50 0.00 158,353.470.975850

Base 31.802736 0.00 78.39 0.00 162,272.35

COMMON STOCK NPV29250N956 14 Mar 2011 17 Mar 2011 CAD/CAN 0.02CREDIT SUISSE SECURITIES (USA) LLCENBRIDGE INC

3,900.000 NHHJ Local 58.021500 0.00 58.50 0.00 226,342.350.975850

Base 59.457396 0.00 59.95 0.00 231,943.79

17 Mar 2011 22 Mar 2011 CAD/CAN 0.02MERRILL LYNCH PEIRCE FENNER AND S

700.000 NHHJ Local 58.280000 0.00 10.50 0.00 40,806.500.988550

Base 58.955035 0.00 10.62 0.00 41,279.15
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29250N956 Total

69.00 0.000.004,600.000 Local 267,148.85

Base 0.00 70.57 0.00 273,222.94

COMMON STOCK NPV292766953 14 Mar 2011 17 Mar 2011 CAD/CAN 0.02CREDIT SUISSE SECURITIES (USA) LLCENERPLUS CORP

1,800.000 NHHJ Local 29.693300 0.00 27.00 0.00 53,474.940.975850

Base 30.428140 0.00 27.67 0.00 54,798.32

06 Jan 2011 06 Jan 2011 CAD/CANMERGER NON CASH

13,053.000 NHHJ Local 30.748845 0.00 0.00 0.00 401,364.681.066091

Base 28.842604 0.00 0.00 0.00 376,482.51

292766953 Total

27.00 0.000.0014,853.000 Local 454,839.62

Base 0.00 27.67 0.00 431,280.83

COMMON STOCK NPV293570958 14 Mar 2011 17 Mar 2011 CAD/CAN 0.02CREDIT SUISSE SECURITIES (USA) LLCENSIGN ENERGY SERVICES INC

1,100.000 NHHJ Local 16.109100 0.00 16.50 0.00 17,736.510.975850

Base 16.507762 0.00 16.91 0.00 18,175.45

COMMON STOCK NPV303901953 14 Mar 2011 17 Mar 2011 CAD/CAN 0.02CREDIT SUISSE SECURITIES (USA) LLCFAIRFAX FINANCIAL HLDGS LTD

100.000 NHHJ Local 349.530000 0.00 1.50 0.00 34,954.500.975850

Base 358.180048 0.00 1.54 0.00 35,819.54

COMMON STOCK NPV32076V954 10 Feb 2011 15 Feb 2011 CAD/CAN 0.04CHICAGO ANALYTIC TRADING COMPANYFIRST MAJESTIC SILVER CORP

35,600.000 NHEG Local 13.088400 0.00 1,424.00 0.00 467,371.040.995650

Base 13.145583 0.00 1,430.22 0.00 469,412.99

COMMON STOCK NPV335934956 14 Mar 2011 17 Mar 2011 CAD/CAN 0.02CREDIT SUISSE SECURITIES (USA) LLCFIRST QUANTUM MINERALS LTD

400.000 NHHJ Local 111.983800 0.00 6.00 0.00 44,799.520.975850

Base 114.755137 0.00 6.15 0.00 45,908.20
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COMMON STOCK NPV375916954 14 Mar 2011 17 Mar 2011 CAD/CAN 0.02CREDIT SUISSE SECURITIES (USA) LLCGILDAN ACTIVEWEAR INC

100.000 NHHJ Local 30.390000 0.00 1.50 0.00 3,040.500.975850

Base 31.142081 0.00 1.54 0.00 3,115.75

COMMON STOCK NPV380956953 14 Mar 2011 17 Mar 2011 CAD/CAN 0.02CREDIT SUISSE SECURITIES (USA) LLCGOLDCORP INC

3,500.000 NHHJ Local 46.132900 0.00 52.50 0.00 161,517.650.975850

Base 47.274581 0.00 53.80 0.00 165,514.83

COMMON STOCK NPV39138C957 14 Mar 2011 17 Mar 2011 CAD/CAN 0.02CREDIT SUISSE SECURITIES (USA) LLCGREAT WEST LIFECO INC

1,300.000 NHHJ Local 25.365400 0.00 19.50 0.00 32,994.520.975850

Base 25.993134 0.00 19.98 0.00 33,811.06

COMMON STOCK NPV448055954 14 Mar 2011 17 Mar 2011 CAD/CAN 0.02CREDIT SUISSE SECURITIES (USA) LLCHUSKY ENERGY INC

3,600.000 NHHJ Local 28.834700 0.00 54.00 0.00 103,858.920.975850

Base 29.548291 0.00 55.34 0.00 106,429.18

COMMON STOCK NPV453038960 14 Mar 2011 17 Mar 2011 CAD/CAN 0.02CREDIT SUISSE SECURITIES (USA) LLCIMPERIAL OIL LTD

3,100.000 NHHJ Local 49.144700 0.00 46.50 0.00 152,395.070.975850

Base 50.360916 0.00 47.65 0.00 156,166.49

COMMON STOCK NPV46579N954 14 Mar 2011 17 Mar 2011 CAD/CAN 0.02CREDIT SUISSE SECURITIES (USA) LLCIVANHOE MINES LTD

1,400.000 NHHJ Local 24.927100 0.00 21.00 0.00 34,918.940.975850

Base 25.543987 0.00 21.52 0.00 35,783.10

26 Jan 2011 26 Jan 2011 CAD/CANRIGHTS EXERCISED

1,303.000 NHHJ Local 13.930000 0.00 0.00 0.00 18,150.790.997000

Base 13.971916 0.00 0.00 0.00 18,205.41

46579N954 Total

21.00 0.000.002,703.000 Local 53,069.73

Base 0.00 21.52 0.00 53,988.51
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COMMON STOCK NPV496902958 14 Mar 2011 17 Mar 2011 CAD/CAN 0.02CREDIT SUISSE SECURITIES (USA) LLCKINROSS GOLD CORP

4,600.000 NHHJ Local 14.809600 0.00 69.00 0.00 68,193.160.975850

Base 15.176103 0.00 70.71 0.00 69,880.78

COMMON STOCK NPV559222955 14 Mar 2011 17 Mar 2011 CAD/CAN 0.02CREDIT SUISSE SECURITIES (USA) LLCMAGNA INTERNATIONAL INC

1,100.000 NHHJ Local 48.499100 0.00 16.50 0.00 53,365.510.975850

Base 49.699339 0.00 16.91 0.00 54,686.18

COMMON STOCK NPV56501R957 14 Mar 2011 17 Mar 2011 CAD/CAN 0.02CREDIT SUISSE SECURITIES (USA) LLCMANULIFE FINANCIAL CORP

9,500.000 NHHJ Local 16.626700 0.00 142.50 0.00 158,096.150.975850

Base 17.038172 0.00 146.03 0.00 162,008.66

COMMON STOCK NPV59162N950 23 Mar 2011 28 Mar 2011 CAD/CAN 0.02CABRERA CAPITAL MARKETS LLCMETRO INC  A

10,800.000 NHHV Local 45.299600 0.00 216.00 0.00 489,451.680.982050

Base 46.127590 0.00 219.95 0.00 498,397.92

30 Mar 2011 OPEN CAD/CAN 0.02CABRERA CAPITAL MARKETS LLC

7,900.000 NHHV Local 46.846600 0.00 158.00 0.00 370,246.140.971400

Base 48.225860 0.00 162.65 0.00 381,146.94

31 Mar 2011 OPEN CAD/CAN 0.02CABRERA CAPITAL MARKETS LLC

300.000 NHHV Local 46.000000 0.00 6.00 0.00 13,806.000.971800

Base 47.334843 0.00 6.17 0.00 14,206.63

14 Mar 2011 17 Mar 2011 CAD/CAN 0.02CREDIT SUISSE SECURITIES (USA) LLC

200.000 NHHJ Local 44.235000 0.00 3.00 0.00 8,850.000.975850

Base 45.329713 0.00 3.07 0.00 9,069.02

59162N950 Total

383.00 0.000.0019,200.000 Local 882,353.82

Base 0.00 391.84 0.00 902,820.51
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COMMON STOCK NPV633067954 14 Mar 2011 17 Mar 2011 CAD/CAN 0.02CREDIT SUISSE SECURITIES (USA) LLCNATIONAL BANK OF CANADA

500.000 NHHJ Local 74.596000 0.00 7.50 0.00 37,305.500.975850

Base 76.442076 0.00 7.69 0.00 38,228.72

COMMON STOCK NPV65334H953 14 Mar 2011 17 Mar 2011 CAD/CAN 0.02CREDIT SUISSE SECURITIES (USA) LLCNEXEN INC

3,100.000 NHHJ Local 24.956800 0.00 46.50 0.00 77,412.580.975850

Base 25.574422 0.00 47.65 0.00 79,328.36

COMMON STOCK NPV653905950 14 Mar 2011 17 Mar 2011 CAD/CAN 0.02CREDIT SUISSE SECURITIES (USA) LLCNIKO RESOURCES LTD

400.000 NHHJ Local 87.677500 0.00 6.00 0.00 35,077.000.975850

Base 89.847313 0.00 6.15 0.00 35,945.07

COMMON STOCK69374D955 14 Mar 2011 17 Mar 2011 CAD/CAN 0.01CREDIT SUISSE SECURITIES (USA) LLCPACE OIL AND GAS LTD

700.000 NHHJ Local 9.340000 0.00 7.00 0.00 6,545.000.975850

Base 9.571143 0.00 7.17 0.00 6,706.97

COMMON STOCK NPV707887956 14 Mar 2011 17 Mar 2011 CAD/CAN 0.02CREDIT SUISSE SECURITIES (USA) LLCPENN WEST PETROLEUM LTD

3,000.000 NHHJ Local 26.152300 0.00 45.00 0.00 78,501.900.975850

Base 26.799508 0.00 46.11 0.00 80,444.64

10 Jan 2011 10 Jan 2011 CAD/CANMERGER NON CASH

21,891.000 NHHJ Local 22.889466 0.00 0.00 0.00 501,073.311.057233

Base 21.650354 0.00 0.00 0.00 473,947.91

707887956 Total

45.00 0.000.0024,891.000 Local 579,575.21

Base 0.00 46.11 0.00 554,392.55

COMMON STOCK NPV73755L958 14 Mar 2011 17 Mar 2011 CAD/CAN 0.02CREDIT SUISSE SECURITIES (USA) LLCPOTASH CORP OF SASKATCHE W/I

3,900.000 NHHJ Local 51.877900 0.00 58.50 0.00 202,382.310.975850

Base 53.161756 0.00 59.95 0.00 207,390.80
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COMMON STOCK NPV739239952 14 Mar 2011 17 Mar 2011 CAD/CAN 0.02CREDIT SUISSE SECURITIES (USA) LLCPOWER CORP OF CANADA

1,800.000 NHHJ Local 27.369400 0.00 27.00 0.00 49,291.920.975850

Base 28.046728 0.00 27.67 0.00 50,511.78

COMMON STOCK NPV73927C951 14 Mar 2011 17 Mar 2011 CAD/CAN 0.02CREDIT SUISSE SECURITIES (USA) LLCPOWER FINANCIAL CORP

1,000.000 NHHJ Local 30.066000 0.00 15.00 0.00 30,081.000.975850

Base 30.810063 0.00 15.37 0.00 30,825.43

COMMON STOCK74022D936 06 Jan 2011 11 Jan 2011 CAD/CAN 0.01CABRERA CAPITAL MARKETS LLCPRECISION DRILLING CORP

7,000.000 NHHV Local 9.813900 0.00 41.22 0.00 68,738.520.995300

Base 9.860243 0.00 41.41 0.00 69,063.12

07 Jan 2011 12 Jan 2011 CAD/CAN 0.01CABRERA CAPITAL MARKETS LLC

113,000.000 NHHV Local 9.557600 0.00 648.01 0.00 1,080,656.810.993300

Base 9.622068 0.00 652.38 0.00 1,087,946.05

74022D936 Total

689.23 0.000.00120,000.000 Local 1,149,395.33

Base 0.00 693.79 0.00 1,157,009.17

COMMON STOCK NPV74386V951 14 Mar 2011 17 Mar 2011 CAD/CAN 0.01CREDIT SUISSE SECURITIES (USA) LLCPROVIDENT ENERGY LTD

4,900.000 NHHJ Local 8.041100 0.00 49.00 0.00 39,450.390.975850

Base 8.240098 0.00 50.21 0.00 40,426.69

07 Jan 2011 07 Jan 2011 CAD/CANMERGER NON CASH

35,778.000 NHHJ Local 7.670996 0.00 0.00 0.00 274,452.901.072312

Base 7.153698 0.00 0.00 0.00 255,945.02

74386V951 Total

49.00 0.000.0040,678.000 Local 313,903.29

Base 0.00 50.21 0.00 296,371.71
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COMMON STOCK NPV760975953 14 Mar 2011 17 Mar 2011 CAD/CAN 0.02CREDIT SUISSE SECURITIES (USA) LLCRESEARCH IN MOTION

2,300.000 NHHJ Local 60.558300 0.00 34.50 0.00 139,318.590.975850

Base 62.056976 0.00 35.35 0.00 142,766.40

COMMON STOCK NPV775109960 14 Mar 2011 17 Mar 2011 CAD/CAN 0.02CREDIT SUISSE SECURITIES (USA) LLCROGERS COMMUNICATIONS INC B

1,800.000 NHHJ Local 33.757200 0.00 27.00 0.00 60,789.960.975850

Base 34.592612 0.00 27.67 0.00 62,294.37

COMMON STOCK NPV780087953 14 Mar 2011 17 Mar 2011 CAD/CAN 0.02CREDIT SUISSE SECURITIES (USA) LLCROYAL BANK OF CANADA

7,000.000 NHHJ Local 59.792000 0.00 105.00 0.00 418,649.000.975850

Base 61.271712 0.00 107.60 0.00 429,009.58

17 Mar 2011 22 Mar 2011 CAD/CAN 0.02MERRILL LYNCH PEIRCE FENNER AND S

1,200.000 NHHJ Local 59.640000 0.00 18.00 0.00 71,586.000.988550

Base 60.330788 0.00 18.21 0.00 72,415.15

780087953 Total

123.00 0.000.008,200.000 Local 490,235.00

Base 0.00 125.81 0.00 501,424.73

COMMON STOCK NPV802912956 14 Mar 2011 17 Mar 2011 CAD/CAN 0.02CREDIT SUISSE SECURITIES (USA) LLCSAPUTO INC

400.000 NHHJ Local 43.050000 0.00 6.00 0.00 17,226.000.975850

Base 44.115387 0.00 6.15 0.00 17,652.30

COMMON STOCK NPV82028K952 14 Mar 2011 17 Mar 2011 CAD/CAN 0.02CREDIT SUISSE SECURITIES (USA) LLCSHAW COMMUNICATIONS INC B

1,400.000 NHHJ Local 20.235700 0.00 21.00 0.00 28,350.980.975850

Base 20.736486 0.00 21.52 0.00 29,052.60

COMMON STOCK NPV82509W954 14 Mar 2011 17 Mar 2011 CAD/CAN 0.02CREDIT SUISSE SECURITIES (USA) LLCSHOPPERS DRUG MART CORP

500.000 NHHJ Local 39.482000 0.00 7.50 0.00 19,748.500.975850

Base 40.459087 0.00 7.69 0.00 20,237.23
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COMMON STOCK NPV866796956 14 Mar 2011 17 Mar 2011 CAD/CAN 0.02CREDIT SUISSE SECURITIES (USA) LLCSUN LIFE FINANCIAL INC

3,200.000 NHHJ Local 29.880900 0.00 48.00 0.00 95,666.880.975850

Base 30.620382 0.00 49.19 0.00 98,034.41

COMMON STOCK NPV867224958 14 Mar 2011 17 Mar 2011 CAD/CAN 0.02CREDIT SUISSE SECURITIES (USA) LLCSUNCOR ENERGY INC

8,500.000 NHHJ Local 41.684100 0.00 127.50 0.00 354,442.350.975850

Base 42.715684 0.00 130.66 0.00 363,213.97

17 Mar 2011 22 Mar 2011 CAD/CAN 0.02MERRILL LYNCH PEIRCE FENNER AND S

1,400.000 NHHJ Local 42.820000 0.00 21.00 0.00 59,969.000.988550

Base 43.315968 0.00 21.24 0.00 60,663.60

867224958 Total

148.50 0.000.009,900.000 Local 414,411.35

Base 0.00 151.90 0.00 423,877.57

COMMON STOCK NPV87425E954 14 Mar 2011 17 Mar 2011 CAD/CAN 0.02CREDIT SUISSE SECURITIES (USA) LLCTALISMAN ENERGY INC

6,600.000 NHHJ Local 22.531400 0.00 99.00 0.00 148,806.240.975850

Base 23.088999 0.00 101.45 0.00 152,488.85

COMMON STOCK NPV878742956 14 Mar 2011 17 Mar 2011 CAD/CAN 0.02CREDIT SUISSE SECURITIES (USA) LLCTECK RESOURCES LTD CLS B

2,000.000 NHHJ Local 49.001000 0.00 30.00 0.00 98,032.000.975850

Base 50.213660 0.00 30.74 0.00 100,458.06

17 Mar 2011 22 Mar 2011 CAD/CAN 0.02MERRILL LYNCH PEIRCE FENNER AND S

1,100.000 NHHJ Local 53.000000 0.00 16.50 0.00 58,316.500.988550

Base 53.613879 0.00 16.69 0.00 58,991.96

878742956 Total

46.50 0.000.003,100.000 Local 156,348.50

Base 0.00 47.43 0.00 159,450.02
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COMMON STOCK NPV87971M954 14 Mar 2011 17 Mar 2011 CAD/CAN 0.02CREDIT SUISSE SECURITIES (USA) LLCTELUS CORPORATION  NON VOTE

500.000 NHHJ Local 45.106000 0.00 7.50 0.00 22,560.500.975850

Base 46.222268 0.00 7.69 0.00 23,118.82

COMMON STOCK NPV87971M962 14 Mar 2011 17 Mar 2011 CAD/CAN 0.02CREDIT SUISSE SECURITIES (USA) LLCTELUS CORP

200.000 NHHJ Local 46.800000 0.00 3.00 0.00 9,363.000.975850

Base 47.958190 0.00 3.07 0.00 9,594.71

COMMON STOCK NPV884903956 14 Mar 2011 17 Mar 2011 CAD/CAN 0.02CREDIT SUISSE SECURITIES (USA) LLCTHOMSON REUTERS CORP

1,600.000 NHHJ Local 38.365000 0.00 24.00 0.00 61,408.000.975850

Base 39.314444 0.00 24.59 0.00 62,927.70

COMMON STOCK NPV891160954 14 Mar 2011 17 Mar 2011 CAD/CAN 0.02CREDIT SUISSE SECURITIES (USA) LLCTORONTO DOMINION BANK

3,950.000 NHHJ Local 83.203000 0.00 59.25 0.00 328,711.100.975850

Base 85.262079 0.00 60.72 0.00 336,845.93

17 Mar 2011 22 Mar 2011 CAD/CAN 0.02MERRILL LYNCH PEIRCE FENNER AND S

650.000 NHHJ Local 83.270000 0.00 9.75 0.00 54,135.250.988550

Base 84.234485 0.00 9.86 0.00 54,762.28

891160954 Total

69.00 0.000.004,600.000 Local 382,846.35

Base 0.00 70.58 0.00 391,608.21

COMMON STOCK NPV89353D958 14 Mar 2011 17 Mar 2011 CAD/CAN 0.02CREDIT SUISSE SECURITIES (USA) LLCTRANSCANADA CORP

6,600.000 NHHJ Local 38.783800 0.00 99.00 0.00 256,072.080.975850

Base 39.743608 0.00 101.45 0.00 262,409.26

17 Mar 2011 22 Mar 2011 CAD/CAN 0.02MERRILL LYNCH PEIRCE FENNER AND S

1,200.000 NHHJ Local 38.190000 0.00 18.00 0.00 45,846.000.988550

Base 38.632340 0.00 18.21 0.00 46,377.02
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89353D958 Total

117.00 0.000.007,800.000 Local 301,918.08

Base 0.00 119.66 0.00 308,786.28

COMMON STOCK NPV91911K953 14 Mar 2011 17 Mar 2011 CAD/CAN 0.02CREDIT SUISSE SECURITIES (USA) LLCVALEANT PHARMACEUTICALS INTE

500.000 NHHJ Local 39.174000 0.00 7.50 0.00 19,594.500.975850

Base 40.143465 0.00 7.69 0.00 20,079.42

COMMON STOCK NPV930783956 04 Jan 2011 06 Jan 2011 CAD/CAN2 MERGER NON CASHWAJAX CORP

23,400.000 NHEG Local 37.538566 0.00 0.00 0.00 878,402.451.020932

Base 36.768923 0.00 0.00 0.00 860,392.80

COMMON STOCK NPV961148954 14 Mar 2011 17 Mar 2011 CAD/CAN 0.02CREDIT SUISSE SECURITIES (USA) LLCWESTON (GEORGE) LTD

100.000 NHHJ Local 65.630000 0.00 1.50 0.00 6,564.500.975850

Base 67.254189 0.00 1.54 0.00 6,726.96

COMMON STOCK NPV98462Y951 14 Mar 2011 17 Mar 2011 CAD/CAN 0.02CREDIT SUISSE SECURITIES (USA) LLCYAMANA GOLD INC

2,500.000 NHHJ Local 12.124800 0.00 37.50 0.00 30,349.500.975850

Base 12.424860 0.00 38.43 0.00 31,100.58

COMMON STOCK NPV985521954 14 Mar 2011 17 Mar 2011 CAD/CAN 0.01CREDIT SUISSE SECURITIES (USA) LLCYELLOW MEDIA INC

1,100.000 NHHJ Local 5.080000 0.00 11.00 0.00 5,599.000.975850

Base 5.205718 0.00 11.27 0.00 5,737.56

CANADIAN DOLLAR  Total

0.00Local802,379.000

0.00Base

0.00

0.00

5,921.80

6,012.42

15,357,322.78

15,269,103.33

DANISH KRONE
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COMMON STOCK DKK20.416921005 15 Mar 2011 18 Mar 2011 DKK/DK2 0.05CABRERA CAPITAL MARKETS LLCCARLSBERG AS B

600.000 NHHJ Local 545.471700 0.00 163.64 0.00 327,446.665.339900

Base 102.150171 0.00 30.64 0.00 61,320.75

COMMON STOCK DKK10.458882909 15 Mar 2011 18 Mar 2011 DKK/DK2 0.01CABRERA CAPITAL MARKETS LLCDANSKE BANK A/S

3,200.000 NHHJ Local 121.770300 0.00 194.83 0.00 389,859.795.339900

Base 22.803854 0.00 36.49 0.00 73,008.82

COMMON STOCK DKK10.465853901 15 Mar 2011 18 Mar 2011 DKK/DK2 0.07CABRERA CAPITAL MARKETS LLCNOVOZYMES A/S B SHARES

300.000 NHHJ Local 755.921700 0.00 113.39 0.00 226,889.905.339900

Base 141.561022 0.00 21.23 0.00 42,489.54

COMMON STOCK DKK10.579714908 18 Jan 2011 21 Jan 2011 DKK/DK2 0.07LOOP CAPITAL MARKETS LLCTOPDANMARK A/S

2,027.000 NHEH Local 769.137900 0.00 779.52 0.00 1,559,822.045.560350

Base 138.325447 0.00 140.19 0.00 280,525.87

19 Jan 2011 24 Jan 2011 DKK/DK2 0.07LOOP CAPITAL MARKETS LLC

1,285.000 NHEH Local 772.855603 0.00 496.56 0.00 993,616.015.521550

Base 139.970770 0.00 89.93 0.00 179,952.37

579714908 Total

1,276.08 0.000.003,312.000 Local 2,553,438.05

Base 0.00 230.12 0.00 460,478.24

COMMON STOCK DKK1.596154906 15 Mar 2011 18 Mar 2011 DKK/DK2 0.04CABRERA CAPITAL MARKETS LLCWILLIAM DEMANT HOLDING

100.000 NHHJ Local 418.378000 0.00 20.92 0.00 41,858.725.339900

Base 78.349407 0.00 3.92 0.00 7,838.86

COMMON STOCK DKK1.596465906 15 Mar 2011 18 Mar 2011 DKK/DK2 0.02CABRERA CAPITAL MARKETS LLCVESTAS WIND SYSTEMS A/S

1,200.000 NHHJ Local 192.623800 0.00 115.57 0.00 231,264.135.339900

Base 36.072548 0.00 21.64 0.00 43,308.70
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COMMON STOCK DKK20.705707909 10 Feb 2011 15 Feb 2011 DKK/DK2 0.08CHICAGO ANALYTIC TRADING COMPANYTHRANE + THRANE A/S

1,727.000 NHEG Local 271.482397 0.00 750.16 0.00 469,600.265.468650

Base 49.643403 0.00 137.17 0.00 85,871.33

11 Feb 2011 16 Feb 2011 DKK/DK2 0.08CHICAGO ANALYTIC TRADING COMPANY

1,798.000 NHEG Local 272.889900 0.00 785.05 0.00 491,441.095.515950

Base 49.472874 0.00 142.32 0.00 89,094.55

14 Feb 2011 17 Feb 2011 DKK/DK2 0.08CHICAGO ANALYTIC TRADING COMPANY

9,104.000 NHEG Local 276.881100 0.00 4,033.16 0.00 2,524,758.695.534350

Base 50.029561 0.00 728.75 0.00 456,197.87

15 Feb 2011 18 Feb 2011 DKK/DK2 0.08CREDIT AGRICOLE INDOSUEZ CHEUVREUX

4,871.000 NHEG Local 292.500900 0.00 2,279.64 0.00 1,427,051.525.525500

Base 52.936549 0.00 412.57 0.00 258,266.50

705707909 Total

7,848.01 0.000.0017,500.000 Local 4,912,851.56

Base 0.00 1,420.81 0.00 889,430.25

COMMON STOCK DKK1.707752903 15 Mar 2011 18 Mar 2011 DKK/DK2 0.06CABRERA CAPITAL MARKETS LLCNOVO NORDISK A/S B

2,600.000 NHHJ Local 646.471800 0.00 840.41 0.00 1,681,667.095.339900

Base 121.064402 0.00 157.38 0.00 314,924.83

COMMON STOCK DKK25.B0LL2W908 15 Mar 2011 18 Mar 2011 DKK/DK2 0.03CABRERA CAPITAL MARKETS LLCTRYG A/S

99.000 NHHJ Local 293.490909 0.00 14.53 0.00 29,070.135.339900

Base 54.961874 0.00 2.72 0.00 5,443.95

COMMON STOCK DKK1.B1WT5G909 15 Mar 2011 18 Mar 2011 DKK/DK2 0.01CABRERA CAPITAL MARKETS LLCDSV A/S

700.000 NHHJ Local 119.657700 0.00 41.88 0.00 83,802.275.339900

Base 22.408229 0.00 7.84 0.00 15,693.60
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EXP 04APR11B3KWWJ905 17 Mar 2011 17 Mar 2011 DKK/DK2RIGHTS ISSUE (NON CASH)DANSKE BANK A/S RTS

26,880.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.005.357900

Base 0.000000 0.00 0.00 0.00 0.00

COMMON STOCKB68JVQ906 28 Mar 2011 28 Mar 2011 DKK/DK2RIGHTS EXERCISEDDANSKE BANK AS NEW

8,960.000 NHHJ Local 86.000000 0.00 0.00 0.00 770,560.005.287200

Base 16.265698 0.00 0.00 0.00 145,740.66

DANISH KRONE  Total

0.00Local65,451.000

0.00Base

0.00

0.00

10,629.26

1,932.79

11,248,708.30

2,059,678.20

EURO CURRENCY

AUSTRIA

COMMON STOCK NPV463508903 15 Mar 2011 18 Mar 2011 EUR/AT2 0.01CABRERA CAPITAL MARKETS LLCTELEKOM AUSTRIA AG

1,299.000 NHHJ Local 9.984604 0.00 6.48 0.00 12,976.480.715922

Base 13.946497 0.00 9.05 0.00 18,125.55

COMMON STOCK NPV466160009 15 Mar 2011 18 Mar 2011 EUR/AT2 0.02CABRERA CAPITAL MARKETS LLCVERBUND AG

254.000 NHHJ Local 26.990512 0.00 3.43 0.00 6,859.020.715922

Base 37.700353 0.00 4.79 0.00 9,580.68

COMMON STOCK NPV494340904 15 Mar 2011 18 Mar 2011 EUR/AT2 0.02CABRERA CAPITAL MARKETS LLCVOESTALPINE AG

365.000 NHHJ Local 28.723100 0.00 5.24 0.00 10,489.170.715922

Base 40.120432 0.00 7.32 0.00 14,651.27

COMMON STOCK NPV528983901 15 Mar 2011 18 Mar 2011 EUR/AT2 0.02CABRERA CAPITAL MARKETS LLCERSTE GROUP BANK AG

1,321.000 NHHJ Local 34.647600 0.00 22.88 0.00 45,792.360.715922

Base 48.395775 0.00 31.96 0.00 63,962.78



Prepared by State StreetPage 206

Purchase Report by Report Date
Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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 NPVB0704T905 15 Mar 2011 18 Mar 2011 EUR/AT2 0.03CABRERA CAPITAL MARKETS LLCRAIFFEISEN BANK INTERNATIONA

354.000 NHHJ Local 37.687600 0.00 6.67 0.00 13,348.080.715922

Base 52.642048 0.00 9.32 0.00 18,644.60

COMMON STOCK NPVB0BKSS902 15 Mar 2011 18 Mar 2011 EUR/AT2 0.03CABRERA CAPITAL MARKETS LLCVIENNA INSURANCE GROUP AG

265.000 NHHJ Local 38.817100 0.00 5.14 0.00 10,291.670.715922

Base 54.219733 0.00 7.18 0.00 14,375.41

COMMON STOCK NPVB13WZ2902 10 Feb 2011 15 Feb 2011 EUR/AT2 0.05UBS AGZUMTOBEL AG

3,935.000 NHEG Local 21.951001 0.00 138.20 0.00 86,515.390.733434

Base 29.929075 0.00 188.43 0.00 117,959.34

11 Feb 2011 16 Feb 2011 EUR/AT2 0.05UBS AG

1,400.000 NHEG Local 22.134500 0.00 49.58 0.00 31,037.880.739727

Base 29.922525 0.00 67.02 0.00 41,958.56

14 Feb 2011 17 Feb 2011 EUR/AT2 0.05UBS AG

2,000.000 NHEG Local 22.454000 0.00 71.85 0.00 44,979.850.742198

Base 30.253383 0.00 96.81 0.00 60,603.57

15 Feb 2011 18 Feb 2011 EUR/AT2 0.05UBS AG

19,600.000 NHEG Local 22.437700 0.00 703.65 0.00 440,482.570.741070

Base 30.277437 0.00 949.51 0.00 594,387.26

16 Feb 2011 21 Feb 2011 EUR/AT2 0.05UBS AG

2,765.000 NHEG Local 22.761201 0.00 100.70 0.00 63,035.420.738198

Base 30.833463 0.00 136.41 0.00 85,390.94

B13WZ2902 Total

1,063.98 0.000.0029,700.000 Local 666,051.11

Base 0.00 1,438.18 0.00 900,299.67
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33,558.000

0.00

0.00

1,507.80

1,113.82

0.00

0.00 765,807.89

1,039,639.96

Local

Base

AUSTRIA Total

BELGIUM

COMMON STOCK NPV400500005 15 Mar 2011 18 Mar 2011 EUR/BE5 0.02CABRERA CAPITAL MARKETS LLCUMICORE

131.000 NHHJ Local 33.096200 0.00 2.17 0.00 4,337.770.715922

Base 46.228779 0.00 3.03 0.00 6,059.00

COMMON STOCK NPV426211009 15 Mar 2011 18 Mar 2011 EUR/BE5 0.04CABRERA CAPITAL MARKETS LLCDELHAIZE GROUP

323.000 NHHJ Local 58.347500 0.00 9.42 0.00 18,855.660.715922

Base 81.499800 0.00 13.16 0.00 26,337.59

COMMON STOCK NPV431826007 18 Jan 2011 21 Jan 2011 EUR/BE5 0.04LOOP CAPITAL MARKETS LLCCFE

1,149.000 NHEH Local 56.306000 0.00 32.35 0.00 64,727.940.746269

Base 75.450005 0.00 43.35 0.00 86,735.40

19 Jan 2011 24 Jan 2011 EUR/BE5 0.04LOOP CAPITAL MARKETS LLC

818.000 NHEH Local 56.186002 0.00 22.98 0.00 45,983.130.741015

Base 75.823029 0.00 31.01 0.00 62,054.25

431826007 Total

55.33 0.000.001,967.000 Local 110,711.07

Base 0.00 74.36 0.00 148,789.65

COMMON STOCK NPV449774009 15 Mar 2011 18 Mar 2011 EUR/BE5 0.02CABRERA CAPITAL MARKETS LLCKBC GROEP NV

1,352.000 NHHJ Local 27.932604 0.00 18.88 0.00 37,783.760.715922

Base 39.016267 0.00 26.37 0.00 52,776.36

COMMON STOCK NPV475531901 06 Jan 2011 11 Jan 2011 EUR/BE5 0.06CREDIT AGRICOLE INDOSUEZ CHEUVREUXANHEUSER BUSCH INBEV NV

30,500.000 NHHP Local 43.895600 0.00 1,338.82 0.00 1,340,154.620.767636

Base 57.182831 0.00 1,744.08 0.00 1,745,820.44
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07 Jan 2011 12 Jan 2011 EUR/BE5 0.06CREDIT AGRICOLE INDOSUEZ CHEUVREUX

30,500.000 NHHP Local 43.695400 0.00 1,332.71 0.00 1,334,042.410.772738

Base 56.546203 0.00 1,724.66 0.00 1,726,383.86

10 Jan 2011 13 Jan 2011 EUR/BE5 0.06CREDIT AGRICOLE INDOSUEZ CHEUVREUX

30,600.000 NHHP Local 43.652500 0.00 1,335.77 0.00 1,337,102.270.772618

Base 56.499460 0.00 1,728.89 0.00 1,730,612.37

11 Jan 2011 14 Jan 2011 EUR/BE5 0.06CREDIT AGRICOLE INDOSUEZ CHEUVREUX

22,650.000 NHHP Local 44.042600 0.00 997.56 0.00 998,562.450.770594

Base 57.154092 0.00 1,294.53 0.00 1,295,834.71

12 Jan 2011 17 Jan 2011 EUR/BE5 0.06CREDIT AGRICOLE INDOSUEZ CHEUVREUX

22,650.000 NHHP Local 44.052100 0.00 997.78 0.00 998,777.850.765316

Base 57.560668 0.00 1,303.75 0.00 1,305,052.88

14 Jan 2011 19 Jan 2011 EUR/BE5 0.06CREDIT AGRICOLE INDOSUEZ CHEUVREUX

5,248.000 NHHP Local 42.957201 0.00 225.44 0.00 225,664.830.750356

Base 57.249094 0.00 300.44 0.00 300,743.69

17 Jan 2011 20 Jan 2011 EUR/BE5 0.06CREDIT AGRICOLE INDOSUEZ CHEUVREUX

8,200.000 NHHP Local 42.878100 0.00 351.60 0.00 351,952.020.752078

Base 57.012836 0.00 467.50 0.00 467,972.76

18 Jan 2011 21 Jan 2011 EUR/BE5 0.06CREDIT AGRICOLE INDOSUEZ CHEUVREUX

8,286.000 NHHP Local 42.891700 0.00 355.40 0.00 355,756.030.746269

Base 57.474852 0.00 476.24 0.00 476,712.86

10 Mar 2011 15 Mar 2011 EUR/BE5 0.11CREDIT AGRICOLE INDOSUEZ CHEUVREUX

13,521.000 NHHP Local 41.319500 0.00 1,117.36 0.00 559,798.320.723432

Base 57.115942 0.00 1,544.53 0.00 773,809.18

28 Mar 2011 31 Mar 2011 EUR/BE5 0.11SVENSKA HANDELSBANKEN

10,098.000 NHHP Local 40.562300 0.00 819.20 0.00 410,417.310.709044

Base 57.207028 0.00 1,155.36 0.00 578,831.93
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15 Mar 2011 18 Mar 2011 EUR/BE5 0.03CABRERA CAPITAL MARKETS LLC

2,846.000 NHHJ Local 39.325000 0.00 55.96 0.00 111,974.910.715922

Base 54.929168 0.00 78.16 0.00 156,406.58

17 Mar 2011 22 Mar 2011 EUR/BE5 0.03CABRERA CAPITAL MARKETS LLC

1,084.000 NHHJ Local 39.330000 0.00 21.32 0.00 42,655.040.713216

Base 55.144585 0.00 29.89 0.00 59,806.62

475531901 Total

8,948.92 0.000.00186,183.000 Local 8,066,858.06

Base 0.00 11,848.03 0.00 10,617,987.88

COMMON STOCK481174902 11 Mar 2011 16 Mar 2011 EUR/BE5 0.15NOMURA INTERNATIONAL PLCSIPEF NV

2,708.000 NHEG Local 68.779601 0.00 298.01 0.00 186,553.170.722569

Base 95.187589 0.00 412.43 0.00 258,180.42

14 Mar 2011 17 Mar 2011 EUR/BE5 0.15NOMURA INTERNATIONAL PLC

1,874.000 NHEG Local 67.609701 0.00 202.72 0.00 126,903.300.715564

Base 94.484492 0.00 283.30 0.00 177,347.24

16 Mar 2011 21 Mar 2011 EUR/BE5 0.15NOMURA INTERNATIONAL PLC

418.000 NHEG Local 66.496300 0.00 44.47 0.00 27,839.920.718339

Base 92.569525 0.00 61.91 0.00 38,755.96

481174902 Total

545.20 0.000.005,000.000 Local 341,296.39

Base 0.00 757.64 0.00 474,283.62

COMMON STOCK NPV482110004 15 Mar 2011 18 Mar 2011 EUR/BE5 0.06CABRERA CAPITAL MARKETS LLCSOLVAY SA

265.000 NHHJ Local 79.142300 0.00 10.49 0.00 20,983.200.715922

Base 110.545981 0.00 14.65 0.00 29,309.34
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COMMON STOCK NPV559699905 15 Mar 2011 18 Mar 2011 EUR/BE5 0.02CABRERA CAPITAL MARKETS LLCUCB SA

388.000 NHHJ Local 26.095700 0.00 5.06 0.00 10,130.190.715922

Base 36.450479 0.00 7.07 0.00 14,149.85

COMMON STOCK NPV709732903 15 Mar 2011 18 Mar 2011 EUR/BE5 0.04CABRERA CAPITAL MARKETS LLCGROUPE BRUXELLES LAMBERT SA

424.000 NHHJ Local 63.937600 0.00 13.55 0.00 27,123.090.715922

Base 89.308053 0.00 18.93 0.00 37,885.54

COMMON STOCK NPV714761905 15 Mar 2011 18 Mar 2011 EUR/BE5CABRERA CAPITAL MARKETS LLCDEXIA SA

2,473.000 NHHJ Local 2.890700 0.00 3.57 0.00 7,152.270.715922

Base 4.037730 0.00 4.99 0.00 9,990.29

COMMON STOCK NPV726613904 15 Mar 2011 18 Mar 2011 EUR/BE5CABRERA CAPITAL MARKETS LLCAGEAS

7,527.000 NHHJ Local 2.099200 0.00 7.90 0.00 15,808.580.715922

Base 2.932163 0.00 11.03 0.00 22,081.43

COMMON STOCK737006908 10 Feb 2011 15 Feb 2011 EUR/BE5 0.03CHICAGO ANALYTIC TRADING COMPANYMELEXIS NV

39,220.000 NHEG Local 13.147300 0.00 825.02 0.00 516,462.130.733434

Base 17.925676 0.00 1,124.87 0.00 704,169.88

11 Feb 2011 16 Feb 2011 EUR/BE5 0.03CHICAGO ANALYTIC TRADING COMPANY

9,880.000 NHEG Local 13.153900 0.00 207.94 0.00 130,168.470.739727

Base 17.782101 0.00 281.10 0.00 175,968.26

737006908 Total

1,032.96 0.000.0049,100.000 Local 646,630.60

Base 0.00 1,405.97 0.00 880,138.14

COMMON STOCK NPVACI009ZR8 04 Jan 2011 07 Jan 2011 EUR/BE5 0.10SOCIETE GENERALE LONDON BRANCHCOLRUYT SA

3,805.000 NHHP Local 38.436400 0.00 292.50 0.00 146,543.000.751512

Base 51.145424 0.00 389.22 0.00 194,997.55
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05 Jan 2011 10 Jan 2011 EUR/BE5 0.05CREDIT AGRICOLE INDOSUEZ CHEUVREUX

5,397.000 NHHP Local 38.672301 0.00 208.71 0.00 208,923.120.759273

Base 50.933328 0.00 274.88 0.00 275,162.06

06 Jan 2011 11 Jan 2011 EUR/BE5 0.05CREDIT AGRICOLE INDOSUEZ CHEUVREUX

8,703.000 NHHP Local 38.920300 0.00 338.72 0.00 339,062.090.767636

Base 50.701504 0.00 441.25 0.00 441,696.44

15 Mar 2011 18 Mar 2011 EUR/BE5 0.02CABRERA CAPITAL MARKETS LLC

282.000 NHHJ Local 35.592200 0.00 5.02 0.00 10,042.020.715922

Base 49.715192 0.00 7.01 0.00 14,026.70

ACI009ZR8 Total

844.95 0.000.0018,187.000 Local 704,570.23

Base 0.00 1,112.36 0.00 925,882.75

COMMON STOCK NPVB00D9P907 15 Mar 2011 18 Mar 2011 EUR/BE5 0.02CABRERA CAPITAL MARKETS LLCBELGACOM SA

592.000 NHHJ Local 26.239700 0.00 7.77 0.00 15,541.670.715922

Base 36.651618 0.00 10.85 0.00 21,708.61

COMMON STOCK NPVB1H4YG909 15 Mar 2011 18 Mar 2011 EUR/BE5 0.03CABRERA CAPITAL MARKETS LLCCNP  CIE NATL A PORTEFEUILLE

96.000 NHHJ Local 47.822000 0.00 2.30 0.00 4,593.210.715922

Base 66.797780 0.00 3.21 0.00 6,415.80

274,008.000

0.00

0.00

15,311.65

11,508.47

0.00

0.00 10,032,375.75

13,273,795.85

Local

Base

BELGIUM Total

FINLAND

COMMON STOCK NPV449000900 15 Mar 2011 18 Mar 2011 EUR/FI2 0.02CABRERA CAPITAL MARKETS LLCKESKO OYJ B SHS

500.000 NHHJ Local 30.199800 0.00 7.55 0.00 15,107.450.715922

Base 42.183087 0.00 10.55 0.00 21,102.09
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COMMON STOCK NPV466514908 15 Mar 2011 18 Mar 2011 EUR/FI2 0.01CABRERA CAPITAL MARKETS LLCOUTOKUMPU OYJ

1,000.000 NHHJ Local 11.843900 0.00 5.92 0.00 11,849.820.715922

Base 16.543562 0.00 8.27 0.00 16,551.83

COMMON STOCK NPV472766906 15 Mar 2011 18 Mar 2011 EUR/FI2 0.01CABRERA CAPITAL MARKETS LLCRAUTARUUKKI OYJ

2,600.000 NHHJ Local 15.768200 0.00 20.50 0.00 41,017.820.715922

Base 22.025025 0.00 28.63 0.00 57,293.70

COMMON STOCK NPV505125906 15 Mar 2011 18 Mar 2011 EUR/FI2 0.01CABRERA CAPITAL MARKETS LLCUPM KYMMENE OYJ

2,724.000 NHHJ Local 13.390301 0.00 18.24 0.00 36,493.420.715922

Base 18.703575 0.00 25.48 0.00 50,974.02

COMMON STOCK NPV507267904 15 Mar 2011 18 Mar 2011 EUR/FI2 0.01CABRERA CAPITAL MARKETS LLCSTORA ENSO OYJ R SHS

3,100.000 NHHJ Local 7.394700 0.00 11.46 0.00 22,935.030.715922

Base 10.328919 0.00 16.01 0.00 32,035.65

COMMON STOCK NPV522603901 15 Mar 2011 18 Mar 2011 EUR/FI2 0.01CABRERA CAPITAL MARKETS LLCSAMPO OYJ A SHS

2,886.000 NHHJ Local 21.106400 0.00 30.46 0.00 60,943.530.715922

Base 29.481424 0.00 42.55 0.00 85,125.94

COMMON STOCK EUR3.4557955903 15 Mar 2011 18 Mar 2011 EUR/FI2 0.01CABRERA CAPITAL MARKETS LLCFORTUM OYJ

2,752.000 NHHJ Local 21.264898 0.00 29.26 0.00 58,550.260.715922

Base 29.702814 0.00 40.87 0.00 81,783.02

COMMON STOCK NPV570151902 15 Mar 2011 18 Mar 2011 EUR/FI2 0.01CABRERA CAPITAL MARKETS LLCELISA OYJ

3,500.000 NHHJ Local 15.704100 0.00 27.48 0.00 54,991.830.715922

Base 21.935490 0.00 38.38 0.00 76,812.60

COMMON STOCK NPVB06YV4907 15 Mar 2011 18 Mar 2011 EUR/FI2 0.01CABRERA CAPITAL MARKETS LLCNESTE OIL OYJ

6,054.000 NHHJ Local 12.207501 0.00 36.95 0.00 73,941.160.715922

Base 17.051440 0.00 51.61 0.00 103,281.03
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COMMON STOCK NPVB07G37909 15 Mar 2011 18 Mar 2011 EUR/FI2 0.02CABRERA CAPITAL MARKETS LLCNOKIAN RENKAAT OYJ

3,750.000 NHHJ Local 26.921901 0.00 50.48 0.00 101,007.610.715922

Base 37.604517 0.00 70.51 0.00 141,087.45

COMMON STOCK NPVB09M9D905 15 Mar 2011 18 Mar 2011 EUR/FI2 0.03CABRERA CAPITAL MARKETS LLCKONE OYJ B

800.000 NHHJ Local 37.673200 0.00 15.07 0.00 30,153.630.715922

Base 52.621934 0.00 21.05 0.00 42,118.60

COMMON STOCK EUR.65B17NY4905 15 Mar 2011 18 Mar 2011 EUR/FI2 0.01CABRERA CAPITAL MARKETS LLCORION OYJ CLASS B

119.000 NHHJ Local 16.287731 0.00 0.97 0.00 1,939.210.715922

Base 22.750706 0.00 1.35 0.00 2,708.69

29,785.000

0.00

0.00

355.26

254.34

0.00

0.00 508,930.77

710,874.62

Local

Base

FINLAND Total

FRANCE

COMMON STOCK EUR1.400212908 15 Mar 2011 18 Mar 2011 EUR/FR4 0.02CABRERA CAPITAL MARKETS LLCBOUYGUES SA

1,596.000 NHHJ Local 32.392500 0.00 25.85 0.00 51,724.280.715922

Base 45.245851 0.00 36.11 0.00 72,248.49

COMMON STOCK EUR1.0401225909 15 Mar 2011 18 Mar 2011 EUR/FR4 0.01CABRERA CAPITAL MARKETS LLCEADS NV

2,347.000 NHHJ Local 18.736302 0.00 21.99 0.00 43,996.090.715922

Base 26.170871 0.00 30.72 0.00 61,453.75

COMMON STOCK401701909 15 Mar 2011 18 Mar 2011 EUR/FR4 0.16CABRERA CAPITAL MARKETS LLCERAMET

36.000 NHHJ Local 234.962500 0.00 4.23 0.00 8,462.880.715922

Base 328.195669 0.00 5.91 0.00 11,820.95

COMMON STOCK EUR5.0403187909 15 Mar 2011 18 Mar 2011 EUR/FR4 0.01CABRERA CAPITAL MARKETS LLCVEOLIA ENVIRONNEMENT

2,797.000 NHHJ Local 20.646200 0.00 28.87 0.00 57,776.290.715922

Base 28.838616 0.00 40.33 0.00 80,701.93
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COMMON STOCK EUR.2405780909 15 Mar 2011 18 Mar 2011 EUR/FR4 0.05CABRERA CAPITAL MARKETS LLCL OREAL

1,938.000 NHHJ Local 78.440201 0.00 76.01 0.00 152,093.120.715922

Base 109.565289 0.00 106.17 0.00 212,443.70

COMMON STOCK EUR2.0406139907 15 Mar 2011 18 Mar 2011 EUR/FR4 0.06CABRERA CAPITAL MARKETS LLCCHRISTIAN DIOR

422.000 NHHJ Local 92.435403 0.00 19.50 0.00 39,027.240.715922

Base 129.113790 0.00 27.24 0.00 54,513.26

COMMON STOCK EUR.3406141903 15 Mar 2011 18 Mar 2011 EUR/FR4 0.07CABRERA CAPITAL MARKETS LLCLVMH MOET HENNESSY LOUIS VUI

2,017.000 NHHJ Local 100.876600 0.00 101.73 0.00 203,569.830.715922

Base 140.904456 0.00 142.10 0.00 284,346.38

17 Mar 2011 22 Mar 2011 EUR/FR4 0.07CABRERA CAPITAL MARKETS LLC

349.000 NHHJ Local 101.000000 0.00 17.62 0.00 35,266.620.713216

Base 141.612078 0.00 24.70 0.00 49,447.32

406141903 Total

119.35 0.000.002,366.000 Local 238,836.45

Base 0.00 166.80 0.00 333,793.70

COMMON STOCK EUR3.0416279008 15 Mar 2011 18 Mar 2011 EUR/FR4 0.02CABRERA CAPITAL MARKETS LLCTHALES SA

889.000 NHHJ Local 26.045602 0.00 11.58 0.00 23,166.120.715922

Base 36.380502 0.00 16.17 0.00 32,358.44

COMMON STOCK EUR8.0416343002 15 Mar 2011 18 Mar 2011 EUR/FR4 0.03CABRERA CAPITAL MARKETS LLCCAP GEMINI

905.000 NHHJ Local 38.694895 0.00 17.51 0.00 35,036.390.715922

Base 54.049037 0.00 24.46 0.00 48,938.84

COMMON STOCK417841004 15 Mar 2011 18 Mar 2011 EUR/FR4 0.05CABRERA CAPITAL MARKETS LLCCASINO GUICHARD PERRACHON

265.000 NHHJ Local 66.484113 0.00 8.81 0.00 17,627.100.715922

Base 92.865023 0.00 12.31 0.00 24,621.54
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COMMON STOCK EUR4.419954003 18 Jan 2011 21 Jan 2011 EUR/FR4 0.05LOOP CAPITAL MARKETS LLCCIMENTS FRANCAIS

688.000 NHEH Local 67.717805 0.00 23.29 0.00 46,613.140.746269

Base 90.741817 0.00 31.21 0.00 62,461.58

19 Jan 2011 24 Jan 2011 EUR/FR4 0.05LOOP CAPITAL MARKETS LLC

1,211.000 NHEH Local 68.068200 0.00 41.22 0.00 82,471.810.741015

Base 91.858060 0.00 55.63 0.00 111,295.74

419954003 Total

64.51 0.000.001,899.000 Local 129,084.95

Base 0.00 86.84 0.00 173,757.32

COMMON STOCK EUR.4421539008 15 Mar 2011 18 Mar 2011 EUR/FR4 0.02CABRERA CAPITAL MARKETS LLCCIE GENERALE DE GEOPHYSIQUE

1,719.000 NHHJ Local 23.405602 0.00 20.12 0.00 40,254.350.715922

Base 32.692950 0.00 28.10 0.00 56,227.28

COMMON STOCK EUR.4438042905 15 Mar 2011 18 Mar 2011 EUR/FR4 0.03CABRERA CAPITAL MARKETS LLCPUBLICIS GROUPE

1,013.000 NHHJ Local 37.057000 0.00 18.77 0.00 37,557.510.715922

Base 51.761225 0.00 26.22 0.00 52,460.34

COMMON STOCK EUR7.0440044907 18 Jan 2011 21 Jan 2011 EUR/FR4 0.02LOOP CAPITAL MARKETS LLCFAURECIA

5,547.000 NHEH Local 25.321401 0.00 70.23 0.00 140,528.040.746269

Base 33.930662 0.00 94.11 0.00 188,307.49

08 Mar 2011 11 Mar 2011 EUR/FR4 0.02CABRERA CAPITAL MARKETS LLC

8,973.000 NHEH Local 27.714900 0.00 124.34 0.00 248,810.140.718856

Base 38.554175 0.00 172.97 0.00 346,119.58

440044907 Total

194.57 0.000.0014,520.000 Local 389,338.18

Base 0.00 267.08 0.00 534,427.07
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COMMON STOCK EUR.25445708902 18 Jan 2011 21 Jan 2011 EUR/FR4LOOP CAPITAL MARKETS LLCDERICHEBOURG

33,914.000 NHEH Local 5.840600 0.00 99.04 0.00 198,177.150.746269

Base 7.826400 0.00 132.71 0.00 265,557.26

19 Jan 2011 24 Jan 2011 EUR/FR4LOOP CAPITAL MARKETS LLC

49,353.000 NHEH Local 5.760100 0.00 142.14 0.00 284,420.360.741015

Base 7.773257 0.00 191.82 0.00 383,825.37

445708902 Total

241.18 0.000.0083,267.000 Local 482,597.51

Base 0.00 324.53 0.00 649,382.63

COMMON STOCK EUR6.1454721002 18 Jan 2011 21 Jan 2011 EUR/FR4 0.02LOOP CAPITAL MARKETS LLCLAGARDERE S.C.A.

5,359.000 NHEH Local 35.504001 0.00 95.13 0.00 190,361.070.746269

Base 47.575339 0.00 127.47 0.00 255,083.72

15 Mar 2011 18 Mar 2011 EUR/FR4 0.02CABRERA CAPITAL MARKETS LLC

797.000 NHHJ Local 30.533100 0.00 12.17 0.00 24,347.050.715922

Base 42.648640 0.00 17.00 0.00 34,007.96

454721002 Total

107.30 0.000.006,156.000 Local 214,708.12

Base 0.00 144.47 0.00 289,091.68

REIT NPV455440909 15 Mar 2011 18 Mar 2011 EUR/FR4 0.06CABRERA CAPITAL MARKETS LLCICADE

130.000 NHHJ Local 81.707923 0.00 5.31 0.00 10,627.340.715922

Base 114.129644 0.00 7.42 0.00 14,844.27

COMMON STOCK EUR2.0458836004 15 Mar 2011 18 Mar 2011 EUR/FR4 0.04CABRERA CAPITAL MARKETS LLCMICHELIN (CGDE) B

1,361.000 NHHJ Local 57.823402 0.00 39.35 0.00 78,737.000.715922

Base 80.767740 0.00 54.96 0.00 109,979.86
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COMMON STOCK468232004 28 Mar 2011 31 Mar 2011 EUR/FR4 0.18SOCIETE GENERALE LONDON BRANCHPERNOD RICARD SA

12,500.000 NHHP Local 65.541700 0.00 1,638.54 0.00 820,909.790.709044

Base 92.436718 0.00 2,310.91 0.00 1,157,769.88

29 Mar 2011 OPEN EUR/FR4 0.18SOCIETE GENERALE LONDON BRANCH

15,800.000 NHHP Local 65.301200 0.00 2,063.52 0.00 1,033,822.480.709774

Base 92.002807 0.00 2,907.29 0.00 1,456,551.63

30 Mar 2011 OPEN EUR/FR4 0.19MERRILL LYNCH INTERNATIONAL

21,300.000 NHHP Local 66.287300 0.00 2,823.84 0.00 1,414,743.330.709320

Base 93.451898 0.00 3,981.05 0.00 1,994,506.47

31 Mar 2011 OPEN EUR/FR4 0.19SIX SIS AG

16,000.000 NHHP Local 66.336600 0.00 2,122.77 0.00 1,063,508.370.705020

Base 94.091799 0.00 3,010.94 0.00 1,508,479.72

15 Mar 2011 18 Mar 2011 EUR/FR4 0.04CABRERA CAPITAL MARKETS LLC

1,046.000 NHHJ Local 62.784000 0.00 32.84 0.00 65,704.900.715922

Base 87.696704 0.00 45.87 0.00 91,776.62

468232004 Total

8,681.51 0.000.0066,646.000 Local 4,398,688.87

Base 0.00 12,256.06 0.00 6,209,084.32

COMMON STOCK471279901 15 Mar 2011 18 Mar 2011 EUR/FR4 0.03CABRERA CAPITAL MARKETS LLCRENAULT SA

2,555.000 NHHJ Local 36.562701 0.00 46.71 0.00 93,464.410.715922

Base 51.070788 0.00 65.24 0.00 130,551.11

COMMON STOCK EUR5.5483477907 15 Mar 2011 18 Mar 2011 EUR/FR4 0.01CABRERA CAPITAL MARKETS LLCVIVENDI SA

8,342.000 NHHJ Local 19.039600 0.00 79.41 0.00 158,907.750.715922

Base 26.594517 0.00 110.92 0.00 221,962.38
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17 Mar 2011 22 Mar 2011 EUR/FR4 0.01CABRERA CAPITAL MARKETS LLC

1,446.000 NHHJ Local 18.620000 0.00 13.46 0.00 26,937.980.713216

Base 26.107098 0.00 18.87 0.00 37,769.74

483477907 Total

92.87 0.000.009,788.000 Local 185,845.73

Base 0.00 129.79 0.00 259,732.12

COMMON STOCK EUR4.0517617908 15 Mar 2011 18 Mar 2011 EUR/FR4 0.01CABRERA CAPITAL MARKETS LLCFRANCE TELECOM SA

11,129.000 NHHJ Local 14.896300 0.00 82.89 0.00 165,863.810.715922

Base 20.807155 0.00 115.78 0.00 231,678.60

17 Mar 2011 22 Mar 2011 EUR/FR4 0.01CABRERA CAPITAL MARKETS LLC

1,927.000 NHHJ Local 14.830000 0.00 14.29 0.00 28,591.700.713216

Base 20.793140 0.00 20.04 0.00 40,088.42

517617908 Total

97.18 0.000.0013,056.000 Local 194,455.51

Base 0.00 135.82 0.00 271,767.02

COMMON STOCK NPV525397907 15 Mar 2011 18 Mar 2011 EUR/FR4 0.10CABRERA CAPITAL MARKETS LLCHERMES INTERNATIONAL

419.000 NHHJ Local 144.384200 0.00 30.25 0.00 60,527.230.715922

Base 201.675881 0.00 42.25 0.00 84,544.45

COMMON STOCK EUR1.0533004909 15 Mar 2011 18 Mar 2011 EUR/FR4 0.04CABRERA CAPITAL MARKETS LLCDASSAULT SYSTEMES SA

614.000 NHHJ Local 53.069707 0.00 16.29 0.00 32,601.090.715922

Base 74.127778 0.00 22.75 0.00 45,537.21

COMMON STOCK EUR4.0550507909 15 Mar 2011 18 Mar 2011 EUR/FR4 0.07CABRERA CAPITAL MARKETS LLCPPR

600.000 NHHJ Local 100.432900 0.00 30.13 0.00 60,289.870.715922

Base 140.284696 0.00 42.09 0.00 84,212.90
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COMMON STOCK EUR1.0554398909 15 Mar 2011 18 Mar 2011 EUR/FR4 0.01CABRERA CAPITAL MARKETS LLCCNP ASSURANCES

1,766.000 NHHJ Local 14.129202 0.00 12.48 0.00 24,964.650.715922

Base 19.735672 0.00 17.43 0.00 34,870.63

COMMON STOCK EUR1.0561709908 15 Mar 2011 18 Mar 2011 EUR/FR4 0.04CABRERA CAPITAL MARKETS LLCNEOPOST SA

815.000 NHHJ Local 61.771902 0.00 25.17 0.00 50,369.270.715922

Base 86.283006 0.00 35.16 0.00 70,355.81

COMMON STOCK EUR1.563361906 08 Mar 2011 11 Mar 2011 EUR/FR4 0.05CABRERA CAPITAL MARKETS LLCSOPRA GROUP

357.000 NHEH Local 73.676900 0.00 13.15 0.00 26,315.800.718856

Base 102.491876 0.00 18.29 0.00 36,607.89

09 Mar 2011 14 Mar 2011 EUR/FR4 0.05CABRERA CAPITAL MARKETS LLC

2,744.000 NHEH Local 73.771900 0.00 101.22 0.00 202,531.310.719088

Base 102.590921 0.00 140.76 0.00 281,650.24

563361906 Total

114.37 0.000.003,101.000 Local 228,847.11

Base 0.00 159.05 0.00 318,258.13

COMMON STOCK EUR2.5564156909 15 Mar 2011 18 Mar 2011 EUR/FR4 0.02CABRERA CAPITAL MARKETS LLCCARREFOUR SA

3,948.000 NHHJ Local 30.584901 0.00 60.37 0.00 120,809.560.715922

Base 42.720996 0.00 84.32 0.00 168,746.82

COMMON STOCK EUR1.565478906 18 Jan 2011 21 Jan 2011 EUR/FR4 0.03LOOP CAPITAL MARKETS LLCATOS ORIGIN SA

2,618.000 NHEH Local 40.201200 0.00 52.62 0.00 105,299.360.746269

Base 53.869583 0.00 70.51 0.00 141,101.08

15 Mar 2011 18 Mar 2011 EUR/FR4 0.03CABRERA CAPITAL MARKETS LLC

373.000 NHHJ Local 38.690600 0.00 7.22 0.00 14,438.810.715922

Base 54.043038 0.00 10.08 0.00 20,168.13
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565478906 Total

59.84 0.000.002,991.000 Local 119,738.17

Base 0.00 80.59 0.00 161,269.21

COMMON STOCK EUR2.0567173901 15 Mar 2011 18 Mar 2011 EUR/FR4 0.03CABRERA CAPITAL MARKETS LLCSANOFI

6,548.000 NHHJ Local 47.270200 0.00 154.76 0.00 309,680.030.715922

Base 66.027025 0.00 216.17 0.00 432,561.13

17 Mar 2011 22 Mar 2011 EUR/FR4 0.03CABRERA CAPITAL MARKETS LLC

1,135.000 NHHJ Local 46.515004 0.00 26.40 0.00 52,820.930.713216

Base 65.218677 0.00 37.02 0.00 74,060.21

567173901 Total

181.16 0.000.007,683.000 Local 362,500.96

Base 0.00 253.19 0.00 506,621.34

COMMON STOCK EUR3.0585284904 15 Mar 2011 18 Mar 2011 EUR/FR4 0.02CABRERA CAPITAL MARKETS LLCACCOR SA

1,491.000 NHHJ Local 30.935701 0.00 23.06 0.00 46,148.190.715922

Base 43.210994 0.00 32.21 0.00 64,459.80

COMMON STOCK596233908 15 Mar 2011 18 Mar 2011 EUR/FR4 0.01CABRERA CAPITAL MARKETS LLCSTMICROELECTRONICS NV

11,663.000 NHHJ Local 8.619000 0.00 50.26 0.00 100,573.660.715922

Base 12.039021 0.00 70.20 0.00 140,481.31

COMMON STOCK596651901 15 Mar 2011 18 Mar 2011 EUR/FR4 0.03CABRERA CAPITAL MARKETS LLCSOCIETE GENERALE

4,130.000 NHHJ Local 45.372700 0.00 93.69 0.00 187,482.940.715922

Base 63.376597 0.00 130.87 0.00 261,876.21

17 Mar 2011 22 Mar 2011 EUR/FR4 0.03CABRERA CAPITAL MARKETS LLC

710.000 NHHJ Local 45.385000 0.00 16.11 0.00 32,239.460.713216

Base 63.634299 0.00 22.59 0.00 45,202.94
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596651901 Total

109.80 0.000.004,840.000 Local 219,722.40

Base 0.00 153.46 0.00 307,079.15

COMMON STOCK EUR.4599390903 15 Mar 2011 18 Mar 2011 EUR/FR4 0.01CABRERA CAPITAL MARKETS LLCM6 METROPOLE TELEVISION

433.000 NHHJ Local 17.483700 0.00 3.79 0.00 7,574.230.715922

Base 24.421236 0.00 5.29 0.00 10,579.69

COMMON STOCK EUR.2599711900 15 Mar 2011 18 Mar 2011 EUR/FR4 0.01CABRERA CAPITAL MARKETS LLCTELEVISION FRANCAISE (T.F.1)

829.000 NHHJ Local 13.244200 0.00 5.49 0.00 10,984.930.715922

Base 18.499501 0.00 7.67 0.00 15,343.75

COMMON STOCK NPV704239904 15 Mar 2011 18 Mar 2011 EUR/FR4 0.04CABRERA CAPITAL MARKETS LLCEURAZEO

162.000 NHHJ Local 50.235309 0.00 4.07 0.00 8,142.190.715922

Base 70.168690 0.00 5.68 0.00 11,373.01

COMMON STOCK EUR4.0706271905 15 Mar 2011 18 Mar 2011 EUR/FR4 0.03CABRERA CAPITAL MARKETS LLCSODEXO

1,125.000 NHHJ Local 46.641600 0.00 26.24 0.00 52,498.040.715922

Base 65.148997 0.00 36.65 0.00 73,329.27

REIT EUR5.0707624904 15 Mar 2011 18 Mar 2011 EUR/FR4 0.10CABRERA CAPITAL MARKETS LLCUNIBAIL RODAMCO SE

504.000 NHHJ Local 143.462700 0.00 36.15 0.00 72,341.350.715922

Base 200.388729 0.00 50.49 0.00 101,046.41

COMMON STOCK708842901 15 Mar 2011 18 Mar 2011 EUR/FR4 0.01CABRERA CAPITAL MARKETS LLCAXA SA

11,680.000 NHHJ Local 13.698000 0.00 80.00 0.00 160,072.640.715922

Base 19.133369 0.00 111.74 0.00 223,589.50

17 Mar 2011 22 Mar 2011 EUR/FR4 0.01CABRERA CAPITAL MARKETS LLC

2,023.000 NHHJ Local 13.390000 0.00 13.54 0.00 27,101.510.713216

Base 18.774116 0.00 18.98 0.00 37,999.02
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708842901 Total

93.54 0.000.0013,703.000 Local 187,174.15

Base 0.00 130.72 0.00 261,588.52

COMMON STOCK EUR1.0710352907 15 Mar 2011 18 Mar 2011 EUR/FR4 0.02CABRERA CAPITAL MARKETS LLCPEUGEOT SA

2,314.000 NHHJ Local 26.285601 0.00 30.41 0.00 60,855.290.715922

Base 36.715733 0.00 42.48 0.00 85,002.68

COMMON STOCK EUR.18721247906 15 Mar 2011 18 Mar 2011 EUR/FR4 0.04CABRERA CAPITAL MARKETS LLCESSILOR INTERNATIONAL

1,134.000 NHHJ Local 50.681296 0.00 28.74 0.00 57,501.330.715922

Base 70.791645 0.00 40.14 0.00 80,317.87

COMMON STOCK EUR4.0738048909 15 Mar 2011 18 Mar 2011 EUR/FR4 0.03CABRERA CAPITAL MARKETS LLCCOMPAGNIE DE SAINT GOBAIN

3,335.000 NHHJ Local 39.058501 0.00 65.13 0.00 130,325.230.715922

Base 54.556922 0.00 90.97 0.00 182,038.31

REIT EUR1.4758255905 15 Mar 2011 18 Mar 2011 EUR/FR4 0.02CABRERA CAPITAL MARKETS LLCKLEPIERRE

430.000 NHHJ Local 27.180209 0.00 5.84 0.00 11,693.330.715922

Base 37.965322 0.00 8.16 0.00 16,333.25

REIT EUR7.5774246904 15 Mar 2011 18 Mar 2011 EUR/FR4 0.06CABRERA CAPITAL MARKETS LLCGECINA SA

142.000 NHHJ Local 93.026831 0.00 6.60 0.00 13,216.410.715922

Base 129.939897 0.00 9.22 0.00 18,460.68

RECEIPT NPVB00ZQQ907 15 Mar 2011 18 Mar 2011 EUR/FR4 0.01CABRERA CAPITAL MARKETS LLCSES

2,394.000 NHHJ Local 17.881400 0.00 21.40 0.00 42,829.470.715922

Base 24.976743 0.00 29.89 0.00 59,824.21

COMMON STOCK EUR2.0B011GL903 15 Mar 2011 18 Mar 2011 EUR/FR4 0.03CABRERA CAPITAL MARKETS LLCIMERYS SA

90.000 NHHJ Local 45.484700 0.00 2.05 0.00 4,095.670.715922

Base 63.533039 0.00 2.86 0.00 5,720.83
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COMMON STOCK EUR.2B01N3F902 15 Mar 2011 18 Mar 2011 EUR/FR4CABRERA CAPITAL MARKETS LLCPAGESJAUNES GROUPE

1,064.000 NHHJ Local 6.508600 0.00 3.46 0.00 6,928.610.715922

Base 9.091214 0.00 4.83 0.00 9,677.88

COMMON STOCKB04VST904 14 Jan 2011 19 Jan 2011 EUR/FR4 0.05JEFFERIES+ COMPANY INCPARROT SA

3,345.000 NHEG Local 24.526801 0.00 131.27 0.00 82,173.420.750356

Base 32.686886 0.00 174.94 0.00 109,512.58

18 Jan 2011 21 Jan 2011 EUR/FR4 0.05JEFFERIES+ COMPANY INC

6,299.000 NHEG Local 25.052400 0.00 252.49 0.00 158,057.560.746269

Base 33.570201 0.00 338.34 0.00 211,797.03

19 Jan 2011 24 Jan 2011 EUR/FR4 0.06JEFFERIES+ COMPANY INC

2,200.000 NHEG Local 25.946500 0.00 91.33 0.00 57,173.630.741015

Base 35.014811 0.00 123.25 0.00 77,155.83

20 Jan 2011 25 Jan 2011 EUR/FR4 0.06JEFFERIES+ COMPANY INC

2,356.000 NHEG Local 26.001002 0.00 98.01 0.00 61,356.370.745601

Base 34.872542 0.00 131.45 0.00 82,291.16

B04VST904 Total

573.10 0.000.0014,200.000 Local 358,760.98

Base 0.00 767.98 0.00 480,756.60

COMMON STOCK EUR.2B058TZ909 15 Mar 2011 18 Mar 2011 EUR/FR4 0.02CABRERA CAPITAL MARKETS LLCSAFRAN SA

1,606.000 NHHJ Local 23.660903 0.00 19.00 0.00 38,018.410.715922

Base 33.049554 0.00 26.54 0.00 53,104.12

COMMON STOCK EUR.5B08V9H907 18 Jan 2011 21 Jan 2011 EUR/FR4 0.04LOOP CAPITAL MARKETS LLCPLASTIC OMNIUM

1,453.000 NHEH Local 60.397302 0.00 43.88 0.00 87,801.160.746269

Base 80.932347 0.00 58.80 0.00 117,653.50
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19 Jan 2011 24 Jan 2011 EUR/FR4 0.04LOOP CAPITAL MARKETS LLC

1,020.000 NHEH Local 60.535902 0.00 30.87 0.00 61,777.490.741015

Base 81.693221 0.00 41.66 0.00 83,368.74

B08V9H907 Total

74.75 0.000.002,473.000 Local 149,578.65

Base 0.00 100.46 0.00 201,022.24

COMMON STOCK EUR1.0B0C2CQ902 15 Mar 2011 18 Mar 2011 EUR/FR4 0.02CABRERA CAPITAL MARKETS LLCGDF SUEZ

7,658.000 NHHJ Local 26.170700 0.00 100.21 0.00 200,515.430.715922

Base 36.555239 0.00 139.97 0.00 280,079.99

17 Mar 2011 22 Mar 2011 EUR/FR4 0.02CABRERA CAPITAL MARKETS LLC

1,327.000 NHHJ Local 26.085004 0.00 17.31 0.00 34,632.110.713216

Base 36.573778 0.00 24.27 0.00 48,557.67

B0C2CQ902 Total

117.52 0.000.008,985.000 Local 235,147.54

Base 0.00 164.24 0.00 328,637.66

COMMON STOCK EUR1.0B0M7KJ907 15 Mar 2011 18 Mar 2011 EUR/FR4 0.02CABRERA CAPITAL MARKETS LLCEUTELSAT COMMUNICATIONS

421.000 NHHJ Local 27.092090 0.00 5.70 0.00 11,411.470.715922

Base 37.842237 0.00 7.96 0.00 15,939.54

COMMON STOCK EUR.5B0NJJ1901 15 Mar 2011 18 Mar 2011 EUR/FR4 0.02CABRERA CAPITAL MARKETS LLCEDF

1,302.000 NHHJ Local 27.979601 0.00 18.21 0.00 36,447.650.715922

Base 39.081913 0.00 25.44 0.00 50,910.09

COMMON STOCK EUR4.0B11ZRK906 15 Mar 2011 18 Mar 2011 EUR/FR4 0.02CABRERA CAPITAL MARKETS LLCLEGRAND SA

503.000 NHHJ Local 27.086800 0.00 6.81 0.00 13,631.470.715922

Base 37.834848 0.00 9.51 0.00 19,040.44
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COMMON STOCK EUR4.0B13X01900 08 Mar 2011 11 Mar 2011 EUR/FR4 0.03CABRERA CAPITAL MARKETS LLCEIFFAGE

8,630.000 NHEH Local 41.625800 0.00 179.62 0.00 359,410.270.718856

Base 57.905617 0.00 249.87 0.00 499,975.34

15 Mar 2011 18 Mar 2011 EUR/FR4 0.03CABRERA CAPITAL MARKETS LLC

207.000 NHHJ Local 40.235507 0.00 4.16 0.00 8,332.910.715922

Base 56.200965 0.00 5.81 0.00 11,639.41

B13X01900 Total

183.78 0.000.008,837.000 Local 367,743.18

Base 0.00 255.68 0.00 511,614.75

COMMON STOCK EUR3.0B164FY903 15 Mar 2011 18 Mar 2011 EUR/FR4 0.04CABRERA CAPITAL MARKETS LLCADP

198.000 NHHJ Local 59.939100 0.00 5.93 0.00 11,873.870.715922

Base 83.722947 0.00 8.28 0.00 16,585.42

COMMON STOCK EUR4.0B197DR900 15 Mar 2011 18 Mar 2011 EUR/FR4 0.05CABRERA CAPITAL MARKETS LLCVALLOUREC

780.000 NHHJ Local 70.569400 0.00 27.52 0.00 55,071.650.715922

Base 98.571353 0.00 38.44 0.00 76,924.09

COMMON STOCKB1LB9P906 15 Mar 2011 18 Mar 2011 EUR/FR4 0.01CABRERA CAPITAL MARKETS LLCSCOR SE

1,275.000 NHHJ Local 18.581200 0.00 11.85 0.00 23,702.880.715922

Base 25.954224 0.00 16.55 0.00 33,108.19

COMMON STOCK EUR2.5B1XH02900 15 Mar 2011 18 Mar 2011 EUR/FR4 0.03CABRERA CAPITAL MARKETS LLCVINCI SA

3,060.000 NHHJ Local 41.090101 0.00 62.87 0.00 125,798.580.715922

Base 57.394662 0.00 87.82 0.00 175,715.48

COMMON STOCK EUR.25B1Y9TB906 15 Mar 2011 18 Mar 2011 EUR/FR4 0.03CABRERA CAPITAL MARKETS LLCDANONE

3,824.000 NHHJ Local 42.812301 0.00 81.86 0.00 163,796.100.715922

Base 59.800231 0.00 114.34 0.00 228,790.43
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17 Mar 2011 22 Mar 2011 EUR/FR4 0.03CABRERA CAPITAL MARKETS LLC

664.000 NHHJ Local 42.395000 0.00 14.08 0.00 28,164.360.713216

Base 59.442020 0.00 19.74 0.00 39,489.24

B1Y9TB906 Total

95.94 0.000.004,488.000 Local 191,960.46

Base 0.00 134.08 0.00 268,279.67

COMMON STOCK EUR.12B28DTJ907 15 Mar 2011 18 Mar 2011 EUR/FR4 0.04CABRERA CAPITAL MARKETS LLCBUREAU VERITAS SA

124.000 NHHJ Local 51.915400 0.00 3.22 0.00 6,440.730.715922

Base 72.515442 0.00 4.50 0.00 8,996.41

COMMON STOCK EUR4.0B3B8D0900 15 Mar 2011 18 Mar 2011 EUR/FR4 0.01CABRERA CAPITAL MARKETS LLCSUEZ ENVIRONNEMENT CO

1,568.000 NHHJ Local 13.949000 0.00 10.94 0.00 21,882.970.715922

Base 19.483966 0.00 15.28 0.00 30,566.14

COMMON STOCK EUR2.B62G1B904 15 Mar 2011 18 Mar 2011 EUR/FR4 0.01CABRERA CAPITAL MARKETS LLCEDENRED

1,491.000 NHHJ Local 19.139403 0.00 14.27 0.00 28,551.120.715922

Base 26.733922 0.00 19.93 0.00 39,880.21

334,572.000

0.00

0.00

17,133.19

12,220.58

0.00

0.00 10,692,379.44

14,912,353.79

Local

Base

FRANCE Total

GERMANY

COMMON STOCK NPV403197908 15 Mar 2011 17 Mar 2011 EUR/DE5 0.03CABRERA CAPITAL MARKETS LLCADIDAS AG

1,069.000 NHHJ Local 43.647802 0.00 23.33 0.00 46,682.830.715922

Base 60.967259 0.00 32.59 0.00 65,206.59

COMMON STOCK NPV435209903 15 Mar 2011 17 Mar 2011 EUR/DE5 0.04CABRERA CAPITAL MARKETS LLCFRESENIUS SE + CO KGAA

538.000 NHHJ Local 62.450409 0.00 16.80 0.00 33,615.120.715922

Base 87.230744 0.00 23.47 0.00 46,953.61
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31 Jan 2011 EUR/DE5NEW TO ORD NON CASH

2,556.000 NHHJ Local 48.170551 0.00 0.00 0.00 123,123.930.704473

Base 68.378168 0.00 0.00 0.00 174,774.60

31 Jan 2011 CANCEL EUR/DE5NEW TO ORD NON CASH

-2,556.000 NHHJ Local 48.170551 0.00 0.00 0.00 -123,123.930.704473

Base 68.378168 0.00 0.00 0.00 -174,774.60

31 Jan 2011 31 Jan 2011 EUR/DE5CONVERSION NON CASH

2,556.000 NHHJ Local 48.170551 0.00 0.00 0.00 123,123.930.704473

Base 68.378168 0.00 0.00 0.00 174,774.60

435209903 Total

16.80 0.000.003,094.000 Local 156,739.05

Base 0.00 23.47 0.00 221,728.21

COMMON STOCK NPV435413901 15 Mar 2011 17 Mar 2011 EUR/DE5 0.01CABRERA CAPITAL MARKETS LLCUNITED INTERNET AG REG SHARE

433.000 NHHJ Local 11.779908 0.00 2.55 0.00 5,103.250.715922

Base 16.454178 0.00 3.56 0.00 7,128.22

COMMON STOCK NPV451180905 15 Mar 2011 17 Mar 2011 EUR/DE5 0.03CABRERA CAPITAL MARKETS LLCHANNOVER RUECKVERSICHERUNGS

348.000 NHHJ Local 36.047011 0.00 6.27 0.00 12,550.630.715922

Base 50.350473 0.00 8.76 0.00 17,530.72

COMMON STOCK NPV455710905 15 Mar 2011 17 Mar 2011 EUR/DE5 0.01CABRERA CAPITAL MARKETS LLCGEA GROUP AG

736.000 NHHJ Local 20.410900 0.00 7.51 0.00 15,029.930.715922

Base 28.509949 0.00 10.49 0.00 20,993.81

COMMON STOCK457006906 19 Jan 2011 19 Jan 2011 EUR/DE5RIGHTS EXERCISEDKHD HUMBOLDT WEDAG INTERNATI

9,937.000 NHEH Local 4.530000 0.00 0.00 0.00 45,014.610.746770

Base 6.066125 0.00 0.00 0.00 60,279.08
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COMMON STOCK NPV474184900 15 Mar 2011 17 Mar 2011 EUR/DE5 0.05CABRERA CAPITAL MARKETS LLCMERCK KGAA

391.000 NHHJ Local 64.718700 0.00 12.65 0.00 25,317.660.715922

Base 90.399094 0.00 17.67 0.00 35,363.71

COMMON STOCK NPV476896907 15 Mar 2011 17 Mar 2011 EUR/DE5 0.03CABRERA CAPITAL MARKETS LLCRWE AG

2,190.000 NHHJ Local 43.558100 0.00 47.70 0.00 95,439.940.715922

Base 60.841963 0.00 66.63 0.00 133,310.53

PREFERENCE476914908 15 Mar 2011 17 Mar 2011 EUR/DE5 0.03CABRERA CAPITAL MARKETS LLCRWE AG NON VTG PFD

334.000 NHHJ Local 40.811886 0.00 6.82 0.00 13,637.990.715922

Base 57.006051 0.00 9.53 0.00 19,049.55

COMMON STOCK NPV484628904 15 Mar 2011 17 Mar 2011 EUR/DE5 0.03CABRERA CAPITAL MARKETS LLCSAP AG COMMON

4,709.000 NHHJ Local 40.565600 0.00 95.51 0.00 191,118.920.715922

Base 56.662039 0.00 133.41 0.00 266,954.95

17 Mar 2011 21 Mar 2011 EUR/DE5 0.03CABRERA CAPITAL MARKETS LLC

815.000 NHHJ Local 39.980000 0.00 16.29 0.00 32,599.990.713216

Base 56.055949 0.00 22.84 0.00 45,708.44

484628904 Total

111.80 0.000.005,524.000 Local 223,718.91

Base 0.00 156.25 0.00 312,663.39

COMMON STOCK NPV494290901 15 Mar 2011 17 Mar 2011 EUR/DE5 0.01CABRERA CAPITAL MARKETS LLCE.ON AG

10,523.000 NHHJ Local 20.931200 0.00 110.13 0.00 220,369.150.715922

Base 29.236705 0.00 153.83 0.00 307,811.68

17 Mar 2011 21 Mar 2011 EUR/DE5 0.01CABRERA CAPITAL MARKETS LLC

1,823.000 NHHJ Local 21.250000 0.00 19.37 0.00 38,758.120.713216

Base 29.794620 0.00 27.16 0.00 54,342.75
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494290901 Total

129.50 0.000.0012,346.000 Local 259,127.27

Base 0.00 180.99 0.00 362,154.43

COMMON STOCK NPV500246905 15 Mar 2011 17 Mar 2011 EUR/DE5 0.03CABRERA CAPITAL MARKETS LLCHENKEL AG + CO KGAA

520.000 NHHJ Local 35.954904 0.00 9.35 0.00 18,705.900.715922

Base 50.221817 0.00 13.06 0.00 26,128.41

COMMON STOCK NPV504141904 15 Mar 2011 17 Mar 2011 EUR/DE5 0.03CABRERA CAPITAL MARKETS LLCMETRO AG

1,624.000 NHHJ Local 48.187600 0.00 39.13 0.00 78,295.790.715922

Base 67.308450 0.00 54.66 0.00 109,363.58

COMMON STOCK NPV506472901 15 Mar 2011 17 Mar 2011 EUR/DE5 0.14CABRERA CAPITAL MARKETS LLCPUMA AG

65.000 NHHJ Local 199.095400 0.00 6.47 0.00 12,947.670.715922

Base 278.096497 0.00 9.04 0.00 18,085.31

PREFERENCE507670909 15 Mar 2011 17 Mar 2011 EUR/DE5 0.03CABRERA CAPITAL MARKETS LLCHENKEL AG + CO KGAA VORZUG

1,319.000 NHHJ Local 42.898802 0.00 28.29 0.00 56,611.810.715922

Base 59.921056 0.00 39.52 0.00 79,075.39

COMMON STOCK NPV510518905 04 Mar 2011 08 Mar 2011 EUR/DE5 0.02CABRERA CAPITAL MARKETS LLCCELESIO AG

11,361.000 NHHV Local 18.461099 0.00 125.84 0.00 209,862.390.715256

Base 25.810478 0.00 175.94 0.00 293,408.78

29 Mar 2011 31 Mar 2011 EUR/DE5 0.01CREDIT SUISSE SECURITIES (EUROPE) L

18,039.000 NHHV Local 17.174500 0.00 154.91 0.00 309,965.720.709774

Base 24.197139 0.00 218.25 0.00 436,710.45

31 Mar 2011 OPEN EUR/DE5 0.01CREDIT SUISSE SECURITIES (EUROPE) L

21,042.000 NHHV Local 17.287100 0.00 181.88 0.00 363,937.040.705020

Base 24.520014 0.00 257.98 0.00 516,208.11
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15 Mar 2011 17 Mar 2011 EUR/DE5 0.01CABRERA CAPITAL MARKETS LLC

568.000 NHHJ Local 16.865405 0.00 4.79 0.00 9,584.340.715922

Base 23.557601 0.00 6.69 0.00 13,387.41

510518905 Total

467.42 0.000.0051,010.000 Local 893,349.49

Base 0.00 658.86 0.00 1,259,714.75

COMMON STOCK NPV510866908 15 Mar 2011 17 Mar 2011 EUR/DE5 0.05CABRERA CAPITAL MARKETS LLCHOCHTIEF AG

473.000 NHHJ Local 68.955011 0.00 16.31 0.00 32,632.030.715922

Base 96.316374 0.00 22.78 0.00 45,580.43

COMMON STOCK NPV512067901 15 Mar 2011 17 Mar 2011 EUR/DE5 0.03CABRERA CAPITAL MARKETS LLCHEIDELBERGCEMENT AG

544.000 NHHJ Local 45.557100 0.00 12.39 0.00 24,795.450.715922

Base 63.634167 0.00 17.31 0.00 34,634.29

COMMON STOCK NPV512907908 15 Mar 2011 17 Mar 2011 EUR/DE5 0.03CABRERA CAPITAL MARKETS LLCFRESENIUS MEDICAL CARE AG +

1,234.000 NHHJ Local 47.083801 0.00 29.05 0.00 58,130.460.715922

Base 65.766663 0.00 40.58 0.00 81,196.64

COMMON STOCK NPV513086900 18 Jan 2011 20 Jan 2011 EUR/DE5 0.12M RAMSEY KING SECURITIES, INC.BERTRANDT AG

611.000 NHEG Local 57.141200 0.00 55.86 0.00 34,969.130.746269

Base 76.569173 0.00 74.85 0.00 46,858.61

19 Jan 2011 21 Jan 2011 EUR/DE5 0.13M RAMSEY KING SECURITIES, INC.

1,800.000 NHEG Local 58.058800 0.00 167.21 0.00 104,673.050.741015

Base 78.350371 0.00 225.65 0.00 141,256.32

20 Jan 2011 24 Jan 2011 EUR/DE5 0.12M RAMSEY KING SECURITIES, INC.

3,789.000 NHEG Local 55.688601 0.00 337.61 0.00 211,341.720.745601

Base 74.689547 0.00 452.80 0.00 283,451.50
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513086900 Total

560.68 0.000.006,200.000 Local 350,983.90

Base 0.00 753.30 0.00 471,566.43

PREFERENCE516921905 21 Feb 2011 01 Mar 2011 EUR/DE5 0.046 CREDIT SUISSE SECURITIES (EUROPE) LDRAEGERWERK AG + CO KGAA

300.000 NHHV Local 60.397200 0.00 9.06 0.00 18,128.220.731395

Base 82.578087 0.00 12.39 0.00 24,785.81

24 Feb 2011 28 Feb 2011 EUR/DE5 0.04UBS AG

400.000 NHHV Local 59.030100 0.00 11.81 0.00 23,623.850.725005

Base 81.420266 0.00 16.29 0.00 32,584.40

25 Feb 2011 01 Mar 2011 EUR/DE5 0.04CREDIT SUISSE SECURITIES (EUROPE) L

1,600.000 NHHV Local 59.139200 0.00 47.31 0.00 94,670.030.726797

Base 81.369626 0.00 65.09 0.00 130,256.50

28 Feb 2011 02 Mar 2011 EUR/DE5 0.04JP MORGANSECURITIES LIMITED

1,908.000 NHHV Local 59.163900 0.00 56.44 0.00 112,941.160.725005

Base 81.604817 0.00 77.85 0.00 155,779.84

03 Mar 2011 07 Mar 2011 EUR/DE5 0.04CREDIT SUISSE SECURITIES (EUROPE) L

775.000 NHHV Local 62.906400 0.00 24.38 0.00 48,776.840.717051

Base 87.729325 0.00 34.00 0.00 68,024.23

07 Mar 2011 09 Mar 2011 EUR/DE5 0.04UBS AG

200.000 NHHV Local 64.093100 0.00 6.41 0.00 12,825.030.715512

Base 89.576555 0.00 8.96 0.00 17,924.27

08 Mar 2011 10 Mar 2011 EUR/DE5 0.04UBS AG

1,117.000 NHHV Local 64.239902 0.00 35.88 0.00 71,791.850.718856

Base 89.364076 0.00 49.91 0.00 99,869.58
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09 Mar 2011 11 Mar 2011 EUR/DE5 0.04CREDIT SUISSE SECURITIES (EUROPE) L

3,200.000 NHHV Local 64.120100 0.00 102.59 0.00 205,286.910.719088

Base 89.168641 0.00 142.67 0.00 285,482.32

10 Mar 2011 14 Mar 2011 EUR/DE5 0.04UBS AG

400.000 NHHV Local 63.198400 0.00 12.64 0.00 25,292.000.723432

Base 87.359144 0.00 17.47 0.00 34,961.13

11 Mar 2011 15 Mar 2011 EUR/DE5 0.04UBS AG

300.000 NHHV Local 61.017600 0.00 9.15 0.00 18,314.430.721189

Base 84.606948 0.00 12.69 0.00 25,394.77

14 Mar 2011 16 Mar 2011 EUR/DE5 0.04CREDIT SUISSE SECURITIES (EUROPE) L

300.000 NHHV Local 60.775900 0.00 9.12 0.00 18,241.890.715564

Base 84.934262 0.00 12.75 0.00 25,493.02

15 Mar 2011 17 Mar 2011 EUR/DE5 0.04UBS AG

1,500.000 NHHV Local 57.156700 0.00 42.87 0.00 85,777.920.715922

Base 79.836491 0.00 59.88 0.00 119,814.62

17 Mar 2011 21 Mar 2011 EUR/DE5 0.04CREDIT SUISSE SECURITIES (EUROPE) L

1,000.000 NHHV Local 61.945600 0.00 30.97 0.00 61,976.570.713216

Base 86.853912 0.00 43.42 0.00 86,897.34

23 Mar 2011 25 Mar 2011 EUR/DE5 0.05UBS AG

409.000 NHHV Local 65.121711 0.00 13.32 0.00 26,648.100.708040

Base 91.974621 0.00 18.81 0.00 37,636.43

516921905 Total

411.95 0.000.0013,409.000 Local 824,294.80

Base 0.00 572.18 0.00 1,144,904.26
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COMMON STOCK NPV529412900 15 Mar 2011 17 Mar 2011 EUR/DE5 0.07CABRERA CAPITAL MARKETS LLCMUENCHENER RUECKVER AG REG

1,323.000 NHHJ Local 105.630000 0.00 69.87 0.00 139,818.360.715922

Base 147.544006 0.00 97.59 0.00 195,298.31

COMMON STOCK NPV546535907 15 Mar 2011 17 Mar 2011 EUR/DE5 0.04CABRERA CAPITAL MARKETS LLCSALZGITTER AG

234.000 NHHJ Local 51.065000 0.00 5.97 0.00 11,955.180.715922

Base 71.327603 0.00 8.34 0.00 16,699.00

COMMON STOCK NPV563692904 15 Mar 2011 17 Mar 2011 EUR/DE5 0.02CABRERA CAPITAL MARKETS LLCTHYSSENKRUPP AG

2,309.000 NHHJ Local 26.827198 0.00 30.97 0.00 61,974.970.715922

Base 37.472236 0.00 43.26 0.00 86,566.65

COMMON STOCK NPV566629903 15 Mar 2011 17 Mar 2011 EUR/DE5 0.01CABRERA CAPITAL MARKETS LLCTUI AG

2,266.000 NHHJ Local 8.344000 0.00 9.45 0.00 18,916.950.715922

Base 11.654901 0.00 13.20 0.00 26,423.20

COMMON STOCK NPV573467909 06 Jan 2011 11 Jan 2011 EUR/DE51 CABRERA CAPITAL MARKETS LLCDRILLISCH AG

4,644.000 NHHV Local 6.244800 0.00 17.40 0.00 29,018.250.767636

Base 8.135106 0.00 22.67 0.00 37,802.10

18 Jan 2011 20 Jan 2011 EUR/DE5LOOP CAPITAL MARKETS LLC

6,871.000 NHEH Local 6.254000 0.00 21.49 0.00 42,992.720.746269

Base 8.380356 0.00 28.80 0.00 57,610.22

19 Jan 2011 21 Jan 2011 EUR/DE5LOOP CAPITAL MARKETS LLC

9,098.000 NHEH Local 6.218900 0.00 28.29 0.00 56,607.840.741015

Base 8.392408 0.00 38.18 0.00 76,392.30

20 Jan 2011 24 Jan 2011 EUR/DE5LOOP CAPITAL MARKETS LLC

5,821.000 NHEH Local 6.054499 0.00 17.62 0.00 35,260.860.743854

Base 8.139365 0.00 23.69 0.00 47,402.93
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573467909 Total

84.80 0.000.0026,434.000 Local 163,879.67

Base 0.00 113.34 0.00 219,207.55

COMMON STOCK NPV575035902 15 Mar 2011 17 Mar 2011 EUR/DE5 0.03CABRERA CAPITAL MARKETS LLCDEUTSCHE BANK AG REGISTERED

5,740.000 NHHJ Local 41.082000 0.00 117.91 0.00 235,928.590.715922

Base 57.383346 0.00 164.70 0.00 329,545.10

17 Mar 2011 21 Mar 2011 EUR/DE5 0.03CABRERA CAPITAL MARKETS LLC

994.000 NHHJ Local 40.510000 0.00 20.13 0.00 40,287.070.713216

Base 56.799062 0.00 28.22 0.00 56,486.49

575035902 Total

138.04 0.000.006,734.000 Local 276,215.66

Base 0.00 192.92 0.00 386,031.59

COMMON STOCK EUR1.0575602909 15 Mar 2011 17 Mar 2011 EUR/DE5 0.04CABRERA CAPITAL MARKETS LLCBAYERISCHE MOTOREN WERKE AG

2,577.000 NHHJ Local 53.534200 0.00 68.98 0.00 138,026.610.715922

Base 74.776582 0.00 96.35 0.00 192,795.60

PREFERENCE575603907 15 Mar 2011 17 Mar 2011 EUR/DE5 0.03CABRERA CAPITAL MARKETS LLCBAYERISCHE MOTOREN WERKE PFD

1,378.000 NHHJ Local 36.181001 0.00 24.93 0.00 49,882.350.715922

Base 50.537630 0.00 34.82 0.00 69,675.68

COMMON STOCK NPV576162903 15 Mar 2011 17 Mar 2011 EUR/DE5 0.03CABRERA CAPITAL MARKETS LLCK S AG

1,055.000 NHHJ Local 49.416400 0.00 26.07 0.00 52,160.370.715922

Base 69.024838 0.00 36.41 0.00 72,857.62

COMMON STOCK NPV582149902 18 Jan 2011 20 Jan 2011 EUR/DE5LOOP CAPITAL MARKETS LLCBALDA AG

10,142.000 NHEH Local 7.027200 0.00 35.63 0.00 71,305.490.746269

Base 9.416444 0.00 47.74 0.00 95,549.31
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COMMON STOCK NPV584235907 15 Mar 2011 17 Mar 2011 EUR/DE5 0.01CABRERA CAPITAL MARKETS LLCDEUTSCHE TELEKOM AG REG

16,400.000 NHHJ Local 9.772000 0.00 80.13 0.00 160,340.930.715922

Base 13.649532 0.00 111.93 0.00 223,964.24

17 Mar 2011 21 Mar 2011 EUR/DE5 0.01CABRERA CAPITAL MARKETS LLC

3,700.000 NHHJ Local 9.660000 0.00 17.87 0.00 35,759.870.713216

Base 13.544284 0.00 25.06 0.00 50,138.91

584235907 Total

98.00 0.000.0020,100.000 Local 196,100.80

Base 0.00 136.99 0.00 274,103.15

COMMON STOCK NPV588950907 18 Jan 2011 20 Jan 2011 EUR/DE5 0.01LOOP CAPITAL MARKETS LLCINFINEON TECHNOLOGIES AG

24,770.000 NHEH Local 7.838600 0.00 97.08 0.00 194,259.200.746269

Base 10.503719 0.00 130.09 0.00 260,307.21

08 Mar 2011 10 Mar 2011 EUR/DE5 0.01CABRERA CAPITAL MARKETS LLC

86,997.000 NHEH Local 7.751900 0.00 337.20 0.00 674,729.240.718856

Base 10.783662 0.00 469.08 0.00 938,615.30

15 Mar 2011 17 Mar 2011 EUR/DE5CABRERA CAPITAL MARKETS LLC

7,442.000 NHHJ Local 6.831700 0.00 25.42 0.00 50,866.930.715922

Base 9.542520 0.00 35.51 0.00 71,050.94

588950907 Total

459.70 0.000.00119,209.000 Local 919,855.37

Base 0.00 634.68 0.00 1,269,973.45

COMMON STOCK NPV702196908 15 Mar 2011 17 Mar 2011 EUR/DE5 0.04CABRERA CAPITAL MARKETS LLCDEUTSCHE BOERSE AG

1,316.000 NHHJ Local 51.493701 0.00 33.88 0.00 67,799.590.715922

Base 71.926412 0.00 47.32 0.00 94,702.48
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PREFERENCE710106907 15 Mar 2011 17 Mar 2011 EUR/DE5 0.04CABRERA CAPITAL MARKETS LLCPORSCHE AUTOMOBIL HLDG PFD

927.000 NHHJ Local 51.527605 0.00 23.88 0.00 47,789.970.715922

Base 71.973769 0.00 33.36 0.00 66,753.04

COMMON STOCK NPV710755901 15 Mar 2011 17 Mar 2011 EUR/DE5 0.03CABRERA CAPITAL MARKETS LLCFRAPORT AG

133.000 NHHJ Local 47.261000 0.00 3.14 0.00 6,288.850.715922

Base 66.014175 0.00 4.39 0.00 8,784.27

EXP 19JAN2011983PJA905 05 Jan 2011 05 Jan 2011 EUR/DE5RIGHTS ISSUE (NON CASH)KHD HUMBOLDT WEDAG INTL RTS

19,875.000 NHEH Local 0.000000 0.00 0.00 0.00 0.000.750890

Base 0.000000 0.00 0.00 0.00 0.00

EXP 12APR11983WMG903 30 Mar 2011 30 Mar 2011 EUR/DE5RIGHTS ISSUE (NON CASH)PORSCHE AUTOMOBIL HLDG RTS

7,689.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.710800

Base 0.000000 0.00 0.00 0.00 0.00

COMMON STOCK NPVACI0054Q2 15 Mar 2011 17 Mar 2011 EUR/DE5 0.04CABRERA CAPITAL MARKETS LLCBASF SE

6,528.000 NHHJ Local 55.241000 0.00 180.31 0.00 360,793.560.715922

Base 77.160640 0.00 251.86 0.00 503,956.52

17 Mar 2011 21 Mar 2011 EUR/DE5 0.04CABRERA CAPITAL MARKETS LLC

1,129.000 NHHJ Local 54.480000 0.00 30.75 0.00 61,538.670.713216

Base 76.386396 0.00 43.11 0.00 86,283.36

ACI0054Q2 Total

211.06 0.000.007,657.000 Local 422,332.23

Base 0.00 294.97 0.00 590,239.88

COMMON STOCK NPVB11Y56904 15 Mar 2011 17 Mar 2011 EUR/DE5 0.10CABRERA CAPITAL MARKETS LLCWACKER CHEMIE AG

111.000 NHHJ Local 145.379730 0.00 8.07 0.00 16,145.220.715922

Base 203.066437 0.00 11.27 0.00 22,551.65
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COMMON STOCK NPVB1G3JK900 11 Feb 2011 15 Feb 2011 EUR/DE5 0.14CHICAGO ANALYTIC TRADING COMPANYDELTICOM AG

3,437.000 NHEG Local 64.793701 0.00 356.31 0.00 223,052.260.739727

Base 87.591370 0.00 481.68 0.00 301,533.21

14 Feb 2011 16 Feb 2011 EUR/DE5 0.14CHICAGO ANALYTIC TRADING COMPANY

667.000 NHEG Local 65.517706 0.00 69.92 0.00 43,770.230.742198

Base 88.275239 0.00 94.21 0.00 58,973.79

15 Feb 2011 17 Feb 2011 EUR/DE5 0.14CHICAGO ANALYTIC TRADING COMPANY

1,896.000 NHEG Local 66.479500 0.00 201.67 0.00 126,246.800.741070

Base 89.707450 0.00 272.13 0.00 170,357.46

B1G3JK900 Total

627.90 0.000.006,000.000 Local 393,069.29

Base 0.00 848.02 0.00 530,864.46

EXP 21MAR11B61T9M905 08 Mar 2011 08 Mar 2011 EUR/DE5RIGHTS ISSUE (NON CASH)TUI AG RTS

27,307.000 NHEH Local 0.000000 0.00 0.00 0.00 0.000.718856

Base 0.000000 0.00 0.00 0.00 0.00

08 Mar 2011 08 Mar 2011 EUR/DE5RIGHTS ISSUE (NON CASH)

16,531.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.718856

Base 0.000000 0.00 0.00 0.00 0.00

B61T9M905 Total

0.00 0.000.0043,838.000 Local 0.00

Base 0.00 0.00 0.00 0.00

394,107.000

0.00

0.00

5,386.20

3,906.31

0.00

0.00 6,302,626.30

8,744,734.62

Local

Base

GERMANY Total

GREECE
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COMMON STOCK EUR4.7423586007 15 Mar 2011 21 Mar 2011 EUR/GR23 CABRERA CAPITAL MARKETS LLCALPHA BANK AE

2,750.000 NHHJ Local 5.078400 0.00 6.98 4.54 13,977.120.715922

Base 7.093510 0.00 9.75 6.34 19,523.24

COMMON STOCK EUR1.5442072005 15 Mar 2011 21 Mar 2011 EUR/GR2 0.013 CABRERA CAPITAL MARKETS LLCCOCA COLA HELLENIC BOTTLING

560.000 NHHJ Local 19.791607 0.00 5.54 3.60 11,092.440.715922

Base 27.644921 0.00 7.74 5.03 15,493.92

COMMON STOCK EUR5.0462595000 15 Mar 2011 21 Mar 2011 EUR/GR23 CABRERA CAPITAL MARKETS LLCNATIONAL BANK OF GREECE

4,030.000 NHHJ Local 6.993501 0.00 14.09 9.16 28,207.060.715922

Base 9.768524 0.00 19.68 12.79 39,399.63

COMMON STOCK505160903 15 Mar 2011 21 Mar 2011 EUR/GR2 0.013 CABRERA CAPITAL MARKETS LLCHELLENIC TELECOMMUN ORGANIZA

1,080.000 NHHJ Local 7.970000 0.00 4.30 2.80 8,614.700.715922

Base 11.132498 0.00 6.01 3.91 12,033.01

COMMON STOCK565431905 15 Mar 2011 21 Mar 2011 EUR/GR23 CABRERA CAPITAL MARKETS LLCEFG EUROBANK ERGASIAS

3,760.000 NHHJ Local 4.975101 0.00 9.35 6.08 18,721.810.715922

Base 6.949222 0.00 13.06 8.49 26,150.63

COMMON STOCK EUR.3710725904 15 Mar 2011 21 Mar 2011 EUR/GR2 0.013 CABRERA CAPITAL MARKETS LLCOPAP SA

1,650.000 NHHJ Local 15.909600 0.00 13.13 8.53 26,272.500.715922

Base 22.222533 0.00 18.34 11.91 36,697.43

13,830.000

0.00

0.00

74.58

53.39

48.47

34.71 106,885.63

149,297.86

Local

Base

GREECE Total

IRELAND

COMMON STOCK EUR.32418224002 15 Mar 2011 EUR/IE1 0.01CABRERA CAPITAL MARKETS LLCCRH PLC

3,739.000 NHHJ Local 14.526601 0.00 27.16 1.25 54,343.370.715922

Base 20.290759 0.00 37.94 1.75 75,906.83
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15 Mar 2011 CANCEL EUR/IE1 0.01CABRERA CAPITAL MARKETS LLC

-3,739.000 NHHJ Local 14.526601 0.00 -27.16 -1.25 -54,343.370.715922

Base 20.290759 0.00 -37.94 -1.75 -75,906.83

15 Mar 2011 18 Mar 2011 EUR/IE1 0.01CABRERA CAPITAL MARKETS LLC

3,739.000 NHHJ Local 14.526601 0.00 27.16 545.65 54,887.770.715922

Base 20.290759 0.00 37.94 762.17 76,667.25

418224002 Total

27.16 545.650.003,739.000 Local 54,887.77

Base 0.00 37.94 762.17 76,667.25

COMMON STOCK EUR.05430550905 15 Mar 2011 EUR/IE1CABRERA CAPITAL MARKETS LLCELAN CORP PLC

1,802.000 NHHJ Local 4.548801 0.00 4.10 0.00 8,201.040.715922

Base 6.353766 0.00 5.73 0.00 11,455.21

15 Mar 2011 CANCEL EUR/IE1CABRERA CAPITAL MARKETS LLC

-1,802.000 NHHJ Local 4.548801 0.00 -4.10 0.00 -8,201.040.715922

Base 6.353766 0.00 -5.73 0.00 -11,455.21

15 Mar 2011 22 Mar 2011 EUR/IE14 CABRERA CAPITAL MARKETS LLC

1,802.000 NHHJ Local 4.548801 0.00 4.10 81.97 8,283.010.715922

Base 6.353766 0.00 5.73 114.50 11,569.71

430550905 Total

4.10 81.970.001,802.000 Local 8,283.01

Base 0.00 5.73 114.50 11,569.71

COMMON STOCK432965002 10 Feb 2011 15 Feb 2011 EUR/GBBCHICAGO ANALYTIC TRADING COMPANYFYFFES PLC

1,155,560.000 NHEG Local 0.400700 0.00 742.11 4,630.33 468,405.330.733434

Base 0.546334 0.00 1,011.83 6,313.22 638,646.87
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11 Feb 2011 16 Feb 2011 EUR/IE1CHICAGO ANALYTIC TRADING COMPANY

288,840.000 NHEG Local 0.400000 0.00 186.10 1,155.36 116,877.460.739727

Base 0.540740 0.00 251.58 1,561.87 158,000.80

432965002 Total

928.21 5,785.690.001,444,400.000 Local 585,282.79

Base 0.00 1,263.41 7,875.09 796,647.67

COMMON STOCK451957906 15 Mar 2011 EUR/IE1 0.02CABRERA CAPITAL MARKETS LLCKERRY GROUP PLC A

1,044.000 NHHJ Local 26.477500 0.00 13.82 1.25 27,657.580.715922

Base 36.983778 0.00 19.30 1.75 38,632.11

15 Mar 2011 CANCEL EUR/IE1 0.02CABRERA CAPITAL MARKETS LLC

-1,044.000 NHHJ Local 26.477500 0.00 -13.82 -1.25 -27,657.580.715922

Base 36.983778 0.00 -19.30 -1.75 -38,632.11

15 Mar 2011 22 Mar 2011 EUR/IE1 0.024 CABRERA CAPITAL MARKETS LLC

1,044.000 NHHJ Local 26.477500 0.00 13.82 278.93 27,935.260.715922

Base 36.983778 0.00 19.30 389.61 39,019.98

451957906 Total

13.82 278.930.001,044.000 Local 27,935.26

Base 0.00 19.30 389.61 39,019.98

COMMON STOCK EUR.01B1L9ZC901 10 Dec 2010 CANCEL 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

10 Dec 2010 13 Dec 2010 EUR/IE1CUSIP CHANGE NON CASH

207,500.000 NHHV Local 0.285595 0.00 0.00 0.00 59,261.040.756372

Base 0.377585 0.00 0.00 0.00 78,349.06
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B1L9ZC901 Total

0.00 0.000.000.000 Local 16,870.07

Base 0.00 0.00 0.00 22,303.93

1,450,985.000

0.00

0.00

1,326.38

973.29

9,141.37

6,692.24 693,258.90

946,208.54

Local

Base

IRELAND Total

ITALY

COMMON STOCK EUR1.0405671009 15 Mar 2011 18 Mar 2011 EUR/IT4 0.01CABRERA CAPITAL MARKETS LLCASSICURAZIONI GENERALI

8,811.000 NHHJ Local 14.880300 0.00 65.56 0.00 131,175.880.715922

Base 20.784806 0.00 91.57 0.00 183,226.50

COMMON STOCK EUR.5406398008 08 Mar 2011 11 Mar 2011 EUR/IT4 0.01CABRERA CAPITAL MARKETS LLCAUTOSTRADA TORINO MILANO SPA

3,003.000 NHEH Local 10.310600 0.00 15.48 0.00 30,978.210.718856

Base 14.343067 0.00 21.53 0.00 43,093.76

09 Mar 2011 14 Mar 2011 EUR/IT4 0.01CABRERA CAPITAL MARKETS LLC

18,775.000 NHEH Local 10.315000 0.00 96.83 0.00 193,760.960.719088

Base 14.344559 0.00 134.66 0.00 269,453.75

406398008 Total

112.31 0.000.0021,778.000 Local 224,739.17

Base 0.00 156.19 0.00 312,547.51

COMMON STOCK EUR4.0407216001 15 Mar 2011 18 Mar 2011 EUR/IT4CABRERA CAPITAL MARKETS LLCBANCA POPOLARE DI MILANO

2,589.000 NHHJ Local 2.923102 0.00 3.78 0.00 7,571.690.715922

Base 4.082989 0.00 5.28 0.00 10,576.14

COMMON STOCK EUR.52407683002 15 Mar 2011 18 Mar 2011 EUR/IT4CABRERA CAPITAL MARKETS LLCINTESA SANPAOLO

60,257.000 NHHJ Local 2.290800 0.00 69.02 0.00 138,105.760.715922

Base 3.199790 0.00 96.41 0.00 192,906.15
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COMMON STOCK EUR.52407684000 15 Mar 2011 18 Mar 2011 EUR/IT4CABRERA CAPITAL MARKETS LLCINTESA SANPAOLO RSP

12,488.000 NHHJ Local 1.981000 0.00 12.37 0.00 24,751.100.715922

Base 2.767061 0.00 17.28 0.00 34,572.34

COMMON STOCK EUR.5423244003 15 Mar 2011 18 Mar 2011 EUR/IT4CABRERA CAPITAL MARKETS LLCUNICREDIT SPA

114,164.000 NHHJ Local 1.795000 0.00 102.46 0.00 205,026.840.715922

Base 2.507256 0.00 143.12 0.00 286,381.53

17 Mar 2011 22 Mar 2011 EUR/IT4CABRERA CAPITAL MARKETS LLC

19,772.000 NHHJ Local 1.726000 0.00 17.06 0.00 34,143.530.713216

Base 2.420024 0.00 23.92 0.00 47,872.64

423244003 Total

119.52 0.000.00133,936.000 Local 239,170.37

Base 0.00 167.04 0.00 334,254.17

COMMON STOCK EUR.5457481000 15 Mar 2011 18 Mar 2011 EUR/IT4 0.01CABRERA CAPITAL MARKETS LLCMEDIOBANCA SPA

6,422.000 NHHJ Local 7.237700 0.00 23.24 0.00 46,503.750.715922

Base 10.109621 0.00 32.46 0.00 64,956.45

COMMON STOCK468980008 15 Mar 2011 18 Mar 2011 EUR/IT4CABRERA CAPITAL MARKETS LLCPIRELLI + C.

3,128.000 NHHJ Local 5.868300 0.00 9.18 0.00 18,365.220.715922

Base 8.196843 0.00 12.82 0.00 25,652.54

COMMON STOCK EUR.06480065903 15 Mar 2011 18 Mar 2011 EUR/IT4 0.02CABRERA CAPITAL MARKETS LLCLUXOTTICA GROUP SPA

1,016.000 NHHJ Local 21.617205 0.00 10.98 0.00 21,974.060.715922

Base 30.194916 0.00 15.34 0.00 30,693.37

COMMON STOCK EUR.52507794907 15 Mar 2011 18 Mar 2011 EUR/IT4CABRERA CAPITAL MARKETS LLCMEDIASET SPA

6,362.000 NHHJ Local 4.474700 0.00 14.23 0.00 28,482.270.715922

Base 6.250262 0.00 19.88 0.00 39,784.04
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COMMON STOCK EUR.67712854900 15 Mar 2011 18 Mar 2011 EUR/IT4CABRERA CAPITAL MARKETS LLCBANCA MONTE DEI PASCHI SIENA

29,574.000 NHHJ Local 0.933800 0.00 13.81 0.00 27,630.010.715922

Base 1.304332 0.00 19.29 0.00 38,593.60

COMMON STOCK EUR1.714456902 15 Mar 2011 18 Mar 2011 EUR/IT4CABRERA CAPITAL MARKETS LLCENEL SPA

41,942.000 NHHJ Local 4.013500 0.00 84.17 0.00 168,418.390.715922

Base 5.606058 0.00 117.57 0.00 235,246.84

17 Mar 2011 22 Mar 2011 EUR/IT4CABRERA CAPITAL MARKETS LLC

7,264.000 NHHJ Local 4.046000 0.00 14.70 0.00 29,404.840.713216

Base 5.672896 0.00 20.61 0.00 41,228.52

714456902 Total

98.87 0.000.0049,206.000 Local 197,823.23

Base 0.00 138.18 0.00 276,475.36

COMMON STOCK EUR3.0716951900 18 Jan 2011 21 Jan 2011 EUR/IT4LOOP CAPITAL MARKETS LLCDE LONGHI SPA

9,650.000 NHEH Local 6.767200 0.00 32.65 0.00 65,336.130.746269

Base 9.068044 0.00 43.75 0.00 87,550.37

19 Jan 2011 24 Jan 2011 EUR/IT4LOOP CAPITAL MARKETS LLC

13,475.000 NHEH Local 6.821500 0.00 45.96 0.00 91,965.670.741015

Base 9.205617 0.00 62.02 0.00 124,107.70

20 Jan 2011 25 Jan 2011 EUR/IT4LOOP CAPITAL MARKETS LLC

20,787.000 NHEH Local 6.545600 0.00 68.03 0.00 136,131.420.743854

Base 8.799576 0.00 91.46 0.00 183,008.25

08 Mar 2011 11 Mar 2011 EUR/IT4CABRERA CAPITAL MARKETS LLC

15,696.000 NHEH Local 6.698100 0.00 52.57 0.00 105,185.950.718856

Base 9.317721 0.00 73.13 0.00 146,324.09
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09 Mar 2011 14 Mar 2011 EUR/IT4CABRERA CAPITAL MARKETS LLC

41,037.000 NHEH Local 6.659200 0.00 136.64 0.00 273,410.230.719088

Base 9.260619 0.00 190.02 0.00 380,218.04

716951900 Total

335.85 0.000.00100,645.000 Local 672,029.40

Base 0.00 460.38 0.00 921,208.45

COMMON STOCK EUR1.0727752909 15 Mar 2011 18 Mar 2011 EUR/IT4CABRERA CAPITAL MARKETS LLCBANCA CARIGE SPA

9,267.000 NHHJ Local 1.709200 0.00 7.92 0.00 15,847.080.715922

Base 2.387411 0.00 11.06 0.00 22,135.20

COMMON STOCK EUR2.5762222909 15 Mar 2011 18 Mar 2011 EUR/IT4CABRERA CAPITAL MARKETS LLCUBI BANCA SCPA

4,883.000 NHHJ Local 7.002900 0.00 17.10 0.00 34,212.260.715922

Base 9.781652 0.00 23.89 0.00 47,787.69

COMMON STOCK EUR.55763439908 15 Mar 2011 18 Mar 2011 EUR/IT4CABRERA CAPITAL MARKETS LLCTELECOM ITALIA SPA

57,675.000 NHHJ Local 1.073500 0.00 30.96 0.00 61,945.070.715922

Base 1.499465 0.00 43.24 0.00 86,524.89

MISC. EUR.55763440906 15 Mar 2011 18 Mar 2011 EUR/IT4CABRERA CAPITAL MARKETS LLCTELECOM ITALIA RSP

46,542.000 NHHJ Local 0.959600 0.00 22.33 0.00 44,684.030.715922

Base 1.340369 0.00 31.19 0.00 62,414.66

COMMON STOCK EUR1.766716906 15 Mar 2011 EUR/IT4 0.08CABRERA CAPITAL MARKETS LLCATLANTIA SPA

1,499.000 NHHJ Local 115.801001 0.00 86.79 0.00 173,672.490.715922

Base 161.750863 0.00 121.23 0.00 242,585.77

COMMON STOCK EUR.15B08QZ4908 18 Jan 2011 21 Jan 2011 EUR/IT4LOOP CAPITAL MARKETS LLCESPRINET SPA

3,699.000 NHEH Local 5.639200 0.00 10.43 0.00 20,869.830.746269

Base 7.556525 0.00 13.98 0.00 27,965.56
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19 Jan 2011 24 Jan 2011 EUR/IT4LOOP CAPITAL MARKETS LLC

15,269.000 NHEH Local 5.626200 0.00 42.95 0.00 85,949.400.741015

Base 7.592559 0.00 57.96 0.00 115,988.75

20 Jan 2011 25 Jan 2011 EUR/IT4LOOP CAPITAL MARKETS LLC

6,556.000 NHEH Local 5.573400 0.00 18.27 0.00 36,557.480.743854

Base 7.492599 0.00 24.56 0.00 49,146.04

B08QZ4908 Total

71.65 0.000.0025,524.000 Local 143,376.71

Base 0.00 96.50 0.00 193,100.35

COMMON STOCK EUR1.0B09RG6901 15 Mar 2011 18 Mar 2011 EUR/IT4CABRERA CAPITAL MARKETS LLCPARMALAT SPA

13,674.000 NHHJ Local 2.358100 0.00 16.12 0.00 32,260.780.715922

Base 3.293795 0.00 22.52 0.00 45,061.86

COMMON STOCK EUR1.0B1HKSV907 08 Mar 2011 11 Mar 2011 EUR/IT4 0.01CABRERA CAPITAL MARKETS LLCBANCA GENERALI SPA

7,562.000 NHEH Local 10.189200 0.00 38.53 0.00 77,089.260.718856

Base 14.174188 0.00 53.60 0.00 107,238.81

09 Mar 2011 14 Mar 2011 EUR/IT4 0.01CABRERA CAPITAL MARKETS LLC

29,396.000 NHEH Local 10.453900 0.00 153.65 0.00 307,456.490.719088

Base 14.537720 0.00 213.67 0.00 427,564.48

B1HKSV907 Total

192.18 0.000.0036,958.000 Local 384,545.75

Base 0.00 267.27 0.00 534,803.29

COMMON STOCK NPVB1Z9G8906 31 Jan 2011 21 Feb 2011 EUR/IT4NOMURA INTERNATIONAL PLCBANCO POPOLARE SCARL

44,037.000 NHHJ Local 2.582500 0.00 0.00 0.00 113,725.550.729129

Base 3.541897 0.00 0.00 0.00 155,974.53
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15 Mar 2011 18 Mar 2011 EUR/IT4CABRERA CAPITAL MARKETS LLC

10,351.000 NHHJ Local 2.315200 0.00 11.98 0.00 23,976.620.715922

Base 3.233872 0.00 16.73 0.00 33,490.55

B1Z9G8906 Total

11.98 0.000.0054,388.000 Local 137,702.17

Base 0.00 16.73 0.00 189,465.08

686,622.000

0.00

0.00

1,865.75

1,345.75

0.00

0.00 2,806,568.25

3,889,325.41

Local

Base

ITALY Total

NETHERLANDS

COMMON STOCK EUR.07414881904 15 Mar 2011 18 Mar 2011 EUR/NL5 0.01CABRERA CAPITAL MARKETS LLCREED ELSEVIER NV

7,245.000 NHHJ Local 8.850801 0.00 32.06 0.00 64,156.110.715922

Base 12.362801 0.00 44.78 0.00 89,613.27

REIT EUR10.0492928007 15 Mar 2011 18 Mar 2011 EUR/NL5 0.03CABRERA CAPITAL MARKETS LLCCORIO NV

130.000 NHHJ Local 46.555700 0.00 3.03 0.00 6,055.270.715922

Base 65.029012 0.00 4.23 0.00 8,458.00

COMMON STOCK EUR.1522865906 15 Mar 2011 18 Mar 2011 EUR/NL5 0.03CABRERA CAPITAL MARKETS LLCRANDSTAD HOLDING NV

362.000 NHHJ Local 37.017707 0.00 6.70 0.00 13,407.110.715922

Base 51.706341 0.00 9.36 0.00 18,727.05

COMMON STOCK EUR.3525260907 15 Mar 2011 18 Mar 2011 EUR/NL5 0.01CABRERA CAPITAL MARKETS LLCKONINKLIJKE AHOLD NV

9,771.000 NHHJ Local 9.218000 0.00 45.03 0.00 90,114.110.715922

Base 12.875704 0.00 62.90 0.00 125,871.41

COMMON STOCK EUR2.0545831901 15 Mar 2011 18 Mar 2011 EUR/NL5 0.03CABRERA CAPITAL MARKETS LLCAKZO NOBEL

1,434.000 NHHJ Local 46.084603 0.00 33.04 0.00 66,118.360.715922

Base 64.370983 0.00 46.15 0.00 92,354.14
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COMMON STOCK EUR.48548155902 15 Mar 2011 18 Mar 2011 EUR/NL5 0.01CABRERA CAPITAL MARKETS LLCPOSTNL

2,105.000 NHHJ Local 17.479302 0.00 18.40 0.00 36,812.330.715922

Base 24.415093 0.00 25.70 0.00 51,419.47

08 Mar 2011 11 Mar 2011 EUR/NL5AUTREPAT-STK/$ DIV

247.000 NHHJ Local 18.023441 0.00 0.00 0.00 4,451.790.718856

Base 25.072394 0.00 0.00 0.00 6,192.88

548155902 Total

18.40 0.000.002,352.000 Local 41,264.12

Base 0.00 25.70 0.00 57,612.35

COMMON STOCK EUR.12567151907 15 Mar 2011 18 Mar 2011 EUR/NL5 0.01CABRERA CAPITAL MARKETS LLCWOLTERS KLUWER

3,112.000 NHHJ Local 16.082700 0.00 25.02 0.00 50,074.380.715922

Base 22.464319 0.00 34.95 0.00 69,943.90

COMMON STOCK EUR.12592737902 15 Mar 2011 18 Mar 2011 EUR/NL5CABRERA CAPITAL MARKETS LLCAEGON NV

8,610.000 NHHJ Local 5.065300 0.00 21.81 0.00 43,634.040.715922

Base 7.075212 0.00 30.46 0.00 60,948.04

COMMON STOCK EUR.09594936908 15 Mar 2011 18 Mar 2011 EUR/NL5 0.02CABRERA CAPITAL MARKETS LLCASML HOLDING NV

5,347.000 NHHJ Local 28.668900 0.00 76.65 0.00 153,369.260.715922

Base 40.044726 0.00 107.06 0.00 214,226.21

17 Mar 2011 22 Mar 2011 EUR/NL5 0.02CABRERA CAPITAL MARKETS LLC

927.000 NHHJ Local 28.665005 0.00 13.29 0.00 26,585.750.713216

Base 40.191197 0.00 18.63 0.00 37,275.87

594936908 Total

89.94 0.000.006,274.000 Local 179,955.01

Base 0.00 125.69 0.00 251,502.08
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COMMON STOCK EUR.24595607904 15 Mar 2011 18 Mar 2011 EUR/NL5 0.01CABRERA CAPITAL MARKETS LLCKONINKLIJKE KPN NV

9,032.000 NHHJ Local 11.686101 0.00 52.77 0.00 105,601.630.715922

Base 16.323148 0.00 73.71 0.00 147,504.38

COMMON STOCK EUR.2598662906 15 Mar 2011 18 Mar 2011 EUR/NL5 0.02CABRERA CAPITAL MARKETS LLCKONINKLIJKE PHILIPS ELECTRON

5,499.000 NHHJ Local 22.102500 0.00 60.77 0.00 121,602.420.715922

Base 30.872777 0.00 84.88 0.00 169,854.29

CVA EUR0.24715418901 15 Mar 2011 18 Mar 2011 EUR/NL5 0.01CABRERA CAPITAL MARKETS LLCING GROEP NV

20,908.000 NHHJ Local 8.547000 0.00 89.35 0.00 178,790.030.715922

Base 11.938451 0.00 124.80 0.00 249,733.95

17 Mar 2011 22 Mar 2011 EUR/NL5 0.01CABRERA CAPITAL MARKETS LLC

3,621.000 NHHJ Local 8.450000 0.00 15.30 0.00 30,612.750.713216

Base 11.847743 0.00 21.45 0.00 42,922.13

715418901 Total

104.65 0.000.0024,529.000 Local 209,402.78

Base 0.00 146.25 0.00 292,656.08

COMMON STOCK EUR1.6779255900 15 Mar 2011 18 Mar 2011 EUR/NL5 0.03CABRERA CAPITAL MARKETS LLCHEINEKEN NV

1,802.000 NHHJ Local 35.804800 0.00 32.26 0.00 64,552.510.715922

Base 50.012152 0.00 45.06 0.00 90,166.96

DUTCH CERT EUR.05B096LW904 15 Mar 2011 18 Mar 2011 EUR/NL5 0.04CABRERA CAPITAL MARKETS LLCFUGRO NV CVA

1,423.000 NHHJ Local 55.913200 0.00 39.78 0.00 79,604.260.715922

Base 78.099570 0.00 55.56 0.00 111,191.25

COMMON STOCK EUR1.6B0CCH4904 15 Mar 2011 18 Mar 2011 EUR/NL5 0.02CABRERA CAPITAL MARKETS LLCHEINEKEN HOLDING NV

616.000 NHHJ Local 31.940893 0.00 9.84 0.00 19,685.430.715922

Base 44.615046 0.00 13.74 0.00 27,496.61
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COMMON STOCK EUR1.5B0HZL9902 15 Mar 2011 18 Mar 2011 EUR/NL5 0.03CABRERA CAPITAL MARKETS LLCKONINKLIJKE DSM NV

1,128.000 NHHJ Local 41.205700 0.00 23.24 0.00 46,503.270.715922

Base 57.556130 0.00 32.46 0.00 64,955.78

COMMON STOCK EUR.25B156T5907 08 Mar 2011 11 Mar 2011 EUR/NL5 0.01CABRERA CAPITAL MARKETS LLCSBM OFFSHORE NV

15,920.000 NHEH Local 19.388400 0.00 154.33 0.00 308,817.660.718856

Base 26.971188 0.00 214.69 0.00 429,596.00

15 Mar 2011 18 Mar 2011 EUR/NL5 0.01CABRERA CAPITAL MARKETS LLC

3,315.000 NHHJ Local 17.694401 0.00 29.33 0.00 58,686.270.715922

Base 24.715543 0.00 40.97 0.00 81,972.99

B156T5907 Total

183.66 0.000.0019,235.000 Local 367,503.93

Base 0.00 255.66 0.00 511,568.99

COMMON STOCK EUR.8B1XF88903 15 Mar 2011 18 Mar 2011 EUR/NL5 0.02CABRERA CAPITAL MARKETS LLCBOSKALIS WESTMINSTER

116.000 NHHJ Local 33.901724 0.00 1.97 0.00 3,934.570.715922

Base 47.353935 0.00 2.75 0.00 5,495.81

102,670.000

0.00

0.00

1,094.29

783.97

0.00

0.00 1,573,169.31

2,195,920.39

Local

Base

NETHERLANDS Total

SPAIN

COMMON STOCK EUR3.0406566000 15 Mar 2011 18 Mar 2011 EUR/ES5 0.01PERSHING LLCABERTIS INFRAESTRUCTURAS SA

1,757.000 NHHJ Local 14.050700 0.00 12.34 0.00 24,699.420.715922

Base 19.626021 0.00 17.24 0.00 34,500.16

COMMON STOCK EUR.6514021906 03 Mar 2011 08 Mar 2011 EUR/ES5 0.11SANFORD C. BERNSTEIN LTDPROSEGUR COMP SEGURIDAD REGD

11,240.000 NHHP Local 41.087900 0.00 923.66 0.00 462,751.660.717051

Base 57.301224 0.00 1,288.14 0.00 645,353.90
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04 Mar 2011 09 Mar 2011 EUR/ES5 0.12SANFORD C. BERNSTEIN LTD

5,388.000 NHHP Local 41.225100 0.00 444.24 0.00 222,565.080.715256

Base 57.636846 0.00 621.09 0.00 311,168.42

07 Mar 2011 10 Mar 2011 EUR/ES5 0.12SANFORD C. BERNSTEIN LTD

7,347.000 NHHP Local 41.202400 0.00 605.43 0.00 303,319.460.715512

Base 57.584499 0.00 846.15 0.00 423,919.46

08 Mar 2011 11 Mar 2011 EUR/ES5 0.11CREDIT AGRICLE INDOSUEZ

6,245.000 NHHP Local 40.892400 0.00 510.75 0.00 255,883.790.718856

Base 56.885385 0.00 710.50 0.00 355,959.73

09 Mar 2011 14 Mar 2011 EUR/ES5 0.11CREDIT AGRICLE INDOSUEZ

5,755.000 NHHP Local 41.120800 0.00 473.30 0.00 237,123.500.719088

Base 57.184656 0.00 658.19 0.00 329,755.89

10 Mar 2011 15 Mar 2011 EUR/ES5 0.11CREDIT AGRICLE INDOSUEZ

7,530.000 NHHP Local 40.625501 0.00 611.82 0.00 306,521.840.723432

Base 56.156627 0.00 845.72 0.00 423,705.12

11 Mar 2011 16 Mar 2011 EUR/ES5 0.11CREDIT AGRICLE INDOSUEZ

12,823.000 NHHP Local 39.831500 0.00 1,021.52 0.00 511,780.840.721189

Base 55.230321 0.00 1,416.44 0.00 709,634.84

24 Mar 2011 29 Mar 2011 EUR/ES5 0.12MERRILL LYNCH INTERNATIONAL

1,900.000 NHHP Local 41.180300 0.00 156.49 0.00 78,399.060.704225

Base 58.476055 0.00 222.22 0.00 111,326.72

25 Mar 2011 30 Mar 2011 EUR/ES5 0.12MERRILL LYNCH INTERNATIONAL

3,400.000 NHHP Local 41.735800 0.00 283.80 0.00 142,185.520.707014

Base 59.031080 0.00 401.41 0.00 201,107.08

28 Mar 2011 31 Mar 2011 EUR/ES5 0.12MERRILL LYNCH INTERNATIONAL

2,000.000 NHHP Local 41.827600 0.00 167.31 0.00 83,822.510.709044

Base 58.991544 0.00 235.97 0.00 118,219.05
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514021906 Total

5,198.32 0.000.0063,628.000 Local 2,604,353.26

Base 0.00 7,245.83 0.00 3,630,150.21

COMMON STOCK EUR.3547400903 15 Mar 2011 18 Mar 2011 EUR/ES5PERSHING LLCBANKINTER SA

4,209.000 NHHJ Local 4.773799 0.00 10.05 0.00 20,102.970.715922

Base 6.668043 0.00 14.04 0.00 28,079.83

COMMON STOCK EUR.49550190904 15 Mar 2011 18 Mar 2011 EUR/ES5 0.01PERSHING LLCBANCO BILBAO VIZCAYA ARGENTA

26,103.000 NHHJ Local 8.650000 0.00 112.90 0.00 225,903.850.715922

Base 12.082322 0.00 157.70 0.00 315,542.55

17 Mar 2011 22 Mar 2011 EUR/ES5 0.01PERSHING LLC

4,520.000 NHHJ Local 8.650000 0.00 19.55 0.00 39,117.550.713216

Base 12.128163 0.00 27.41 0.00 54,846.71

550190904 Total

132.45 0.000.0030,623.000 Local 265,021.40

Base 0.00 185.11 0.00 370,389.26

COMMON STOCK EUR1.0557910908 15 Mar 2011 18 Mar 2011 EUR/ES5 0.05PERSHING LLCACCIONA SA

59.000 NHHJ Local 73.128814 0.00 2.16 0.00 4,316.760.715922

Base 102.146343 0.00 3.02 0.00 6,029.65

COMMON STOCK EUR1.0565042900 15 Mar 2011 18 Mar 2011 EUR/ES5 0.01PERSHING LLCGAS NATURAL SDG SA

459.000 NHHJ Local 12.127300 0.00 2.78 0.00 5,569.210.715922

Base 16.939415 0.00 3.88 0.00 7,779.07

COMMON STOCK EUR.5570594903 15 Mar 2011 18 Mar 2011 EUR/ES5 0.01PERSHING LLCBANCO SANTANDER SA

46,703.000 NHHJ Local 8.095900 0.00 189.05 0.00 378,291.870.715922

Base 11.308355 0.00 264.07 0.00 528,398.16
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17 Mar 2011 22 Mar 2011 EUR/ES5 0.01PERSHING LLC

8,089.000 NHHJ Local 8.140000 0.00 32.92 0.00 65,877.380.713216

Base 11.413092 0.00 46.16 0.00 92,366.66

08 Feb 2011 08 Feb 2011 EUR/ES5NEW TO ORD NON CASH

5,159.000 NHHJ Local 8.450251 0.00 0.00 0.00 43,594.850.752078

Base 11.235870 0.00 0.00 0.00 57,965.86

570594903 Total

221.97 0.000.0059,951.000 Local 487,764.10

Base 0.00 310.23 0.00 678,730.68

COMMON STOCK EUR1.0573252905 15 Mar 2011 18 Mar 2011 EUR/ES5 0.01PERSHING LLCTELEFONICA SA

19,793.000 NHHJ Local 17.232000 0.00 170.54 0.00 341,243.520.715922

Base 24.069661 0.00 238.21 0.00 476,649.02

17 Mar 2011 22 Mar 2011 EUR/ES5 0.01PERSHING LLC

3,429.000 NHHJ Local 17.080000 0.00 29.28 0.00 58,596.600.713216

Base 23.947864 0.00 41.05 0.00 82,158.28

573252905 Total

199.82 0.000.0023,222.000 Local 399,840.12

Base 0.00 279.26 0.00 558,807.30

COMMON STOCK EUR.1577090905 15 Mar 2011 18 Mar 2011 EUR/ES5 0.01PERSHING LLCZARDOYA OTIS SA

947.000 NHHJ Local 10.972200 0.00 5.20 0.00 10,395.870.715922

Base 15.325971 0.00 7.26 0.00 14,520.95

COMMON STOCK EUR1.0578711905 15 Mar 2011 18 Mar 2011 EUR/ES5 0.02PERSHING LLCFOMENTO DE CONSTRUC Y CONTRA

626.000 NHHJ Local 21.643200 0.00 6.77 0.00 13,555.410.715922

Base 30.231226 0.00 9.46 0.00 18,934.20
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COMMON STOCK EUR.15711131904 15 Mar 2011 18 Mar 2011 EUR/ES5 0.04PERSHING LLCINDITEX

1,763.000 NHHJ Local 51.501900 0.00 45.40 0.00 90,843.250.715922

Base 71.937865 0.00 63.41 0.00 126,889.87

EXP 31JAN11983CVX900 17 Jan 2011 EUR/ES5RIGHTS ISSUE (NON CASH)BANCO SANTANDER RTS

561,767.000 NHEB Local 0.000000 0.00 0.00 0.00 0.000.752078

Base 0.000000 0.00 0.00 0.00 0.00

17 Jan 2011 CANCEL EUR/ES5RIGHTS ISSUE (NON CASH)

-561,767.000 NHEB Local 0.000000 0.00 0.00 0.00 0.000.752078

Base 0.000000 0.00 0.00 0.00 0.00

17 Jan 2011 EUR/ES5RIGHTS ISSUE (NON CASH)

335,345.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.752078

Base 0.000000 0.00 0.00 0.00 0.00

17 Jan 2011 CANCEL EUR/ES5RIGHTS ISSUE (NON CASH)

-335,345.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.752078

Base 0.000000 0.00 0.00 0.00 0.00

17 Jan 2011 17 Jan 2011 EUR/ES5AUTREPAT-RTS ISSUED

561,767.000 NHEB Local 0.130000 0.00 0.00 0.00 73,029.710.752078

Base 0.172854 0.00 0.00 0.00 97,103.90

17 Jan 2011 17 Jan 2011 EUR/ES5AUTREPAT-RTS ISSUED

335,345.000 NHHJ Local 0.130000 0.00 0.00 0.00 43,594.850.752078

Base 0.172854 0.00 0.00 0.00 57,965.86

983CVX900 Total

0.00 0.000.00897,112.000 Local 116,624.56

Base 0.00 0.00 0.00 155,069.76
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EXP 19FEB11983ZZG902 07 Feb 2011 07 Feb 2011 EUR/ES5RIGHTS ISSUE (NON CASH)SACYR VALLEHERMOSO RTS

138,480.000 NHEH Local 0.000000 0.00 0.00 0.00 0.000.737790

Base 0.000000 0.00 0.00 0.00 0.00

COMMON STOCK EUR.17B01CP2901 15 Mar 2011 18 Mar 2011 EUR/ES5PERSHING LLCGAMESA CORP TECNOLOGICA SA

1,590.000 NHHJ Local 7.013000 0.00 5.58 0.00 11,156.250.715922

Base 9.795760 0.00 7.79 0.00 15,583.05

COMMON STOCK EUR.5B01SPF907 15 Mar 2011 18 Mar 2011 EUR/ES5 0.01PERSHING LLCGRIFOLS SA

365.000 NHHJ Local 11.554800 0.00 2.11 0.00 4,219.610.715922

Base 16.139747 0.00 2.95 0.00 5,893.95

COMMON STOCK EUR.2B03851902 15 Mar 2011 18 Mar 2011 EUR/ES5 0.01PERSHING LLCFERROVIAL SA

1,514.000 NHHJ Local 8.636400 0.00 6.54 0.00 13,082.050.715922

Base 12.063325 0.00 9.14 0.00 18,273.01

COMMON STOCK EUR.1B0BV6K909 15 Mar 2011 18 Mar 2011 EUR/ES5PERSHING LLCBANCO POPULAR ESPANOL

8,654.000 NHHJ Local 4.271800 0.00 18.48 0.00 36,986.640.715922

Base 5.966851 0.00 25.81 0.00 51,662.95

COMMON STOCK EUR.1B1PQHS904 10 Feb 2011 15 Feb 2011 EUR/ES5 0.01CREDIT AGRICLE INDOSUEZFAES FARMA SA

48,800.000 NHEG Local 2.960500 0.00 231.15 0.00 144,703.550.733434

Base 4.036491 0.00 315.16 0.00 197,295.94

11 Feb 2011 16 Feb 2011 EUR/ES5 0.01CREDIT AGRICLE INDOSUEZ

300.000 NHEG Local 3.005000 0.00 1.44 0.00 902.940.739727

Base 4.062309 0.00 1.95 0.00 1,220.64

15 Feb 2011 18 Feb 2011 EUR/ES5 0.01CREDIT AGRICLE INDOSUEZ

13,900.000 NHEG Local 3.084500 0.00 68.60 0.00 42,943.150.741070

Base 4.162225 0.00 92.57 0.00 57,947.49
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16 Feb 2011 21 Feb 2011 EUR/ES5 0.01CREDIT AGRICLE INDOSUEZ

13,203.000 NHEG Local 3.101300 0.00 65.51 0.00 41,011.970.738198

Base 4.201176 0.00 88.74 0.00 55,556.87

22 Feb 2011 25 Feb 2011 EUR/ES5 0.01CREDIT AGRICLE INDOSUEZ

6,900.000 NHEG Local 2.916600 0.00 32.20 0.00 20,156.740.731984

Base 3.984513 0.00 43.99 0.00 27,537.13

23 Feb 2011 28 Feb 2011 EUR/ES5 0.01CREDIT AGRICLE INDOSUEZ

12,380.000 NHEG Local 2.934100 0.00 58.12 0.00 36,382.280.726850

Base 4.036734 0.00 79.96 0.00 50,054.73

24 Feb 2011 01 Mar 2011 EUR/ES5 0.01CREDIT AGRICLE INDOSUEZ

15,500.000 NHEG Local 2.939900 0.00 72.91 0.00 45,641.360.725005

Base 4.055007 0.00 100.56 0.00 62,953.17

25 Feb 2011 02 Mar 2011 EUR/ES5 0.01CREDIT AGRICLE INDOSUEZ

1,100.000 NHEG Local 2.948300 0.00 5.19 0.00 3,248.320.726797

Base 4.056566 0.00 7.14 0.00 4,469.36

28 Feb 2011 03 Mar 2011 EUR/ES5 0.01CREDIT AGRICLE INDOSUEZ

2,700.000 NHEG Local 2.980200 0.00 12.87 0.00 8,059.410.725005

Base 4.110592 0.00 17.75 0.00 11,116.35

01 Mar 2011 04 Mar 2011 EUR/ES5 0.01CREDIT AGRICLE INDOSUEZ

45,900.000 NHEG Local 2.994800 0.00 219.94 0.00 137,681.260.723956

Base 4.136715 0.00 303.80 0.00 190,179.04

02 Mar 2011 07 Mar 2011 EUR/ES5 0.01CREDIT AGRICLE INDOSUEZ

15,200.000 NHEG Local 2.993100 0.00 72.79 0.00 45,567.910.721033

Base 4.151128 0.00 100.95 0.00 63,198.09

03 Mar 2011 08 Mar 2011 EUR/ES5 0.01CREDIT AGRICLE INDOSUEZ

23,217.000 NHEG Local 2.999800 0.00 111.43 0.00 69,757.790.717051

Base 4.183524 0.00 155.40 0.00 97,284.28
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B1PQHS904 Total

952.15 0.000.00199,100.000 Local 596,056.68

Base 0.00 1,307.97 0.00 818,813.09

COMMON STOCKB1X8QN906 15 Mar 2011 18 Mar 2011 EUR/ES5PERSHING LLCBANCO DE SABADELL SA

14,463.000 NHHJ Local 3.103200 0.00 22.44 0.00 44,904.020.715922

Base 4.334550 0.00 31.34 0.00 62,721.94

COMMON STOCK EUR.12B1YY66907 18 Jan 2011 21 Jan 2011 EUR/ES5 0.01LOOP CAPITAL MARKETS LLCALMIRALL SA

4,810.000 NHEH Local 8.073200 0.00 19.42 0.00 38,851.510.746269

Base 10.818083 0.00 26.02 0.00 52,061.00

19 Jan 2011 24 Jan 2011 EUR/ES5 0.01LOOP CAPITAL MARKETS LLC

348.000 NHEH Local 8.044310 0.00 1.40 0.00 2,800.820.741015

Base 10.855799 0.00 1.89 0.00 3,779.71

B1YY66907 Total

20.82 0.000.005,158.000 Local 41,652.33

Base 0.00 27.91 0.00 55,840.71

COMMON STOCK EUR1.0B283W9907 15 Mar 2011 18 Mar 2011 EUR/ES5PERSHING LLCCRITERIA CAIXACORP SA

14,583.000 NHHJ Local 4.859500 0.00 35.43 0.00 70,901.520.715922

Base 6.787751 0.00 49.49 0.00 99,035.26

COMMON STOCK EUR.75B288C9908 15 Mar 2011 18 Mar 2011 EUR/ES5PERSHING LLCIBERDROLA SA

17,055.000 NHHJ Local 5.837700 0.00 49.78 0.00 99,611.750.715922

Base 8.154101 0.00 69.53 0.00 139,137.71

EXP 06APR11B3STYH906 02 Mar 2011 02 Mar 2011 EUR/ES5RIGHTS ISSUE (NON CASH)BANCO PASTOR RTS

98,718.000 NHHV Local 0.000000 0.00 0.00 0.00 0.000.721033

Base 0.000000 0.00 0.00 0.00 0.00
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EUR0.50 (RFD)B3TZNF907 04 Feb 2011 04 Feb 2011 EUR/ES5SUBSCRIPTION (NON CASH)BANCO SANTANDER

5,159.000 NHHJ Local 8.450251 0.00 0.00 0.00 43,594.850.752078

Base 11.235870 0.00 0.00 0.00 57,965.86

COMMON STOCK EUR.5B5282K903 15 Mar 2011 18 Mar 2011 EUR/ES5PERSHING LLCINTL CONSOLIDATED AIRLINES

7,193.000 NHHJ Local 2.578900 0.00 9.28 0.00 18,559.310.715922

Base 3.602208 0.00 12.96 0.00 25,923.65

24 Jan 2011 24 Jan 2011 EUR/ES5MERGER NON CASH

52,457.000 NHHJ Local 1.943194 0.00 0.00 0.00 101,934.130.687758

Base 2.825404 0.00 0.00 0.00 148,212.20

B5282K903 Total

9.28 0.000.0059,650.000 Local 120,493.44

Base 0.00 12.96 0.00 174,135.85

1,648,845.000

0.00

0.00

9,683.63

6,959.87

0.00

0.00 5,125,745.47

7,128,944.32

Local

Base

SPAIN Total

UNITED KINGDOM

COMMON STOCK EUR.06006695001 10 Feb 2011 15 Feb 2011 EUR/GBB 0.01CHICAGO ANALYTIC TRADING COMPANYGLANBIA PLC

122,140.000 NHEG Local 4.000000 0.00 782.95 4,885.60 494,228.550.733434

Base 5.453797 0.00 1,067.51 6,661.27 673,855.52

11 Feb 2011 16 Feb 2011 EUR/GBB 0.01CHICAGO ANALYTIC TRADING COMPANY

30,560.000 NHEG Local 4.047900 0.00 199.17 1,237.04 125,140.030.739727

Base 5.472154 0.00 269.25 1,672.29 169,170.56

006695001 Total

982.12 6,122.640.00152,700.000 Local 619,368.58

Base 0.00 1,336.76 8,333.56 843,026.08
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COMMON STOCK EUR.1025881905 10 Feb 2011 15 Feb 2011 EUR/GBB 0.07CHICAGO ANALYTIC TRADING COMPANYPADDY POWER PLC

9,480.000 NHEG Local 29.999000 0.00 456.27 2,843.90 287,690.690.733434

Base 40.902113 0.00 622.10 3,877.51 392,251.64

11 Feb 2011 16 Feb 2011 EUR/GBB 0.07CHICAGO ANALYTIC TRADING COMPANY

2,420.000 NHEG Local 29.840302 0.00 116.79 722.14 73,052.460.739727

Base 40.339614 0.00 157.88 976.23 98,755.97

025881905 Total

573.06 3,566.040.0011,900.000 Local 360,743.15

Base 0.00 779.98 4,853.74 491,007.61

EXP 31JAN11983TAU902 17 Jan 2011 EUR/GBBRIGHTS ISSUE (NON CASH)BANCO SANTANDER RTS

114.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.752078

Base 0.000000 0.00 0.00 0.00 0.00

17 Jan 2011 CANCEL EUR/GBBRIGHTS ISSUE (NON CASH)

-114.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.752078

Base 0.000000 0.00 0.00 0.00 0.00

17 Jan 2011 17 Jan 2011 EUR/GBBAUTREPAT-RTS ISSUED

114.000 NHHJ Local 0.130000 0.00 0.00 0.00 14.820.752078

Base 0.172854 0.00 0.00 0.00 19.71

983TAU902 Total

0.00 0.000.00114.000 Local 14.82

Base 0.00 0.00 0.00 19.71

99UFPK906 24 Jan 2011 24 Jan 2011 EUR/EURSTATE STREET BANK AND TRUSTMACQUARIE EURO INFRASTR FD LP

1,143,288.590 NHHU Local 1.000000 0.00 0.00 0.00 1,143,288.590.732413

Base 1.365350 0.00 0.00 0.00 1,560,988.94
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18 Feb 2011 18 Feb 2011 EUR/EURSTATE STREET BANK AND TRUST

4,039,785.680 NHHU Local 1.000000 0.00 0.00 0.00 4,039,785.680.740138

Base 1.351100 0.00 0.00 0.00 5,458,154.43

99UFPK906 Total

0.00 0.000.005,183,074.270 Local 5,183,074.27

Base 0.00 0.00 0.00 7,019,143.37

COMMON STOCKACI00FHK9 26 Jan 2011 09 Feb 2011 EUR/GBB1 EXCHANGE OFFER (NON CASH)BANCO SANTANDER

1.000 NHHJ Local 14.820000 0.00 0.00 0.00 14.820.751903

Base 19.710000 0.00 0.00 0.00 19.71

COMMON STOCK EUR.01B010DT901 10 Feb 2011 15 Feb 2011 EUR/GBB 0.01CHICAGO ANALYTIC TRADING COMPANYC+C GROUP PLC

81,320.000 NHEG Local 3.366000 0.00 439.21 2,737.23 276,899.560.733434

Base 4.589370 0.00 598.84 3,732.07 377,538.48

11 Feb 2011 16 Feb 2011 EUR/GBB 0.01CHICAGO ANALYTIC TRADING COMPANY

20,380.000 NHEG Local 3.415000 0.00 112.60 695.98 70,406.280.739727

Base 4.616568 0.00 152.22 940.86 95,178.73

B010DT901 Total

551.81 3,433.210.00101,700.000 Local 347,305.84

Base 0.00 751.06 4,672.93 472,717.21

5,449,489.270

0.00

0.00

2,867.80

2,106.99

17,860.23

13,121.89 6,510,521.48

8,825,933.69

Local

Base

UNITED KINGDOM Total

EURO CURRENCY  Total

0.00Local10,418,471.270

0.00Base

19,848.84

27,050.07

41,226.78

56,606.53

45,118,269.19

61,817,029.05

HONG KONG DOLLAR
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COMMON STOCK CNY1.0600030902 15 Mar 2011 17 Mar 2011 HKD/HK1PERSHING LLCJIANGXI COPPER CO LTD H

31,000.000 NHHJ Local 23.169400 0.00 718.25 776.46 719,746.117.796300

Base 2.971846 0.00 92.13 99.59 92,318.93

COMMON STOCK HKD.1600245005 15 Mar 2011 17 Mar 2011 HKD/HK1 0.01LOOP CAPITAL MARKETS LLCASM PACIFIC TECHNOLOGY

3,500.000 NHHJ Local 88.942900 0.00 311.30 336.20 311,947.657.796300

Base 11.408348 0.00 39.93 43.12 40,012.27

COMMON STOCK CNY1.0601564909 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCANGANG STEEL CO LTD H

4,000.000 NHHJ Local 10.750000 0.00 43.00 46.44 43,089.447.796300

Base 1.378859 0.00 5.52 5.96 5,526.91

COMMON STOCK HKD1.603050006 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCHANG LUNG PROPERTIES LTD

9,000.000 NHHJ Local 31.050000 0.00 279.45 301.81 280,031.267.796300

Base 3.982658 0.00 35.84 38.71 35,918.48

COMMON STOCK HKD.1607355906 15 Mar 2011 17 Mar 2011 HKD/HK1 0.01PERSHING LLCCHINA MOBILE LTD

36,000.000 NHHJ Local 72.300700 0.00 2,602.83 2,811.23 2,608,239.267.796300

Base 9.273720 0.00 333.85 360.59 334,548.34

17 Mar 2011 21 Mar 2011 HKD/HK1 0.01LOOP CAPITAL MARKETS LLC

6,500.000 NHHJ Local 69.215400 0.00 449.90 485.89 450,835.897.801750

Base 8.871779 0.00 57.67 62.28 57,786.51

607355906 Total

3,052.73 3,297.120.0042,500.000 Local 3,059,075.15

Base 0.00 391.52 422.87 392,334.85

COMMON STOCK HKD2.5607564002 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCBANK OF EAST ASIA

10,400.000 NHHJ Local 32.836500 0.00 341.50 368.82 342,209.927.796300

Base 4.211806 0.00 43.80 47.30 43,893.89
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COMMON STOCK CNY1.0608039905 15 Mar 2011 17 Mar 2011 HKD/HK1 0.01LOOP CAPITAL MARKETS LLCANHUI CONCH CEMENT CO LTD H

8,000.000 NHHJ Local 40.537500 0.00 324.30 350.24 324,974.547.796300

Base 5.199582 0.00 41.60 44.93 41,683.18

COMMON STOCK CNY1.0608071908 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCDATANG INTL POWER GEN CO H

14,000.000 NHHJ Local 2.690000 0.00 37.66 40.67 37,738.337.796300

Base 0.345035 0.00 4.83 5.22 4,840.54

COMMON STOCK HKD.1608169900 15 Mar 2011 17 Mar 2011 HKD/HK1 0.01LOOP CAPITAL MARKETS LLCBEIJING ENTERPRISES HLDGS

2,000.000 NHHJ Local 41.700000 0.00 83.40 90.07 83,573.477.796300

Base 5.348691 0.00 10.70 11.56 10,719.63

COMMON STOCK HKD5.0609701909 15 Mar 2011 17 Mar 2011 HKD/HK1 0.01PERSHING LLCCLP HOLDINGS LTD

12,500.000 NHHJ Local 62.548000 0.00 781.85 844.55 783,476.407.796300

Base 8.022780 0.00 100.28 108.33 100,493.36

COMMON STOCK CNY1.0609967906 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCHUANENG POWER INTL INC H

24,000.000 NHHJ Local 4.242500 0.00 101.82 109.97 102,031.797.796300

Base 0.544168 0.00 13.06 14.11 13,087.21

COMMON STOCK CNY1.0610989907 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCYANZHOU COAL MINING CO H

30,000.000 NHHJ Local 23.980000 0.00 719.40 776.95 720,896.357.796300

Base 3.075818 0.00 92.27 99.65 92,466.47

COMMON STOCK HKD.1613623909 15 Mar 2011 17 Mar 2011 HKD/HK1 0.01LOOP CAPITAL MARKETS LLCHENGAN INTL GROUP CO LTD

4,000.000 NHHJ Local 58.118800 0.00 232.48 251.59 232,959.277.796300

Base 7.454664 0.00 29.82 32.27 29,880.75

COMMON STOCK HKD2.5614029908 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCHOPEWELL HOLDINGS LTD

5,000.000 NHHJ Local 23.190000 0.00 115.95 125.23 116,191.187.796300

Base 2.974488 0.00 14.87 16.06 14,903.37
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COMMON STOCK HKD.2617975008 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCCATHAY PACIFIC AIRWAYS

3,000.000 NHHJ Local 18.206700 0.00 54.62 58.99 54,733.717.796300

Base 2.335300 0.00 7.01 7.57 7,020.47

COMMON STOCK HKD.5619027006 15 Mar 2011 17 Mar 2011 HKD/HK1 0.02PERSHING LLCCHEUNG KONG HOLDINGS LTD

9,000.000 NHHJ Local 118.544400 0.00 1,066.90 1,152.35 1,069,118.857.796300

Base 15.205213 0.00 136.85 147.81 137,131.57

COMMON STOCK HKD.1619215007 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCCHINA OVERSEAS LAND + INVEST

26,000.000 NHHJ Local 13.066200 0.00 339.72 366.90 340,427.827.796300

Base 1.675949 0.00 43.57 47.06 43,665.31

COMMON STOCK HKD.1619376908 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCCHINA RESOURCES LAND LTD

12,000.000 NHHJ Local 12.210000 0.00 146.52 158.24 146,824.767.796300

Base 1.566128 0.00 18.79 20.29 18,832.62

COMMON STOCK HKD.4619615008 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCCITIC PACIFIC LTD

4,000.000 NHHJ Local 21.050000 0.00 84.20 90.94 84,375.147.796300

Base 2.699999 0.00 10.80 11.66 10,822.46

COMMON STOCK HKD.1619728009 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCCHINA TRAVEL INTL INV HK

58,000.000 NHHJ Local 1.644500 0.00 95.38 103.01 95,579.397.796300

Base 0.210933 0.00 12.23 13.21 12,259.58

COMMON STOCK CNY1.0620842906 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCBEIJING CAPITAL INTL AIRPO H

18,000.000 NHHJ Local 4.016700 0.00 72.30 78.08 72,450.987.796300

Base 0.515206 0.00 9.27 10.01 9,293.00

COMMON STOCK HKD1.0621255900 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCCHEUNG KONG INFRASTRUCTURE

3,000.000 NHHJ Local 36.916700 0.00 110.75 119.61 110,980.467.796300

Base 4.735156 0.00 14.21 15.35 14,235.02
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COMMON STOCK621808906 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCLENOVO GROUP LTD

44,000.000 NHHJ Local 4.087300 0.00 179.84 194.23 180,215.277.796300

Base 0.524262 0.00 23.07 24.92 23,115.49

COMMON STOCK HKD.1626383905 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCCHINA UNICOM HONG KONG LTD

30,000.000 NHHJ Local 13.018000 0.00 390.54 421.78 391,352.327.796300

Base 1.669766 0.00 50.09 54.10 50,197.19

COMMON STOCK HKD.05626404909 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCCHINA TAIPING INSURANCE HOLD

4,000.000 NHHJ Local 20.897500 0.00 83.59 90.28 83,763.877.796300

Base 2.680438 0.00 10.72 11.58 10,744.05

COMMON STOCK HKD1.0626735906 15 Mar 2011 17 Mar 2011 HKD/HK1 0.02PERSHING LLCHONG KONG EXCHANGES + CLEAR

6,000.000 NHHJ Local 163.687500 0.00 982.13 1,061.57 984,168.707.796300

Base 20.995536 0.00 125.97 136.16 126,235.36

COMMON STOCK628625907 15 Mar 2011 17 Mar 2011 HKD/HK1 0.01LOOP CAPITAL MARKETS LLCLI + FUNG LTD

14,000.000 NHHJ Local 42.835700 0.00 599.70 647.68 600,947.187.796300

Base 5.494363 0.00 76.92 83.07 77,081.07

COMMON STOCK HKD1.629005901 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCMTR CORP

10,500.000 NHHJ Local 28.721400 0.00 301.57 325.70 302,201.977.796300

Base 3.683978 0.00 38.68 41.78 38,762.23

COMMON STOCK HKD.1631349909 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCCHAODA MODERN AGRICULTURE

18,000.000 NHHJ Local 4.154400 0.00 74.78 80.76 74,934.747.796300

Base 0.532868 0.00 9.59 10.36 9,611.58

COMMON STOCK HKD.1632164901 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCESPRIT HOLDINGS LTD

9,500.000 NHHJ Local 36.172600 0.00 343.64 371.13 344,354.477.796300

Base 4.639714 0.00 44.08 47.61 44,168.96
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COMMON STOCK HKD.1635425903 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCCOSCO PACIFIC LTD

6,000.000 NHHJ Local 14.573300 0.00 87.44 94.44 87,621.687.796300

Base 1.869258 0.00 11.22 12.12 11,238.88

COMMON STOCK HKD.5638740902 24 Mar 2011 28 Mar 2011 HKD/HK1PERSHING LLCGREAT EAGLE HOLDINGS LTD

203,000.000 NHEH Local 26.058100 0.00 5,289.79 5,713.18 5,300,797.277.793750

Base 3.343461 0.00 678.72 733.05 680,134.37

COMMON STOCK HKD5.0640837001 15 Mar 2011 17 Mar 2011 HKD/HK1 0.02PERSHING LLCHANG SENG BANK LTD

8,800.000 NHHJ Local 121.917000 0.00 1,072.87 1,158.83 1,075,101.307.796300

Base 15.637803 0.00 137.61 148.64 137,898.91

COMMON STOCK HKD.1641613005 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCCHINA MERCHANTS HLDGS INTL

4,000.000 NHHJ Local 32.225000 0.00 128.90 139.21 129,168.117.796300

Base 4.133371 0.00 16.53 17.85 16,567.87

COMMON STOCK HKD2.642053003 15 Mar 2011 17 Mar 2011 HKD/HK1 0.01LOOP CAPITAL MARKETS LLCHENDERSON LAND DEVELOPMENT

5,000.000 NHHJ Local 46.840000 0.00 234.20 252.94 234,687.147.796300

Base 6.007978 0.00 30.04 32.44 30,102.37

COMMON STOCK CNY1.0642539902 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCALUMINUM CORP OF CHINA LTD H

8,000.000 NHHJ Local 7.207500 0.00 57.66 62.27 57,779.937.796300

Base 0.924477 0.00 7.40 7.99 7,411.20

COMMON STOCK HKD1.0643532005 15 Mar 2011 17 Mar 2011 HKD/HK1 0.01LOOP CAPITAL MARKETS LLCPOWER ASSETS HOLDINGS LTD

10,500.000 NHHJ Local 51.392900 0.00 539.63 582.80 540,747.887.796300

Base 6.591960 0.00 69.22 74.76 69,359.55

COMMON STOCK HKD1.0643557002 15 Mar 2011 17 Mar 2011 HKD/HK1 0.01LOOP CAPITAL MARKETS LLCWHARF HOLDINGS LTD

5,000.000 NHHJ Local 49.700000 0.00 248.50 268.38 249,016.887.796300

Base 6.374819 0.00 31.87 34.42 31,940.39
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COMMON STOCK HKD.25643655004 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCHONG KONG + CHINA GAS

24,000.000 NHHJ Local 17.550000 0.00 421.20 454.90 422,076.107.796300

Base 2.251068 0.00 54.03 58.35 54,138.00

COMMON STOCK HKD.25644806002 15 Mar 2011 17 Mar 2011 HKD/HK1 0.01PERSHING LLCHUTCHISON WHAMPOA LTD

15,000.000 NHHJ Local 88.830000 0.00 1,332.45 1,439.60 1,335,222.057.796300

Base 11.393866 0.00 170.91 184.65 171,263.55

COMMON STOCK HKD1.0645514902 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCCHINA EVERBRIGHT LTD

8,000.000 NHHJ Local 16.670000 0.00 133.36 144.03 133,637.397.796300

Base 2.138194 0.00 17.11 18.48 17,141.13

COMMON STOCK HKD1.648631901 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCKERRY PROPERTIES LTD

2,000.000 NHHJ Local 37.762500 0.00 75.53 81.57 75,682.107.796300

Base 4.843644 0.00 9.69 10.46 9,707.44

COMMON STOCK HKD.1649131901 15 Mar 2011 17 Mar 2011 HKD/HK1 0.01LOOP CAPITAL MARKETS LLCKINGBOARD CHEMICALS HOLDINGS

4,000.000 NHHJ Local 40.750000 0.00 163.00 176.04 163,339.047.796300

Base 5.226838 0.00 20.91 22.58 20,950.84

COMMON STOCK HKD5.0653611905 15 Mar 2011 17 Mar 2011 HKD/HK1PERSHING LLCBOC HONG KONG HOLDINGS LTD

33,500.000 NHHJ Local 24.147800 0.00 808.95 873.72 810,633.977.796300

Base 3.097341 0.00 103.76 112.07 103,976.75

COMMON STOCK CNY1.0653665901 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCBYD CO LTD H

5,500.000 NHHJ Local 32.377300 0.00 178.08 192.33 178,445.567.796300

Base 4.152906 0.00 22.84 24.67 22,888.49

COMMON STOCK CNY1.0655933901 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCCHINA TELECOM CORP LTD H

84,000.000 NHHJ Local 4.481900 0.00 376.48 406.60 377,262.687.796300

Base 0.574875 0.00 48.29 52.15 48,389.96
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COMMON STOCK CNY1.0656099900 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCCHINA OILFIELD SERVICES H

38,000.000 NHHJ Local 15.484200 0.00 588.40 635.47 589,623.477.796300

Base 1.986096 0.00 75.47 81.51 75,628.63

COMMON STOCK HKD1.0656835907 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCNWS HOLDINGS LTD

4,000.000 NHHJ Local 12.492000 0.00 49.97 53.97 50,071.947.796300

Base 1.602299 0.00 6.41 6.92 6,422.53

COMMON STOCK HKD.25658653902 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCYUE YUEN INDUSTRIAL HLDG

5,000.000 NHHJ Local 24.501100 0.00 122.51 132.31 122,760.327.796300

Base 3.142657 0.00 15.71 16.97 15,745.97

COMMON STOCK CNY1.0660087909 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCMAANSHAN IRON + STEEL H

26,000.000 NHHJ Local 4.148500 0.00 107.86 116.49 108,085.357.796300

Base 0.532111 0.00 13.83 14.94 13,863.67

COMMON STOCK HKD1.0663376002 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCNEW WORLD DEVELOPMENT

10,000.000 NHHJ Local 13.556000 0.00 135.56 146.40 135,841.967.796300

Base 1.738774 0.00 17.39 18.78 17,423.90

COMMON STOCK USD.1665911905 15 Mar 2011 17 Mar 2011 HKD/HK1 0.01LOOP CAPITAL MARKETS LLCORIENT OVERSEAS INTL LTD

1,000.000 NHHJ Local 77.975000 0.00 77.98 84.22 78,137.207.796300

Base 10.001539 0.00 10.00 10.80 10,022.34

COMMON STOCK CNY1.0670625904 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCPICC PROPERTY + CASUALTY  H

10,000.000 NHHJ Local 8.830000 0.00 88.30 95.36 88,483.667.796300

Base 1.132589 0.00 11.33 12.24 11,349.44

COMMON STOCK HKD1.0671156909 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCCHINA RESOURCES POWER HOLDIN

8,000.000 NHHJ Local 12.955000 0.00 103.64 111.93 103,855.577.796300

Base 1.661686 0.00 13.29 14.35 13,321.14
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COMMON STOCK CNY1.0671897908 15 Mar 2011 17 Mar 2011 HKD/HK1PERSHING LLCCHINA LIFE INSURANCE CO H

43,000.000 NHHJ Local 29.052300 0.00 1,249.25 1,349.94 1,251,848.097.796300

Base 3.726422 0.00 160.24 173.15 160,569.51

COMMON STOCK CNY.1672529906 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCZIJIN MINING GROUP CO LTD H

36,000.000 NHHJ Local 6.243300 0.00 224.76 242.74 225,226.307.796300

Base 0.800803 0.00 28.83 31.14 28,888.87

COMMON STOCK CNY1.0674395900 15 Mar 2011 17 Mar 2011 HKD/HK1 0.01LOOP CAPITAL MARKETS LLCWEICHAI POWER CO LTD H

4,000.000 NHHJ Local 48.687500 0.00 194.75 210.33 195,155.087.796300

Base 6.244950 0.00 24.98 26.98 25,031.76

COMMON STOCK HKD1.677103905 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCSHANGRI LA ASIA LTD

18,000.000 NHHJ Local 19.175600 0.00 345.16 372.77 345,878.737.796300

Base 2.459577 0.00 44.27 47.81 44,364.47

07 Feb 2011 07 Feb 2011 HKD/HK1RIGHTS EXERCISED

10,166.000 NHHJ Local 19.500000 0.00 0.00 0.00 198,237.007.786350

Base 2.504383 0.00 0.00 0.00 25,459.55

677103905 Total

345.16 372.770.0028,166.000 Local 544,115.73

Base 0.00 44.27 47.81 69,824.02

COMMON STOCK CNY1.0678204900 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCCHINA SHIPPING DEVELOPMENT H

6,000.000 NHHJ Local 8.663300 0.00 51.98 56.14 52,087.927.796300

Base 1.111207 0.00 6.67 7.20 6,681.11

COMMON STOCK HKD.1680765906 24 Mar 2011 28 Mar 2011 HKD/HK1PERSHING LLCSINGAMAS CONTAINER HLDGS

1,134,000.000 NHEH Local 3.536300 0.00 4,010.16 4,331.81 4,018,506.177.793750

Base 0.453735 0.00 514.54 555.81 515,606.24



Prepared by State StreetPage 268

Purchase Report by Report Date
Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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 HKD.1681001905 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCSHANGHAI INDUSTRIAL HLDG LTD

1,000.000 NHHJ Local 27.800000 0.00 27.80 30.02 27,857.827.796300

Base 3.565794 0.00 3.57 3.85 3,573.21

COMMON STOCK HKD1.0681042008 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCSINO LAND CO

8,000.000 NHHJ Local 13.215000 0.00 105.72 114.18 105,939.907.796300

Base 1.695035 0.00 13.56 14.65 13,588.48

COMMON STOCK HKD.5685992000 15 Mar 2011 17 Mar 2011 HKD/HK1 0.02PERSHING LLCSUN HUNG KAI PROPERTIES

8,000.000 NHHJ Local 118.575000 0.00 948.60 1,024.89 950,573.497.796300

Base 15.209138 0.00 121.67 131.46 121,926.23

COMMON STOCK HKD.6686774001 15 Mar 2011 17 Mar 2011 HKD/HK1 0.01LOOP CAPITAL MARKETS LLCSWIRE PACIFIC LTD A

6,000.000 NHHJ Local 108.600000 0.00 651.60 703.73 652,955.337.796300

Base 13.929685 0.00 83.58 90.27 83,751.95

COMMON STOCK HKD.05688167006 15 Mar 2011 17 Mar 2011 HKD/HK1 0.01LOOP CAPITAL MARKETS LLCTELEVISION BROADCASTS LTD

4,000.000 NHHJ Local 41.587500 0.00 166.35 179.66 166,696.017.796300

Base 5.334261 0.00 21.34 23.05 21,381.43

COMMON STOCK690355904 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCTINGYI (CAYMAN ISLN) HLDG CO

16,000.000 NHHJ Local 19.374300 0.00 309.99 334.79 310,633.587.796300

Base 2.485063 0.00 39.76 42.94 39,843.72

COMMON STOCK HKD.5691316004 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCGUANGDONG INVESTMENT LTD

10,000.000 NHHJ Local 3.878000 0.00 38.78 41.88 38,860.667.796300

Base 0.497415 0.00 4.97 5.37 4,984.50

COMMON STOCK HKD1.0697237907 15 Mar 2011 17 Mar 2011 HKD/HK1 0.01LOOP CAPITAL MARKETS LLCWING HANG BANK LTD

1,500.000 NHHJ Local 97.316700 0.00 145.98 157.66 146,278.697.796300

Base 12.482421 0.00 18.72 20.22 18,762.58
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COMMON STOCK HKD1.0697245009 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCCHINA RESOURCES ENTERPRISE

8,000.000 NHHJ Local 28.412500 0.00 227.30 245.48 227,772.787.796300

Base 3.644357 0.00 29.15 31.48 29,215.50

COMMON STOCK CNY1.0699076907 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCZHEJIANG EXPRESSWAY CO H

14,000.000 NHHJ Local 6.898600 0.00 96.58 104.31 96,781.297.796300

Base 0.884856 0.00 12.39 13.38 12,413.75

EXP07FEB11983JWR907 11 Jan 2011 19 Jan 2011 HKD/HK1RIGHTS ISSUE (NON CASH)SHANGRI LA ASIA LTD RTS

10,166.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.007.776950

Base 0.000000 0.00 0.00 0.00 0.00

EXP11MAR2011983XFN904 21 Feb 2011 25 Feb 2011 HKD/HK1RIGHTS ISSUE (NON CASH)WHARF HOLDINGS LTD RTS

3,619.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.007.784000

Base 0.000000 0.00 0.00 0.00 0.00

EX DATE 01MAR11987JYS909 01 Mar 2011 HKD/HK1RIGHTS ISSUE (NON CASH)HUTCHISON PORT HOLDINGS TRUST

10,789.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.007.789150

Base 0.000000 0.00 0.00 0.00 0.00

01 Mar 2011 CANCEL HKD/HK1RIGHTS ISSUE (NON CASH)

-10,789.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.007.789150

Base 0.000000 0.00 0.00 0.00 0.00

01 Mar 2011 01 Mar 2011 HKD/HK1RIGHTS ISSUE (NON CASH)

10,700.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.007.789150

Base 0.000000 0.00 0.00 0.00 0.00

987JYS909 Total

0.00 0.000.0010,700.000 Local 0.00

Base 0.00 0.00 0.00 0.00
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COMMON STOCKB00LN4900 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCLIFESTYLE INTL HLDGS LTD

3,000.000 NHHJ Local 18.933300 0.00 56.80 61.34 56,918.047.796300

Base 2.428498 0.00 7.29 7.87 7,300.65

COMMON STOCK CNY1.0B018L7903 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCCHINA SHIPPING CONTAINER H

38,000.000 NHHJ Local 3.223900 0.00 122.51 132.31 122,763.027.796300

Base 0.413517 0.00 15.71 16.97 15,746.32

COMMON STOCK HKD.1B01B1L907 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCCHINA MENGNIU DAIRY CO

6,000.000 NHHJ Local 20.691700 0.00 124.15 134.08 124,408.437.796300

Base 2.654041 0.00 15.92 17.19 15,957.37

COMMON STOCKB01CT3905 15 Mar 2011 17 Mar 2011 HKD/HK1 0.03PERSHING LLCTENCENT HOLDINGS LTD

5,000.000 NHHJ Local 214.100000 0.00 1,070.50 1,156.64 1,072,727.147.796300

Base 27.461745 0.00 137.31 148.36 137,594.39

COMMON STOCK CNY1.0B01FLR903 15 Mar 2011 17 Mar 2011 HKD/HK1 0.01PERSHING LLCPING AN INSURANCE GROUP CO H

8,500.000 NHHJ Local 77.088200 0.00 655.25 708.42 656,613.377.796300

Base 9.887793 0.00 84.05 90.87 84,221.15

COMMON STOCKB01Z8S902 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCGOME ELECTRICAL APPLIANCES

62,000.000 NHHJ Local 2.553000 0.00 158.29 170.95 158,615.247.796300

Base 0.327463 0.00 20.30 21.92 20,344.94

COMMON STOCK HKD.02B02L83907 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCMONGOLIA ENERGY CORP LTD

34,000.000 NHHJ Local 1.556200 0.00 52.91 57.14 53,020.857.796300

Base 0.199608 0.00 6.79 7.33 6,800.77

COMMON STOCK CNY1.0B04KNF903 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCAIR CHINA LTD H

8,000.000 NHHJ Local 6.995000 0.00 55.96 60.44 56,076.407.796300

Base 0.897220 0.00 7.18 7.75 7,192.69
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COMMON STOCK CNY1.0B04KP8907 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCZTE CORP H

3,000.000 NHHJ Local 33.350000 0.00 100.05 108.05 100,258.107.796300

Base 4.277670 0.00 12.83 13.86 12,859.70

COMMON STOCK USD.04B05MBB900 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCFOXCONN INTERNATIONAL HLDGS

17,000.000 NHHJ Local 5.049400 0.00 85.84 92.71 86,018.357.796300

Base 0.647666 0.00 11.01 11.89 11,033.23

COMMON STOCK CNY1.0B09N7M905 15 Mar 2011 17 Mar 2011 HKD/HK1PERSHING LLCCHINA SHENHUA ENERGY CO H

37,000.000 NHHJ Local 33.434500 0.00 1,237.08 1,336.97 1,239,650.557.796300

Base 4.288509 0.00 158.68 171.49 159,004.98

COMMON STOCK CNY1.0B0B8Z1900 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCCHINA COSCO HOLDINGS H

17,500.000 NHHJ Local 8.047700 0.00 140.83 152.10 141,127.687.796300

Base 1.032246 0.00 18.06 19.51 18,101.88

COMMON STOCK CNY1.0B0B8Z2908 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCBANK OF COMMUNICATIONS CO H

66,000.000 NHHJ Local 7.693800 0.00 507.79 548.41 508,847.007.796300

Base 0.986853 0.00 65.13 70.34 65,267.76

COMMON STOCK HKD.1B0CJMD903 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCSINOFERT HOLDINGS LTD

26,000.000 NHHJ Local 3.803800 0.00 98.90 106.81 99,104.517.796300

Base 0.487898 0.00 12.69 13.70 12,711.74

COMMON STOCK HKD.1B0D01C908 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCCHINA YURUN FOOD GROUP LTD

5,000.000 NHHJ Local 24.650000 0.00 123.25 133.11 123,506.367.796300

Base 3.161756 0.00 15.81 17.07 15,841.66

COMMON STOCK HKD.02B0HZZ5905 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCPARKSON RETAIL GROUP LTD

14,000.000 NHHJ Local 10.715000 0.00 150.01 162.01 150,322.027.796300

Base 1.374370 0.00 19.24 20.78 19,281.20
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COMMON STOCK CNY1.0B0LMTQ900 15 Mar 2011 17 Mar 2011 HKD/HK1PERSHING LLCCHINA CONSTRUCTION BANK H

280,000.000 NHHJ Local 6.944100 0.00 1,944.35 2,100.55 1,948,392.907.796300

Base 0.890692 0.00 249.39 269.43 249,912.51

17 Mar 2011 21 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLC

48,000.000 NHHJ Local 6.901500 0.00 331.27 357.77 331,961.047.801750

Base 0.884609 0.00 42.46 45.86 42,549.56

B0LMTQ900 Total

2,275.62 2,458.320.00328,000.000 Local 2,280,353.94

Base 0.00 291.85 315.29 292,462.07

REIT NPVB0PB4M906 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCLINK REIT

14,500.000 NHHJ Local 24.148300 0.00 350.15 378.16 350,878.667.796300

Base 3.097405 0.00 44.91 48.50 45,005.79

03 Jan 2011 20 Jan 2011 HKD/HK1AUTREPAT-STK/$ DIV

2,298.000 NHHJ Local 24.047619 0.00 0.00 0.00 55,261.437.773650

Base 3.093478 0.00 0.00 0.00 7,108.81

B0PB4M906 Total

350.15 378.160.0016,798.000 Local 406,140.09

Base 0.00 44.91 48.50 52,114.60

COMMON STOCK HKD.1B0PR2F908 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCAGILE PROPERTY HOLDINGS LTD

4,000.000 NHHJ Local 9.625000 0.00 38.50 41.58 38,580.087.796300

Base 1.234560 0.00 4.94 5.34 4,948.51

COMMON STOCK CNY1.B0Y91C906 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCCHINA NATIONAL BUILDING MA H

14,000.000 NHHJ Local 22.614300 0.00 316.60 341.93 317,258.737.796300

Base 2.900645 0.00 40.61 43.86 40,693.50
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COMMON STOCK HKD.1B16YNS901 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCSHIMAO PROPERTY HOLDINGS LTD

7,500.000 NHHJ Local 10.032000 0.00 75.24 81.26 75,396.507.796300

Base 1.286764 0.00 9.65 10.42 9,670.81

COMMON STOCKB17MXJ905 24 Mar 2011 28 Mar 2011 HKD/HK1PERSHING LLCHI SUN TECHNOLOGY CHINA LTD

741,000.000 NHEH Local 2.632800 0.00 1,950.90 2,107.07 1,954,962.777.793750

Base 0.337809 0.00 250.32 270.35 250,837.24

COMMON STOCK CNY.25B19H8Y909 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCGUANGZHOU R+F PROPERTIES   H

8,400.000 NHHJ Local 9.924400 0.00 83.37 90.03 83,538.367.796300

Base 1.272963 0.00 10.69 11.55 10,715.13

COMMON STOCK HKD1.0B1DN3X908 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCCHINA BLUECHEMICAL LTD   H

36,000.000 NHHJ Local 6.157200 0.00 221.66 239.39 222,120.257.796300

Base 0.789759 0.00 28.43 30.70 28,490.47

COMMON STOCK CNY1.0B1DYPZ905 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCCHINA MERCHANTS BANK H

35,500.000 NHHJ Local 19.783900 0.00 702.33 758.52 703,789.307.796300

Base 2.537601 0.00 90.09 97.30 90,272.22

COMMON STOCK CNY1.0B1G1QD902 15 Mar 2011 17 Mar 2011 HKD/HK1PERSHING LLCIND + COMM BK OF CHINA H

269,000.000 NHHJ Local 6.024700 0.00 1,620.64 1,750.65 1,624,015.597.796300

Base 0.772764 0.00 207.87 224.55 208,305.94

COMMON STOCK CNY1.0B1JNK8908 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCCHINA COAL ENERGY CO H

51,000.000 NHHJ Local 11.267800 0.00 574.66 620.63 575,853.097.796300

Base 1.445275 0.00 73.71 79.61 73,862.36

COMMON STOCK HKD.1B1TLR6908 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCCHINA AGRI INDUSTRIES HLDGS

7,000.000 NHHJ Local 8.058600 0.00 56.41 60.92 56,527.537.796300

Base 1.033644 0.00 7.24 7.82 7,250.56
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COMMON STOCK HKD.1B1VKYN902 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCCOUNTRY GARDEN HOLDINGS CO

47,000.000 NHHJ Local 2.979800 0.00 140.05 151.25 140,341.907.796300

Base 0.382207 0.00 17.96 19.40 18,001.09

COMMON STOCK CNY1.0B1W0JF909 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCCHINA CITIC BANK CORP LTD H

51,000.000 NHHJ Local 5.084600 0.00 259.31 280.06 259,853.977.796300

Base 0.652181 0.00 33.26 35.92 33,330.42

COMMON STOCK HKD.01B1WJ4X905 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCBELLE INTERNATIONAL HOLDINGS

23,000.000 NHHJ Local 13.096500 0.00 301.22 325.32 301,846.047.796300

Base 1.679835 0.00 38.64 41.73 38,716.58

COMMON STOCK USD.01B1YC2B908 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCCHINA HIGH SPEED TRANSMISSIO

2,000.000 NHHJ Local 11.210000 0.00 22.42 24.21 22,466.637.796300

Base 1.437862 0.00 2.88 3.11 2,881.70

COMMON STOCK HKD.1B1Z7FX906 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCFOSUN INTERNATIONAL

4,500.000 NHHJ Local 5.622200 0.00 25.30 27.32 25,352.527.796300

Base 0.721137 0.00 3.25 3.51 3,251.87

COMMON STOCK HKD.8B24CVP906 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCSINO OCEAN LAND HOLDINGS

16,000.000 NHHJ Local 4.458400 0.00 71.33 77.04 71,482.777.796300

Base 0.571861 0.00 9.15 9.88 9,168.81

COMMON STOCK HKD.02B27WLD907 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCSOHO CHINA LTD

26,000.000 NHHJ Local 5.835400 0.00 151.72 163.86 152,035.987.796300

Base 0.748483 0.00 19.46 21.02 19,501.04

COMMON STOCKB28Q94903 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCALIBABA.COM LTD

4,500.000 NHHJ Local 14.106700 0.00 63.48 68.56 63,612.197.796300

Base 1.809410 0.00 8.14 8.79 8,159.28
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COMMON STOCK HKD.1B28XTQ907 11 Feb 2011 15 Feb 2011 HKD/HK1BNP PARIBAS PEREGRINE SECURITIESVALUE PARTNERS GROUP LTD

364,000.000 NHEG Local 7.517500 0.00 4,460.28 2,873.27 2,743,703.557.795050

Base 0.964394 0.00 572.19 368.60 351,980.24

14 Feb 2011 16 Feb 2011 HKD/HK1BNP PARIBAS PEREGRINE SECURITIES

410,000.000 NHEG Local 7.582100 0.00 5,067.12 3,264.15 3,116,992.277.795550

Base 0.972619 0.00 650.00 418.72 399,842.51

15 Feb 2011 17 Feb 2011 HKD/HK1BNP PARIBAS PEREGRINE SECURITIES

96,000.000 NHEG Local 7.555100 0.00 1,182.22 761.64 727,233.467.794700

Base 0.969261 0.00 151.67 97.71 93,298.45

B28XTQ907 Total

10,709.62 6,899.060.00870,000.000 Local 6,587,929.28

Base 0.00 1,373.86 885.03 845,121.20

COMMON STOCK CNY1.0B2PFVH904 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCCHINA RAILWAY CONSTRUCTION H

30,000.000 NHHJ Local 8.241500 0.00 247.25 267.02 247,759.277.796300

Base 1.057104 0.00 31.71 34.25 31,779.08

COMMON STOCK HKD.25B3XH0P905 24 Mar 2011 28 Mar 2011 HKD/HK1PERSHING LLCHUTCHISON TELECOMM HONG KONG

1,488,000.000 NHEH Local 2.532300 0.00 3,768.06 4,070.44 3,775,900.907.793750

Base 0.324914 0.00 483.47 522.27 484,478.06

COMMON STOCK CNY1.0B43399904 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCGUANGZHOU AUTOMOBILE GROUP H

46,000.000 NHHJ Local 9.274800 0.00 426.64 460.77 427,528.217.796300

Base 1.189641 0.00 54.72 59.10 54,837.32

COMMON STOCKB4JSTL903 15 Mar 2011 17 Mar 2011 HKD/HK1LOOP CAPITAL MARKETS LLCWYNN MACAU LTD

7,600.000 NHHJ Local 20.218400 0.00 153.66 165.95 153,979.457.796300

Base 2.593333 0.00 19.71 21.29 19,750.32
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HONG KONG DOLLAR  Total

0.00Local6,833,149.000

0.00Base

62,985.50

8,079.66

62,632.55

8,034.36

58,872,340.28

7,552,046.59

HUNGARIAN FORINT

COMMON STOCK474249901 16 Mar 2011 21 Mar 2011 HUF/HU2 0.11CITIGROUPGLOBAL MARKETS LIMITEDMOL HUNGARIAN OIL AND GAS PL

1,799.000 NHHJ Local 22,462.001101 0.00 40,409.14 0.00 40,449,549.12196.828550

Base 114.119629 0.00 205.30 0.00 205,506.51

HUNGARIAN FORINT  Total

0.00Local1,799.000

0.00Base

0.00

0.00

40,409.14

205.30

40,449,549.12

205,506.51

INDONESIAN RUPIAH

COMMON STOCK IDR500.604348904 15 Mar 2011 18 Mar 2011 IDR/ID5LOOP CAPITAL MARKETS LLCBUMI RESOURCES TBK PT

161,000.000 NHHJ Local 2,988.198801 0.00 721,650.00 206,873.00 482,028,530.008,783.000000

Base 0.340225 0.00 82.16 23.55 54,881.99

COMMON STOCK IDR500.665104907 15 Mar 2011 18 Mar 2011 IDR/ID5LOOP CAPITAL MARKETS LLCBANK MANDIRI TBK PT

74,000.000 NHHJ Local 5,984.121595 0.00 664,238.00 190,415.00 443,679,651.008,783.000000

Base 0.681330 0.00 75.63 21.68 50,515.73

21 Feb 2011 21 Feb 2011 IDR/ID5RIGHTS EXERCISED

53,974.000 NHHJ Local 5,000.000000 0.00 0.00 0.00 269,870,000.008,857.500000

Base 0.564493 0.00 0.00 0.00 30,467.97

665104907 Total

664,238.00 190,415.000.00127,974.000 Local 713,549,651.00

Base 0.00 75.63 21.68 80,983.70
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COMMON STOCK IDR250.670909902 15 Mar 2011 18 Mar 2011 IDR/ID5LOOP CAPITAL MARKETS LLCBANK RAKYAT INDONESIA PERSER

81,000.000 NHHJ Local 5,132.407395 0.00 623,588.00 178,762.00 416,527,349.008,783.000000

Base 0.584357 0.00 71.00 20.35 47,424.27

EXP 24FEB11987CMZ901 08 Feb 2011 11 Feb 2011 IDR/ID5RIGHTS ISSUE (NON CASH)BANK MANDIRI TBK RTS

53,974.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.008,953.000000

Base 0.000000 0.00 0.00 0.00 0.00

INDONESIAN RUPIAH  Total

0.00Local423,948.000

0.00Base

576,050.00

65.58

2,009,476.00

228.79

1,612,105,530.00

183,289.96

ISRAELI SHEKEL

COMMON STOCK ILS.1691670004 17 Jan 2011 19 Jan 2011 ILS/IL1 0.01MERRILL LYNCH INTERNATIONALMIZRAHI TEFAHOT BANK LTD

100,000.000 NHHV Local 37.861400 0.00 1,893.07 0.00 3,788,033.073.545000

Base 10.680226 0.00 534.01 0.00 1,068,556.58

25 Jan 2011 27 Jan 2011 ILS/IL1 0.01MERRILL LYNCH INTERNATIONAL

62,400.000 NHHV Local 36.721600 0.00 1,145.71 0.00 2,292,573.553.604950

Base 10.186438 0.00 317.82 0.00 635,951.55

01 Feb 2011 03 Feb 2011 ILS/IL1MERRILL LYNCH INTERNATIONAL

6,900.000 NHHV Local 35.254400 0.00 121.63 0.00 243,376.993.683000

Base 9.572197 0.00 33.02 0.00 66,081.18

691670004 Total

3,160.41 0.000.00169,300.000 Local 6,323,983.61

Base 0.00 884.85 0.00 1,770,589.31

ISRAELI SHEKEL  Total

0.00Local169,300.000

0.00Base

0.00

0.00

3,160.41

884.85

6,323,983.61

1,770,589.31
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JAPANESE YEN

COMMON STOCK601070006 15 Mar 2011 18 Mar 2011 JPY/JP5 0.02ITG SECURITIES (HK) LTDAISIN SEIKI CO LTD

1,100.000 NHHJ Local 2,560.636364 0.00 1,408.00 0.00 2,818,108.0080.830000

Base 31.679282 0.00 17.42 0.00 34,864.63

COMMON STOCK601090004 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDAJINOMOTO CO INC

3,000.000 NHHJ Local 806.333000 0.00 1,209.00 0.00 2,420,208.0080.830000

Base 9.975665 0.00 14.96 0.00 29,941.95

COMMON STOCK601490006 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDALL NIPPON AIRWAYS CO LTD

2,000.000 NHHJ Local 246.000000 0.00 246.00 0.00 492,246.0080.830000

Base 3.043424 0.00 3.04 0.00 6,089.89

COMMON STOCK602210007 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDAMADA CO LTD

2,000.000 NHHJ Local 600.000000 0.00 600.00 0.00 1,200,600.0080.830000

Base 7.422987 0.00 7.42 0.00 14,853.40

COMMON STOCK603658907 15 Mar 2011 18 Mar 2011 JPY/JP5 0.68ITG SECURITIES (HK) LTDFUJI MEDIA HOLDINGS INC

3.000 NHHJ Local 111,333.000000 0.00 166.00 0.00 334,165.0080.830000

Base 1,377.372263 0.00 2.05 0.00 4,134.17

COMMON STOCK603773904 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDAEON CREDIT SERVICE CO LTD

400.000 NHHJ Local 997.250000 0.00 199.00 0.00 399,099.0080.830000

Base 12.337622 0.00 2.46 0.00 4,937.51

COMMON STOCK604978908 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDACOM CO LTD

380.000 NHHJ Local 905.921053 0.00 172.00 0.00 344,422.0080.830000

Base 11.207733 0.00 2.13 0.00 4,261.07

COMMON STOCK605440007 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDASAHI BREWERIES LTD

1,500.000 NHHJ Local 1,378.552667 0.00 1,033.00 0.00 2,068,862.0080.830000

Base 17.054963 0.00 12.78 0.00 25,595.22
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COMMON STOCK605460005 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDASAHI KASEI CORP

6,000.000 NHHJ Local 472.000000 0.00 1,416.00 0.00 2,833,416.0080.830000

Base 5.839416 0.00 17.52 0.00 35,054.01

COMMON STOCK605520006 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDASAHI GLASS CO LTD

5,000.000 NHHJ Local 979.400000 0.00 2,448.00 0.00 4,899,448.0080.830000

Base 12.116788 0.00 30.29 0.00 60,614.23

COMMON STOCK607572005 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDHIROSHIMA BANK LTD/THE

1,000.000 NHHJ Local 319.000000 0.00 159.00 0.00 319,159.0080.830000

Base 3.946554 0.00 1.97 0.00 3,948.52

COMMON STOCK607575008 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDBANK OF KYOTO LTD/THE

1,000.000 NHHJ Local 678.000000 0.00 339.00 0.00 678,339.0080.830000

Base 8.387975 0.00 4.19 0.00 8,392.17

COMMON STOCK608484903 15 Mar 2011 18 Mar 2011 JPY/JP5 0.17ITG SECURITIES (HK) LTDYAHOO JAPAN CORP

88.000 NHHJ Local 27,709.545455 0.00 1,219.00 0.00 2,439,659.0080.830000

Base 342.812637 0.00 15.08 0.00 30,182.59

COMMON STOCK612192906 15 Mar 2011 18 Mar 2011 JPY/JP5 0.02ITG SECURITIES (HK) LTDBENESSE HOLDINGS INC

600.000 NHHJ Local 3,332.500000 0.00 999.00 0.00 2,000,499.0080.830000

Base 41.228504 0.00 12.36 0.00 24,749.46

COMMON STOCK612528901 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDTREND MICRO INC

400.000 NHHJ Local 2,032.000000 0.00 406.00 0.00 813,206.0080.830000

Base 25.139181 0.00 5.02 0.00 10,060.70

COMMON STOCK612563908 15 Mar 2011 18 Mar 2011 JPY/JP5 1.43ITG SECURITIES (HK) LTDNTT DATA CORP

6.000 NHHJ Local 230,336.333333 0.00 691.00 0.00 1,382,709.0080.830000

Base 2,849.639160 0.00 8.55 0.00 17,106.38
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COMMON STOCK612927905 15 Mar 2011 18 Mar 2011 JPY/JP5 0.83ITG SECURITIES (HK) LTDNTT DOCOMO INC

90.000 NHHJ Local 134,377.777778 0.00 6,047.00 0.00 12,100,047.0080.830000

Base 1,662.474054 0.00 74.81 0.00 149,697.48

COMMON STOCK613403906 21 Feb 2011 24 Feb 2011 JPY/JP5 0.02CABRERA CAPITAL MARKETS LLCKADOKAWA GROUP HOLDINGS INC

5,400.000 NHEH Local 2,211.314630 0.00 7,164.00 0.00 11,948,263.0083.230000

Base 26.568721 0.00 86.07 0.00 143,557.17

22 Feb 2011 25 Feb 2011 JPY/JP5 0.02CABRERA CAPITAL MARKETS LLC

1,600.000 NHEH Local 2,218.625000 0.00 2,129.00 0.00 3,551,929.0082.945000

Base 26.748146 0.00 25.67 0.00 42,822.70

23 Feb 2011 28 Feb 2011 JPY/JP5 0.02CABRERA CAPITAL MARKETS LLC

1,500.000 NHEH Local 2,264.000000 0.00 2,037.00 0.00 3,398,037.0082.400000

Base 27.475728 0.00 24.72 0.00 41,238.31

613403906 Total

11,330.00 0.000.008,500.000 Local 18,898,229.00

Base 0.00 136.46 0.00 227,618.18

COMMON STOCK614168904 15 Mar 2011 18 Mar 2011 JPY/JP5 0.02ITG SECURITIES (HK) LTDORACLE CORP JAPAN

100.000 NHHJ Local 3,485.000000 0.00 174.00 0.00 348,674.0080.830000

Base 43.115180 0.00 2.15 0.00 4,313.67

COMMON STOCK614650000 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDBROTHER INDUSTRIES LTD

900.000 NHHJ Local 1,088.866667 0.00 489.00 0.00 980,469.0080.830000

Base 13.471071 0.00 6.05 0.00 12,130.01

COMMON STOCK617149901 15 Mar 2011 18 Mar 2011 JPY/JP5 0.04ITG SECURITIES (HK) LTDUSS CO LTD

480.000 NHHJ Local 5,793.956250 0.00 1,390.00 0.00 2,782,489.0080.830000

Base 71.680765 0.00 17.20 0.00 34,423.96
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COMMON STOCK617232004 15 Mar 2011 18 Mar 2011 JPY/JP5 0.02ITG SECURITIES (HK) LTDCANON INC

6,000.000 NHHJ Local 3,462.575000 0.00 10,387.00 0.00 20,785,837.0080.830000

Base 42.837746 0.00 128.50 0.00 257,154.98

17 Mar 2011 23 Mar 2011 JPY/JP5 0.03LOOP CAPITAL MARKETS LLC

1,100.000 NHHJ Local 3,445.345455 0.00 2,273.00 0.00 3,792,153.0078.750000

Base 43.750418 0.00 28.86 0.00 48,154.32

617232004 Total

12,660.00 0.000.007,100.000 Local 24,577,990.00

Base 0.00 157.36 0.00 305,309.30

COMMON STOCK617245006 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDCANON MARKETING JAPAN INC

300.000 NHHJ Local 883.000000 0.00 132.00 0.00 265,032.0080.830000

Base 10.924162 0.00 1.63 0.00 3,278.88

COMMON STOCK617896006 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDCASIO COMPUTER CO LTD

4,300.000 NHHJ Local 601.755581 0.00 1,293.00 0.00 2,588,842.0080.830000

Base 7.444706 0.00 16.00 0.00 32,028.23

COMMON STOCK618355903 15 Mar 2011 18 Mar 2011 JPY/JP5 3.79ITG SECURITIES (HK) LTDCENTRAL JAPAN RAILWAY CO

9.000 NHHJ Local 612,888.888889 0.00 2,758.00 0.00 5,518,758.0080.830000

Base 7,582.443262 0.00 34.12 0.00 68,276.11

COMMON STOCK619056005 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDCHIBA BANK LTD/THE

4,000.000 NHHJ Local 453.250000 0.00 906.00 0.00 1,813,906.0080.830000

Base 5.607448 0.00 11.21 0.00 22,441.00

COMMON STOCK619560006 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDCHUBU ELECTRIC POWER CO INC

3,300.000 NHHJ Local 1,823.090606 0.00 3,008.00 0.00 6,019,207.0080.830000

Base 22.554628 0.00 37.21 0.00 74,467.49
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COMMON STOCK619580004 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDCHUGOKU BANK LTD/THE

1,000.000 NHHJ Local 900.000000 0.00 450.00 0.00 900,450.0080.830000

Base 11.134480 0.00 5.57 0.00 11,140.05

COMMON STOCK619590003 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDCHUGOKU ELECTRIC POWER CO

300.000 NHHJ Local 1,572.666667 0.00 235.00 0.00 472,035.0080.830000

Base 19.456472 0.00 2.91 0.00 5,839.85

COMMON STOCK619640006 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDCHUGAI PHARMACEUTICAL CO LTD

1,300.000 NHHJ Local 1,335.615385 0.00 868.00 0.00 1,737,168.0080.830000

Base 16.523758 0.00 10.74 0.00 21,491.62

COMMON STOCK619730005 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDCITIZEN HOLDINGS CO LTD

3,300.000 NHHJ Local 422.787879 0.00 697.00 0.00 1,395,897.0080.830000

Base 5.230581 0.00 8.62 0.00 17,269.54

COMMON STOCK622633006 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDCOSMO OIL COMPANY LTD

22,000.000 NHHJ Local 206.677273 0.00 2,273.00 0.00 4,549,173.0080.830000

Base 2.556938 0.00 28.12 0.00 56,280.75

COMMON STOCK622959906 15 Mar 2011 18 Mar 2011 JPY/JP5 0.42ITG SECURITIES (HK) LTDRAKUTEN INC

32.000 NHHJ Local 67,793.750000 0.00 1,084.00 0.00 2,170,484.0080.830000

Base 838.720153 0.00 13.41 0.00 26,852.46

COMMON STOCK624899902 15 Mar 2011 18 Mar 2011 JPY/JP5 3.07ITG SECURITIES (HK) LTDKDDI CORP

14.000 NHHJ Local 496,821.428571 0.00 3,477.00 0.00 6,958,977.0080.830000

Base 6,146.497941 0.00 43.02 0.00 86,093.99

COMMON STOCK625050000 15 Mar 2011 18 Mar 2011 JPY/JP5 0.04ITG SECURITIES (HK) LTDDAITO TRUST CONSTRUCT CO LTD

300.000 NHHJ Local 5,850.000000 0.00 877.00 0.00 1,755,877.0080.830000

Base 72.374119 0.00 10.85 0.00 21,723.09
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COMMON STOCK625062005 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDDAIDO STEEL CO LTD

1,000.000 NHHJ Local 418.000000 0.00 209.00 0.00 418,209.0080.830000

Base 5.171347 0.00 2.59 0.00 5,173.93

COMMON STOCK625072004 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDDAIKIN INDUSTRIES LTD

1,300.000 NHHJ Local 2,303.795385 0.00 1,497.00 0.00 2,996,431.0080.830000

Base 28.501737 0.00 18.52 0.00 37,070.78

COMMON STOCK625086004 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDDAINIPPON SUMITOMO PHARMA CO

400.000 NHHJ Local 669.000000 0.00 133.00 0.00 267,733.0080.830000

Base 8.276630 0.00 1.65 0.00 3,312.30

COMMON STOCK625090006 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDDAI NIPPON PRINTING CO LTD

3,000.000 NHHJ Local 879.333000 0.00 1,318.00 0.00 2,639,317.0080.830000

Base 10.878795 0.00 16.31 0.00 32,652.69

COMMON STOCK625136007 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDDAIWA HOUSE INDUSTRY CO LTD

2,000.000 NHHJ Local 1,038.500000 0.00 1,038.00 0.00 2,078,038.0080.830000

Base 12.847952 0.00 12.84 0.00 25,708.75

COMMON STOCK625144001 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDDAIWA SECURITIES GROUP INC

10,000.000 NHHJ Local 347.700000 0.00 1,738.00 0.00 3,478,738.0080.830000

Base 4.301621 0.00 21.50 0.00 43,037.71

COMMON STOCK626691901 15 Mar 2011 18 Mar 2011 JPY/JP5 0.02ITG SECURITIES (HK) LTDLAWSON INC

100.000 NHHJ Local 3,780.000000 0.00 189.00 0.00 378,189.0080.830000

Base 46.764815 0.00 2.34 0.00 4,678.82

COMMON STOCK626897003 15 Mar 2011 18 Mar 2011 JPY/JP5 0.02ITG SECURITIES (HK) LTDMITSUBISHI UFJ LEASE + FINAN

190.000 NHHJ Local 2,809.473684 0.00 266.00 0.00 534,066.0080.830000

Base 34.757809 0.00 3.29 0.00 6,607.27
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COMMON STOCK629854902 15 Mar 2011 18 Mar 2011 JPY/JP5 0.03ITG SECURITIES (HK) LTDEAST JAPAN RAILWAY CO

2,800.000 NHHJ Local 4,253.392857 0.00 5,954.00 0.00 11,915,454.0080.830000

Base 52.621463 0.00 73.66 0.00 147,413.76

COMMON STOCK630720001 15 Mar 2011 18 Mar 2011 JPY/JP5 0.02ITG SECURITIES (HK) LTDEISAI CO LTD

1,400.000 NHHJ Local 2,933.606429 0.00 2,053.00 0.00 4,109,102.0080.830000

Base 36.293535 0.00 25.40 0.00 50,836.35

COMMON STOCK630946903 15 Mar 2011 18 Mar 2011 JPY/JP5 0.06ITG SECURITIES (HK) LTDSBI HOLDINGS INC

74.000 NHHJ Local 8,994.378378 0.00 332.00 0.00 665,916.0080.830000

Base 111.275249 0.00 4.11 0.00 8,238.48

COMMON STOCK633127006 15 Mar 2011 18 Mar 2011 JPY/JP5 0.02ITG SECURITIES (HK) LTDFAMILYMART CO LTD

100.000 NHHJ Local 2,870.000000 0.00 143.00 0.00 287,143.0080.830000

Base 35.506619 0.00 1.77 0.00 3,552.43

COMMON STOCK633243902 15 Mar 2011 18 Mar 2011 JPY/JP5 0.07ITG SECURITIES (HK) LTDFAST RETAILING CO LTD

200.000 NHHJ Local 10,785.000000 0.00 1,078.00 0.00 2,158,078.0080.830000

Base 133.428183 0.00 13.34 0.00 26,698.97

COMMON STOCK633478904 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDNIPPON PAPER GROUP INC

200.000 NHHJ Local 1,863.000000 0.00 186.00 0.00 372,786.0080.830000

Base 23.048373 0.00 2.30 0.00 4,611.98

COMMON STOCK633517909 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDMITSUBISHI UFJ FINANCIAL GRO

64,500.000 NHHJ Local 367.736698 0.00 11,859.00 0.00 23,730,876.0080.830000

Base 4.549508 0.00 146.72 0.00 293,589.95

17 Mar 2011 23 Mar 2011 JPY/JP5LOOP CAPITAL MARKETS LLC

11,300.000 NHHJ Local 363.478761 0.00 2,464.00 0.00 4,109,774.0078.750000

Base 4.615603 0.00 31.29 0.00 52,187.61
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633517909 Total

14,323.00 0.000.0075,800.000 Local 27,840,650.00

Base 0.00 178.01 0.00 345,777.56

COMMON STOCK633547906 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDSAPPORO HOKUYO HOLDINGS INC

900.000 NHHJ Local 350.000000 0.00 157.00 0.00 315,157.0080.830000

Base 4.330075 0.00 1.94 0.00 3,899.01

COMMON STOCK635636004 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDFUJI ELECTRIC CO LTD

3,000.000 NHHJ Local 210.333000 0.00 315.00 0.00 631,314.0080.830000

Base 2.602165 0.00 3.90 0.00 7,810.39

COMMON STOCK635640006 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDFUJI HEAVY INDUSTRIES LTD

7,000.000 NHHJ Local 535.571286 0.00 1,874.00 0.00 3,750,873.0080.830000

Base 6.625897 0.00 23.18 0.00 46,404.47

COMMON STOCK635652001 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDFUJIFILM HOLDINGS CORP

3,200.000 NHHJ Local 2,340.820313 0.00 3,745.00 0.00 7,494,370.0080.830000

Base 28.959796 0.00 46.33 0.00 92,717.68

COMMON STOCK635693005 15 Mar 2011 18 Mar 2011 JPY/JP5 0.07ITG SECURITIES (HK) LTDFANUC CORP

1,100.000 NHHJ Local 11,369.090000 0.00 6,252.00 0.00 12,512,251.0080.830000

Base 140.654336 0.00 77.35 0.00 154,797.12

COMMON STOCK635694003 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDFUJITSU LTD

13,000.000 NHHJ Local 421.846154 0.00 2,742.00 0.00 5,486,742.0080.830000

Base 5.218931 0.00 33.92 0.00 67,880.02

COMMON STOCK635756000 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDFURUKAWA ELECTRIC CO LTD

2,000.000 NHHJ Local 285.000000 0.00 285.00 0.00 570,285.0080.830000

Base 3.525919 0.00 3.53 0.00 7,055.36
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COMMON STOCK636600009 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDTONENGENERAL SEKIYU KK

17,000.000 NHHJ Local 849.764647 0.00 7,222.00 0.00 14,453,221.0080.830000

Base 10.512986 0.00 89.35 0.00 178,810.11

COMMON STOCK637389909 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDMATSUI SECURITIES CO LTD

400.000 NHHJ Local 430.500000 0.00 86.00 0.00 172,286.0080.830000

Base 5.325993 0.00 1.06 0.00 2,131.46

COMMON STOCK639092907 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDNOMURA RESEARCH INSTITUTE LT

300.000 NHHJ Local 1,518.000000 0.00 227.00 0.00 455,627.0080.830000

Base 18.780156 0.00 2.81 0.00 5,636.86

REIT639680909 15 Mar 2011 18 Mar 2011 JPY/JP5 4.73ITG SECURITIES (HK) LTDNIPPON BUILDING FUND INC

2.000 NHHJ Local 765,000.000000 0.00 765.00 0.00 1,530,765.0080.830000

Base 9,464.307807 0.00 9.46 0.00 18,938.08

COMMON STOCK639808005 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDGUNMA BANK LTD/THE

1,000.000 NHHJ Local 429.000000 0.00 214.00 0.00 429,214.0080.830000

Base 5.307435 0.00 2.65 0.00 5,310.08

COMMON STOCK640062006 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDHACHIJUNI BANK LTD/THE

1,000.000 NHHJ Local 466.000000 0.00 233.00 0.00 466,233.0080.830000

Base 5.765186 0.00 2.88 0.00 5,768.07

COMMON STOCK640866000 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDHANKYU HANSHIN HOLDINGS INC

6,000.000 NHHJ Local 346.000000 0.00 1,038.00 0.00 2,077,038.0080.830000

Base 4.280589 0.00 12.84 0.00 25,696.38

COMMON STOCK641628904 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDDENTSU INC

700.000 NHHJ Local 2,137.284286 0.00 748.00 0.00 1,496,847.0080.830000

Base 26.441721 0.00 9.25 0.00 18,518.46
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COMMON STOCK642155907 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDRESONA HOLDINGS INC

3,500.000 NHHJ Local 357.428571 0.00 625.00 0.00 1,251,625.0080.830000

Base 4.421979 0.00 7.73 0.00 15,484.66

COMMON STOCK642830004 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDHINO MOTORS LTD

1,000.000 NHHJ Local 369.000000 0.00 184.00 0.00 369,184.0080.830000

Base 4.565137 0.00 2.28 0.00 4,567.41

COMMON STOCK642872006 15 Mar 2011 18 Mar 2011 JPY/JP5 0.05ITG SECURITIES (HK) LTDHIROSE ELECTRIC CO LTD

200.000 NHHJ Local 8,130.000000 0.00 813.00 0.00 1,626,813.0080.830000

Base 100.581467 0.00 10.06 0.00 20,126.35

COMMON STOCK642890008 15 Mar 2011 18 Mar 2011 JPY/JP5 0.02ITG SECURITIES (HK) LTDHISAMITSU PHARMACEUTICAL CO

200.000 NHHJ Local 2,892.500000 0.00 289.00 0.00 578,789.0080.830000

Base 35.784981 0.00 3.58 0.00 7,160.57

COMMON STOCK642910004 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDHITACHI LTD

36,000.000 NHHJ Local 372.416694 0.00 6,703.00 0.00 13,413,704.0080.830000

Base 4.607407 0.00 82.93 0.00 165,949.57

COMMON STOCK642912000 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDHITACHI CHEMICAL CO LTD

500.000 NHHJ Local 1,462.400000 0.00 365.00 0.00 731,565.0080.830000

Base 18.092292 0.00 4.52 0.00 9,050.66

COMMON STOCK642920003 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDHITACHI METALS LTD

1,000.000 NHHJ Local 945.000000 0.00 472.00 0.00 945,472.0080.830000

Base 11.691204 0.00 5.84 0.00 11,697.04

COMMON STOCK643189905 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDSUMITOMO MITSUI TRUST HOLDIN

5,000.000 NHHJ Local 270.000000 0.00 675.00 0.00 1,350,675.0080.830000

Base 3.340344 0.00 8.35 0.00 16,710.07
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COMMON STOCK643312002 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDHOKURIKU ELECTRIC POWER CO

200.000 NHHJ Local 1,832.500000 0.00 183.00 0.00 366,683.0080.830000

Base 22.671038 0.00 2.26 0.00 4,536.47

COMMON STOCK643514003 15 Mar 2011 18 Mar 2011 JPY/JP5 0.02ITG SECURITIES (HK) LTDHONDA MOTOR CO LTD

10,700.000 NHHJ Local 2,966.625140 0.00 15,871.00 0.00 31,758,760.0080.830000

Base 36.702031 0.00 196.35 0.00 392,908.08

17 Mar 2011 23 Mar 2011 JPY/JP5 0.02LOOP CAPITAL MARKETS LLC

1,900.000 NHHJ Local 3,036.125789 0.00 3,461.00 0.00 5,772,100.0078.750000

Base 38.553978 0.00 43.95 0.00 73,296.51

643514003 Total

19,332.00 0.000.0012,600.000 Local 37,530,860.00

Base 0.00 240.30 0.00 466,204.59

COMMON STOCK644150005 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDHOYA CORP

2,600.000 NHHJ Local 1,649.991923 0.00 2,144.00 0.00 4,292,123.0080.830000

Base 20.413113 0.00 26.52 0.00 53,100.62

COMMON STOCK645610007 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDIBIDEN CO LTD

800.000 NHHJ Local 2,278.737500 0.00 911.00 0.00 1,823,901.0080.830000

Base 28.191730 0.00 11.27 0.00 22,564.65

COMMON STOCK646698001 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDIHI CORP

7,000.000 NHHJ Local 164.142857 0.00 574.00 0.00 1,149,574.0080.830000

Base 2.030717 0.00 7.10 0.00 14,222.12

COMMON STOCK646828004 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDIYO BANK LTD/THE

1,000.000 NHHJ Local 649.800000 0.00 324.00 0.00 650,124.0080.830000

Base 8.039094 0.00 4.01 0.00 8,043.10
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COMMON STOCK647068006 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDJAPAN STEEL WORKS LTD

2,000.000 NHHJ Local 543.000000 0.00 543.00 0.00 1,086,543.0080.830000

Base 6.717803 0.00 6.72 0.00 13,442.32

COMMON STOCK647098003 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDJSR CORP

700.000 NHHJ Local 1,408.428571 0.00 492.00 0.00 986,392.0080.830000

Base 17.424577 0.00 6.09 0.00 12,203.29

COMMON STOCK647143007 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDJAFCO CO LTD

100.000 NHHJ Local 2,062.000000 0.00 103.00 0.00 206,303.0080.830000

Base 25.510330 0.00 1.27 0.00 2,552.31

COMMON STOCK647453901 15 Mar 2011 18 Mar 2011 JPY/JP5 1.84ITG SECURITIES (HK) LTDJAPAN TOBACCO INC

23.000 NHHJ Local 298,165.217391 0.00 3,428.00 0.00 6,861,228.0080.830000

Base 3,688.793980 0.00 42.41 0.00 84,884.67

COMMON STOCK647976000 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDJOYO BANK LTD/THE

3,000.000 NHHJ Local 316.666667 0.00 475.00 0.00 950,475.0080.830000

Base 3.917687 0.00 5.88 0.00 11,758.94

COMMON STOCK648004000 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDAEON CO LTD

2,600.000 NHHJ Local 861.307692 0.00 1,119.00 0.00 2,240,519.0080.830000

Base 10.655792 0.00 13.84 0.00 27,718.90

COMMON STOCK648132009 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDKAJIMA CORP

3,000.000 NHHJ Local 248.000000 0.00 372.00 0.00 744,372.0080.830000

Base 3.068168 0.00 4.60 0.00 9,209.11

COMMON STOCK648336006 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDKANEKA CORP

1,000.000 NHHJ Local 500.000000 0.00 250.00 0.00 500,250.0080.830000

Base 6.185822 0.00 3.09 0.00 6,188.92
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COMMON STOCK648348001 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDKANSAI ELECTRIC POWER CO INC

3,900.000 NHHJ Local 1,802.640769 0.00 3,515.00 0.00 7,033,814.0080.830000

Base 22.301630 0.00 43.49 0.00 87,019.84

COMMON STOCK648356004 21 Feb 2011 24 Feb 2011 JPY/JP5 0.01CABRERA CAPITAL MARKETS LLCKANTO AUTO WORKS LTD

21,000.000 NHEH Local 722.342857 0.00 9,101.00 0.00 15,178,301.0083.230000

Base 8.678876 0.00 109.35 0.00 182,365.75

COMMON STOCK648380004 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDKAO CORP

3,000.000 NHHJ Local 1,962.633000 0.00 2,943.00 0.00 5,890,842.0080.830000

Base 24.280997 0.00 36.41 0.00 72,879.40

COMMON STOCK648462000 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDKAWASAKI HEAVY INDUSTRIES

8,000.000 NHHJ Local 270.000000 0.00 1,080.00 0.00 2,161,080.0080.830000

Base 3.340344 0.00 13.36 0.00 26,736.11

COMMON STOCK648468007 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDKAWASAKI KISEN KAISHA LTD

4,000.000 NHHJ Local 279.750000 0.00 559.00 0.00 1,119,559.0080.830000

Base 3.460967 0.00 6.92 0.00 13,850.79

COMMON STOCK648730000 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDKEIKYU CORP

1,000.000 NHHJ Local 571.000000 0.00 285.00 0.00 571,285.0080.830000

Base 7.064209 0.00 3.53 0.00 7,067.73

COMMON STOCK649099009 15 Mar 2011 18 Mar 2011 JPY/JP5 0.12ITG SECURITIES (HK) LTDKEYENCE CORP

300.000 NHHJ Local 18,953.330000 0.00 2,842.00 0.00 5,688,841.0080.830000

Base 234.483855 0.00 35.16 0.00 70,380.32

COMMON STOCK649296001 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDKINTETSU CORP

6,000.000 NHHJ Local 253.500000 0.00 760.00 0.00 1,521,760.0080.830000

Base 3.136212 0.00 9.40 0.00 18,826.67
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COMMON STOCK649374006 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDKIRIN HOLDINGS CO LTD

3,000.000 NHHJ Local 1,037.666667 0.00 1,556.00 0.00 3,114,556.0080.830000

Base 12.837643 0.00 19.25 0.00 38,532.18

COMMON STOCK649602000 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDKOBE STEEL LTD

12,000.000 NHHJ Local 172.583250 0.00 1,035.00 0.00 2,072,034.0080.830000

Base 2.135139 0.00 12.80 0.00 25,634.47

COMMON STOCK649668001 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDKONAMI CORP

300.000 NHHJ Local 1,453.600000 0.00 218.00 0.00 436,298.0080.830000

Base 17.983422 0.00 2.70 0.00 5,397.72

COMMON STOCK649670007 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDKONICA MINOLTA HOLDINGS INC

3,500.000 NHHJ Local 625.285429 0.00 1,094.00 0.00 2,189,593.0080.830000

Base 7.735809 0.00 13.53 0.00 27,088.87

COMMON STOCK649708005 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDJTEKT CORP

1,100.000 NHHJ Local 928.500000 0.00 510.00 0.00 1,021,860.0080.830000

Base 11.487072 0.00 6.31 0.00 12,642.09

COMMON STOCK649750007 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDKUBOTA CORP

6,000.000 NHHJ Local 718.333167 0.00 2,154.00 0.00 4,312,153.0080.830000

Base 8.886962 0.00 26.65 0.00 53,348.42

COMMON STOCK649766003 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDKURARAY CO LTD

900.000 NHHJ Local 904.332222 0.00 406.00 0.00 814,305.0080.830000

Base 11.188076 0.00 5.02 0.00 10,074.29

COMMON STOCK649796000 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDKURITA WATER INDUSTRIES LTD

300.000 NHHJ Local 1,956.930000 0.00 293.00 0.00 587,372.0080.830000

Base 24.210442 0.00 3.62 0.00 7,266.76
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COMMON STOCK649926003 15 Mar 2011 18 Mar 2011 JPY/JP5 0.04ITG SECURITIES (HK) LTDKYOCERA CORP

1,000.000 NHHJ Local 7,031.000000 0.00 3,515.00 0.00 7,034,515.0080.830000

Base 86.985030 0.00 43.49 0.00 87,028.52

COMMON STOCK649955002 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDKYOWA HAKKO KIRIN CO LTD

1,000.000 NHHJ Local 732.000000 0.00 366.00 0.00 732,366.0080.830000

Base 9.056044 0.00 4.53 0.00 9,060.57

COMMON STOCK649980000 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDKYUSHU ELECTRIC POWER CO INC

1,300.000 NHHJ Local 1,582.000000 0.00 1,028.00 0.00 2,057,628.0080.830000

Base 19.571941 0.00 12.72 0.00 25,456.24

COMMON STOCK651312902 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDTOKIO MARINE HOLDINGS INC

3,800.000 NHHJ Local 2,136.815789 0.00 4,059.00 0.00 8,123,959.0080.830000

Base 26.435925 0.00 50.22 0.00 100,506.73

COMMON STOCK653420901 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDAEON MALL CO LTD

200.000 NHHJ Local 1,736.500000 0.00 173.00 0.00 347,473.0080.830000

Base 21.483360 0.00 2.14 0.00 4,298.81

COMMON STOCK654379908 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDJFE HOLDINGS INC

2,700.000 NHHJ Local 2,098.074074 0.00 2,832.00 0.00 5,667,632.0080.830000

Base 25.956626 0.00 35.04 0.00 70,117.93

COMMON STOCK655103000 15 Mar 2011 18 Mar 2011 JPY/JP5 0.02ITG SECURITIES (HK) LTDMABUCHI MOTOR CO LTD

400.000 NHHJ Local 3,428.750000 0.00 685.00 0.00 1,372,185.0080.830000

Base 42.419275 0.00 8.47 0.00 16,976.18

COMMON STOCK655580009 15 Mar 2011 18 Mar 2011 JPY/JP5 0.02ITG SECURITIES (HK) LTDMAKITA CORP

500.000 NHHJ Local 3,141.000000 0.00 785.00 0.00 1,571,285.0080.830000

Base 38.859334 0.00 9.71 0.00 19,439.38
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COMMON STOCK656302908 15 Mar 2011 18 Mar 2011 JPY/JP5 0.02ITG SECURITIES (HK) LTDSUMITOMO MITSUI FINANCIAL GR

6,000.000 NHHJ Local 2,476.366667 0.00 7,429.00 0.00 14,865,629.0080.830000

Base 30.636727 0.00 91.91 0.00 183,912.27

COMMON STOCK656944006 21 Feb 2011 24 Feb 2011 JPY/JP5CABRERA CAPITAL MARKETS LLCMARUDAI FOOD CO LTD

28,000.000 NHEH Local 278.428571 0.00 4,677.00 0.00 7,800,677.0083.230000

Base 3.345291 0.00 56.19 0.00 93,724.34

COMMON STOCK656946001 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDMARUBENI CORP

9,000.000 NHHJ Local 495.736667 0.00 2,230.00 0.00 4,463,860.0080.830000

Base 6.133078 0.00 27.59 0.00 55,225.29

COMMON STOCK656952009 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDMARUI GROUP CO LTD

800.000 NHHJ Local 543.625000 0.00 217.00 0.00 435,117.0080.830000

Base 6.725535 0.00 2.68 0.00 5,383.11

COMMON STOCK657270005 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDPANASONIC CORP

10,700.000 NHHJ Local 892.191589 0.00 4,773.00 0.00 9,551,223.0080.830000

Base 11.037877 0.00 59.05 0.00 118,164.33

COMMON STOCK659101901 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDMIZUHO FINANCIAL GROUP INC

74,400.000 NHHJ Local 131.594489 0.00 4,895.00 0.00 9,795,525.0080.830000

Base 1.628040 0.00 60.56 0.00 121,186.75

COMMON STOCK659147904 10 Feb 2011 16 Feb 2011 JPY/JP3 2.57PERSHING LLCFIELDS CORP

246.000 NHEG Local 133,337.723577 0.00 52,482.00 0.00 32,853,562.0083.115000

Base 1,604.255833 0.00 631.44 0.00 395,278.37

14 Feb 2011 17 Feb 2011 JPY/JP3 2.66PERSHING LLC

46.000 NHEG Local 138,662.260870 0.00 10,206.00 0.00 6,388,670.0083.325000

Base 1,664.113542 0.00 122.48 0.00 76,671.71
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15 Feb 2011 18 Feb 2011 JPY/JP3 2.69PERSHING LLC

15.000 NHEG Local 140,635.266667 0.00 3,375.00 0.00 2,112,904.0083.795000

Base 1,678.325278 0.00 40.28 0.00 25,215.16

659147904 Total

66,063.00 0.000.00307.000 Local 41,355,136.00

Base 0.00 794.20 0.00 497,165.24

COMMON STOCK659180004 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDCREDIT SAISON CO LTD

500.000 NHHJ Local 1,321.400000 0.00 330.00 0.00 661,030.0080.830000

Base 16.347891 0.00 4.08 0.00 8,178.03

COMMON STOCK659638001 10 Feb 2011 16 Feb 2011 JPY/JP3 0.01PERSHING LLCMITSUBA CORP

40,000.000 NHEG Local 743.000000 0.00 47,552.00 0.00 29,767,552.0083.115000

Base 8.939421 0.00 572.12 0.00 358,148.97

14 Feb 2011 17 Feb 2011 JPY/JP3 0.01PERSHING LLC

10,000.000 NHEG Local 753.454500 0.00 12,055.00 0.00 7,546,600.0083.325000

Base 9.042358 0.00 144.67 0.00 90,568.26

659638001 Total

59,607.00 0.000.0050,000.000 Local 37,314,152.00

Base 0.00 716.79 0.00 448,717.23

COMMON STOCK659672000 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDMITSUBISHI ESTATE CO LTD

6,000.000 NHHJ Local 1,347.166667 0.00 4,041.00 0.00 8,087,041.0080.830000

Base 16.666667 0.00 49.99 0.00 100,049.99

COMMON STOCK659678007 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDMITSUBISHI CORP

7,200.000 NHHJ Local 1,888.215278 0.00 6,797.00 0.00 13,601,947.0080.830000

Base 23.360328 0.00 84.09 0.00 168,278.45
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COMMON STOCK659692008 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDMITSUBISHI GAS CHEMICAL CO

2,000.000 NHHJ Local 522.500000 0.00 522.00 0.00 1,045,522.0080.830000

Base 6.464184 0.00 6.46 0.00 12,934.83

COMMON STOCK659704001 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDMITSUBISHI ELECTRIC CORP

10,000.000 NHHJ Local 800.800000 0.00 4,004.00 0.00 8,012,004.0080.830000

Base 9.907213 0.00 49.54 0.00 99,121.66

COMMON STOCK659706006 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDMITSUBISHI HEAVY INDUSTRIES

17,000.000 NHHJ Local 286.411765 0.00 2,434.00 0.00 4,871,434.0080.830000

Base 3.543384 0.00 30.11 0.00 60,267.65

COMMON STOCK659708002 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDMITSUBISHI MATERIALS CORP

6,000.000 NHHJ Local 238.666667 0.00 716.00 0.00 1,432,716.0080.830000

Base 2.952699 0.00 8.86 0.00 17,725.05

COMMON STOCK659734008 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDMITSUI MINING + SMELTING CO

2,000.000 NHHJ Local 257.000000 0.00 257.00 0.00 514,257.0080.830000

Base 3.179513 0.00 3.18 0.00 6,362.20

COMMON STOCK659736003 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDMITSUI CHEMICALS INC

7,000.000 NHHJ Local 224.285571 0.00 784.00 0.00 1,570,783.0080.830000

Base 2.774781 0.00 9.70 0.00 19,433.17

COMMON STOCK659740005 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDMITSUMI ELECTRIC CO LTD

800.000 NHHJ Local 965.962500 0.00 386.00 0.00 773,156.0080.830000

Base 11.950544 0.00 4.78 0.00 9,565.21

COMMON STOCK659758007 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDMITSUI OSK LINES LTD

6,000.000 NHHJ Local 447.214167 0.00 1,341.00 0.00 2,684,626.0080.830000

Base 5.532775 0.00 16.59 0.00 33,213.24
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COMMON STOCK659760003 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDMITSUI FUDOSAN CO LTD

4,000.000 NHHJ Local 1,294.400000 0.00 2,588.00 0.00 5,180,188.0080.830000

Base 16.013856 0.00 32.02 0.00 64,087.44

COMMON STOCK661040006 15 Mar 2011 18 Mar 2011 JPY/JP5 0.03ITG SECURITIES (HK) LTDMURATA MANUFACTURING CO LTD

1,400.000 NHHJ Local 4,980.714286 0.00 3,486.00 0.00 6,976,486.0080.830000

Base 61.619625 0.00 43.13 0.00 86,310.60

COMMON STOCK661650903 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDSEIKO EPSON CORP

1,600.000 NHHJ Local 1,206.562500 0.00 965.00 0.00 1,931,465.0080.830000

Base 14.927162 0.00 11.94 0.00 23,895.40

COMMON STOCK661950006 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDNGK INSULATORS LTD

1,000.000 NHHJ Local 1,204.000000 0.00 602.00 0.00 1,204,602.0080.830000

Base 14.895460 0.00 7.45 0.00 14,902.91

COMMON STOCK661960005 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDNGK SPARK PLUG CO LTD

1,000.000 NHHJ Local 1,039.000000 0.00 519.00 0.00 1,039,519.0080.830000

Base 12.854138 0.00 6.42 0.00 12,860.56

COMMON STOCK663150001 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDMIZUHO SECURITIES CO LTD

2,000.000 NHHJ Local 210.500000 0.00 210.00 0.00 421,210.0080.830000

Base 2.604231 0.00 2.60 0.00 5,211.06

COMMON STOCK663955003 15 Mar 2011 18 Mar 2011 JPY/JP5 0.13ITG SECURITIES (HK) LTDNINTENDO CO LTD

500.000 NHHJ Local 20,620.000000 0.00 5,155.00 0.00 10,315,155.0080.830000

Base 255.103303 0.00 63.78 0.00 127,615.43

COMMON STOCK663972008 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDNISHI NIPPON CITY BANK LTD

4,000.000 NHHJ Local 214.250000 0.00 428.00 0.00 857,428.0080.830000

Base 2.650625 0.00 5.30 0.00 10,607.79
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COMMON STOCK664038007 15 Mar 2011 18 Mar 2011 JPY/JP5 0.02ITG SECURITIES (HK) LTDDENSO CORP

3,100.000 NHHJ Local 2,494.467419 0.00 3,866.00 0.00 7,736,715.0080.830000

Base 30.860663 0.00 47.83 0.00 95,715.89

COMMON STOCK664040003 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDNEC CORP

25,000.000 NHHJ Local 176.399600 0.00 2,204.00 0.00 4,412,194.0080.830000

Base 2.182353 0.00 27.27 0.00 54,586.09

COMMON STOCK664068004 15 Mar 2011 18 Mar 2011 JPY/JP5 0.04ITG SECURITIES (HK) LTDNIDEC CORP

600.000 NHHJ Local 6,316.250000 0.00 1,894.00 0.00 3,791,644.0080.830000

Base 78.142398 0.00 23.43 0.00 46,908.87

COMMON STOCK664076007 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDNIPPON MEAT PACKERS INC

1,000.000 NHHJ Local 1,015.000000 0.00 507.00 0.00 1,015,507.0080.830000

Base 12.557219 0.00 6.27 0.00 12,563.49

COMMON STOCK664137007 15 Mar 2011 18 Mar 2011 JPY/JP5 0.02ITG SECURITIES (HK) LTDNIPPON TELEGRAPH + TELEPHONE

4,000.000 NHHJ Local 3,522.195000 0.00 7,044.00 0.00 14,095,824.0080.830000

Base 43.575343 0.00 87.15 0.00 174,388.52

COMMON STOCK664144003 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDNIPPON SHEET GLASS CO LTD

2,000.000 NHHJ Local 209.000000 0.00 209.00 0.00 418,209.0080.830000

Base 2.585674 0.00 2.59 0.00 5,173.93

COMMON STOCK664154002 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDNSK LTD

2,000.000 NHHJ Local 643.000000 0.00 643.00 0.00 1,286,643.0080.830000

Base 7.954967 0.00 7.95 0.00 15,917.89

COMMON STOCK664164001 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDNISSHIN STEEL CO LTD

3,000.000 NHHJ Local 135.666667 0.00 203.00 0.00 407,203.0080.830000

Base 1.678420 0.00 2.51 0.00 5,037.77
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COMMON STOCK664176005 15 Mar 2011 18 Mar 2011 JPY/JP5 0.02ITG SECURITIES (HK) LTDNISSIN FOODS HOLDINGS CO LTD

300.000 NHHJ Local 2,841.666667 0.00 426.00 0.00 852,926.0080.830000

Base 35.156089 0.00 5.27 0.00 10,552.10

COMMON STOCK664180007 15 Mar 2011 18 Mar 2011 JPY/JP5 0.02ITG SECURITIES (HK) LTDNITTO DENKO CORP

800.000 NHHJ Local 3,759.450000 0.00 1,503.00 0.00 3,009,063.0080.830000

Base 46.510578 0.00 18.59 0.00 37,227.06

COMMON STOCK664212008 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDNIPPON EXPRESS CO LTD

4,000.000 NHHJ Local 289.250000 0.00 578.00 0.00 1,157,578.0080.830000

Base 3.578498 0.00 7.15 0.00 14,321.14

COMMON STOCK664232006 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDNIKON CORP

1,400.000 NHHJ Local 1,542.228571 0.00 1,079.00 0.00 2,160,199.0080.830000

Base 19.079903 0.00 13.35 0.00 26,725.21

COMMON STOCK664238003 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDYAMAHA CORP

200.000 NHHJ Local 897.000000 0.00 89.00 0.00 179,489.0080.830000

Base 11.097365 0.00 1.10 0.00 2,220.57

COMMON STOCK664240009 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDMINEBEA CO LTD

1,000.000 NHHJ Local 400.000000 0.00 200.00 0.00 400,200.0080.830000

Base 4.948658 0.00 2.47 0.00 4,951.13

COMMON STOCK664242005 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDNOK CORP

700.000 NHHJ Local 1,264.142857 0.00 442.00 0.00 885,342.0080.830000

Base 15.639526 0.00 5.47 0.00 10,953.14

COMMON STOCK664246006 11 Mar 2011 16 Mar 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INCNIPPON ROAD CO LTD

171,000.000 NHEG Local 209.729801 0.00 57,382.00 0.00 35,921,178.0081.770000

Base 2.564875 0.00 701.75 0.00 439,295.32
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14 Mar 2011 17 Mar 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INC

1,000.000 NHEG Local 295.000000 0.00 472.00 0.00 295,472.0081.650000

Base 3.612982 0.00 5.78 0.00 3,618.76

16 Mar 2011 22 Mar 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INC

18,000.000 NHEG Local 270.904778 0.00 7,802.00 0.00 4,884,088.0080.200000

Base 3.377865 0.00 97.28 0.00 60,898.85

664246006 Total

65,656.00 0.000.00190,000.000 Local 41,100,738.00

Base 0.00 804.81 0.00 503,812.93

COMMON STOCK664256005 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDNIPPON STEEL CORP

26,000.000 NHHJ Local 236.346192 0.00 3,072.00 0.00 6,148,073.0080.830000

Base 2.923991 0.00 38.01 0.00 76,061.77

COMMON STOCK664266004 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDNIPPON ELECTRIC GLASS CO LTD

2,000.000 NHHJ Local 1,144.500000 0.00 1,144.00 0.00 2,290,144.0080.830000

Base 14.159347 0.00 14.15 0.00 28,332.85

COMMON STOCK664280005 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDHITACHI HIGH TECHNOLOGIES CO

600.000 NHHJ Local 1,438.666667 0.00 431.00 0.00 863,631.0080.830000

Base 17.798672 0.00 5.33 0.00 10,684.54

COMMON STOCK664310000 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDNOMURA HOLDINGS INC

19,500.000 NHHJ Local 399.697385 0.00 3,897.00 0.00 7,797,996.0080.830000

Base 4.944914 0.00 48.21 0.00 96,474.03

COMMON STOCK664480902 15 Mar 2011 18 Mar 2011 JPY/JP5 0.04ITG SECURITIES (HK) LTDNITORI HOLDINGS CO LTD

250.000 NHHJ Local 6,445.000000 0.00 805.00 0.00 1,612,055.0080.830000

Base 79.735247 0.00 9.96 0.00 19,943.77
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COMMON STOCK664889904 15 Mar 2011 18 Mar 2011 JPY/JP5 0.04ITG SECURITIES (HK) LTDORIENTAL LAND CO LTD

700.000 NHHJ Local 6,412.855714 0.00 2,244.00 0.00 4,491,243.0080.830000

Base 79.337569 0.00 27.76 0.00 55,564.06

COMMON STOCK665118006 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDNTN CORP

1,000.000 NHHJ Local 385.000000 0.00 192.00 0.00 385,192.0080.830000

Base 4.763083 0.00 2.38 0.00 4,765.46

COMMON STOCK665610002 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDODAKYU ELECTRIC RAILWAY CO

1,000.000 NHHJ Local 710.000000 0.00 355.00 0.00 710,355.0080.830000

Base 8.783867 0.00 4.39 0.00 8,788.26

COMMON STOCK665640009 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDOBAYASHI CORP

2,000.000 NHHJ Local 370.500000 0.00 370.00 0.00 741,370.0080.830000

Base 4.583694 0.00 4.58 0.00 9,171.97

COMMON STOCK665770004 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDOJI PAPER CO LTD

3,000.000 NHHJ Local 347.666667 0.00 521.00 0.00 1,043,521.0080.830000

Base 4.301208 0.00 6.45 0.00 12,910.07

COMMON STOCK665880001 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDOLYMPUS CORP

1,100.000 NHHJ Local 2,102.818182 0.00 1,156.00 0.00 2,314,256.0080.830000

Base 26.015318 0.00 14.30 0.00 28,631.15

COMMON STOCK665942009 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDOMRON CORP

1,800.000 NHHJ Local 1,983.388889 0.00 1,785.00 0.00 3,571,885.0080.830000

Base 24.537782 0.00 22.08 0.00 44,190.09

COMMON STOCK666010004 15 Mar 2011 18 Mar 2011 JPY/JP5 0.02ITG SECURITIES (HK) LTDONO PHARMACEUTICAL CO LTD

300.000 NHHJ Local 3,860.713333 0.00 579.00 0.00 1,158,793.0080.830000

Base 47.763372 0.00 7.16 0.00 14,336.17
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COMMON STOCK666020003 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDTAIHEIYO CEMENT CORP

4,000.000 NHHJ Local 119.750000 0.00 239.00 0.00 479,239.0080.830000

Base 1.481504 0.00 2.96 0.00 5,928.97

COMMON STOCK666114004 15 Mar 2011 18 Mar 2011 JPY/JP5 0.05ITG SECURITIES (HK) LTDORIX CORP

580.000 NHHJ Local 7,393.620690 0.00 2,144.00 0.00 4,290,444.0080.830000

Base 91.471244 0.00 26.52 0.00 53,079.85

COMMON STOCK666176003 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDOSAKA GAS CO LTD

5,000.000 NHHJ Local 274.400000 0.00 686.00 0.00 1,372,686.0080.830000

Base 3.394779 0.00 8.49 0.00 16,982.38

COMMON STOCK668359904 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDHOKUHOKU FINANCIAL GROUP INC

6,000.000 NHHJ Local 149.166667 0.00 447.00 0.00 895,447.0080.830000

Base 1.845437 0.00 5.53 0.00 11,078.15

COMMON STOCK668721905 15 Mar 2011 18 Mar 2011 JPY/JP5 0.02ITG SECURITIES (HK) LTDALFRESA HOLDINGS CORP

100.000 NHHJ Local 2,573.160000 0.00 128.00 0.00 257,444.0080.830000

Base 31.834220 0.00 1.58 0.00 3,185.01

COMMON STOCK671169902 15 Mar 2011 18 Mar 2011 JPY/JP5 0.02ITG SECURITIES (HK) LTDJAPAN PETROLEUM EXPLORATION

1,000.000 NHHJ Local 3,117.100000 0.00 1,558.00 0.00 3,118,658.0080.830000

Base 38.563652 0.00 19.28 0.00 38,582.93

COMMON STOCK673093902 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDSHINSEI BANK LTD

8,000.000 NHHJ Local 98.875000 0.00 395.00 0.00 791,395.0080.830000

Base 1.223246 0.00 4.89 0.00 9,790.86

COMMON STOCK673822003 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDRICOH CO LTD

5,000.000 NHHJ Local 898.400000 0.00 2,246.00 0.00 4,494,246.0080.830000

Base 11.114685 0.00 27.79 0.00 55,601.21
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COMMON STOCK674429907 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDT+D HOLDINGS INC

1,050.000 NHHJ Local 1,884.666667 0.00 989.00 0.00 1,979,889.0080.830000

Base 23.316425 0.00 12.24 0.00 24,494.48

COMMON STOCK674720008 15 Mar 2011 18 Mar 2011 JPY/JP5 0.03ITG SECURITIES (HK) LTDROHM CO LTD

1,300.000 NHHJ Local 4,838.460769 0.00 3,144.00 0.00 6,293,143.0080.830000

Base 59.859715 0.00 38.90 0.00 77,856.53

COMMON STOCK676379902 21 Feb 2011 24 Feb 2011 JPY/JP5CABRERA CAPITAL MARKETS LLCSEC CARBON LTD

9,000.000 NHEH Local 477.555556 0.00 2,578.00 0.00 4,300,578.0083.230000

Base 5.737782 0.00 30.97 0.00 51,671.01

22 Feb 2011 25 Feb 2011 JPY/JP5CABRERA CAPITAL MARKETS LLC

7,000.000 NHEH Local 480.428571 0.00 2,017.00 0.00 3,365,017.0082.945000

Base 5.792134 0.00 24.32 0.00 40,569.26

23 Feb 2011 28 Feb 2011 JPY/JP5CABRERA CAPITAL MARKETS LLC

7,000.000 NHEH Local 477.285571 0.00 2,004.00 0.00 3,343,003.0082.400000

Base 5.792301 0.00 24.32 0.00 40,570.42

676379902 Total

6,599.00 0.000.0023,000.000 Local 11,008,598.00

Base 0.00 79.61 0.00 132,810.69

COMMON STOCK676396005 15 Mar 2011 18 Mar 2011 JPY/JP5 0.08ITG SECURITIES (HK) LTDSMC CORP

300.000 NHHJ Local 12,360.000000 0.00 1,854.00 0.00 3,709,854.0080.830000

Base 152.913522 0.00 22.94 0.00 45,896.99

COMMON STOCK677062903 15 Mar 2011 18 Mar 2011 JPY/JP5 0.02ITG SECURITIES (HK) LTDSOFTBANK CORP

3,900.000 NHHJ Local 2,926.320256 0.00 5,706.00 0.00 11,418,355.0080.830000

Base 36.203393 0.00 70.59 0.00 141,263.83



Prepared by State StreetPage 303

Purchase Report by Report Date
Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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 STOCK677518003 21 Feb 2011 24 Feb 2011 JPY/JP5CABRERA CAPITAL MARKETS LLCSANDEN CORP

40,000.000 NHEH Local 387.075000 0.00 9,289.00 0.00 15,492,289.0083.230000

Base 4.650667 0.00 111.61 0.00 186,138.28

COMMON STOCK677543001 15 Mar 2011 18 Mar 2011 JPY/JP5 0.02ITG SECURITIES (HK) LTDSANKYO CO LTD

200.000 NHHJ Local 3,967.500000 0.00 396.00 0.00 793,896.0080.830000

Base 49.084498 0.00 4.90 0.00 9,821.80

COMMON STOCK678209909 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDMEDIPAL HOLDINGS CORP

500.000 NHHJ Local 648.400000 0.00 162.00 0.00 324,362.0080.830000

Base 8.021774 0.00 2.00 0.00 4,012.89

COMMON STOCK679159004 15 Mar 2011 18 Mar 2011 JPY/JP5 0.02ITG SECURITIES (HK) LTDSECOM CO LTD

1,000.000 NHHJ Local 3,721.000000 0.00 1,860.00 0.00 3,722,860.0080.830000

Base 46.034888 0.00 23.01 0.00 46,057.90

COMMON STOCK679382002 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDSEKISUI CHEMICAL CO LTD

1,000.000 NHHJ Local 576.000000 0.00 288.00 0.00 576,288.0080.830000

Base 7.126067 0.00 3.56 0.00 7,129.63

COMMON STOCK679390005 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDSEKISUI HOUSE LTD

2,000.000 NHHJ Local 800.500000 0.00 800.00 0.00 1,601,800.0080.830000

Base 9.903501 0.00 9.90 0.00 19,816.90

COMMON STOCK680060001 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDSHARP CORP

5,000.000 NHHJ Local 686.600000 0.00 1,716.00 0.00 3,434,716.0080.830000

Base 8.494371 0.00 21.23 0.00 42,493.08

COMMON STOCK680403003 15 Mar 2011 18 Mar 2011 JPY/JP5 0.04ITG SECURITIES (HK) LTDSHIMAMURA CO LTD

100.000 NHHJ Local 6,940.000000 0.00 347.00 0.00 694,347.0080.830000

Base 85.859211 0.00 4.29 0.00 8,590.21
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COMMON STOCK680436003 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDSHIMADZU CORP

3,000.000 NHHJ Local 586.000000 0.00 879.00 0.00 1,758,879.0080.830000

Base 7.249783 0.00 10.87 0.00 21,760.23

COMMON STOCK680440005 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDSHIMIZU CORP

3,000.000 NHHJ Local 349.000000 0.00 523.00 0.00 1,047,523.0080.830000

Base 4.317704 0.00 6.47 0.00 12,959.58

COMMON STOCK680458007 15 Mar 2011 18 Mar 2011 JPY/JP5 0.02ITG SECURITIES (HK) LTDSHIN ETSU CHEMICAL CO LTD

2,200.000 NHHJ Local 3,668.754091 0.00 4,035.00 0.00 8,075,294.0080.830000

Base 45.388520 0.00 49.92 0.00 99,904.66

COMMON STOCK680468006 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDSHIONOGI + CO LTD

1,400.000 NHHJ Local 1,282.535000 0.00 897.00 0.00 1,796,446.0080.830000

Base 15.867067 0.00 11.10 0.00 22,224.99

COMMON STOCK680482007 15 Mar 2011 18 Mar 2011 JPY/JP5 0.02ITG SECURITIES (HK) LTDSHIMANO INC

100.000 NHHJ Local 3,685.000000 0.00 184.00 0.00 368,684.0080.830000

Base 45.589509 0.00 2.28 0.00 4,561.23

COMMON STOCK680492006 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDSHINKO ELECTRIC INDUSTRIES

1,400.000 NHHJ Local 694.428571 0.00 486.00 0.00 972,686.0080.830000

Base 8.591223 0.00 6.01 0.00 12,033.73

COMMON STOCK680516002 10 Feb 2011 16 Feb 2011 JPY/JP3 0.01BNP PARIBAS PEREGRINE SECURITIESSHIROKI CORP

87,000.000 NHEG Local 325.670000 0.00 45,333.00 0.00 28,378,623.0083.115000

Base 3.918306 0.00 545.43 0.00 341,438.04

14 Feb 2011 17 Feb 2011 JPY/JP3 0.01BNP PARIBAS PEREGRINE SECURITIES

82,000.000 NHEG Local 333.904305 0.00 43,808.00 0.00 27,423,961.0083.325000

Base 4.007252 0.00 525.75 0.00 329,120.44
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15 Feb 2011 18 Feb 2011 JPY/JP3 0.01BNP PARIBAS PEREGRINE SECURITIES

35,000.000 NHEG Local 346.400000 0.00 19,399.00 0.00 12,143,399.0083.795000

Base 4.133898 0.00 231.51 0.00 144,917.94

680516002 Total

108,540.00 0.000.00204,000.000 Local 67,945,983.00

Base 0.00 1,302.69 0.00 815,476.42

COMMON STOCK680526001 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDSHISEIDO CO LTD

1,700.000 NHHJ Local 1,424.322941 0.00 1,210.00 0.00 2,422,559.0080.830000

Base 17.621217 0.00 14.97 0.00 29,971.04

COMMON STOCK680532009 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDSHIZUOKA BANK LTD/THE

3,000.000 NHHJ Local 656.666667 0.00 985.00 0.00 1,970,985.0080.830000

Base 8.124046 0.00 12.19 0.00 24,384.33

COMMON STOCK680546009 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDSHOWA DENKO K K

4,000.000 NHHJ Local 136.900000 0.00 273.00 0.00 547,873.0080.830000

Base 1.693678 0.00 3.38 0.00 6,778.09

COMMON STOCK680554003 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDSHOWA SHELL SEKIYU KK

8,300.000 NHHJ Local 666.719277 0.00 2,766.00 0.00 5,536,536.0080.830000

Base 8.248414 0.00 34.22 0.00 68,496.05

COMMON STOCK684110000 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDSTANLEY ELECTRIC CO LTD

600.000 NHHJ Local 1,173.000000 0.00 351.00 0.00 704,151.0080.830000

Base 14.511939 0.00 4.34 0.00 8,711.51

COMMON STOCK685854002 14 Jan 2011 19 Jan 2011 JPY/JP3JEFFERIES+ COMPANY INCSUMITOMO OSAKA CEMENT CO LTD

284,000.000 NHEG Local 190.197500 0.00 86,426.00 0.00 54,102,516.0082.995000

Base 2.291674 0.00 1,041.34 0.00 651,876.81
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18 Jan 2011 21 Jan 2011 JPY/JP3JEFFERIES+ COMPANY INC

71,000.000 NHEG Local 187.930000 0.00 21,349.00 0.00 13,364,379.0082.665000

Base 2.273393 0.00 258.26 0.00 161,669.13

685854002 Total

107,775.00 0.000.00355,000.000 Local 67,466,895.00

Base 0.00 1,299.60 0.00 813,545.94

COMMON STOCK685856007 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDSUMITOMO CHEMICAL CO LTD

8,000.000 NHHJ Local 352.391625 0.00 1,409.00 0.00 2,820,542.0080.830000

Base 4.359664 0.00 17.43 0.00 34,894.74

COMMON STOCK685870008 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDSUMITOMO ELECTRIC INDUSTRIES

3,300.000 NHHJ Local 993.666667 0.00 1,639.00 0.00 3,280,739.0080.830000

Base 12.293290 0.00 20.28 0.00 40,588.14

COMMON STOCK685873002 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDSUMITOMO HEAVY INDUSTRIES

2,000.000 NHHJ Local 487.500000 0.00 487.00 0.00 975,487.0080.830000

Base 6.031177 0.00 6.02 0.00 12,068.38

COMMON STOCK685882003 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDSUMITOMO METAL INDUSTRIES

19,000.000 NHHJ Local 158.263158 0.00 1,503.00 0.00 3,008,503.0080.830000

Base 1.957975 0.00 18.59 0.00 37,220.13

COMMON STOCK685884009 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDSUMITOMO METAL MINING CO LTD

2,000.000 NHHJ Local 1,263.500000 0.00 1,263.00 0.00 2,528,263.0080.830000

Base 15.631572 0.00 15.63 0.00 31,278.77

COMMON STOCK685890006 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDSUMITOMO REALTY + DEVELOPMNT

2,000.000 NHHJ Local 1,691.000000 0.00 1,691.00 0.00 3,383,691.0080.830000

Base 20.920450 0.00 20.92 0.00 41,861.82
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COMMON STOCK685894008 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDSUMITOMO CORP

4,300.000 NHHJ Local 982.895116 0.00 2,113.00 0.00 4,228,562.0080.830000

Base 12.160029 0.00 26.14 0.00 52,314.26

COMMON STOCK685899007 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDSUMITOMO RUBBER INDUSTRIES

1,200.000 NHHJ Local 743.916667 0.00 446.00 0.00 893,146.0080.830000

Base 9.203472 0.00 5.52 0.00 11,049.68

COMMON STOCK685900003 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDSUMITOMO TRUST + BANKING CO

8,000.000 NHHJ Local 403.000000 0.00 1,612.00 0.00 3,225,612.0080.830000

Base 4.985773 0.00 19.94 0.00 39,906.12

COMMON STOCK686432006 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDSURUGA BANK LTD

1,000.000 NHHJ Local 695.000000 0.00 347.00 0.00 695,347.0080.830000

Base 8.598293 0.00 4.29 0.00 8,602.59

COMMON STOCK686550005 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDSUZUKI MOTOR CORP

3,400.000 NHHJ Local 1,704.993824 0.00 2,898.00 0.00 5,799,877.0080.830000

Base 21.093577 0.00 35.85 0.00 71,754.01

COMMON STOCK686556903 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDSUZUKEN CO LTD

200.000 NHHJ Local 1,939.000000 0.00 193.00 0.00 387,993.0080.830000

Base 23.988618 0.00 2.39 0.00 4,800.11

COMMON STOCK686913005 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDTHK CO LTD

700.000 NHHJ Local 1,814.570000 0.00 635.00 0.00 1,270,834.0080.830000

Base 22.449214 0.00 7.86 0.00 15,722.31

COMMON STOCK686930009 15 Mar 2011 18 Mar 2011 JPY/JP5 0.03ITG SECURITIES (HK) LTDTDK CORP

800.000 NHHJ Local 4,523.437500 0.00 1,809.00 0.00 3,620,559.0080.830000

Base 55.962359 0.00 22.38 0.00 44,792.27
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COMMON STOCK687010009 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDTAISEI CORP

3,000.000 NHHJ Local 207.000000 0.00 310.00 0.00 621,310.0080.830000

Base 2.560930 0.00 3.84 0.00 7,686.63

COMMON STOCK687014001 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDTAISHO PHARMACEUTICAL CO LTD

1,000.000 NHHJ Local 1,663.000000 0.00 831.00 0.00 1,663,831.0080.830000

Base 20.574044 0.00 10.28 0.00 20,584.33

COMMON STOCK687040006 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDTAKASHIMAYA CO LTD

3,000.000 NHHJ Local 525.000000 0.00 787.00 0.00 1,575,787.0080.830000

Base 6.495113 0.00 9.74 0.00 19,495.08

COMMON STOCK687044008 15 Mar 2011 18 Mar 2011 JPY/JP5 0.02ITG SECURITIES (HK) LTDTAKEDA PHARMACEUTICAL CO LTD

4,600.000 NHHJ Local 3,745.045435 0.00 8,613.00 0.00 17,235,822.0080.830000

Base 46.332370 0.00 106.56 0.00 213,235.46

COMMON STOCK687049007 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDADVANTEST CORP

2,000.000 NHHJ Local 1,431.700000 0.00 1,431.00 0.00 2,864,831.0080.830000

Base 17.712483 0.00 17.70 0.00 35,442.67

COMMON STOCK687098004 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDMITSUBISHI TANABE PHARMA

1,200.000 NHHJ Local 1,153.332500 0.00 691.00 0.00 1,384,690.0080.830000

Base 14.268619 0.00 8.55 0.00 17,130.89

COMMON STOCK688050004 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDTEIJIN LTD

4,000.000 NHHJ Local 311.500000 0.00 623.00 0.00 1,246,623.0080.830000

Base 3.853767 0.00 7.71 0.00 15,422.78

COMMON STOCK688507003 15 Mar 2011 18 Mar 2011 JPY/JP5 0.03ITG SECURITIES (HK) LTDTERUMO CORP

900.000 NHHJ Local 4,095.555556 0.00 1,843.00 0.00 3,687,843.0080.830000

Base 50.668756 0.00 22.80 0.00 45,624.68
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COMMON STOCK689391001 21 Feb 2011 24 Feb 2011 JPY/JP5 0.01CABRERA CAPITAL MARKETS LLCTOKAI RUBBER INDUSTRIES

10,000.000 NHEH Local 1,177.790000 0.00 7,066.00 0.00 11,784,966.0083.230000

Base 14.151027 0.00 84.90 0.00 141,595.17

COMMON STOCK689488005 10 Feb 2011 16 Feb 2011 JPY/JP3 0.01BNP PARIBAS PEREGRINE SECURITIESTOSHIBA TEC CORP

140,000.000 NHEG Local 400.529700 0.00 89,719.00 0.00 56,163,877.0083.115000

Base 4.818982 0.00 1,079.46 0.00 675,736.95

14 Feb 2011 17 Feb 2011 JPY/JP3 0.01BNP PARIBAS PEREGRINE SECURITIES

42,000.000 NHEG Local 403.208310 0.00 27,095.00 0.00 16,961,844.0083.325000

Base 4.838984 0.00 325.17 0.00 203,562.48

689488005 Total

116,814.00 0.000.00182,000.000 Local 73,125,721.00

Base 0.00 1,404.63 0.00 879,299.43

COMMON STOCK689492007 21 Feb 2011 24 Feb 2011 JPY/JP5 0.01CABRERA CAPITAL MARKETS LLCTOPRE CORP

4,600.000 NHEH Local 723.456304 0.00 1,996.00 0.00 3,329,895.0083.230000

Base 8.692254 0.00 23.98 0.00 40,008.35

22 Feb 2011 25 Feb 2011 JPY/JP5 0.01CABRERA CAPITAL MARKETS LLC

7,900.000 NHEH Local 717.987215 0.00 3,403.00 0.00 5,675,502.0082.945000

Base 8.656184 0.00 41.03 0.00 68,424.88

23 Feb 2011 28 Feb 2011 JPY/JP5 0.01CABRERA CAPITAL MARKETS LLC

3,100.000 NHEH Local 720.677097 0.00 1,340.00 0.00 2,235,439.0082.400000

Base 8.746081 0.00 16.26 0.00 27,129.11

689492007 Total

6,739.00 0.000.0015,600.000 Local 11,240,836.00

Base 0.00 81.27 0.00 135,562.34
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COMMON STOCK689508000 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDTOKYU LAND CORP

1,000.000 NHHJ Local 380.000000 0.00 190.00 0.00 380,190.0080.830000

Base 4.701225 0.00 2.35 0.00 4,703.58

COMMON STOCK689516003 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDTOBU RAILWAY CO LTD

1,000.000 NHHJ Local 312.101000 0.00 156.00 0.00 312,257.0080.830000

Base 3.861203 0.00 1.93 0.00 3,863.13

COMMON STOCK689526002 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDTOHOKU ELECTRIC POWER CO INC

1,500.000 NHHJ Local 1,186.000000 0.00 889.00 0.00 1,779,889.0080.830000

Base 14.672770 0.00 11.00 0.00 22,020.15

COMMON STOCK689540003 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDTOKYO ELECTRIC POWER CO INC

2,300.000 NHHJ Local 1,221.000000 0.00 1,404.00 0.00 2,809,704.0080.830000

Base 15.105778 0.00 17.37 0.00 34,760.66

16 Mar 2011 22 Mar 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLC

3,900.000 NHHJ Local 921.000000 0.00 2,155.00 0.00 3,594,055.0080.200000

Base 11.483791 0.00 26.87 0.00 44,813.65

689540003 Total

3,559.00 0.000.006,200.000 Local 6,403,759.00

Base 0.00 44.24 0.00 79,574.31

COMMON STOCK689542009 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDTOKYO TATEMONO CO LTD

1,000.000 NHHJ Local 325.000000 0.00 162.00 0.00 325,162.0080.830000

Base 4.020784 0.00 2.00 0.00 4,022.79

COMMON STOCK689544005 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDTOKYO GAS CO LTD

9,000.000 NHHJ Local 320.500000 0.00 1,442.00 0.00 2,885,942.0080.830000

Base 3.965112 0.00 17.84 0.00 35,703.85
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COMMON STOCK689567006 15 Mar 2011 18 Mar 2011 JPY/JP5 0.03ITG SECURITIES (HK) LTDTOKYO ELECTRON LTD

1,500.000 NHHJ Local 4,453.632667 0.00 3,340.00 0.00 6,683,789.0080.830000

Base 55.098759 0.00 41.32 0.00 82,689.46

COMMON STOCK689576007 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDTOKUYAMA CORPORATION

2,000.000 NHHJ Local 351.500000 0.00 351.00 0.00 703,351.0080.830000

Base 4.348633 0.00 4.34 0.00 8,701.61

COMMON STOCK689587004 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDTOKYO STEEL MFG CO LTD

400.000 NHHJ Local 780.500000 0.00 156.00 0.00 312,356.0080.830000

Base 9.656068 0.00 1.93 0.00 3,864.36

COMMON STOCK689654002 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDTOKYU CORP

5,000.000 NHHJ Local 325.600000 0.00 814.00 0.00 1,628,814.0080.830000

Base 4.028207 0.00 10.07 0.00 20,151.11

COMMON STOCK689702009 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDTOPPAN PRINTING CO LTD

2,000.000 NHHJ Local 626.000000 0.00 626.00 0.00 1,252,626.0080.830000

Base 7.744649 0.00 7.74 0.00 15,497.04

COMMON STOCK689714004 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDTORAY INDUSTRIES INC

7,000.000 NHHJ Local 505.857000 0.00 1,770.00 0.00 3,542,769.0080.830000

Base 6.258283 0.00 21.90 0.00 43,829.88

COMMON STOCK689721009 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDTOSHIBA CORP

1,000.000 NHHJ Local 331.000000 0.00 165.00 0.00 331,165.0080.830000

Base 4.095014 0.00 2.04 0.00 4,097.06

16 Mar 2011 22 Mar 2011 JPY/JP5LOOP CAPITAL MARKETS LLC

24,000.000 NHHJ Local 332.041667 0.00 4,781.00 0.00 7,973,781.0080.200000

Base 4.140170 0.00 59.61 0.00 99,423.70
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689721009 Total

4,946.00 0.000.0025,000.000 Local 8,304,946.00

Base 0.00 61.65 0.00 103,520.76

COMMON STOCK690010004 16 Feb 2011 21 Feb 2011 JPY/JP3NOMURA SECURITIES INTERNATIONAL INCTOYO INK SC HOLDINGS CO LTD

53,000.000 NHHV Local 440.855000 0.00 7,009.00 0.00 23,372,324.0083.740000

Base 5.264569 0.00 83.70 0.00 279,105.85

17 Feb 2011 22 Feb 2011 JPY/JP3CITIGROUPGLOBAL MARKETS INC.

25,000.000 NHHV Local 435.893600 0.00 4,358.00 0.00 10,901,698.0083.265000

Base 5.235016 0.00 52.34 0.00 130,927.74

18 Feb 2011 23 Feb 2011 JPY/JP5ITG SECURITIES (HK) LTD

50,000.000 NHHV Local 435.042600 0.00 8,701.00 0.00 21,760,831.0083.230000

Base 5.226993 0.00 104.54 0.00 261,454.18

21 Feb 2011 24 Feb 2011 JPY/JP5ITG SECURITIES (HK) LTD

34,000.000 NHHV Local 430.587294 0.00 5,856.00 0.00 14,645,824.0083.230000

Base 5.173463 0.00 70.36 0.00 175,968.09

22 Feb 2011 25 Feb 2011 JPY/JP5UBS SECURITIES ASIA LTD

54,000.000 NHHV Local 426.140000 0.00 11,505.00 0.00 23,023,065.0082.945000

Base 5.137621 0.00 138.71 0.00 277,570.26

23 Feb 2011 01 Mar 2011 JPY/JP51 CITIGROUPGLOBAL MARKETS INC.

26,000.000 NHHV Local 420.200000 0.00 4,370.00 0.00 10,929,570.0082.400000

Base 5.099515 0.00 53.03 0.00 132,640.41

24 Feb 2011 01 Mar 2011 JPY/JP5MORGAN STANLEY CO INCORPORATED

50,000.000 NHHV Local 414.454300 0.00 8,289.00 0.00 20,731,004.0081.680000

Base 5.074122 0.00 101.48 0.00 253,807.59
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02 Mar 2011 08 Mar 2011 JPY/JP51 CITIGROUPGLOBAL MARKETS INC.

12,000.000 NHHV Local 419.000000 0.00 2,011.00 0.00 5,030,011.0081.625000

Base 5.133231 0.00 24.64 0.00 61,623.41

04 Mar 2011 09 Mar 2011 JPY/JP5MORGAN STANLEY CO INCORPORATED

15,000.000 NHHV Local 436.970400 0.00 2,621.00 0.00 6,557,177.0082.360000

Base 5.305614 0.00 31.82 0.00 79,616.04

690010004 Total

54,720.00 0.000.00319,000.000 Local 136,951,504.00

Base 0.00 660.62 0.00 1,652,713.57

COMMON STOCK690021001 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDJS GROUP CORP

1,100.000 NHHJ Local 1,852.000000 0.00 1,018.00 0.00 2,038,218.0080.830000

Base 22.912285 0.00 12.59 0.00 25,216.11

COMMON STOCK690026000 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDTOYO SEIKAN KAISHA LTD

500.000 NHHJ Local 1,144.200000 0.00 286.00 0.00 572,386.0080.830000

Base 14.155635 0.00 3.54 0.00 7,081.36

COMMON STOCK690028006 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDTOSOH CORP

2,000.000 NHHJ Local 240.000000 0.00 240.00 0.00 480,240.0080.830000

Base 2.969195 0.00 2.97 0.00 5,941.36

COMMON STOCK690030002 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDMAZDA MOTOR CORP

10,000.000 NHHJ Local 164.090000 0.00 820.00 0.00 1,641,720.0080.830000

Base 2.030063 0.00 10.14 0.00 20,310.78

COMMON STOCK690054002 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDTOYOTA INDUSTRIES CORP

1,300.000 NHHJ Local 2,300.076154 0.00 1,495.00 0.00 2,991,594.0080.830000

Base 28.455724 0.00 18.50 0.00 37,010.94
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COMMON STOCK690055009 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDTOYODA GOSEI CO LTD

200.000 NHHJ Local 1,459.000000 0.00 145.00 0.00 291,945.0080.830000

Base 18.050229 0.00 1.79 0.00 3,611.84

COMMON STOCK690058003 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDTOYOTA TSUSHO CORP

1,300.000 NHHJ Local 1,163.691538 0.00 756.00 0.00 1,513,555.0080.830000

Base 14.396778 0.00 9.35 0.00 18,725.16

COMMON STOCK690059902 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDTOYOTA BOSHOKU CORP

900.000 NHHJ Local 1,024.555556 0.00 461.00 0.00 922,561.0080.830000

Base 12.675437 0.00 5.70 0.00 11,413.60

COMMON STOCK691070007 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDUBE INDUSTRIES LTD

3,000.000 NHHJ Local 213.000000 0.00 319.00 0.00 639,319.0080.830000

Base 2.635160 0.00 3.95 0.00 7,909.43

COMMON STOCK691148001 15 Mar 2011 18 Mar 2011 JPY/JP5 0.02ITG SECURITIES (HK) LTDUNICHARM CORP

500.000 NHHJ Local 2,862.600000 0.00 715.00 0.00 1,432,015.0080.830000

Base 35.415069 0.00 8.85 0.00 17,716.38

COMMON STOCK691898001 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDUSHIO INC

300.000 NHHJ Local 1,436.000000 0.00 215.00 0.00 431,015.0080.830000

Base 17.765681 0.00 2.66 0.00 5,332.36

COMMON STOCK695799908 15 Mar 2011 18 Mar 2011 JPY/JP5 1.81ITG SECURITIES (HK) LTDWEST JAPAN RAILWAY CO

9.000 NHHJ Local 292,433.222222 0.00 1,315.00 0.00 2,633,214.0080.830000

Base 3,617.879775 0.00 16.27 0.00 32,577.19

COMMON STOCK698502002 15 Mar 2011 18 Mar 2011 JPY/JP5 0.03ITG SECURITIES (HK) LTDYAMADA DENKI CO LTD

500.000 NHHJ Local 4,954.000000 0.00 1,238.00 0.00 2,478,238.0080.830000

Base 61.289125 0.00 15.32 0.00 30,659.88
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COMMON STOCK698511003 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDYAKULT HONSHA CO LTD

500.000 NHHJ Local 2,012.400000 0.00 503.00 0.00 1,006,703.0080.830000

Base 24.896697 0.00 6.22 0.00 12,454.57

COMMON STOCK698526001 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDYAMAHA MOTOR CO LTD

1,400.000 NHHJ Local 1,194.356429 0.00 836.00 0.00 1,672,935.0080.830000

Base 14.776153 0.00 10.34 0.00 20,696.96

COMMON STOCK698538006 15 Mar 2011 18 Mar 2011 JPY/JP5 0.02ITG SECURITIES (HK) LTDASTELLAS PHARMA INC

2,700.000 NHHJ Local 2,897.171852 0.00 3,911.00 0.00 7,826,275.0080.830000

Base 35.842779 0.00 48.39 0.00 96,823.89

COMMON STOCK698556008 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDYAMATO HOLDINGS CO LTD

1,600.000 NHHJ Local 1,170.312500 0.00 936.00 0.00 1,873,436.0080.830000

Base 14.478690 0.00 11.58 0.00 23,177.48

COMMON STOCK698604006 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDYASKAWA ELECTRIC CORP

1,000.000 NHHJ Local 850.000000 0.00 425.00 0.00 850,425.0080.830000

Base 10.515898 0.00 5.26 0.00 10,521.16

COMMON STOCK698608007 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDMIZUHO TRUST + BANKING CO

7,000.000 NHHJ Local 68.857000 0.00 240.00 0.00 482,239.0080.830000

Base 0.851874 0.00 2.97 0.00 5,966.09

COMMON STOCK698642006 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDYOKOGAWA ELECTRIC CORP

1,400.000 NHHJ Local 526.714286 0.00 368.00 0.00 737,768.0080.830000

Base 6.516322 0.00 4.55 0.00 9,127.40

COMMON STOCK698644002 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDBANK OF YOKOHAMA LTD/THE

7,000.000 NHHJ Local 361.642857 0.00 1,265.00 0.00 2,532,765.0080.830000

Base 4.474117 0.00 15.65 0.00 31,334.47
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COMMON STOCKB02Q32903 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDELECTRIC POWER DEVELOPMENT C

400.000 NHHJ Local 2,172.192500 0.00 434.00 0.00 869,311.0080.830000

Base 26.873593 0.00 5.37 0.00 10,754.81

COMMON STOCKB02RK0906 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDSEGA SAMMY HOLDINGS INC

900.000 NHHJ Local 1,369.443333 0.00 616.00 0.00 1,233,115.0080.830000

Base 16.942266 0.00 7.62 0.00 15,255.66

COMMON STOCKB031SG909 15 Mar 2011 18 Mar 2011 JPY/JP5 0.39ITG SECURITIES (HK) LTDNTT URBAN DEVELOPMENT CORP

3.000 NHHJ Local 63,400.000000 0.00 95.00 0.00 190,295.0080.830000

Base 784.362242 0.00 1.18 0.00 2,354.26

COMMON STOCKB035F6906 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDELPIDA MEMORY INC

1,600.000 NHHJ Local 921.250000 0.00 737.00 0.00 1,474,737.0080.830000

Base 11.397377 0.00 9.12 0.00 18,244.92

COMMON STOCKB05L36902 15 Mar 2011 18 Mar 2011 JPY/JP5 0.02ITG SECURITIES (HK) LTDDENA CO LTD

200.000 NHHJ Local 2,725.000000 0.00 272.00 0.00 545,272.0080.830000

Base 33.712730 0.00 3.37 0.00 6,745.91

COMMON STOCKB0FS5D909 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDSEVEN + I HOLDINGS CO LTD

4,500.000 NHHJ Local 1,931.955556 0.00 4,346.00 0.00 8,698,146.0080.830000

Base 23.901467 0.00 53.77 0.00 107,610.37

COMMON STOCKB0J7D9901 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDDAIICHI SANKYO CO LTD

3,900.000 NHHJ Local 1,543.551282 0.00 3,009.00 0.00 6,022,859.0080.830000

Base 19.096267 0.00 37.23 0.00 74,512.67

COMMON STOCKB0JDQD905 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDNAMCO BANDAI HOLDINGS INC

600.000 NHHJ Local 839.166667 0.00 251.00 0.00 503,751.0080.830000

Base 10.381871 0.00 3.11 0.00 6,232.23
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COMMON STOCKB0JQTJ900 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDMITSUBISHI CHEMICAL HOLDINGS

7,500.000 NHHJ Local 461.704000 0.00 1,731.00 0.00 3,464,511.0080.830000

Base 5.712038 0.00 21.42 0.00 42,861.70

COMMON STOCKB0M0C8905 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDSUMCO CORP

2,100.000 NHHJ Local 1,287.413333 0.00 1,351.00 0.00 2,704,919.0080.830000

Base 15.927420 0.00 16.71 0.00 33,464.30

COMMON STOCKB1DGKS905 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDYAMAGUCHI FINANCIAL GROUP IN

1,000.000 NHHJ Local 677.400000 0.00 338.00 0.00 677,738.0080.830000

Base 8.380552 0.00 4.18 0.00 8,384.73

COMMON STOCKB1FF8P905 15 Mar 2011 18 Mar 2011 JPY/JP5 0.05ITG SECURITIES (HK) LTDIDEMITSU KOSAN CO LTD

800.000 NHHJ Local 8,063.750000 0.00 3,225.00 0.00 6,454,225.0080.830000

Base 99.761846 0.00 39.90 0.00 79,849.38

COMMON STOCKB1G185909 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDAOZORA BANK LTD

5,000.000 NHHJ Local 165.600000 0.00 414.00 0.00 828,414.0080.830000

Base 2.048744 0.00 5.12 0.00 10,248.84

COMMON STOCKB1TK1Y907 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDFUKUOKA FINANCIAL GROUP INC

3,000.000 NHHJ Local 305.666667 0.00 458.00 0.00 917,458.0080.830000

Base 3.781599 0.00 5.67 0.00 11,350.46

COMMON STOCKB23TC1904 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDJ FRONT RETAILING CO LTD

2,000.000 NHHJ Local 334.500000 0.00 334.00 0.00 669,334.0080.830000

Base 4.138315 0.00 4.13 0.00 8,280.76

COMMON STOCKB249SN902 15 Mar 2011 18 Mar 2011 JPY/JP5 1.87ITG SECURITIES (HK) LTDSONY FINANCIAL HOLDINGS INC

5.000 NHHJ Local 302,128.400000 0.00 755.00 0.00 1,511,397.0080.830000

Base 3,737.825065 0.00 9.34 0.00 18,698.47
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COMMON STOCKB2NT8S908 15 Mar 2011 18 Mar 2011 JPY/JP5 0.96ITG SECURITIES (HK) LTDSEVEN BANK LTD

2.000 NHHJ Local 154,250.000000 0.00 154.00 0.00 308,654.0080.830000

Base 1,908.326117 0.00 1.91 0.00 3,818.56

COMMON STOCKB2Q4CL900 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDISETAN MITSUKOSHI HOLDINGS L

2,000.000 NHHJ Local 735.300000 0.00 735.00 0.00 1,471,335.0080.830000

Base 9.096870 0.00 9.09 0.00 18,202.83

COMMON STOCKB2Q4CS905 15 Mar 2011 18 Mar 2011 JPY/JP5 0.01ITG SECURITIES (HK) LTDMS+AD INSURANCE GROUP HOLDIN

2,200.000 NHHJ Local 1,702.800000 0.00 1,873.00 0.00 3,748,033.0080.830000

Base 21.066436 0.00 23.17 0.00 46,369.33

COMMON STOCKB62G7K908 15 Mar 2011 18 Mar 2011 JPY/JP5ITG SECURITIES (HK) LTDNKSJ HOLDINGS INC

5,000.000 NHHJ Local 480.200000 0.00 1,200.00 0.00 2,402,200.0080.830000

Base 5.940864 0.00 14.85 0.00 29,719.16

JAPANESE YEN  Total

0.00Local2,412,197.000

0.00Base

0.00

0.00

1,036,584.00

12,627.05

1,357,465,157.00

16,623,364.67

MEXICAN PESO

COMMON STOCK NPV204342000 14 Mar 2011 17 Mar 2011 MXN/MX1 0.02CREDIT SUISSE SECURITIES (USA) LLCALFA S.A.B. A

1,700.000 NHHJ Local 148.728200 0.00 379.26 0.00 253,217.2011.920500

Base 12.476675 0.00 31.82 0.00 21,242.16

UNIT NPV224205906 14 Mar 2011 17 Mar 2011 MXN/MX1 0.01CREDIT SUISSE SECURITIES (USA) LLCFOMENTO ECONOMICO MEXICA UBD

10,900.000 NHHJ Local 67.742300 0.00 1,107.59 0.00 739,498.6611.920500

Base 5.682840 0.00 92.91 0.00 62,035.88

COMMON STOCK NPV238010904 14 Mar 2011 17 Mar 2011 MXN/MX1 0.01CREDIT SUISSE SECURITIES (USA) LLCGRUPO TELEVISA SA SER CPO

17,200.000 NHHJ Local 55.560600 0.00 1,433.46 0.00 957,075.7811.920500

Base 4.660929 0.00 120.25 0.00 80,288.22
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COMMON STOCK NPV238053904 14 Mar 2011 17 Mar 2011 MXN/MX1 0.01CREDIT SUISSE SECURITIES (USA) LLCGRUPO MODELO S.A.B. SER C

5,400.000 NHHJ Local 72.904800 0.00 590.53 0.00 394,276.4511.920500

Base 6.115918 0.00 49.54 0.00 33,075.50

COMMON STOCK NPV239247901 14 Mar 2011 17 Mar 2011 MXN/MX1 0.01CREDIT SUISSE SECURITIES (USA) LLCGRUPO BIMBO SAB  SERIES A

2,600.000 NHHJ Local 96.964200 0.00 378.16 0.00 252,485.0811.920500

Base 8.134239 0.00 31.72 0.00 21,180.75

COMMON STOCK NPV239345002 14 Mar 2011 17 Mar 2011 MXN/MX1CREDIT SUISSE SECURITIES (USA) LLCGRUPO CARSO SAB DE CV SER A1

9,284.000 NHHJ Local 38.656800 0.00 538.33 0.00 359,428.0611.920500

Base 3.242884 0.00 45.16 0.00 30,152.10

UNIT NPV240645903 14 Mar 2011 17 Mar 2011 MXN/MX1CREDIT SUISSE SECURITIES (USA) LLCCEMEX SAB CPO

36,400.000 NHHJ Local 10.405500 0.00 568.14 0.00 379,328.3411.920500

Base 0.872908 0.00 47.66 0.00 31,821.51

COMMON STOCK NPV242104909 14 Mar 2011 17 Mar 2011 MXN/MX1 0.01CREDIT SUISSE SECURITIES (USA) LLCGRUPO FINANCIERO BANORTE O

6,008.000 NHHJ Local 52.882300 0.00 476.58 0.00 318,193.4411.920500

Base 4.436248 0.00 39.98 0.00 26,692.96

COMMON STOCK NPV244820908 14 Mar 2011 17 Mar 2011 MXN/MX1 0.05CREDIT SUISSE SECURITIES (USA) LLCINDUSTRIAS PENOLES SAB DE CV

400.000 NHHJ Local 419.943800 0.00 251.97 0.00 168,229.4911.920500

Base 35.228707 0.00 21.14 0.00 14,112.62

COMMON STOCK NPV249191008 14 Mar 2011 17 Mar 2011 MXN/MX1 0.01CREDIT SUISSE SECURITIES (USA) LLCKIMBERLY CLARK DE MEXICO A

6,500.000 NHHJ Local 69.930300 0.00 681.82 0.00 455,228.7711.920500

Base 5.866390 0.00 57.20 0.00 38,188.73

COMMON STOCK NPV264367905 14 Mar 2011 17 Mar 2011 MXN/MX1 0.01CREDIT SUISSE SECURITIES (USA) LLCGRUPO MEXICO SAB DE CV SER B

17,598.000 NHHJ Local 42.404800 0.00 1,119.36 0.00 747,359.0311.920500

Base 3.557300 0.00 93.90 0.00 62,695.28
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COMMON STOCK NPV266747906 14 Mar 2011 17 Mar 2011 MXN/MX1CREDIT SUISSE SECURITIES (USA) LLCAMERICA MOVIL SAB DE C SER L

72,500.000 NHHJ Local 32.648800 0.00 3,550.56 0.00 2,370,588.5611.920500

Base 2.738878 0.00 297.85 0.00 198,866.54

17 Mar 2011 23 Mar 2011 MXN/MX1MERRILL LYNCH PEIRCE FENNER AND S

33,000.000 NHHJ Local 33.260000 0.00 0.00 0.00 1,097,580.0012.100000

Base 2.748760 0.00 0.00 0.00 90,709.09

266747906 Total

3,550.56 0.000.00105,500.000 Local 3,468,168.56

Base 0.00 297.85 0.00 289,575.63

COMMON STOCK NPV288168008 14 Mar 2011 17 Mar 2011 MXN/MX1CREDIT SUISSE SECURITIES (USA) LLCTELEFONOS DE MEXICO SAB L

37,400.000 NHHJ Local 10.146100 0.00 569.20 0.00 380,033.3411.920500

Base 0.851147 0.00 47.75 0.00 31,880.65

COMMON STOCK NPVB02YZ0905 02 Feb 2011 08 Feb 2011 MXN/MX1 0.01MERRILL LYNCH INTERNATIONAL LIMITEDWALMART DE MEXICO SER V

505,589.000 NHHP Local 35.143000 0.00 44,419.79 0.00 17,812,334.0212.028800

Base 2.921572 0.00 3,692.79 0.00 1,480,807.23

03 Feb 2011 09 Feb 2011 MXN/MX1 0.01MERRILL LYNCH INTERNATIONAL LIMITED

400,311.000 NHHP Local 35.173300 0.00 35,200.65 0.00 14,115,459.5512.040700

Base 2.921201 0.00 2,923.47 0.00 1,172,312.20

10 Mar 2011 15 Mar 2011 MXN/MX1 0.01MERRILL LYNCH INTERNATIONAL LIMITED

333,300.000 NHHP Local 35.354500 0.00 29,459.14 0.00 11,813,113.9911.964750

Base 2.954888 0.00 2,462.16 0.00 987,326.44

14 Mar 2011 17 Mar 2011 MXN/MX1CREDIT SUISSE SECURITIES (USA) LLC

34,300.000 NHHJ Local 35.333900 0.00 1,817.93 0.00 1,213,770.7011.920500

Base 2.964129 0.00 152.50 0.00 101,822.13
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B02YZ0905 Total

110,897.51 0.000.001,273,500.000 Local 44,954,678.26

Base 0.00 9,230.92 0.00 3,742,268.00

COMMON STOCK NPVB0ZV10902 14 Mar 2011 17 Mar 2011 MXN/MX1 0.01CREDIT SUISSE SECURITIES (USA) LLCGRUPO AEROPORTUARIO DEL B SH

1,200.000 NHHJ Local 48.518300 0.00 87.33 0.00 58,309.2911.920500

Base 4.070156 0.00 7.33 0.00 4,891.51

COMMON STOCK NPVB3QHKH909 14 Mar 2011 17 Mar 2011 MXN/MX1 0.01CREDIT SUISSE SECURITIES (USA) LLCMINERA FRISCO SAB DE CV A1

9,300.000 NHHJ Local 49.305900 0.00 687.82 0.00 459,232.6911.920500

Base 4.136228 0.00 57.70 0.00 38,524.62

MEXICAN PESO  Total

0.00Local1,540,890.000

0.00Base

0.00

0.00

123,317.62

10,272.83

54,344,742.44

4,528,626.12

NEW ZEALAND DOLLAR

COMMON STOCK NPV612370908 15 Mar 2011 18 Mar 2011 NZD/NZ4UBS SECURITIES ASIA LTDAUCKLAND INTL AIRPORT LTD

58,786.000 NHHJ Local 2.210600 0.00 129.95 0.00 130,082.281.369582

Base 1.614069 0.00 94.88 0.00 94,979.55

18 Mar 2011 OPEN NZD/NZ4AUTREPAT-DIV RE

10,609.000 NHHJ Local 2.162509 0.00 0.00 0.00 22,942.061.370614

Base 1.577767 0.00 0.00 0.00 16,738.53

612370908 Total

129.95 0.000.0069,395.000 Local 153,024.34

Base 0.00 94.88 0.00 111,718.08
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COMMON STOCK NPV615252905 15 Mar 2011 18 Mar 2011 NZD/NZ4UBS SECURITIES ASIA LTDCONTACT ENERGY LIMITED

6,136.000 NHHJ Local 5.915800 0.00 36.30 0.00 36,335.651.369582

Base 4.319420 0.00 26.50 0.00 26,530.47

25 Mar 2011 31 Mar 2011 NZD/NZ4AUTREPAT-STK/$ DIV

842.000 NHHJ Local 5.846199 0.00 0.00 0.00 4,922.501.330840

Base 4.392864 0.00 0.00 0.00 3,698.79

615252905 Total

36.30 0.000.006,978.000 Local 41,258.15

Base 0.00 26.50 0.00 30,229.26

COMMON STOCK NPV634160907 15 Mar 2011 18 Mar 2011 NZD/NZ4 0.01UBS SECURITIES ASIA LTDFLETCHER BUILDING LTD

20,746.000 NHHJ Local 8.755600 0.00 181.64 0.00 181,825.321.369582

Base 6.392899 0.00 132.62 0.00 132,759.72

COMMON STOCK NPV682319900 15 Mar 2011 18 Mar 2011 NZD/NZ4UBS SECURITIES ASIA LTDSKY CITY ENTERTAINMENT GROUP

44,593.000 NHHJ Local 3.435600 0.00 153.20 0.00 153,356.911.369582

Base 2.508503 0.00 111.86 0.00 111,973.51

COMMON STOCK NPV688143007 15 Mar 2011 18 Mar 2011 NZD/NZ4UBS SECURITIES ASIA LTDTELECOM CORP OF NEW ZEALAND

45,562.000 NHHJ Local 1.998600 0.00 91.06 0.00 91,151.271.369582

Base 1.459277 0.00 66.49 0.00 66,554.08

NEW ZEALAND DOLLAR  Total

0.00Local187,274.000

0.00Base

0.00

0.00

592.15

432.35

620,615.99

453,234.65

NORWEGIAN KRONE

COMMON STOCK NOK10.426330007 15 Mar 2011 18 Mar 2011 NOK/NO3 0.01CABRERA CAPITAL MARKETS LLCDNB NOR ASA

3,800.000 NHHJ Local 81.602000 0.00 155.04 0.00 310,242.645.658200

Base 14.421901 0.00 27.40 0.00 54,830.62
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COMMON STOCK NOK6.473249902 15 Mar 2011 18 Mar 2011 NOK/NO3 0.01CABRERA CAPITAL MARKETS LLCTELENOR ASA

2,600.000 NHHJ Local 88.365600 0.00 114.88 0.00 229,865.445.658200

Base 15.617263 0.00 20.30 0.00 40,625.19

COMMON STOCK NOK20.534410907 15 Feb 2011 21 Feb 2011 NOK/NO3 0.023 SOCIETE GENERALE LONDON BRANCHFRED OLSEN ENERGY ASA

800.000 NHHV Local 252.902400 0.00 101.16 0.00 202,423.085.830600

Base 43.375021 0.00 17.35 0.00 34,717.37

17 Feb 2011 22 Feb 2011 NOK/NO3 0.02SOCIETE GENERALE LONDON BRANCH

400.000 NHHV Local 234.932600 0.00 46.99 0.00 94,020.035.704800

Base 41.181566 0.00 8.24 0.00 16,480.86

18 Feb 2011 23 Feb 2011 NOK/NO3 0.02SOCIETE GENERALE LONDON BRANCH

500.000 NHHV Local 230.633800 0.00 57.66 0.00 115,374.565.673750

Base 40.649271 0.00 10.16 0.00 20,334.80

21 Feb 2011 24 Feb 2011 NOK/NO3 0.02SOCIETE GENERALE LONDON BRANCH

1,100.000 NHHV Local 231.990100 0.00 127.59 0.00 255,316.705.673750

Base 40.888319 0.00 22.49 0.00 44,999.64

23 Feb 2011 28 Feb 2011 NOK/NO3 0.02SOCIETE GENERALE LONDON BRANCH

1,800.000 NHHV Local 232.468900 0.00 209.22 0.00 418,653.245.628550

Base 41.301738 0.00 37.17 0.00 74,380.30

25 Feb 2011 02 Mar 2011 NOK/NO3 0.02SOCIETE GENERALE LONDON BRANCH

200.000 NHHV Local 235.890500 0.00 23.59 0.00 47,201.695.656750

Base 41.700712 0.00 4.17 0.00 8,344.31

28 Feb 2011 03 Mar 2011 NOK/NO3 0.02SOCIETE GENERALE LONDON BRANCH

300.000 NHHV Local 235.773100 0.00 35.37 0.00 70,767.305.614950

Base 41.990240 0.00 6.30 0.00 12,603.37

01 Mar 2011 04 Mar 2011 NOK/NO3 0.02SOCIETE GENERALE LONDON BRANCH

1,500.000 NHHV Local 236.489200 0.00 177.37 0.00 354,911.175.578300

Base 42.394493 0.00 31.80 0.00 63,623.54
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03 Mar 2011 08 Mar 2011 NOK/NO3 0.02SOCIETE GENERALE LONDON BRANCH

500.000 NHHV Local 236.615300 0.00 59.15 0.00 118,366.805.573300

Base 42.455152 0.00 10.61 0.00 21,238.19

04 Mar 2011 09 Mar 2011 NOK/NO3 0.02SOCIETE GENERALE LONDON BRANCH

900.000 NHHV Local 236.943800 0.00 106.62 0.00 213,356.045.574550

Base 42.504561 0.00 19.13 0.00 38,273.23

07 Mar 2011 10 Mar 2011 NOK/NO3 0.02SOCIETE GENERALE LONDON BRANCH

500.000 NHHV Local 236.789700 0.00 59.20 0.00 118,454.055.559500

Base 42.591906 0.00 10.65 0.00 21,306.60

09 Mar 2011 14 Mar 2011 NOK/NO3 0.02SOCIETE GENERALE LONDON BRANCH

1,100.000 NHHV Local 238.963300 0.00 131.43 0.00 262,991.065.575300

Base 42.861066 0.00 23.57 0.00 47,170.75

10 Mar 2011 15 Mar 2011 NOK/NO3 0.02SOCIETE GENERALE LONDON BRANCH

1,100.000 NHHV Local 236.886100 0.00 130.29 0.00 260,705.005.655900

Base 41.883007 0.00 23.04 0.00 46,094.34

15 Mar 2011 18 Mar 2011 NOK/NO3 0.02SOCIETE GENERALE LONDON BRANCH

600.000 NHHV Local 226.167900 0.00 67.85 0.00 135,768.595.658200

Base 39.971705 0.00 11.99 0.00 23,995.01

17 Mar 2011 22 Mar 2011 NOK/NO3 0.02SOCIETE GENERALE LONDON BRANCH

200.000 NHHV Local 232.052400 0.00 23.21 0.00 46,433.695.655950

Base 41.028015 0.00 4.10 0.00 8,209.71

18 Mar 2011 23 Mar 2011 NOK/NO3 0.02MORGAN STANLEY CO INCORPORATED

300.000 NHHV Local 235.200000 0.00 28.22 0.00 70,588.225.597150

Base 42.021386 0.00 5.04 0.00 12,611.46

22 Mar 2011 25 Mar 2011 NOK/NO3 0.02SOCIETE GENERALE LONDON BRANCH

800.000 NHHV Local 235.418600 0.00 94.17 0.00 188,429.055.569800

Base 42.266975 0.00 16.91 0.00 33,830.49
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23 Mar 2011 28 Mar 2011 NOK/NO3 0.02SOCIETE GENERALE LONDON BRANCH

400.000 NHHV Local 236.493700 0.00 47.30 0.00 94,644.785.590800

Base 42.300512 0.00 8.46 0.00 16,928.66

24 Mar 2011 29 Mar 2011 NOK/NO3 0.02SOCIETE GENERALE LONDON BRANCH

200.000 NHHV Local 235.923300 0.00 23.59 0.00 47,208.255.541100

Base 42.576979 0.00 4.26 0.00 8,519.65

25 Mar 2011 30 Mar 2011 NOK/NO3 0.02DEUTSCHE BANK SECURITIES INC

200.000 NHHV Local 238.555200 0.00 19.08 0.00 47,730.125.576900

Base 42.775592 0.00 3.42 0.00 8,558.54

28 Mar 2011 31 Mar 2011 NOK/NO3 0.02SOCIETE GENERALE LONDON BRANCH

600.000 NHHV Local 237.846100 0.00 71.35 0.00 142,779.015.586400

Base 42.575917 0.00 12.77 0.00 25,558.32

29 Mar 2011 OPEN NOK/NO3 0.02SOCIETE GENERALE LONDON BRANCH

400.000 NHHV Local 236.488400 0.00 47.30 0.00 94,642.665.609350

Base 42.159680 0.00 8.43 0.00 16,872.30

31 Mar 2011 OPEN NOK/NO3 0.02SOCIETE GENERALE LONDON BRANCH

200.000 NHHV Local 242.409700 0.00 24.24 0.00 48,506.185.533550

Base 43.807267 0.00 4.38 0.00 8,765.83

534410907 Total

1,711.95 0.000.0014,600.000 Local 3,449,271.27

Base 0.00 304.44 0.00 613,417.27

COMMON STOCK NOK1.7775125909 15 Mar 2011 18 Mar 2011 NOK/NO3 0.02CABRERA CAPITAL MARKETS LLCYARA INTERNATIONAL ASA

1,400.000 NHHJ Local 253.809000 0.00 177.67 0.00 355,510.275.658200

Base 44.856845 0.00 31.40 0.00 62,830.98
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COMMON STOCK NOK1.B01VHW902 15 Mar 2011 18 Mar 2011 NOK/NO3CABRERA CAPITAL MARKETS LLCRENEWABLE ENERGY CORP ASA

10,890.000 NHHJ Local 19.218400 0.00 104.64 0.00 209,393.025.658200

Base 3.396557 0.00 18.49 0.00 37,007.00

COMMON STOCKB11HK3901 15 Mar 2011 18 Mar 2011 NOK/NO3CABRERA CAPITAL MARKETS LLCNORSK HYDRO ASA

6,964.000 NHHJ Local 40.379100 0.00 140.60 0.00 281,340.655.658200

Base 7.136386 0.00 24.85 0.00 49,722.64

COMMON STOCK EUR.25B1L9DW901 21 Jan 2011 26 Jan 2011 NOK/NO3CABRERA CAPITAL MARKETS LLCPROSAFE SE

24,886.000 NHHV Local 43.344300 0.00 647.20 0.00 1,079,313.445.814550

Base 7.454455 0.00 111.31 0.00 185,622.87

24 Jan 2011 27 Jan 2011 NOK/NO3CABRERA CAPITAL MARKETS LLC

29,972.000 NHHV Local 43.229700 0.00 777.41 0.00 1,296,457.975.781850

Base 7.476794 0.00 134.46 0.00 224,228.92

25 Jan 2011 28 Jan 2011 NOK/NO3CABRERA CAPITAL MARKETS LLC

25,751.000 NHHV Local 43.056400 0.00 665.25 0.00 1,109,410.605.771900

Base 7.459658 0.00 115.26 0.00 192,208.91

27 Jan 2011 01 Feb 2011 NOK/NO3CABRERA CAPITAL MARKETS LLC

49,717.000 NHHV Local 43.063900 0.00 1,284.60 0.00 2,142,292.515.800150

Base 7.424618 0.00 221.48 0.00 369,351.23

28 Jan 2011 02 Feb 2011 NOK/NO3CABRERA CAPITAL MARKETS LLC

12,060.000 NHHV Local 42.950400 0.00 310.79 0.00 518,292.615.830950

Base 7.365935 0.00 53.30 0.00 88,886.48

31 Jan 2011 03 Feb 2011 NOK/NO3CABRERA CAPITAL MARKETS LLC

5,290.000 NHHV Local 42.991800 0.00 136.46 0.00 227,563.085.776750

Base 7.442212 0.00 23.62 0.00 39,392.93
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01 Feb 2011 04 Feb 2011 NOK/NO3CABRERA CAPITAL MARKETS LLC

3,383.000 NHHV Local 43.704298 0.00 88.71 0.00 147,940.355.720700

Base 7.639677 0.00 15.51 0.00 25,860.53

02 Feb 2011 07 Feb 2011 NOK/NO3CABRERA CAPITAL MARKETS LLC

18,086.000 NHHV Local 43.925800 0.00 476.67 0.00 794,918.685.738450

Base 7.654645 0.00 83.07 0.00 138,524.98

04 Feb 2011 09 Feb 2011 NOK/NO3CABRERA CAPITAL MARKETS LLC

3,217.000 NHHV Local 44.700000 0.00 86.28 0.00 143,886.185.760350

Base 7.759945 0.00 14.98 0.00 24,978.72

07 Feb 2011 10 Feb 2011 NOK/NO3CABRERA CAPITAL MARKETS LLC

19,321.000 NHHV Local 44.839500 0.00 519.81 0.00 866,863.785.788500

Base 7.746307 0.00 89.80 0.00 149,756.20

08 Feb 2011 11 Feb 2011 NOK/NO3CABRERA CAPITAL MARKETS LLC

9,917.000 NHHV Local 44.986700 0.00 267.68 0.00 446,400.785.739500

Base 7.838087 0.00 46.64 0.00 77,776.95

B1L9DW901 Total

5,260.86 0.000.00201,600.000 Local 8,773,339.98

Base 0.00 909.43 0.00 1,516,588.72

COMMON STOCKB1VQF4902 15 Mar 2011 18 Mar 2011 NOK/NO3CABRERA CAPITAL MARKETS LLCORKLA ASA

3,185.000 NHHJ Local 49.566301 0.00 78.93 0.00 157,947.605.658200

Base 8.760083 0.00 13.95 0.00 27,914.81

COMMON STOCK USD1.B4PKZG907 10 Feb 2011 15 Feb 2011 NOK/NO3 0.04UBS AGSTOLT NIELSEN LTD

2,500.000 NHEG Local 146.774900 0.00 587.10 0.00 367,524.355.819550

Base 25.221005 0.00 100.88 0.00 63,153.40
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11 Feb 2011 16 Feb 2011 NOK/NO3 0.04UBS AG

2,200.000 NHEG Local 145.186100 0.00 511.06 0.00 319,920.485.868400

Base 24.740321 0.00 87.09 0.00 54,515.79

14 Feb 2011 17 Feb 2011 NOK/NO3 0.04UBS AG

9,200.000 NHEG Local 150.113600 0.00 2,209.67 0.00 1,383,254.795.843850

Base 25.687449 0.00 378.12 0.00 236,702.65

15 Feb 2011 18 Feb 2011 NOK/NO3 0.04UBS AG

6,600.000 NHEG Local 149.755500 0.00 1,581.42 0.00 989,967.725.830600

Base 25.684406 0.00 271.23 0.00 169,788.31

16 Feb 2011 21 Feb 2011 NOK/NO3 0.04UBS AG

3,300.000 NHEG Local 149.581800 0.00 789.79 0.00 494,409.735.756650

Base 25.984175 0.00 137.20 0.00 85,884.97

17 Feb 2011 22 Feb 2011 NOK/NO3 0.04UBS AG

3,600.000 NHEG Local 148.531400 0.00 855.54 0.00 535,568.585.704800

Base 26.036215 0.00 149.97 0.00 93,880.34

18 Feb 2011 23 Feb 2011 NOK/NO3 0.04UBS AG

7,300.000 NHEG Local 150.308500 0.00 1,755.60 0.00 1,099,007.655.689850

Base 26.416953 0.00 308.55 0.00 193,152.31

B4PKZG907 Total

8,290.18 0.000.0034,700.000 Local 5,189,653.30

Base 0.00 1,433.04 0.00 897,077.77

NORWEGIAN KRONE  Total

0.00Local279,739.000

0.00Base

0.00

0.00

16,034.75

2,783.30

18,956,564.17

3,300,015.00

POUND STERLING
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COMMON STOCK GBP.1000312900 18 Jan 2011 21 Jan 2011 GBP/GBBLOOP CAPITAL MARKETS LLCABERDEEN ASSET MGMT PLC

237,263.000 NHEH Local 2.224200 0.00 263.86 2,639.60 530,623.820.625098

Base 3.558162 0.00 422.11 4,222.70 848,865.01

19 Jan 2011 24 Jan 2011 GBP/GBBLOOP CAPITAL MARKETS LLC

75,172.000 NHEH Local 2.240300 0.00 84.20 843.04 169,335.070.625410

Base 3.582130 0.00 134.63 1,347.98 270,758.49

000312900 Total

348.06 3,482.640.00312,435.000 Local 699,958.89

Base 0.00 556.74 5,570.68 1,119,623.50

COMMON STOCK GBP.5002826006 15 Mar 2011 18 Mar 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCAMEC PLC

9,723.000 NHHJ Local 10.724400 0.00 52.14 522.37 104,847.850.622510

Base 17.227675 0.00 83.76 839.14 168,427.58

COMMON STOCK GBP.05004561908 15 Mar 2011 18 Mar 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCANTOFAGASTA PLC

1,264.000 NHHJ Local 12.702903 0.00 8.03 81.28 16,145.780.622510

Base 20.405942 0.00 12.90 130.57 25,936.58

COMMON STOCK USD.5005665906 15 Mar 2011 18 Mar 2011 GBP/GBB 0.02CABRERA CAPITAL MARKETS LLCBHP BILLITON PLC

11,315.000 NHHJ Local 22.134800 0.00 125.23 1,253.28 251,833.770.622510

Base 35.557340 0.00 201.17 2,013.27 404,545.74

17 Mar 2011 22 Mar 2011 GBP/GBB 0.02CABRERA CAPITAL MARKETS LLC

1,960.000 NHHJ Local 22.430000 0.00 21.98 220.81 44,205.590.619464

Base 36.208722 0.00 35.48 356.45 71,361.03

005665906 Total

147.21 1,474.090.0013,275.000 Local 296,039.36

Base 0.00 236.65 2,369.72 475,906.77
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COMMON STOCK005958905 15 Mar 2011 18 Mar 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCARM HOLDINGS PLC

6,481.000 NHHJ Local 5.042700 0.00 16.34 164.41 32,862.490.622510

Base 8.100593 0.00 26.25 264.11 52,790.30

COMMON STOCK GBP.5009616004 15 Mar 2011 18 Mar 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCBALFOUR BEATTY PLC

5,094.000 NHHJ Local 3.277900 0.00 8.35 84.49 16,790.460.622510

Base 5.265618 0.00 13.41 135.72 26,972.19

REIT GBP.25013670005 15 Mar 2011 18 Mar 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCBRITISH LAND CO PLC

5,889.000 NHHJ Local 5.443900 0.00 16.03 161.30 32,236.460.622510

Base 8.745080 0.00 25.75 259.11 51,784.65

28 Jan 2011 GBP/GBBAUTREPAT-STK/$ DIV

522.000 NHHJ Local 5.282432 0.00 0.00 0.00 2,757.430.631393

Base 8.366314 0.00 0.00 0.00 4,367.22

28 Jan 2011 CANCEL GBP/GBBAUTREPAT-STK/$ DIV

-522.000 NHHJ Local 5.282432 0.00 0.00 0.00 -2,757.430.631393

Base 8.366314 0.00 0.00 0.00 -4,367.22

28 Jan 2011 18 Feb 2011 GBP/GBBAUTREPAT-STK/$ DIV

417.000 NHHJ Local 5.290023 0.00 0.00 0.00 2,205.940.631393

Base 8.378336 0.00 0.00 0.00 3,493.77

013670005 Total

16.03 161.300.006,306.000 Local 34,442.40

Base 0.00 25.75 259.11 55,278.42

COMMON STOCK GBP.5014119903 15 Mar 2011 18 Mar 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCBRITISH SKY BROADCASTING GRO

7,463.000 NHHJ Local 8.188600 0.00 30.56 306.56 61,448.640.622510

Base 13.154166 0.00 49.09 492.46 98,711.09
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COMMON STOCK GBP.2014789903 15 Mar 2011 18 Mar 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCAGGREKO PLC

1,285.000 NHHJ Local 14.906600 0.00 9.58 96.77 19,261.330.622510

Base 23.945961 0.00 15.39 155.45 30,941.40

COMMON STOCK GBP.1015008907 15 Mar 2011 18 Mar 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCTULLOW OIL PLC

6,464.000 NHHJ Local 13.288199 0.00 42.95 430.47 86,368.340.622510

Base 21.346162 0.00 68.99 691.51 138,742.09

COMMON STOCK GBP.25021623004 15 Mar 2011 18 Mar 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCAVIVA PLC

16,766.000 NHHJ Local 4.296900 0.00 36.02 361.21 72,439.060.622510

Base 6.902540 0.00 57.86 580.25 116,366.10

COMMON STOCK023740905 15 Mar 2011 18 Mar 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCDIAGEO PLC

14,950.000 NHHJ Local 11.478000 0.00 85.80 858.99 172,540.890.622510

Base 18.438258 0.00 137.83 1,379.88 277,169.67

COMMON STOCK GBP1.024054900 15 Mar 2011 18 Mar 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCSCHRODERS PLC

1,981.000 NHHJ Local 17.369800 0.00 17.20 173.05 34,599.820.622510

Base 27.902845 0.00 27.63 277.99 55,581.15

COMMON STOCK026349902 15 Mar 2011 18 Mar 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCBAE SYSTEMS PLC ORD

22,260.000 NHHJ Local 3.133400 0.00 34.87 349.75 70,134.100.622510

Base 5.033493 0.00 56.02 561.84 112,663.41

REIT GBP.1028694909 18 Jan 2011 21 Jan 2011 GBP/GBBLOOP CAPITAL MARKETS LLCBIG YELLOW GROUP PLC

16,232.000 NHEH Local 3.369800 0.00 27.35 274.49 55,000.430.625098

Base 5.390835 0.00 43.75 439.12 87,986.89

19 Jan 2011 24 Jan 2011 GBP/GBBLOOP CAPITAL MARKETS LLC

977.000 NHEH Local 3.369000 0.00 1.65 16.46 3,309.620.625410

Base 5.386866 0.00 2.64 26.32 5,291.92
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028694909 Total

29.00 290.950.0017,209.000 Local 58,310.05

Base 0.00 46.39 465.44 93,278.81

COMMON STOCK GBP.25028758902 15 Mar 2011 18 Mar 2011 GBP/GBB 0.02CABRERA CAPITAL MARKETS LLCBRITISH AMERICAN TOBACCO PLC

10,523.000 NHHJ Local 23.316500 0.00 122.68 1,227.80 246,710.010.622510

Base 37.455623 0.00 197.07 1,972.34 396,314.93

17 Mar 2011 22 Mar 2011 GBP/GBB 0.02CABRERA CAPITAL MARKETS LLC

1,823.000 NHHJ Local 23.080000 0.00 21.04 211.37 42,307.250.619464

Base 37.258017 0.00 33.96 341.21 68,296.54

028758902 Total

143.72 1,439.170.0012,346.000 Local 289,017.26

Base 0.00 231.03 2,313.55 464,611.47

COMMON STOCK GBP.05031649007 14 Jan 2011 19 Jan 2011 GBP/GBB 0.01JEFFERIES+ COMPANY INCHOLIDAYBREAK PLC

4,180.000 NHEG Local 3.405400 0.00 22.78 72.17 14,329.520.630140

Base 5.404196 0.00 36.15 114.53 22,740.22

18 Jan 2011 21 Jan 2011 GBP/GBB 0.01JEFFERIES+ COMPANY INC

7,661.000 NHEG Local 3.347000 0.00 41.03 129.21 25,811.610.625098

Base 5.354360 0.00 65.64 206.70 41,292.10

19 Jan 2011 24 Jan 2011 GBP/GBB 0.01JEFFERIES+ COMPANY INC

38,237.000 NHEG Local 3.345100 0.00 204.65 640.53 128,751.770.625410

Base 5.348651 0.00 327.23 1,024.18 205,867.78

20 Jan 2011 25 Jan 2011 GBP/GBB 0.01JEFFERIES+ COMPANY INC

33,122.000 NHEG Local 3.352700 0.00 177.68 556.24 111,782.050.629961

Base 5.322075 0.00 282.05 882.98 177,442.81
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031649007 Total

446.14 1,398.150.0083,200.000 Local 280,674.95

Base 0.00 711.07 2,228.39 447,342.91

COMMON STOCK GBP.05034521906 15 Mar 2011 18 Mar 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCFIRSTGROUP PLC

2,523.000 NHHJ Local 3.260000 0.00 4.11 41.12 8,270.210.622510

Base 5.236864 0.00 6.60 66.06 13,285.26

COMMON STOCK GBP.1037537909 08 Mar 2011 11 Mar 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCGO AHEAD GROUP PLC

2,528.000 NHEH Local 14.457801 0.00 18.27 183.75 36,751.340.618697

Base 23.368145 0.00 29.53 297.00 59,401.19

09 Mar 2011 14 Mar 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLC

6,944.000 NHEH Local 14.575601 0.00 50.61 507.06 101,770.640.617227

Base 23.614652 0.00 82.00 821.51 164,883.65

037537909 Total

68.88 690.810.009,472.000 Local 138,521.98

Base 0.00 111.53 1,118.51 224,284.84

REIT GBP.25040650004 15 Mar 2011 18 Mar 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCHAMMERSON PLC

4,726.000 NHHJ Local 4.372501 0.00 10.33 104.32 20,779.090.622510

Base 7.023985 0.00 16.59 167.58 33,379.53

COMMON STOCK USD.5040828907 15 Mar 2011 18 Mar 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCSTANDARD CHARTERED PLC

11,915.000 NHHJ Local 15.651300 0.00 93.24 933.43 187,511.910.622510

Base 25.142247 0.00 149.78 1,499.46 301,219.11

17 Mar 2011 22 Mar 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLC

2,063.000 NHHJ Local 15.525002 0.00 16.01 161.14 32,205.230.619464

Base 25.061992 0.00 25.84 260.13 51,988.86
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040828907 Total

109.25 1,094.570.0013,978.000 Local 219,717.14

Base 0.00 175.62 1,759.59 353,207.97

COMMON STOCK042504902 17 Mar 2011 22 Mar 2011 GBP/GBBJ.P. MORGAN CLEARING CORP.REXAM PLC

156,300.000 NHHV Local 3.567000 0.00 390.27 2,788.61 560,700.980.619464

Base 5.758204 0.00 630.01 4,501.65 905,138.93

22 Mar 2011 25 Mar 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

200,000.000 NHHV Local 3.613752 0.00 289.10 3,614.75 726,654.250.610258

Base 5.921679 0.00 473.73 5,923.31 1,190,732.85

15 Mar 2011 18 Mar 2011 GBP/GBBCABRERA CAPITAL MARKETS LLC

6,797.000 NHHJ Local 3.578800 0.00 12.16 122.63 24,459.890.622510

Base 5.748984 0.00 19.53 196.99 39,292.36

042504902 Total

691.53 6,525.990.00363,097.000 Local 1,311,815.12

Base 0.00 1,123.27 10,621.95 2,135,164.14

COMMON STOCK GBP.1045449907 02 Feb 2011 07 Feb 2011 GBP/GBB 0.05JP MORGANSECURITIES LIMITEDIMPERIAL TOBACCO GROUP PLC

41,189.000 NHHP Local 19.001600 0.00 1,173.99 3,920.15 787,751.040.618582

Base 30.717997 0.00 1,897.87 6,337.32 1,273,478.76

15 Mar 2011 18 Mar 2011 GBP/GBB 0.02CABRERA CAPITAL MARKETS LLC

5,929.000 NHHJ Local 19.017801 0.00 56.38 564.78 113,377.700.622510

Base 30.550194 0.00 90.57 907.26 182,129.93

28 Jan 2011 GBP/GBBAUTREPAT-DIV RE

18,852.000 NHHP Local 19.988574 0.00 0.00 0.00 376,824.600.631393

Base 31.657896 0.00 0.00 0.00 596,814.66
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28 Jan 2011 CANCEL GBP/GBBAUTREPAT-DIV RE

-18,852.000 NHHP Local 19.988574 0.00 0.00 0.00 -376,824.600.631393

Base 31.657896 0.00 0.00 0.00 -596,814.66

28 Jan 2011 25 Feb 2011 GBP/GBB 0.16AUTREPAT-DIV RE

18,852.000 NHHP Local 19.788688 0.00 1,884.12 1,884.12 376,824.600.631393

Base 31.341317 0.00 2,984.07 2,984.07 596,814.66

045449907 Total

3,114.49 6,369.050.0065,970.000 Local 1,277,953.34

Base 0.00 4,972.51 10,228.65 2,052,423.35

COMMON STOCK GBP1.047640008 15 Mar 2011 18 Mar 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCJOHNSON MATTHEY PLC

1,776.000 NHHJ Local 17.102900 0.00 15.19 152.87 30,542.810.622510

Base 27.474097 0.00 24.40 245.57 49,063.97

COMMON STOCK GBP.1053315909 15 Mar 2011 18 Mar 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCCOMPASS GROUP PLC

11,533.000 NHHJ Local 5.254200 0.00 30.30 303.98 60,930.970.622510

Base 8.440346 0.00 48.67 488.31 97,879.50

COMMON STOCK056039902 15 Mar 2011 18 Mar 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCLEGAL + GENERAL GROUP PLC

55,542.000 NHHJ Local 1.123800 0.00 31.21 313.09 62,762.400.622510

Base 1.805272 0.00 50.14 502.95 100,821.51

COMMON STOCK GBP.1057463903 16 Feb 2011 21 Feb 2011 GBP/GBBJ.P. MORGAN CLEARING CORP.MCBRIDE PLC

335,468.000 NHHV Local 1.474000 0.00 346.14 2,473.40 497,299.370.622549

Base 2.367685 0.00 556.00 3,973.02 798,811.61

17 Feb 2011 23 Feb 2011 GBP/GBB1 INVESTMENT TECHNOLOGY GROUP LTD

11,659.000 NHHV Local 1.471584 0.00 6.86 86.79 17,250.850.618429

Base 2.379552 0.00 11.09 140.34 27,894.63
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21 Feb 2011 24 Feb 2011 GBP/GBBCREDIT SUISSE SECURITIES (EUROPE) L

16,623.000 NHHV Local 1.509714 0.00 12.55 126.55 25,235.080.615650

Base 2.452228 0.00 20.38 205.56 40,989.33

23 Feb 2011 28 Feb 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

31,800.000 NHHV Local 1.501076 0.00 19.09 239.67 47,992.980.616504

Base 2.434820 0.00 30.96 388.76 77,846.99

24 Feb 2011 01 Mar 2011 GBP/GBBJ.P. MORGAN CLEARING CORP.

103,000.000 NHHV Local 1.456000 0.00 104.98 750.84 150,823.820.620771

Base 2.345470 0.00 169.11 1,209.53 242,962.09

25 Feb 2011 02 Mar 2011 GBP/GBBMERRILL LYNCH INTERNATIONAL

45,295.000 NHHV Local 1.429657 0.00 25.90 323.78 65,105.990.622026

Base 2.298388 0.00 41.64 520.52 104,667.63

02 Mar 2011 07 Mar 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

7,000.000 NHHV Local 1.411660 0.00 3.95 49.41 9,934.980.613083

Base 2.302559 0.00 6.44 80.59 16,204.95

03 Mar 2011 08 Mar 2011 GBP/GBBJP MORGANSECURITIES LIMITED

15,562.000 NHHV Local 1.399921 0.00 10.89 109.98 21,906.440.614817

Base 2.276972 0.00 17.71 178.88 35,630.83

07 Mar 2011 10 Mar 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

27,800.000 NHHV Local 1.417737 0.00 15.77 198.07 39,626.930.617170

Base 2.297158 0.00 25.55 320.93 64,207.48

08 Mar 2011 11 Mar 2011 GBP/GBBJ.P. MORGAN CLEARING CORP.

76,093.000 NHHV Local 1.407000 0.00 74.94 536.31 107,674.100.618697

Base 2.274134 0.00 121.13 866.84 174,033.65

057463903 Total

621.07 4,894.800.00670,300.000 Local 982,850.54

Base 0.00 1,000.01 7,884.97 1,583,249.19
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COMMON STOCK GBP.1060431004 15 Mar 2011 18 Mar 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCWM MORRISON SUPERMARKETS

11,846.000 NHHJ Local 2.765300 0.00 16.38 164.79 32,938.910.622510

Base 4.442178 0.00 26.31 264.72 52,913.06

COMMON STOCK063201008 15 Mar 2011 18 Mar 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCINTERNATIONAL POWER PLC

8,586.000 NHHJ Local 3.123800 0.00 13.41 135.10 26,969.460.622510

Base 5.018072 0.00 21.54 217.02 43,323.74

COMMON STOCK066168907 15 Mar 2011 18 Mar 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCRSA INSURANCE GROUP PLC

24,338.000 NHHJ Local 1.299800 0.00 15.82 159.17 31,809.520.622510

Base 2.087999 0.00 25.41 255.69 51,098.81

COMMON STOCK067312900 15 Mar 2011 18 Mar 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCASSOCIATED BRITISH FOODS PLC

3,078.000 NHHJ Local 9.311200 0.00 14.33 144.30 28,818.500.622510

Base 14.957511 0.00 23.02 231.80 46,294.04

COMMON STOCK GBP.25067760009 15 Mar 2011 18 Mar 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCPEARSON PLC

5,680.000 NHHJ Local 10.654100 0.00 30.26 303.58 60,849.130.622510

Base 17.114745 0.00 48.61 487.67 97,748.04

REIT GBP.5068343904 15 Mar 2011 18 Mar 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCCAPITAL SHOPPING CENTRES GRO

2,988.000 NHHJ Local 3.704301 0.00 5.53 56.34 11,130.320.622510

Base 5.950589 0.00 8.88 90.50 17,879.74

COMMON STOCK GBP.05070995006 15 Mar 2011 18 Mar 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCPRUDENTIAL PLC

16,614.000 NHHJ Local 6.941400 0.00 57.66 577.62 115,959.700.622510

Base 11.150664 0.00 92.63 927.89 186,277.65

COMMON STOCK GBP.1071887004 15 Mar 2011 18 Mar 2011 GBP/GBB 0.03CABRERA CAPITAL MARKETS LLCRIO TINTO PLC

7,573.000 NHHJ Local 38.608200 0.00 146.19 1,462.90 293,988.990.622510

Base 62.020209 0.00 234.84 2,350.00 472,263.88
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17 Mar 2011 22 Mar 2011 GBP/GBB 0.03CABRERA CAPITAL MARKETS LLC

1,311.000 NHHJ Local 39.315004 0.00 25.77 258.71 51,826.450.619464

Base 63.466164 0.00 41.60 417.64 83,663.38

071887004 Total

171.96 1,721.610.008,884.000 Local 345,815.44

Base 0.00 276.44 2,767.64 555,927.26

COMMON STOCK GBP.1073899908 15 Mar 2011 18 Mar 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCOLD MUTUAL PLC

35,150.000 NHHJ Local 1.290900 0.00 22.69 227.88 45,625.700.622510

Base 2.073702 0.00 36.45 366.07 73,293.12

COMMON STOCK GBP.25075478008 15 Mar 2011 18 Mar 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCROYAL BANK OF SCOTLAND GROUP

110,137.000 NHHJ Local 0.406200 0.00 22.37 224.69 44,984.710.622510

Base 0.652520 0.00 35.94 360.94 72,263.43

COMMON STOCK GBP.25077974004 14 Jan 2011 19 Jan 2011 GBP/GBB 0.01JEFFERIES+ COMPANY INCBRITISH POLYTHENE INDUSTRIES

7,100.000 NHEG Local 2.479300 0.00 28.16 89.02 17,720.210.630140

Base 3.934522 0.00 44.69 141.27 28,121.07

18 Jan 2011 21 Jan 2011 GBP/GBB 0.01JEFFERIES+ COMPANY INC

900.000 NHEG Local 2.445100 0.00 3.52 11.00 2,215.110.625098

Base 3.911547 0.00 5.63 17.60 3,543.62

19 Jan 2011 24 Jan 2011 GBP/GBB 0.01JEFFERIES+ COMPANY INC

127,137.000 NHEG Local 2.495800 0.00 507.69 1,587.54 319,403.750.625410

Base 3.990662 0.00 811.77 2,538.40 510,710.97

20 Jan 2011 25 Jan 2011 GBP/GBB 0.01JEFFERIES+ COMPANY INC

40,563.000 NHEG Local 2.534500 0.00 164.49 515.03 103,486.440.631154

Base 4.015660 0.00 260.62 816.01 163,963.85
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077974004 Total

703.86 2,202.590.00175,700.000 Local 442,825.51

Base 0.00 1,122.71 3,513.28 706,339.51

COMMON STOCK GBP.5079087003 15 Mar 2011 18 Mar 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCSCOTTISH + SOUTHERN ENERGY

5,402.000 NHHJ Local 11.826900 0.00 31.94 320.44 64,241.290.622510

Base 18.998731 0.00 51.31 514.75 103,197.20

25 Feb 2011 25 Mar 2011 GBP/GBBAUTREPAT-STK/$ DIV

752.000 NHHJ Local 11.734973 0.00 0.00 0.00 8,824.700.620610

Base 18.908772 0.00 0.00 0.00 14,219.40

25 Feb 2011 25 Mar 2011 GBP/GBBAUTREPAT-STK/$ DIV

4,182.000 NHHP Local 11.721327 0.00 0.00 0.00 49,018.590.620610

Base 18.886784 0.00 0.00 0.00 78,984.53

079087003 Total

31.94 320.440.0010,336.000 Local 122,084.58

Base 0.00 51.31 514.75 196,401.13

COMMON STOCK GBP.02079737003 15 Mar 2011 18 Mar 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCSERCO GROUP PLC

2,579.000 NHHJ Local 5.701900 0.00 7.35 74.53 14,787.080.622510

Base 9.159532 0.00 11.81 119.72 23,753.96

COMMON STOCK USD.25079805909 15 Mar 2011 18 Mar 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCBP PLC

122,900.000 NHHJ Local 4.437000 0.00 272.65 2,727.54 548,307.490.622510

Base 7.127596 0.00 437.98 4,381.52 880,801.10

17 Mar 2011 22 Mar 2011 GBP/GBBCABRERA CAPITAL MARKETS LLC

21,200.000 NHHJ Local 4.550000 0.00 48.23 483.30 96,991.530.619464

Base 7.345060 0.00 77.86 780.19 156,573.31
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07 Mar 2011 USD/GBBAUTREPAT-STK/$ DIV

8,195.000 NHHJ Local 4.744989 0.00 0.00 0.00 38,885.190.619602

Base 7.658127 0.00 0.00 0.00 62,758.36

07 Mar 2011 CANCEL USD/GBBAUTREPAT-STK/$ DIV

-8,195.000 NHHJ Local 4.744989 0.00 0.00 0.00 -38,885.190.619602

Base 7.658127 0.00 0.00 0.00 -62,758.36

07 Mar 2011 28 Mar 2011 GBP/GBBAUTREPAT-STK/$ DIV

8,195.000 NHHJ Local 4.744976 0.00 0.00 0.00 38,885.080.617170

Base 7.688280 0.00 0.00 0.00 63,005.46

079805909 Total

320.88 3,210.840.00152,295.000 Local 684,184.10

Base 0.00 515.84 5,161.71 1,100,379.87

COMMON STOCK GBP.01080216906 15 Mar 2011 18 Mar 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCSAGE GROUP PLC/THE

7,680.000 NHHJ Local 2.611201 0.00 10.03 101.27 20,165.320.622510

Base 4.194633 0.00 16.11 162.68 32,393.57

COMMON STOCK GBP.1087061008 15 Mar 2011 18 Mar 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCLLOYDS BANKING GROUP PLC

186,539.000 NHHJ Local 0.598400 0.00 55.81 559.12 112,239.870.622510

Base 0.961270 0.00 89.65 898.17 180,302.12

COMMON STOCK GBP.1087628905 15 Mar 2011 18 Mar 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCBG GROUP PLC

24,373.000 NHHJ Local 14.743600 0.00 179.67 1,797.73 361,323.160.622510

Base 23.684118 0.00 288.62 2,887.87 580,429.49

17 Mar 2011 22 Mar 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLC

4,223.000 NHHJ Local 15.070000 0.00 31.82 319.20 63,991.630.619464

Base 24.327483 0.00 51.37 515.28 103,301.61
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087628905 Total

211.49 2,116.930.0028,596.000 Local 425,314.79

Base 0.00 339.99 3,403.15 683,731.10

COMMON STOCK GBP.05088470000 04 Jan 2011 07 Jan 2011 GBP/GBB 0.01SOCIETE GENERALE LONDON BRANCHTESCO PLC

139,000.000 NHHP Local 4.322000 0.00 901.14 3,004.79 604,663.930.641601

Base 6.736274 0.00 1,404.52 4,683.27 942,429.84

15 Mar 2011 18 Mar 2011 GBP/GBBCABRERA CAPITAL MARKETS LLC

42,598.000 NHHJ Local 3.833200 0.00 81.64 817.43 164,185.720.622510

Base 6.157652 0.00 131.15 1,313.12 263,747.92

088470000 Total

982.78 3,822.220.00181,598.000 Local 768,849.65

Base 0.00 1,535.67 5,996.39 1,206,177.76

COMMON STOCK USD.2092232909 15 Mar 2011 18 Mar 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCSMITH + NEPHEW PLC

5,174.000 NHHJ Local 6.928100 0.00 17.92 181.78 36,045.690.622510

Base 11.129299 0.00 28.79 292.01 57,903.79

COMMON STOCK GBP.25092528900 15 Mar 2011 18 Mar 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCGLAXOSMITHKLINE PLC

29,504.000 NHHJ Local 11.667600 0.00 172.12 1,722.20 346,135.190.622510

Base 18.742831 0.00 276.49 2,766.54 556,031.53

17 Mar 2011 22 Mar 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLC

5,110.000 NHHJ Local 11.445000 0.00 29.24 293.42 58,806.610.619464

Base 18.475650 0.00 47.20 473.67 94,931.44

092528900 Total

201.36 2,015.620.0034,614.000 Local 404,941.80

Base 0.00 323.69 3,240.21 650,962.97
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COMMON STOCK USD.25098952906 15 Mar 2011 18 Mar 2011 GBP/GBB 0.02CABRERA CAPITAL MARKETS LLCASTRAZENECA PLC

10,356.000 NHHJ Local 28.527900 0.00 147.72 1,478.17 297,060.820.622510

Base 45.827216 0.00 237.30 2,374.53 477,198.47

17 Mar 2011 22 Mar 2011 GBP/GBB 0.02CABRERA CAPITAL MARKETS LLC

1,794.000 NHHJ Local 28.401200 0.00 25.48 255.76 51,232.990.619464

Base 45.848023 0.00 41.13 412.87 82,705.35

098952906 Total

173.20 1,733.930.0012,150.000 Local 348,293.81

Base 0.00 278.43 2,787.40 559,903.82

COMMON STOCK307572909 18 Jan 2011 21 Jan 2011 GBP/GBB 0.01LOOP CAPITAL MARKETS LLCSYNERGY HEALTH PLC

2,254.000 NHEH Local 9.011900 0.00 10.16 102.56 20,425.540.625098

Base 14.416779 0.00 16.25 164.07 32,675.74

19 Jan 2011 24 Jan 2011 GBP/GBB 0.01LOOP CAPITAL MARKETS LLC

2,741.000 NHEH Local 9.033700 0.00 12.38 124.81 24,898.560.625410

Base 14.444444 0.00 19.80 199.57 39,811.58

20 Jan 2011 25 Jan 2011 GBP/GBB 0.01LOOP CAPITAL MARKETS LLC

8,673.000 NHEH Local 8.967700 0.00 38.89 389.88 78,205.630.629961

Base 14.235326 0.00 61.73 618.90 124,143.61

307572909 Total

61.43 617.250.0013,668.000 Local 123,529.73

Base 0.00 97.78 982.54 196,630.93

COMMON STOCK GBP.05309135903 15 Mar 2011 18 Mar 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCBT GROUP PLC

43,975.000 NHHJ Local 1.805800 0.00 39.71 398.05 79,847.820.622510

Base 2.900837 0.00 63.79 639.43 128,267.53
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COMMON STOCK USD1.311924906 15 Mar 2011 18 Mar 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCLONMIN PLC

807.000 NHHJ Local 16.123804 0.00 6.51 66.06 13,084.480.622510

Base 25.901277 0.00 10.46 106.12 21,018.91

COMMON STOCK312152903 15 Mar 2011 18 Mar 2011 GBP/GBB 0.02CABRERA CAPITAL MARKETS LLCCARNIVAL PLC

1,108.000 NHHJ Local 24.934504 0.00 13.81 139.14 27,780.380.622510

Base 40.054785 0.00 22.18 223.51 44,626.40

COMMON STOCK GBP.25312748908 15 Mar 2011 18 Mar 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCMARKS + SPENCER GROUP PLC

12,197.000 NHHJ Local 3.325400 0.00 20.28 203.80 40,783.980.622510

Base 5.341922 0.00 32.58 327.38 65,515.38

COMMON STOCK USD.5314110909 15 Mar 2011 18 Mar 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCXSTRATA PLC

9,725.000 NHHJ Local 13.023100 0.00 63.32 634.25 127,347.220.622510

Base 20.920307 0.00 101.72 1,018.86 204,570.56

COMMON STOCK317430908 15 Mar 2011 18 Mar 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCBURBERRY GROUP PLC

1,740.000 NHHJ Local 10.648000 0.00 9.26 93.64 18,630.420.622510

Base 17.104946 0.00 14.88 150.42 29,927.90

REIT GBP.1318094901 15 Mar 2011 18 Mar 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCLAND SECURITIES GROUP PLC

3,927.000 NHHJ Local 7.251600 0.00 14.24 143.39 28,634.660.622510

Base 11.648969 0.00 22.88 230.34 45,998.71

COMMON STOCK GBP.01320898901 15 Mar 2011 18 Mar 2011 GBP/GBB 0.02CABRERA CAPITAL MARKETS LLCNEXT PLC

1,593.000 NHHJ Local 18.877200 0.00 15.04 151.36 30,237.780.622510

Base 30.324332 0.00 24.16 243.14 48,573.97

COMMON STOCK GBP.2328364906 15 Mar 2011 18 Mar 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCROLLS ROYCE GROUP PLC

9,397.000 NHHJ Local 5.734901 0.00 26.95 270.45 54,188.260.622510

Base 9.212544 0.00 43.29 434.45 87,048.02
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COMMON STOCK331952903 15 Mar 2011 18 Mar 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCKINGFISHER PLC

13,717.000 NHHJ Local 2.330900 0.00 15.99 160.86 32,149.810.622510

Base 3.744358 0.00 25.69 258.41 51,645.45

COMMON STOCK USD.1332770908 15 Mar 2011 18 Mar 2011 GBP/GBB 0.02CABRERA CAPITAL MARKETS LLCVEDANTA RESOURCES PLC

480.000 NHHJ Local 21.550104 0.00 5.17 52.72 10,401.940.622510

Base 34.618085 0.00 8.31 84.69 16,709.68

COMMON STOCK GBP.1338721905 15 Mar 2011 18 Mar 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCICAP PLC

3,330.000 NHHJ Local 4.908300 0.00 8.17 82.72 16,435.530.622510

Base 7.884693 0.00 13.12 132.88 26,402.03

COMMON STOCK GBP.1339864902 08 Mar 2011 11 Mar 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCITV PLC

178,072.000 NHEH Local 0.919200 0.00 81.84 819.44 164,585.060.618697

Base 1.485703 0.00 132.28 1,324.46 266,018.84

COMMON STOCKB019KW907 15 Mar 2011 18 Mar 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCSAINSBURY (J) PLC

7,598.000 NHHJ Local 3.570000 0.00 13.56 136.62 27,275.040.622510

Base 5.734848 0.00 21.78 219.47 43,814.62

14 Dec 2010 14 Jan 2011 GBP/GBB 0.02AUTREPAT-DIV RE

598.000 NHHJ Local 3.908461 0.00 8.25 11.79 2,357.300.633272

Base 6.171852 0.00 13.03 18.62 3,722.41

B019KW907 Total

21.81 148.410.008,196.000 Local 29,632.34

Base 0.00 34.81 238.09 47,537.03

COMMON STOCK GBP.25B01FLG907 15 Mar 2011 18 Mar 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCG4S PLC

6,644.000 NHHJ Local 2.509700 0.00 8.34 84.37 16,767.160.622510

Base 4.031582 0.00 13.40 135.53 26,934.76
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COMMON STOCKB033F2900 15 Mar 2011 18 Mar 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCCENTRICA PLC

29,560.000 NHHJ Local 3.191400 0.00 47.17 472.69 94,857.640.622510

Base 5.126665 0.00 75.77 759.33 152,379.30

COMMON STOCKB0744B906 15 Mar 2011 18 Mar 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCBUNZL PLC

3,550.000 NHHJ Local 6.976501 0.00 12.38 124.83 24,903.790.622510

Base 11.207050 0.00 19.89 200.53 40,005.45

COMMON STOCK GBP.1B079W5907 06 Jan 2011 11 Jan 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCMICRO FOCUS INTERNATIONAL

28,193.000 NHHV Local 3.979935 0.00 67.32 562.03 112,835.650.645599

Base 6.164717 0.00 104.28 870.56 174,776.68

07 Jan 2011 12 Jan 2011 GBP/GBBCABRERA CAPITAL MARKETS LLC

33,810.000 NHHV Local 3.984616 0.00 80.83 674.60 135,475.290.642777

Base 6.199064 0.00 125.75 1,049.51 210,765.62

12 Jan 2011 21 Jan 2011 GBP/GBB4 CABRERA CAPITAL MARKETS LLC

25,000.000 NHHV Local 3.984621 0.00 59.77 499.08 100,174.370.636335

Base 6.261829 0.00 93.93 784.30 157,423.95

13 Jan 2011 21 Jan 2011 GBP/GBB3 CABRERA CAPITAL MARKETS LLC

24,979.000 NHHV Local 3.976709 0.00 59.60 497.67 99,891.480.630239

Base 6.309843 0.00 94.57 789.65 158,497.78

14 Jan 2011 21 Jan 2011 GBP/GBB2 CABRERA CAPITAL MARKETS LLC

16,869.000 NHHV Local 4.007420 0.00 40.56 339.01 67,980.730.630140

Base 6.359571 0.00 64.37 537.99 107,881.95

17 Jan 2011 21 Jan 2011 GBP/GBB1 CABRERA CAPITAL MARKETS LLC

14,067.000 NHHV Local 4.033097 0.00 34.04 284.67 57,052.290.628713

Base 6.414846 0.00 54.14 452.78 90,744.57
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18 Jan 2011 20 Jan 2011 GBP/GBBCABRERA CAPITAL MARKETS LLC

69,085.000 NHHV Local 4.049895 0.00 167.87 1,399.94 281,354.800.625098

Base 6.478816 0.00 268.55 2,239.55 450,097.10

B079W5907 Total

509.99 4,257.000.00212,003.000 Local 854,764.61

Base 0.00 805.59 6,724.34 1,350,187.65

COMMON STOCKB07KD3908 15 Mar 2011 18 Mar 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCCOBHAM PLC

6,187.000 NHHJ Local 2.193000 0.00 6.78 68.84 13,643.710.622510

Base 3.522835 0.00 10.89 110.58 21,917.25

COMMON STOCKB08SNH908 15 Mar 2011 18 Mar 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCNATIONAL GRID PLC

23,408.000 NHHJ Local 5.473200 0.00 64.06 641.58 128,822.310.622510

Base 8.792148 0.00 102.91 1,030.63 206,940.15

COMMON STOCK EUR.5B0CL50905 10 Feb 2011 EUR/GBBNEW TO ORD NON CASHBANCO SANTANDER SA

1.000 NHHJ Local 12.260000 0.00 0.00 0.00 12.260.622019

Base 19.710000 0.00 0.00 0.00 19.71

10 Feb 2011 CANCEL EUR/GBBNEW TO ORD NON CASH

-1.000 NHHJ Local 12.260000 0.00 0.00 0.00 -12.260.622019

Base 19.710000 0.00 0.00 0.00 -19.71

09 Feb 2011 10 Feb 2011 EUR/GBBNEW TO ORD NON CASH

1.000 NHHJ Local 12.260000 0.00 0.00 0.00 12.260.622019

Base 19.710000 0.00 0.00 0.00 19.71

B0CL50905 Total

0.00 0.000.001.000 Local 12.26

Base 0.00 0.00 0.00 19.71
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COMMON STOCK GBP.2B0HZPV909 15 Mar 2011 18 Mar 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCKAZAKHMYS PLC

964.000 NHHJ Local 12.649004 0.00 6.10 61.97 12,261.710.622510

Base 20.319359 0.00 9.80 99.55 19,697.21

COMMON STOCKB0SWJX907 15 Mar 2011 18 Mar 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCLONDON STOCK EXCHANGE GROUP

1,097.000 NHHJ Local 8.197402 0.00 4.50 45.96 9,043.010.622510

Base 13.168306 0.00 7.23 73.83 14,526.69

COMMON STOCKB16GWD903 15 Mar 2011 18 Mar 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCVODAFONE GROUP PLC

294,585.000 NHHJ Local 1.716700 0.00 252.86 2,529.57 508,496.500.622510

Base 2.757707 0.00 406.19 4,063.50 816,848.73

17 Mar 2011 22 Mar 2011 GBP/GBBCABRERA CAPITAL MARKETS LLC

51,017.000 NHHJ Local 1.686000 0.00 43.01 431.07 86,488.740.619464

Base 2.721708 0.00 69.43 695.88 139,618.67

14 Jan 2011 11 Feb 2011 GBP/GBB 0.01AUTREPAT-DIV RE

33,257.000 NHHJ Local 1.794537 0.00 301.42 301.42 60,283.770.630140

Base 2.847839 0.00 478.34 478.34 95,667.26

B16GWD903 Total

597.29 3,262.060.00378,859.000 Local 655,269.01

Base 0.00 953.96 5,237.72 1,052,134.66

COMMON STOCK GBP.1B16KPT907 15 Mar 2011 18 Mar 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCSTANDARD LIFE PLC

15,442.000 NHHJ Local 2.126500 0.00 16.42 165.19 33,019.020.622510

Base 3.416009 0.00 26.38 265.36 53,041.75

COMMON STOCKB17BBQ907 15 Mar 2011 18 Mar 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCINVESTEC PLC

4,325.000 NHHJ Local 4.494500 0.00 9.72 98.19 19,546.620.622510

Base 7.219964 0.00 15.61 157.73 31,399.69
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COMMON STOCK GBP.1B19NKB902 15 Mar 2011 18 Mar 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCHOME RETAIL GROUP

8,074.000 NHHJ Local 1.927000 0.00 7.78 78.79 15,645.170.622510

Base 3.095533 0.00 12.50 126.57 25,132.40

COMMON STOCK USD.1B19NLV907 15 Mar 2011 18 Mar 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCEXPERIAN PLC

5,893.000 NHHJ Local 7.291400 0.00 21.48 215.84 43,205.540.622510

Base 11.712904 0.00 34.51 346.73 69,405.38

COMMON STOCKB1FH8J905 15 Mar 2011 18 Mar 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCSEVERN TRENT PLC

1,087.000 NHHJ Local 14.211601 0.00 7.72 78.24 15,533.970.622510

Base 22.829514 0.00 12.40 125.68 24,953.77

COMMON STOCKB1KJJ4906 15 Mar 2011 18 Mar 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCWHITBREAD PLC

1,353.000 NHHJ Local 15.824302 0.00 10.71 108.05 21,529.040.622510

Base 25.420157 0.00 17.20 173.57 34,584.25

COMMON STOCKB1S49Q903 21 Jan 2011 26 Jan 2011 GBP/GBB 0.01GOLDMAN SACHS + CODOMINO S PIZZA UK + IRL PLC

22,170.000 NHHP Local 5.200000 0.00 172.93 576.53 116,033.460.625215

Base 8.317139 0.00 276.59 922.13 185,589.69

24 Jan 2011 27 Jan 2011 GBP/GBB 0.01GOLDMAN SACHS + CO

9,893.000 NHHP Local 5.300000 0.00 78.65 262.25 52,773.800.625215

Base 8.477084 0.00 125.80 419.46 84,409.04

25 Jan 2011 28 Jan 2011 GBP/GBB 0.01COLLINS STEWART + CO

3,698.000 NHHP Local 5.268900 0.00 29.23 98.42 19,612.040.632271

Base 8.333294 0.00 46.23 155.66 31,018.41

25 Jan 2011 31 Jan 2011 GBP/GBB 0.013 GOLDMAN SACHS + CO

2,943.000 NHHP Local 5.270000 0.00 23.26 77.63 15,610.500.632271

Base 8.335034 0.00 36.79 122.78 24,689.57
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26 Jan 2011 31 Jan 2011 GBP/GBB 0.01NUMIS SECURITIES INC.

6,331.000 NHHP Local 5.395001 0.00 51.23 171.78 34,378.760.629485

Base 8.570500 0.00 81.38 272.89 54,614.11

26 Jan 2011 GBP/GBB 0.01SVENSKA HANDELSBANKEN

3,236.000 NHHP Local 5.370900 0.00 26.07 86.90 17,493.200.629485

Base 8.532213 0.00 41.41 138.05 27,789.70

26 Jan 2011 CANCEL GBP/GBB 0.01SVENSKA HANDELSBANKEN

-3,236.000 NHHP Local 5.370900 0.00 -26.07 -86.90 -17,493.200.629485

Base 8.532213 0.00 -41.41 -138.05 -27,789.70

27 Jan 2011 01 Feb 2011 GBP/GBB 0.01COLLINS STEWART + CO

9,148.000 NHHP Local 5.400000 0.00 74.10 248.00 49,721.300.628753

Base 8.588428 0.00 117.85 394.43 79,079.23

27 Jan 2011 01 Feb 2011 GBP/GBB 0.01SVENSKA HANDELSBANKEN

13,350.000 NHHP Local 5.398900 0.00 108.11 360.38 72,543.810.628753

Base 8.586679 0.00 171.94 573.17 115,377.28

28 Jan 2011 02 Feb 2011 GBP/GBB 0.01NUMIS SECURITIES INC.

2,286.000 NHHP Local 5.400000 0.00 18.52 62.72 12,425.640.631154

Base 8.555757 0.00 29.34 99.37 19,687.18

28 Jan 2011 GBP/GBB 0.01SVENSKA HANDELSBANKEN

5,551.000 NHHP Local 5.393800 0.00 44.91 149.70 30,135.590.631393

Base 8.542698 0.00 71.13 237.09 47,728.74

28 Jan 2011 CANCEL GBP/GBB 0.01SVENSKA HANDELSBANKEN

-5,551.000 NHHP Local 5.393800 0.00 -44.91 -149.70 -30,135.590.631393

Base 8.542698 0.00 -71.13 -237.09 -47,728.74

26 Jan 2011 GBP/GBB 0.01SVENSKA HANDELSBANKEN

3,236.000 NHHP Local 5.370900 0.00 26.07 86.90 17,493.200.629485

Base 8.532213 0.00 41.41 138.05 27,789.70
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26 Jan 2011 CANCEL GBP/GBB 0.01SVENSKA HANDELSBANKEN

-3,236.000 NHHP Local 5.370900 0.00 -26.07 -86.90 -17,493.200.629485

Base 8.532213 0.00 -41.41 -138.05 -27,789.70

26 Jan 2011 01 Feb 2011 GBP/GBB 0.011 SVENSKA HANDELSBANKEN

3,236.000 NHHP Local 5.370900 0.00 26.07 86.90 17,493.200.629485

Base 8.532213 0.00 41.41 138.05 27,789.70

28 Jan 2011 02 Feb 2011 GBP/GBB 0.01SVENSKA HANDELSBANKEN

5,551.000 NHHP Local 5.393800 0.00 44.91 149.70 30,135.590.631393

Base 8.542698 0.00 71.13 237.09 47,728.74

02 Feb 2011 07 Feb 2011 GBP/GBB 0.01SVENSKA HANDELSBANKEN

15,000.000 NHHP Local 5.462700 0.00 122.91 409.70 82,473.110.618582

Base 8.831004 0.00 198.70 662.32 133,326.07

02 Feb 2011 07 Feb 2011 GBP/GBB 0.01NUMIS SECURITIES INC.

40,300.000 NHHP Local 5.470000 0.00 330.66 1,103.21 221,874.870.618582

Base 8.842805 0.00 534.55 1,783.45 358,683.04

15 Feb 2011 18 Feb 2011 GBP/GBB 0.01NUMIS SECURITIES INC.

44,103.000 NHHP Local 4.975800 0.00 329.17 1,098.24 220,875.120.620078

Base 8.024474 0.00 530.85 1,771.13 356,205.38

16 Feb 2011 21 Feb 2011 GBP/GBB 0.01NUMIS SECURITIES INC.

22,247.000 NHHP Local 5.044600 0.00 168.34 562.14 112,957.700.622549

Base 8.103137 0.00 270.40 902.97 181,443.87

17 Feb 2011 23 Feb 2011 GBP/GBB 0.011 NUMIS SECURITIES INC.

8,992.000 NHHP Local 5.030100 0.00 67.85 227.15 45,525.660.618429

Base 8.133674 0.00 109.71 367.30 73,615.01

08 Mar 2011 11 Mar 2011 GBP/GBB 0.01NUMIS SECURITIES INC.

6,800.000 NHHP Local 4.757100 0.00 48.52 162.74 32,559.540.618697

Base 7.688901 0.00 78.42 263.04 52,625.99
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09 Mar 2011 14 Mar 2011 GBP/GBB 0.01NUMIS SECURITIES INC.

20,100.000 NHHP Local 4.875600 0.00 147.00 491.00 98,637.560.617227

Base 7.899201 0.00 238.16 795.49 159,807.59

10 Mar 2011 15 Mar 2011 GBP/GBB 0.01NUMIS SECURITIES INC.

16,400.000 NHHP Local 4.863772 0.00 119.65 399.83 80,285.340.622607

Base 7.811946 0.00 192.18 642.19 128,950.27

30 Mar 2011 OPEN GBP/GBB 0.01NUMIS SECURITIES INC.

21,421.000 NHHP Local 4.239967 0.00 136.24 455.12 91,415.690.623441

Base 6.800911 0.00 218.53 730.01 146,630.86

31 Mar 2011 OPEN GBP/GBB 0.01NUMIS SECURITIES INC.

62,461.000 NHHP Local 4.302954 0.00 403.15 1,344.83 270,514.790.623111

Base 6.905598 0.00 647.00 2,158.25 434,135.80

B1S49Q903 Total

2,500.50 8,348.270.00336,430.000 Local 1,677,847.48

Base 0.00 4,016.96 13,411.18 2,695,406.83

COMMON STOCK EUR.1B1VYCH909 15 Mar 2011 18 Mar 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCTHOMAS COOK GROUP PLC

10,189.000 NHHJ Local 1.709100 0.00 8.71 88.07 17,510.800.622510

Base 2.745498 0.00 13.99 141.48 28,129.35

COMMON STOCKB1WQCS901 15 Mar 2011 18 Mar 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCINTERCONTINENTAL HOTELS GROU

2,862.000 NHHJ Local 12.444900 0.00 17.81 179.09 35,814.200.622510

Base 19.991486 0.00 28.61 287.69 57,531.93

COMMON STOCKB1WY23900 15 Mar 2011 18 Mar 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCSMITHS GROUP PLC

3,915.000 NHHJ Local 12.562000 0.00 24.59 246.90 49,451.720.622510

Base 20.179596 0.00 39.50 396.62 79,439.24
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COMMON STOCKB1XZS8907 15 Mar 2011 18 Mar 2011 GBP/GBB 0.02CABRERA CAPITAL MARKETS LLCANGLO AMERICAN PLC

8,218.000 NHHJ Local 29.733101 0.00 122.17 1,222.73 245,691.520.622510

Base 47.763250 0.00 196.25 1,964.19 394,678.83

17 Mar 2011 22 Mar 2011 GBP/GBB 0.02CABRERA CAPITAL MARKETS LLC

1,424.000 NHHJ Local 29.970000 0.00 21.34 214.39 42,913.010.619464

Base 48.380535 0.00 34.45 346.09 69,274.42

B1XZS8907 Total

143.51 1,437.120.009,642.000 Local 288,604.53

Base 0.00 230.70 2,310.28 463,953.25

COMMON STOCKB1YW44908 15 Mar 2011 18 Mar 2011 GBP/GBBCABRERA CAPITAL MARKETS LLC3I GROUP PLC

8,212.000 NHHJ Local 2.854200 0.00 11.72 118.19 23,568.600.622510

Base 4.584987 0.00 18.83 189.86 37,860.60

COMMON STOCKB1Z7RQ908 15 Mar 2011 18 Mar 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCTUI TRAVEL PLC

7,816.000 NHHJ Local 2.214400 0.00 8.65 87.54 17,403.940.622510

Base 3.557212 0.00 13.90 140.62 27,957.69

COMMON STOCKB23K0M900 15 Mar 2011 18 Mar 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCCAPITA GROUP PLC

4,848.000 NHHJ Local 7.441300 0.00 18.04 181.38 36,274.840.622510

Base 11.953704 0.00 28.98 291.37 58,271.90

COMMON STOCK GBP.1B24CGK904 15 Mar 2011 18 Mar 2011 GBP/GBB 0.02CABRERA CAPITAL MARKETS LLCRECKITT BENCKISER GROUP PLC

4,204.000 NHHJ Local 30.126199 0.00 63.33 634.25 127,348.120.622510

Base 48.394723 0.00 101.73 1,018.86 204,572.01

COMMON STOCKB28KQ1903 15 Mar 2011 18 Mar 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCMAN GROUP PLC

9,578.000 NHHJ Local 2.575800 0.00 12.34 124.36 24,807.710.622510

Base 4.137765 0.00 19.82 199.77 39,851.10
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COMMON STOCKB2988H904 13 Jan 2011 18 Jan 2011 GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXAMLIN PLC

77,600.000 NHHP Local 3.794200 0.00 294.43 1,473.15 296,197.500.630239

Base 6.020256 0.00 467.17 2,337.45 469,976.47

COMMON STOCK USD.2B29BCK905 15 Mar 2011 18 Mar 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCEURASIAN NATURAL RESOURCES

1,581.000 NHHJ Local 8.540202 0.00 6.75 68.51 13,577.320.622510

Base 13.718980 0.00 10.84 110.05 21,810.61

COMMON STOCK GBP.05B29H42901 17 Feb 2011 23 Feb 2011 GBP/GBB1 INVESTMENT TECHNOLOGY GROUP LTDLUPUS CAPITAL PLC

9,700.000 NHHV Local 1.399843 0.00 5.43 68.89 13,652.800.618429

Base 2.263547 0.00 8.78 111.40 22,076.58

10 Mar 2011 15 Mar 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

50,765.000 NHHV Local 1.361638 0.00 27.65 346.62 69,497.820.622607

Base 2.186994 0.00 44.41 556.72 111,623.90

22 Mar 2011 25 Mar 2011 GBP/GBBJ.P. MORGAN CLEARING CORP.

48,973.000 NHHV Local 1.306250 0.00 44.78 320.85 64,336.610.610258

Base 2.140488 0.00 73.38 525.76 105,425.26

B29H42901 Total

77.86 736.360.00109,438.000 Local 147,487.23

Base 0.00 126.57 1,193.88 239,125.74

COMMON STOCKB2B0DG904 15 Mar 2011 18 Mar 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCREED ELSEVIER PLC

11,504.000 NHHJ Local 5.140500 0.00 29.57 296.68 59,462.560.622510

Base 8.257699 0.00 47.50 476.59 95,520.65

COMMON STOCK GBP.05B2QKY0906 15 Mar 2011 18 Mar 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCSHIRE PLC

2,606.000 NHHJ Local 17.751201 0.00 23.13 1.00 46,283.760.622510

Base 28.515527 0.00 37.16 1.61 74,350.23
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COMMON STOCK GBP.05B39J2M903 15 Mar 2011 18 Mar 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCUNITED UTILITIES GROUP PLC

4,500.000 NHHJ Local 5.604100 0.00 12.61 127.09 25,358.150.622510

Base 9.002426 0.00 20.26 204.16 40,735.33

COMMON STOCK GBP.1B3DMTY906 15 Mar 2011 18 Mar 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCWPP PLC

7,037.000 NHHJ Local 7.512900 0.00 26.43 1.00 52,895.710.622510

Base 12.068722 0.00 42.46 1.61 84,971.66

EXP 17MAR11B3QJB3906 03 Mar 2011 03 Mar 2011 GBP/GBBRIGHTS ISSUE (NON CASH)FIBERWEB PLC RTS

179,766.000 NHEG Local 0.000000 0.00 0.00 0.00 0.000.614288

Base 0.000000 0.00 0.00 0.00 0.00

COMMON STOCK GBP.1B3YWCQ906 15 Mar 2011 18 Mar 2011 GBP/GBB 0.02CABRERA CAPITAL MARKETS LLCWOLSELEY PLC

1,650.000 NHHJ Local 19.922303 0.00 16.44 1.00 32,889.240.622510

Base 32.003185 0.00 26.41 1.61 52,833.27

COMMON STOCK GBP.5B41H73900 08 Mar 2011 11 Mar 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCNORTHGATE PLC

10,055.000 NHEH Local 3.117000 0.00 15.67 157.71 31,514.820.618697

Base 5.038007 0.00 25.33 254.91 50,937.41

09 Mar 2011 14 Mar 2011 GBP/GBBCABRERA CAPITAL MARKETS LLC

33,393.000 NHEH Local 3.120800 0.00 52.11 522.06 104,787.040.617227

Base 5.056162 0.00 84.43 845.82 169,770.67

B41H73900 Total

67.78 679.770.0043,448.000 Local 136,301.86

Base 0.00 109.76 1,100.73 220,708.08

COMMON STOCKB4YCDF901 18 Jan 2011 21 Jan 2011 GBP/GBBLOOP CAPITAL MARKETS LLCTALKTALK TELECOM GROUP

24,641.000 NHEH Local 1.616300 0.00 19.91 200.14 40,047.300.625098

Base 2.585675 0.00 31.85 320.17 64,065.63
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19 Jan 2011 24 Jan 2011 GBP/GBBLOOP CAPITAL MARKETS LLC

18,270.000 NHEH Local 1.605800 0.00 14.67 147.69 29,500.330.625410

Base 2.567596 0.00 23.46 236.15 47,169.58

B4YCDF901 Total

34.58 347.830.0042,911.000 Local 69,547.63

Base 0.00 55.31 556.32 111,235.21

COMMON STOCKB59MW6903 15 Mar 2011 18 Mar 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCCAIRN ENERGY PLC

17,901.000 NHHJ Local 4.119200 0.00 36.87 369.69 74,144.360.622510

Base 6.617082 0.00 59.23 593.87 119,105.49

COMMON STOCK GBP.05B5WB0X907 15 Mar 2011 18 Mar 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCCABLE + WIRELESS WORLDWIDE

11,668.000 NHHJ Local 0.648100 0.00 3.78 37.81 7,603.620.622510

Base 1.041108 0.00 6.07 60.74 12,214.45

REIT GBP.1B5ZN1N909 15 Mar 2011 18 Mar 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCSEGRO PLC

4,916.000 NHHJ Local 3.116900 0.00 7.66 77.61 15,407.950.622510

Base 5.006988 0.00 12.31 124.67 24,751.33

COMMON STOCK GBP1.B62W23906 15 Mar 2011 18 Mar 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCRESOLUTION LTD

25,611.000 NHHJ Local 2.738300 0.00 35.07 1.00 70,166.670.622510

Base 4.398805 0.00 56.34 1.61 112,715.73

POUND STERLING  Total

0.00Local4,702,193.000

0.00Base

81,629.41

130,974.39

14,471.52

23,151.71

16,686,708.34

26,775,150.75

SINGAPORE DOLLAR
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COMMON STOCK NPV604321901 15 Mar 2011 18 Mar 2011 SGD/SG3CABRERA CAPITAL MARKETS LLCSINGAPORE TECH ENGINEERING

15,000.000 NHHJ Local 3.164000 0.00 47.46 18.98 47,526.441.280600

Base 2.470717 0.00 37.06 14.82 37,112.63

COMMON STOCK NPV616207908 21 Jan 2011 26 Jan 2011 SGD/SG4CABRERA CAPITAL MARKETS LLCHIAP SENG ENGINEERING LTD

52,000.000 NHHV Local 0.640000 0.00 19.97 13.31 33,313.281.283250

Base 0.498734 0.00 15.56 10.37 25,960.09

24 Jan 2011 27 Jan 2011 SGD/SG4CABRERA CAPITAL MARKETS LLC

34,000.000 NHHV Local 0.643100 0.00 13.12 8.75 21,887.271.280750

Base 0.502128 0.00 10.24 6.83 17,089.42

25 Jan 2011 28 Jan 2011 SGD/SG4CABRERA CAPITAL MARKETS LLC

65,000.000 NHHV Local 0.643400 0.00 25.09 16.73 41,862.821.282050

Base 0.501853 0.00 19.57 13.05 32,653.03

26 Jan 2011 31 Jan 2011 SGD/SG4CABRERA CAPITAL MARKETS LLC

15,000.000 NHHV Local 0.640000 0.00 5.76 3.84 9,609.601.279450

Base 0.500215 0.00 4.50 3.00 7,510.73

27 Jan 2011 01 Feb 2011 SGD/SG4CABRERA CAPITAL MARKETS LLC

25,000.000 NHHV Local 0.639000 0.00 9.59 6.39 15,990.981.279250

Base 0.499511 0.00 7.50 5.00 12,500.28

28 Jan 2011 02 Feb 2011 SGD/SG4CABRERA CAPITAL MARKETS LLC

1,000.000 NHHV Local 0.635000 0.00 0.38 0.25 635.631.284150

Base 0.494491 0.00 0.30 0.19 494.98

31 Jan 2011 07 Feb 2011 SGD/SG4CABRERA CAPITAL MARKETS LLC

29,000.000 NHHV Local 0.633600 0.00 11.02 7.35 18,392.771.279500

Base 0.495193 0.00 8.61 5.74 14,374.97

01 Feb 2011 08 Feb 2011 SGD/SG4CABRERA CAPITAL MARKETS LLC

8,000.000 NHHV Local 0.629400 0.00 3.02 2.01 5,040.231.271500

Base 0.495006 0.00 2.38 1.58 3,964.00
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02 Feb 2011 09 Feb 2011 SGD/SG4CABRERA CAPITAL MARKETS LLC

8,000.000 NHHV Local 0.632500 0.00 3.04 2.02 5,065.061.272200

Base 0.497170 0.00 2.39 1.59 3,981.34

07 Feb 2011 10 Feb 2011 SGD/SG4CABRERA CAPITAL MARKETS LLC

150,000.000 NHHV Local 0.578800 0.00 52.09 34.73 86,906.821.274500

Base 0.454139 0.00 40.87 27.25 68,188.95

08 Feb 2011 11 Feb 2011 SGD/SG4CABRERA CAPITAL MARKETS LLC

150,000.000 NHHV Local 0.565000 0.00 50.85 33.90 84,834.751.271800

Base 0.444252 0.00 39.98 26.66 66,704.47

09 Feb 2011 14 Feb 2011 SGD/SG4CABRERA CAPITAL MARKETS LLC

80,000.000 NHHV Local 0.563200 0.00 27.03 18.02 45,101.051.273750

Base 0.442159 0.00 21.22 14.15 35,408.09

15 Feb 2011 18 Feb 2011 SGD/SG4CABRERA CAPITAL MARKETS LLC

135,000.000 NHHV Local 0.512900 0.00 41.54 27.69 69,310.731.280150

Base 0.400656 0.00 32.45 21.63 54,142.66

17 Feb 2011 22 Feb 2011 SGD/SG4CABRERA CAPITAL MARKETS LLC

42,000.000 NHHV Local 0.517100 0.00 13.03 8.69 21,739.921.276000

Base 0.405251 0.00 10.21 6.81 17,037.55

18 Feb 2011 23 Feb 2011 SGD/SG3CABRERA CAPITAL MARKETS LLC

46,000.000 NHHV Local 0.520000 0.00 14.35 9.57 23,943.921.273950

Base 0.408179 0.00 11.26 7.51 18,795.02

21 Feb 2011 24 Feb 2011 SGD/SG3CABRERA CAPITAL MARKETS LLC

28,000.000 NHHV Local 0.508800 0.00 8.55 5.70 14,260.651.273950

Base 0.399388 0.00 6.71 4.47 11,194.04

22 Feb 2011 25 Feb 2011 SGD/SG3CABRERA CAPITAL MARKETS LLC

47,000.000 NHHV Local 0.489600 0.00 13.81 9.20 23,034.211.279200

Base 0.382739 0.00 10.80 7.19 18,006.73
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23 Feb 2011 28 Feb 2011 SGD/SG3CABRERA CAPITAL MARKETS LLC

72,000.000 NHHV Local 0.471800 0.00 20.38 13.59 34,003.571.277300

Base 0.369373 0.00 15.96 10.64 26,621.44

24 Feb 2011 01 Mar 2011 SGD/SG3CABRERA CAPITAL MARKETS LLC

18,000.000 NHHV Local 0.471900 0.00 5.10 3.40 8,502.701.275800

Base 0.369886 0.00 4.00 2.66 6,664.60

25 Feb 2011 02 Mar 2011 SGD/SG3CABRERA CAPITAL MARKETS LLC

9,000.000 NHHV Local 0.470000 0.00 2.54 1.69 4,234.231.272750

Base 0.369279 0.00 2.00 1.33 3,326.84

28 Feb 2011 03 Mar 2011 SGD/SG3CABRERA CAPITAL MARKETS LLC

38,000.000 NHHV Local 0.476300 0.00 10.86 7.24 18,117.501.272100

Base 0.374420 0.00 8.54 5.69 14,242.20

02 Mar 2011 07 Mar 2011 SGD/SG3CABRERA CAPITAL MARKETS LLC

6,000.000 NHHV Local 0.484200 0.00 1.74 1.16 2,908.101.269650

Base 0.381365 0.00 1.37 0.91 2,290.47

03 Mar 2011 08 Mar 2011 SGD/SG3CABRERA CAPITAL MARKETS LLC

27,000.000 NHHV Local 0.489100 0.00 7.92 5.28 13,218.901.268100

Base 0.385695 0.00 6.25 4.16 10,424.18

04 Mar 2011 09 Mar 2011 SGD/SG3CABRERA CAPITAL MARKETS LLC

8,000.000 NHHV Local 0.492500 0.00 2.36 1.58 3,943.941.266850

Base 0.388760 0.00 1.86 1.25 3,113.19

08 Mar 2011 11 Mar 2011 SGD/SG3CABRERA CAPITAL MARKETS LLC

7,000.000 NHHV Local 0.491400 0.00 2.06 1.38 3,443.241.267750

Base 0.387616 0.00 1.62 1.09 2,716.02

09 Mar 2011 14 Mar 2011 SGD/SG3CABRERA CAPITAL MARKETS LLC

17,000.000 NHHV Local 0.494700 0.00 5.05 3.36 8,418.311.267900

Base 0.390173 0.00 3.98 2.65 6,639.57



Prepared by State StreetPage 359

Purchase Report by Report Date
Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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

10 Mar 2011 15 Mar 2011 SGD/SG3CABRERA CAPITAL MARKETS LLC

17,000.000 NHHV Local 0.492400 0.00 5.02 3.35 8,379.171.271650

Base 0.387213 0.00 3.95 2.63 6,589.21

11 Mar 2011 16 Mar 2011 SGD/SG3CABRERA CAPITAL MARKETS LLC

16,000.000 NHHV Local 0.481600 0.00 4.62 3.08 7,713.301.268350

Base 0.379706 0.00 3.64 2.43 6,081.37

14 Mar 2011 17 Mar 2011 SGD/SG3CABRERA CAPITAL MARKETS LLC

17,000.000 NHHV Local 0.485900 0.00 4.96 3.30 8,268.561.267800

Base 0.383262 0.00 3.91 2.60 6,521.98

15 Mar 2011 18 Mar 2011 SGD/SG3CABRERA CAPITAL MARKETS LLC

53,000.000 NHHV Local 0.470700 0.00 14.97 9.98 24,972.051.280600

Base 0.367562 0.00 11.69 7.79 19,500.27

16 Mar 2011 21 Mar 2011 SGD/SG3CABRERA CAPITAL MARKETS LLC

5,000.000 NHHV Local 0.470000 0.00 1.41 0.94 2,352.351.281750

Base 0.366686 0.00 1.10 0.73 1,835.26

17 Mar 2011 22 Mar 2011 SGD/SG3CABRERA CAPITAL MARKETS LLC

24,000.000 NHHV Local 0.463300 0.00 6.67 4.45 11,130.321.278350

Base 0.362420 0.00 5.22 3.48 8,706.79

18 Mar 2011 23 Mar 2011 SGD/SG3CABRERA CAPITAL MARKETS LLC

12,000.000 NHHV Local 0.470000 0.00 3.38 2.26 5,645.641.274650

Base 0.368729 0.00 2.65 1.77 4,429.17

21 Mar 2011 24 Mar 2011 SGD/SG3CABRERA CAPITAL MARKETS LLC

1,000.000 NHHV Local 0.475000 0.00 0.29 0.19 475.481.267150

Base 0.374857 0.00 0.23 0.15 375.24

28 Mar 2011 31 Mar 2011 SGD/SG3CABRERA CAPITAL MARKETS LLC

150,000.000 NHHV Local 0.499800 0.00 44.98 29.99 75,044.971.261500

Base 0.396195 0.00 35.66 23.77 59,488.68
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29 Mar 2011 OPEN SGD/SG3CABRERA CAPITAL MARKETS LLC

27,000.000 NHHV Local 0.498100 0.00 8.07 5.38 13,462.151.262200

Base 0.394628 0.00 6.39 4.26 10,665.62

30 Mar 2011 OPEN SGD/SG3CABRERA CAPITAL MARKETS LLC

7,000.000 NHHV Local 0.500000 0.00 2.10 1.40 3,503.501.262300

Base 0.396102 0.00 1.66 1.11 2,775.49

31 Mar 2011 OPEN SGD/SG3CABRERA CAPITAL MARKETS LLC

12,000.000 NHHV Local 0.500000 0.00 3.60 2.40 6,006.001.260200

Base 0.396762 0.00 2.86 1.90 4,765.91

616207908 Total

470.32 313.550.001,458,000.000 Local 784,673.67

Base 0.00 369.09 246.02 615,779.85

COMMON STOCK616447900 15 Mar 2011 18 Mar 2011 SGD/SG3CABRERA CAPITAL MARKETS LLCGOLDEN AGRI RESOURCES LTD

58,000.000 NHHJ Local 0.636800 0.00 36.93 14.77 36,986.101.280600

Base 0.497267 0.00 28.84 11.53 28,881.85

COMMON STOCK NPV617520903 15 Mar 2011 18 Mar 2011 SGD/SG3 0.01LOOP CAPITAL MARKETS LLCDBS GROUP HOLDINGS LTD

16,000.000 NHHJ Local 14.160000 0.00 226.56 90.62 226,877.181.280600

Base 11.057317 0.00 176.92 70.76 177,164.75

COMMON STOCK NPV619792005 15 Mar 2011 18 Mar 2011 SGD/SG3 0.01CABRERA CAPITAL MARKETS LLCCITY DEVELOPMENTS LTD

5,000.000 NHHJ Local 10.640000 0.00 53.20 21.28 53,274.481.280600

Base 8.308605 0.00 41.54 16.62 41,601.19

COMMON STOCK NPV620513903 15 Mar 2011 18 Mar 2011 SGD/SG3CABRERA CAPITAL MARKETS LLCSEMBCORP MARINE LTD

5,000.000 NHHJ Local 5.470000 0.00 27.35 10.94 27,388.291.280600

Base 4.271435 0.00 21.36 8.54 21,387.08
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COMMON STOCK NPV624226007 15 Mar 2011 18 Mar 2011 SGD/SG3 0.03CABRERA CAPITAL MARKETS LLCJARDINE CYCLE + CARRIAGE LTD

1,000.000 NHHJ Local 34.080000 0.00 34.08 13.63 34,127.711.280600

Base 26.612525 0.00 26.61 10.64 26,649.78

COMMON STOCK NPV628033904 24 Mar 2011 29 Mar 2011 SGD/SG3LOOP CAPITAL MARKETS LLCOSIM INTERNATIONAL LTD

447,000.000 NHEH Local 1.590500 0.00 710.95 284.38 711,948.831.260400

Base 1.261901 0.00 564.07 225.63 564,859.43

COMMON STOCK NPV630386902 15 Mar 2011 18 Mar 2011 SGD/SG3 0.01CABRERA CAPITAL MARKETS LLCSINGAPORE EXCHANGE LTD

14,000.000 NHHJ Local 7.396400 0.00 103.55 41.42 103,694.571.280600

Base 5.775730 0.00 80.86 32.34 80,973.43

COMMON STOCK NPV630930907 15 Mar 2011 18 Mar 2011 SGD/SG3CABRERA CAPITAL MARKETS LLCCAPITALAND LTD

20,000.000 NHHJ Local 3.162500 0.00 63.25 25.30 63,338.551.280600

Base 2.469546 0.00 49.39 19.76 49,460.06

COMMON STOCK USD.1636679003 15 Mar 2011 18 Mar 2011 SGD/SG3CABRERA CAPITAL MARKETS LLCGENTING SINGAPORE PLC

35,000.000 NHHJ Local 1.899100 0.00 66.47 26.59 66,561.561.280600

Base 1.482977 0.00 51.91 20.76 51,976.85

COMMON STOCK NPV660373903 15 Mar 2011 18 Mar 2011 SGD/SG3CABRERA CAPITAL MARKETS LLCCOMFORTDELGRO CORP LTD

18,000.000 NHHJ Local 1.508300 0.00 27.15 10.86 27,187.411.280600

Base 1.177807 0.00 21.20 8.48 21,230.21

COMMON STOCK NPV662885003 15 Mar 2011 18 Mar 2011 SGD/SG3CABRERA CAPITAL MARKETS LLCNEPTUNE ORIENT LINES LTD

6,000.000 NHHJ Local 1.956700 0.00 11.74 4.70 11,756.641.280600

Base 1.527956 0.00 9.17 3.67 9,180.57

COMMON STOCK NPV673463907 24 Mar 2011 29 Mar 2011 SGD/SG3LOOP CAPITAL MARKETS LLCRAFFLES MEDICAL GROUP LTD

124,000.000 NHEH Local 2.207600 0.00 273.74 109.50 274,125.641.260400

Base 1.751507 0.00 217.19 86.88 217,490.99



Prepared by State StreetPage 362

Purchase Report by Report Date
Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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 NPV681278909 15 Mar 2011 18 Mar 2011 SGD/SG3 0.01CABRERA CAPITAL MARKETS LLCSINGAPORE AIRLINES LTD

4,000.000 NHHJ Local 13.280000 0.00 53.12 21.25 53,194.371.280600

Base 10.370139 0.00 41.48 16.59 41,538.63

COMMON STOCK NPV691678007 15 Mar 2011 18 Mar 2011 SGD/SG3 0.01LOOP CAPITAL MARKETS LLCUNITED OVERSEAS BANK LTD

11,000.000 NHHJ Local 18.292700 0.00 201.22 80.49 201,501.411.280600

Base 14.284476 0.00 157.13 62.85 157,349.22

COMMON STOCK NPVB01289907 15 Mar 2011 18 Mar 2011 SGD/SG3LOOP CAPITAL MARKETS LLCSINGAPORE PRESS HOLDINGS LTD

32,000.000 NHHJ Local 3.854700 0.00 123.35 49.34 123,523.091.280600

Base 3.010073 0.00 96.32 38.53 96,457.20

COMMON STOCK HKD.25B01CLC903 15 Mar 2011 18 Mar 2011 SGD/SG3CABRERA CAPITAL MARKETS LLCNOBLE GROUP LTD

7,000.000 NHHJ Local 1.990000 0.00 13.93 5.57 13,949.501.280600

Base 1.553959 0.00 10.88 4.35 10,892.94

COMMON STOCK NPVB02PY0905 15 Mar 2011 18 Mar 2011 SGD/SG3LOOP CAPITAL MARKETS LLCSINGAPORE TELECOM LTD

52,000.000 NHHJ Local 2.905400 0.00 151.08 60.43 151,292.311.280600

Base 2.268780 0.00 117.98 47.19 118,141.74

COMMON STOCK NPVB05Q3L908 15 Mar 2011 18 Mar 2011 SGD/SG3CABRERA CAPITAL MARKETS LLCOLAM INTERNATIONAL LTD

8,000.000 NHHJ Local 2.561300 0.00 20.49 8.20 20,519.091.280600

Base 2.000078 0.00 16.00 6.40 16,023.03

COMMON STOCKB07G2Y901 10 Feb 2011 15 Feb 2011 SGD/SG4NOMURA SECURITIES INTERNATIONAL INCBIOSENSORS INTERNATIONAL GRO

169,500.000 NHEG Local 1.117400 0.00 303.04 75.76 189,778.101.277050

Base 0.874985 0.00 237.30 59.32 148,606.63

11 Feb 2011 16 Feb 2011 SGD/SG4NOMURA SECURITIES INTERNATIONAL INC

41,900.000 NHEG Local 1.067300 0.00 71.55 17.89 44,809.311.283200

Base 0.831749 0.00 55.76 13.94 34,919.97
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B07G2Y901 Total

374.59 93.650.00211,400.000 Local 234,587.41

Base 0.00 293.06 73.26 183,526.60

MACQUARIE INTL INFRAB07NLK905 24 Mar 2011 29 Mar 2011 SGD/SG3LOOP CAPITAL MARKETS LLCMACQUARIE INTERNATIONAL INFRAS

966,000.000 NHEH Local 0.600200 0.00 579.79 231.92 580,604.911.260400

Base 0.476198 0.00 460.00 184.01 460,651.31

COMMON STOCK NPVB08X16905 15 Mar 2011 18 Mar 2011 SGD/SG3CABRERA CAPITAL MARKETS LLCSEMBCORP INDUSTRIES LTD

9,000.000 NHHJ Local 4.865600 0.00 43.79 17.52 43,851.711.280600

Base 3.799469 0.00 34.19 13.68 34,243.10

COMMON STOCK NPVB0F9V2906 15 Mar 2011 18 Mar 2011 SGD/SG3 0.01LOOP CAPITAL MARKETS LLCOVERSEA CHINESE BANKING CORP

27,000.000 NHHJ Local 9.132200 0.00 246.57 98.63 246,914.601.280600

Base 7.131189 0.00 192.54 77.02 192,811.65

REIT NPVB0HZGR908 24 Mar 2011 29 Mar 2011 SGD/SG3LOOP CAPITAL MARKETS LLCSTARHILL GLOBAL REIT

500,000.000 NHEH Local 0.620900 0.00 310.45 124.18 310,884.631.260400

Base 0.492621 0.00 246.31 98.52 246,655.53

COMMON STOCK NPVB0WCDT901 15 Mar 2011 18 Mar 2011 SGD/SG3CABRERA CAPITAL MARKETS LLCCOSCO CORP SINGAPORE LTD

21,000.000 NHHJ Local 1.853800 0.00 38.93 15.57 38,984.301.280600

Base 1.447603 0.00 30.40 12.16 30,442.21

COMMON STOCK NPVB17KC6900 15 Mar 2011 18 Mar 2011 SGD/SG3CABRERA CAPITAL MARKETS LLCWILMAR INTERNATIONAL LTD

11,000.000 NHHJ Local 5.053600 0.00 55.59 22.24 55,667.431.280600

Base 3.946275 0.00 43.41 17.37 43,469.80

COMMON STOCK NPVB17NLV909 15 Mar 2011 18 Mar 2011 SGD/SG3CABRERA CAPITAL MARKETS LLCFRASER AND NEAVE LTD

11,000.000 NHHJ Local 5.390000 0.00 59.29 23.72 59,373.011.280600

Base 4.208965 0.00 46.30 18.52 46,363.43



Prepared by State StreetPage 364

Purchase Report by Report Date
Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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 NPVB1VQ5C905 15 Mar 2011 18 Mar 2011 SGD/SG3 0.01CABRERA CAPITAL MARKETS LLCKEPPEL CORP LTD

10,000.000 NHHJ Local 11.532000 0.00 115.32 46.13 115,481.451.280600

Base 9.005154 0.00 90.05 36.02 90,177.61

SINGAPORE DOLLAR  Total

0.00Local4,102,400.000

0.00Base

1,885.36

1,482.92

4,540.26

3,571.26

4,719,796.29

3,712,492.67

SOUTH AFRICAN RAND

COMMON STOCK604077909 15 Mar 2011 23 Mar 2011 ZAR/ZA2 0.01NATEXIS BLEICHROEDER INCAFRICAN BANK INVESTMENTS LTD

2,331.000 NHHJ Local 34.850000 0.00 81.24 203.09 81,519.686.967700

Base 5.001650 0.00 11.66 29.15 11,699.65

COMMON STOCK ZAR.05604112904 15 Mar 2011 23 Mar 2011 ZAR/ZA2 0.03NATEXIS BLEICHROEDER INCAFRICAN RAINBOW MINERALS LTD

4,180.000 NHHJ Local 196.136201 0.00 819.85 2,049.62 822,718.796.967700

Base 28.149346 0.00 117.66 294.16 118,076.09

COMMON STOCK ZAR.05610008906 15 Mar 2011 23 Mar 2011 ZAR/ZA2 0.02NATEXIS BLEICHROEDER INCBIDVEST GROUP LTD

1,700.000 NHHJ Local 144.398700 0.00 245.48 613.69 246,336.966.967700

Base 20.724012 0.00 35.23 88.08 35,354.13

COMMON STOCK612793901 15 Mar 2011 23 Mar 2011 ZAR/ZA2NATEXIS BLEICHROEDER INCSTEINHOFF INTL HOLDINGS LTD

5,120.000 NHHJ Local 23.750700 0.00 121.60 304.01 122,029.196.967700

Base 3.408686 0.00 17.45 43.63 17,513.55

COMMON STOCK ZAR.05615333903 15 Mar 2011 23 Mar 2011 ZAR/ZA2 0.01NATEXIS BLEICHROEDER INCAVENG LTD

4,758.000 NHHJ Local 35.125599 0.00 167.13 417.82 167,712.556.967700

Base 5.041204 0.00 23.99 59.97 24,070.00

COMMON STOCK ZAR.5628021909 15 Mar 2011 23 Mar 2011 ZAR/ZA2 0.02NATEXIS BLEICHROEDER INCGOLD FIELDS LTD

3,709.000 NHHJ Local 118.212001 0.00 438.45 1,096.12 439,982.886.967700

Base 16.965713 0.00 62.93 157.31 63,146.07
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COMMON STOCK ZAR.01635026909 15 Mar 2011 23 Mar 2011 ZAR/ZA2 0.01NATEXIS BLEICHROEDER INCNORTHAM PLATINUM LTD

7,657.000 NHHJ Local 40.829300 0.00 312.63 781.57 313,724.156.967700

Base 5.859796 0.00 44.87 112.17 45,025.50

COMMON STOCK ZAR.5641056908 15 Mar 2011 23 Mar 2011 ZAR/ZA2 0.01NATEXIS BLEICHROEDER INCHARMONY GOLD MINING CO LTD

2,243.000 NHHJ Local 82.509800 0.00 185.07 462.67 185,717.226.967700

Base 11.841756 0.00 26.56 66.40 26,654.02

COMMON STOCK ZAR.01641880901 15 Mar 2011 23 Mar 2011 ZAR/ZA2 0.02NATEXIS BLEICHROEDER INCEXXARO RESOURCES LTD

2,642.000 NHHJ Local 142.898301 0.00 377.54 943.84 378,858.696.967700

Base 20.508676 0.00 54.18 135.46 54,373.57

COMMON STOCK651505901 15 Mar 2011 23 Mar 2011 ZAR/ZA2 0.01NATEXIS BLEICHROEDER INCLIBERTY HOLDINGS LTD

747.000 NHHJ Local 72.498800 0.00 54.16 135.39 54,346.156.967700

Base 10.404983 0.00 7.77 19.43 7,799.73

COMMON STOCK ZAR.25656565900 15 Mar 2011 23 Mar 2011 ZAR/ZA2 0.05NATEXIS BLEICHROEDER INCANGLOGOLD ASHANTI LTD

1,694.000 NHHJ Local 316.000000 0.00 535.30 1,338.26 537,177.566.967700

Base 45.352125 0.00 76.83 192.07 77,095.39

COMMON STOCK658857909 15 Mar 2011 23 Mar 2011 ZAR/ZA2 0.01NATEXIS BLEICHROEDER INCTELKOM SA LTD

1,977.000 NHHJ Local 35.049900 0.00 69.29 173.23 69,536.176.967700

Base 5.030340 0.00 9.94 24.86 9,979.79

COMMON STOCK ZAR.01660699901 15 Mar 2011 23 Mar 2011 ZAR/ZA2NATEXIS BLEICHROEDER INCFIRSTRAND LTD

19,744.000 NHHJ Local 18.516000 0.00 365.58 913.95 366,859.436.967700

Base 2.657405 0.00 52.47 131.17 52,651.44

COMMON STOCK ZAR.02662269901 15 Mar 2011 23 Mar 2011 ZAR/ZA2 0.06NATEXIS BLEICHROEDER INCNASPERS LTD N SHS

1,739.000 NHHJ Local 385.637602 0.00 670.62 1,676.56 672,970.976.967700

Base 55.346470 0.00 96.25 240.62 96,584.38
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COMMON STOCK ZAR1.662800903 15 Mar 2011 23 Mar 2011 ZAR/ZA2 0.02NATEXIS BLEICHROEDER INCNEDBANK GROUP LTD

1,766.000 NHHJ Local 132.262000 0.00 233.57 583.94 234,392.206.967700

Base 18.982161 0.00 33.52 83.81 33,639.82

COMMON STOCK ZAR.1672872900 15 Mar 2011 23 Mar 2011 ZAR/ZA2 0.01NATEXIS BLEICHROEDER INCREUNERT LTD

346.000 NHHJ Local 54.480000 0.00 18.85 47.13 18,916.066.967700

Base 7.818936 0.00 2.71 6.76 2,714.82

COMMON STOCK ZAR.1676100902 15 Mar 2011 23 Mar 2011 ZAR/ZA2 0.09NATEXIS BLEICHROEDER INCANGLO AMERICAN PLATINUM LTD

1,083.000 NHHJ Local 642.304801 0.00 695.62 1,739.04 698,050.766.967700

Base 92.183188 0.00 99.83 249.59 100,183.81

COMMON STOCK ZAR1.0677700908 15 Mar 2011 23 Mar 2011 ZAR/ZA2NATEXIS BLEICHROEDER INCSAPPI LIMITED

1,103.000 NHHJ Local 33.821300 0.00 37.30 93.26 37,435.456.967700

Base 4.854012 0.00 5.35 13.38 5,372.71

COMMON STOCK680157906 15 Mar 2011 23 Mar 2011 ZAR/ZA2 0.01NATEXIS BLEICHROEDER INCSHOPRITE HOLDINGS LTD

721.000 NHHJ Local 92.751207 0.00 66.87 167.18 67,107.676.967700

Base 13.311596 0.00 9.60 23.99 9,631.25

COMMON STOCKACI00CAS6 15 Mar 2011 23 Mar 2011 ZAR/ZA2NATEXIS BLEICHROEDER INCMMI HOLDINGS LTD

3,332.000 NHHJ Local 16.096101 0.00 53.63 134.08 53,819.926.967700

Base 2.310102 0.00 7.70 19.24 7,724.20

COMMON STOCK ZAR.1B030GJ908 15 Mar 2011 23 Mar 2011 ZAR/ZA2 0.01NATEXIS BLEICHROEDER INCSTANDARD BANK GROUP LTD

7,706.000 NHHJ Local 95.592100 0.00 736.63 1,841.58 739,210.936.967700

Base 13.719319 0.00 105.72 264.30 106,091.10

COMMON STOCK ZAR.04B095WZ907 15 Mar 2011 23 Mar 2011 ZAR/ZA2 0.02NATEXIS BLEICHROEDER INCIMPERIAL HOLDINGS LTD

1,084.000 NHHJ Local 104.874603 0.00 113.68 284.21 114,081.966.967700

Base 15.051538 0.00 16.32 40.79 16,372.97
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COMMON STOCK ZAR.1B0J4PP909 15 Mar 2011 23 Mar 2011 ZAR/ZA2 0.02NATEXIS BLEICHROEDER INCTIGER BRANDS LTD

882.000 NHHJ Local 173.944603 0.00 153.42 383.55 153,956.116.967700

Base 24.964422 0.00 22.02 55.05 22,095.69

COMMON STOCK ZAR.01B0L675905 15 Mar 2011 23 Mar 2011 ZAR/ZA2NATEXIS BLEICHROEDER INCSANLAM LTD

15,038.000 NHHJ Local 26.692000 0.00 401.39 1,003.49 402,799.186.967700

Base 3.830819 0.00 57.61 144.02 57,809.49

COMMON STOCK ZAR.1B0N3K5905 15 Mar 2011 23 Mar 2011 ZAR/ZA2NATEXIS BLEICHROEDER INCMURRAY + ROBERTS HOLDINGS

1,381.000 NHHJ Local 24.900000 0.00 34.39 85.97 34,507.266.967700

Base 3.573633 0.00 4.94 12.34 4,952.46

COMMON STOCKB17BBR905 15 Mar 2011 23 Mar 2011 ZAR/ZA2 0.01NATEXIS BLEICHROEDER INCINVESTEC LTD

1,558.000 NHHJ Local 50.695802 0.00 78.98 197.46 79,260.506.967700

Base 7.275830 0.00 11.34 28.34 11,375.42

COMMON STOCKB1FFT7902 15 Mar 2011 23 Mar 2011 ZAR/ZA2 0.03NATEXIS BLEICHROEDER INCIMPALA PLATINUM HOLDINGS LTD

2,999.000 NHHJ Local 185.483201 0.00 556.26 1,390.66 558,211.046.967700

Base 26.620434 0.00 79.83 199.59 80,114.10

COMMON STOCKB1G426907 15 Mar 2011 23 Mar 2011 ZAR/ZA2 0.06NATEXIS BLEICHROEDER INCKUMBA IRON ORE LTD

911.000 NHHJ Local 414.756795 0.00 377.84 944.61 379,165.896.967700

Base 59.525639 0.00 54.23 135.57 54,417.65

COMMON STOCK ZAR.1B1XHRP900 15 Mar 2011 23 Mar 2011 ZAR/ZA2NATEXIS BLEICHROEDER INCPRETORIA PORTLAND CEMENT CO

1,567.000 NHHJ Local 26.000000 0.00 40.74 101.86 40,884.606.967700

Base 3.731504 0.00 5.85 14.62 5,867.73

SOUTH AFRICAN RAND  Total

0.00Local101,718.000

0.00Base

20,107.84

2,885.87

8,043.11

1,154.36

8,071,289.92

1,158,386.53

SOUTH KOREAN WON
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COMMON STOCK614938900 24 Mar 2011 28 Mar 2011 KRW/KR3 0.01UBS SECURITIES PTE.LTD., SEOULDAEDUCK ELECTRONICS CO

28,540.000 NHEH Local 9,080.326594 0.00 285,060.00 0.00 259,437,581.001,121.200000

Base 8.098757 0.00 254.25 0.00 231,392.78

25 Mar 2011 29 Mar 2011 KRW/KR3 0.01LOOP CAPITAL MARKETS LLC

119,580.000 NHEH Local 9,823.089998 0.00 1,292,110.00 0.00 1,175,937,212.001,114.150000

Base 8.816667 0.00 1,159.73 0.00 1,055,456.82

614938900 Total

1,577,170.00 0.000.00148,120.000 Local 1,435,374,793.00

Base 0.00 1,413.98 0.00 1,286,849.60

COMMON STOCK616667903 23 Feb 2011 25 Feb 2011 KRW/KR3 0.04UBS SECURITIES PTE.LTD., SEOULKOREA PETROCHEMICAL IND CO

400.000 NHHV Local 96,710.467500 0.00 19,340.00 0.00 38,703,527.001,124.000000

Base 86.041341 0.00 17.21 0.00 34,433.74

03 Mar 2011 07 Mar 2011 KRW/KR3 0.04UBS SECURITIES PTE.LTD., SEOUL

400.000 NHHV Local 91,331.167500 0.00 18,270.00 0.00 36,550,737.001,119.950000

Base 81.549326 0.00 16.31 0.00 32,636.04

18 Mar 2011 22 Mar 2011 KRW/KR3 0.05UBS SECURITIES PTE.LTD., SEOUL

600.000 NHHV Local 110,170.943333 0.00 33,050.00 0.00 66,135,616.001,126.650000

Base 97.786307 0.00 29.33 0.00 58,701.12

22 Mar 2011 24 Mar 2011 KRW/KR3 0.05UBS SECURITIES PTE.LTD., SEOUL

1,013.000 NHHV Local 115,865.463968 0.00 58,690.00 0.00 117,430,405.001,121.000000

Base 103.359022 0.00 52.36 0.00 104,755.04

23 Mar 2011 25 Mar 2011 KRW/KR3 0.05UBS SECURITIES PTE.LTD., SEOUL

950.000 NHHV Local 114,936.526316 0.00 54,590.00 0.00 109,244,290.001,124.450000

Base 102.215773 0.00 48.55 0.00 97,153.53
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616667903 Total

183,940.00 0.000.003,363.000 Local 368,064,575.00

Base 0.00 163.76 0.00 327,679.47

COMMON STOCK620386904 25 Mar 2011 29 Mar 2011 KRW/KR3 0.02LOOP CAPITAL MARKETS LLCSUNGWOO HITECH CO LTD

87,980.000 NHEH Local 21,618.452501 0.00 2,092,191.00 0.00 1,904,083,642.001,114.150000

Base 19.403539 0.00 1,877.84 0.00 1,709,001.16

COMMON STOCK639750900 15 Mar 2011 17 Mar 2011 KRW/KR3 0.03J.P.MORGAN SECURITIES(FAR EAST)LTD SHINHAN FINANCIAL GROUP LTD

2,990.000 NHHJ Local 47,684.782609 0.00 114,062.00 0.00 142,691,562.001,134.800000

Base 42.020429 0.00 100.51 0.00 125,741.59

COMMON STOCK640605903 15 Mar 2011 17 Mar 2011 KRW/KR3 0.10J.P.MORGAN SECURITIES(FAR EAST)LTD S OIL CORPORATION

1,940.000 NHHJ Local 139,342.010309 0.00 216,259.00 0.00 270,539,759.001,134.800000

Base 122.789928 0.00 190.57 0.00 238,403.03

COMMON STOCK645108903 24 Mar 2011 28 Mar 2011 KRW/KR3 0.03UBS SECURITIES PTE.LTD., SEOULHYUNDAI HYSCO

83,360.000 NHEH Local 29,266.591999 0.00 2,683,620.00 0.00 2,442,346,729.001,121.200000

Base 26.102918 0.00 2,393.52 0.00 2,178,332.79

COMMON STOCK646297903 15 Mar 2011 17 Mar 2011 KRW/KR3 0.01J.P.MORGAN SECURITIES(FAR EAST)LTD INDUSTRIAL BANK OF KOREA

7,340.000 NHHJ Local 16,635.490463 0.00 97,684.00 0.00 122,202,184.001,134.800000

Base 14.659403 0.00 86.08 0.00 107,686.10

COMMON STOCK649504909 15 Mar 2011 17 Mar 2011 KRW/KR3 0.01J.P.MORGAN SECURITIES(FAR EAST)LTD KOREA EXCHANGE BANK

7,920.000 NHHJ Local 8,953.661616 0.00 56,730.00 0.00 70,969,730.001,134.800000

Base 7.890079 0.00 49.99 0.00 62,539.42

COMMON STOCK650713902 24 Mar 2011 28 Mar 2011 KRW/KR3 0.01UBS SECURITIES PTE.LTD., SEOULHYUNJIN MATERIALS CO LTD

20,769.000 NHEH Local 15,051.855891 0.00 343,870.00 0.00 312,955,865.001,121.200000

Base 13.424773 0.00 306.70 0.00 279,125.82
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25 Mar 2011 29 Mar 2011 KRW/KR3 0.02LOOP CAPITAL MARKETS LLC

25,193.000 NHEH Local 16,168.858413 0.00 448,076.00 0.00 407,790,126.001,114.150000

Base 14.512281 0.00 402.17 0.00 366,010.08

650713902 Total

791,946.00 0.000.0045,962.000 Local 720,745,991.00

Base 0.00 708.87 0.00 645,135.90

COMMON STOCK653426908 15 Mar 2011 17 Mar 2011 KRW/KR3 0.01J.P.MORGAN SECURITIES(FAR EAST)LTD WOORI FINANCE HOLDINGS CO

5,190.000 NHHJ Local 14,195.472062 0.00 58,940.00 0.00 73,733,440.001,134.800000

Base 12.509228 0.00 51.94 0.00 64,974.83

COMMON STOCK663811909 25 Mar 2011 29 Mar 2011 KRW/KR3 0.27LOOP CAPITAL MARKETS LLCNONGSHIM CO LTD

2,976.000 NHEH Local 272,802.587366 0.00 893,047.00 0.00 812,753,547.001,114.150000

Base 244.852657 0.00 801.55 0.00 729,483.06

COMMON STOCK698837903 18 Jan 2011 20 Jan 2011 KRW/KR3 0.19NOMURA FINANCIAL AND INVESTMENSK HOLDINGS CO LTD

6,002.000 NHEG Local 135,427.194102 0.00 1,300,530.00 0.00 814,134,549.001,116.600000

Base 121.285325 0.00 1,164.72 0.00 729,119.25

19 Jan 2011 21 Jan 2011 KRW/KR3 0.20NOMURA FINANCIAL AND INVESTMEN

498.000 NHEG Local 139,866.465863 0.00 111,440.00 0.00 69,764,940.001,110.350000

Base 125.966106 0.00 100.36 0.00 62,831.49

698837903 Total

1,411,970.00 0.000.006,500.000 Local 883,899,489.00

Base 0.00 1,265.08 0.00 791,950.74

COMMON STOCKACI00J5W8 30 Mar 2011 30 Mar 2011 KRW/KR4MANDATORYEXCHANGE NON CASHBS FINANCIAL GROUP INC

63,640.000 NHEH Local 13,425.666451 0.00 0.00 0.00 854,409,413.001,156.631342

Base 11.607559 0.00 0.00 0.00 738,705.05
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30 Mar 2011 30 Mar 2011 KRW/KR4MANDATORYEXCHANGE NON CASH

111,400.000 NHHV Local 7,820.000000 0.00 0.00 0.00 871,148,000.001,362.549992

Base 5.739239 0.00 0.00 0.00 639,351.22

ACI00J5W8 Total

0.00 0.000.00175,040.000 Local 1,725,557,413.00

Base 0.00 0.00 0.00 1,378,056.27

COMMON STOCKB0RNRF908 15 Mar 2011 17 Mar 2011 KRW/KR3 0.03J.P.MORGAN SECURITIES(FAR EAST)LTD HANA FINANCIAL GROUP

2,220.000 NHHJ Local 42,411.261261 0.00 75,322.00 0.00 94,228,322.001,134.800000

Base 37.373336 0.00 66.37 0.00 83,035.18

COMMON STOCKB130MM902 24 Mar 2011 28 Mar 2011 KRW/KR3 0.03CITIGROUPGLBL MARKTET KOERA SECS LTSTX OFFSHORE + SHIPBUILDING

18,760.000 NHEH Local 26,038.514499 0.00 537,331.00 0.00 489,019,863.001,121.200000

Base 23.223791 0.00 479.25 0.00 436,157.57

COMMON STOCKB232R0909 15 Mar 2011 17 Mar 2011 KRW/KR3 0.14J.P.MORGAN SECURITIES(FAR EAST)LTD SK INNOVATION CO LTD

1,180.000 NHHJ Local 200,883.898305 0.00 189,634.00 0.00 237,232,634.001,134.800000

Base 177.021412 0.00 167.11 0.00 209,052.37

SOUTH KOREAN WON  Total

0.00Local600,841.000

0.00Base

0.00

0.00

10,979,846.00

9,816.42

11,793,443,673.00

10,374,079.08

SWEDISH KRONA

COMMON STOCK NPV418004909 08 Mar 2011 11 Mar 2011 SEK/SE1 0.01CABRERA CAPITAL MARKETS LLCBILIA AB A SHS

12,167.000 NHEH Local 145.132500 0.00 882.91 0.00 1,766,710.046.366150

Base 22.797531 0.00 138.69 0.00 277,516.24

09 Mar 2011 14 Mar 2011 SEK/SE1 0.01CABRERA CAPITAL MARKETS LLC

11,316.000 NHEH Local 149.589900 0.00 846.38 0.00 1,693,605.696.332750

Base 23.621634 0.00 133.65 0.00 267,436.06
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418004909 Total

1,729.29 0.000.0023,483.000 Local 3,460,315.73

Base 0.00 272.34 0.00 544,952.30

COMMON STOCK NPV481334902 15 Mar 2011 18 Mar 2011 SEK/SE1CABRERA CAPITAL MARKETS LLCSKANDINAVISKA ENSKILDA BAN A

9,800.000 NHHJ Local 53.977100 0.00 264.49 0.00 529,240.076.416300

Base 8.412496 0.00 41.22 0.00 82,483.69

COMMON STOCK NPV484652904 15 Mar 2011 18 Mar 2011 SEK/SE1 0.01CABRERA CAPITAL MARKETS LLCSWEDBANK AB   A SHARES

4,000.000 NHHJ Local 104.180000 0.00 208.36 0.00 416,928.366.416300

Base 16.236772 0.00 32.47 0.00 64,979.56

COMMON STOCK NPV503606907 15 Mar 2011 18 Mar 2011 SEK/SE1 0.02CABRERA CAPITAL MARKETS LLCHOLMEN AB B SHS

500.000 NHHJ Local 209.617800 0.00 52.40 0.00 104,861.306.416300

Base 32.669576 0.00 8.17 0.00 16,342.95

COMMON STOCK NPV538003906 15 Mar 2011 18 Mar 2011 SEK/SE1 0.01CABRERA CAPITAL MARKETS LLCNORDEA BANK AB

19,500.000 NHHJ Local 66.758900 0.00 650.90 0.00 1,302,449.456.416300

Base 10.404579 0.00 101.44 0.00 202,990.73

COMMON STOCK NPV555404904 15 Mar 2011 18 Mar 2011 SEK/SE1 0.01CABRERA CAPITAL MARKETS LLCSECURITAS AB B SHS

2,000.000 NHHJ Local 71.314000 0.00 71.31 0.00 142,699.316.416300

Base 11.114505 0.00 11.11 0.00 22,240.12

COMMON STOCK NPV567959903 15 Mar 2011 18 Mar 2011 SEK/SE1 0.01CABRERA CAPITAL MARKETS LLCINVESTOR AB B SHS

5,600.000 NHHJ Local 142.474200 0.00 398.93 0.00 798,254.456.416300

Base 22.205040 0.00 62.17 0.00 124,410.40

COMMON STOCK NPV568743900 15 Mar 2011 18 Mar 2011 SEK/SE1 0.02CABRERA CAPITAL MARKETS LLCHENNES + MAURITZ AB B SHS

7,000.000 NHHJ Local 200.560100 0.00 701.96 0.00 1,404,622.666.416300

Base 31.257906 0.00 109.40 0.00 218,914.74
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17 Mar 2011 22 Mar 2011 SEK/SE1 0.02CABRERA CAPITAL MARKETS LLC

1,200.000 NHHJ Local 201.100000 0.00 120.66 0.00 241,440.666.411100

Base 31.367472 0.00 18.82 0.00 37,659.79

568743900 Total

822.62 0.000.008,200.000 Local 1,646,063.32

Base 0.00 128.22 0.00 256,574.53

COMMON STOCK NPV569878903 15 Mar 2011 18 Mar 2011 SEK/SE1 0.01CABRERA CAPITAL MARKETS LLCASSA ABLOY AB B

1,800.000 NHHJ Local 165.871400 0.00 149.28 0.00 298,717.806.416300

Base 25.851566 0.00 23.27 0.00 46,556.08

COMMON STOCK NPV570366906 15 Mar 2011 18 Mar 2011 SEK/SE1 0.02CABRERA CAPITAL MARKETS LLCSVENSKA HANDELSBANKEN A SHS

3,600.000 NHHJ Local 203.107000 0.00 365.59 0.00 731,550.796.416300

Base 31.654848 0.00 56.98 0.00 114,014.43

COMMON STOCK NPV597838903 15 Mar 2011 18 Mar 2011 SEK/SE1CABRERA CAPITAL MARKETS LLCTELIASONERA AB

11,500.000 NHHJ Local 52.061700 0.00 299.35 0.00 599,008.906.416300

Base 8.113975 0.00 46.65 0.00 93,357.37

COMMON STOCK NPV714209905 15 Mar 2011 18 Mar 2011 SEK/SE1 0.01CABRERA CAPITAL MARKETS LLCSKANSKA AB B SHS

3,000.000 NHHJ Local 122.341900 0.00 183.51 0.00 367,209.216.416300

Base 19.067360 0.00 28.60 0.00 57,230.68

COMMON STOCK NPV733268908 15 Mar 2011 18 Mar 2011 SEK/SE1 0.01CABRERA CAPITAL MARKETS LLCALFA LAVAL AB

1,700.000 NHHJ Local 120.623600 0.00 102.53 0.00 205,162.656.416300

Base 18.799557 0.00 15.98 0.00 31,975.23

COMMON STOCK NPV769835901 15 Mar 2011 18 Mar 2011 SEK/SE1 0.01CABRERA CAPITAL MARKETS LLCGETINGE AB B SHS

1,200.000 NHHJ Local 143.427500 0.00 86.06 0.00 172,199.066.416300

Base 22.353615 0.00 13.41 0.00 26,837.75
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RIGHTS987KWX907 23 Feb 2011 SEK/SE1RIGHTS ISSUE (NON CASH)TELIASONERA AB

82,045.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.006.431800

Base 0.000000 0.00 0.00 0.00 0.00

23 Feb 2011 CANCEL SEK/SE1RIGHTS ISSUE (NON CASH)

-82,045.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.006.431800

Base 0.000000 0.00 0.00 0.00 0.00

23 Feb 2011 28 Feb 2011 SEK/SE1AUTREPAT-DISTRIBUTION

82,045.000 NHHJ Local 0.400000 0.00 0.00 0.00 32,818.006.395000

Base 0.062549 0.00 0.00 0.00 5,131.82

987KWX907 Total

0.00 0.000.0082,045.000 Local 32,818.00

Base 0.00 0.00 0.00 5,131.82

RECEIPT USD1.5B00L2M903 15 Mar 2011 18 Mar 2011 SEK/SE1 0.04CABRERA CAPITAL MARKETS LLCMILLICOM INTL CELLULAR SDR

325.000 NHHJ Local 543.080000 0.00 88.25 0.00 176,589.256.416300

Base 84.640681 0.00 13.75 0.00 27,521.98

COMMON STOCK NPVB08559906 15 Mar 2011 18 Mar 2011 SEK/SE1 0.01CABRERA CAPITAL MARKETS LLCTELE2 AB B SHS

1,375.000 NHHJ Local 132.728204 0.00 91.25 0.00 182,592.536.416300

Base 20.686097 0.00 14.22 0.00 28,457.60

COMMON STOCK NPVB0LC9F908 08 Mar 2011 11 Mar 2011 SEK/SE1CABRERA CAPITAL MARKETS LLCFASTIGHETS AB BALDER B SHRS

34,003.000 NHEH Local 47.069800 0.00 800.26 0.00 1,601,314.676.366150

Base 7.393762 0.00 125.71 0.00 251,535.81

09 Mar 2011 14 Mar 2011 SEK/SE1CABRERA CAPITAL MARKETS LLC

5,567.000 NHEH Local 46.651500 0.00 129.85 0.00 259,838.756.332750

Base 7.366705 0.00 20.50 0.00 41,030.95



Prepared by State StreetPage 375

Purchase Report by Report Date
Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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

B0LC9F908 Total

930.11 0.000.0039,570.000 Local 1,861,153.42

Base 0.00 146.21 0.00 292,566.76

COMMON STOCK NPVB0XP0T905 18 Jan 2011 21 Jan 2011 SEK/SE1 0.01LOOP CAPITAL MARKETS LLCCASTELLUM AB

11,347.000 NHEH Local 91.382800 0.00 518.46 0.00 1,037,439.096.659850

Base 13.721450 0.00 77.85 0.00 155,775.14

COMMON STOCK NPVB12PJ2906 15 Mar 2011 18 Mar 2011 SEK/SE1CABRERA CAPITAL MARKETS LLCHUSQVARNA AB B SHS

2,681.000 NHHJ Local 48.630500 0.00 65.19 0.00 130,443.566.416300

Base 7.579212 0.00 10.16 0.00 20,330.03

COMMON STOCK NPVB12W4C905 10 Feb 2011 15 Feb 2011 SEK/SE1 0.01UBS AGKUNGSLEDEN AB

12,105.000 NHEG Local 59.189200 0.00 1,146.38 0.00 717,631.656.460350

Base 9.161918 0.00 177.45 0.00 111,082.47

11 Feb 2011 16 Feb 2011 SEK/SE1 0.01UBS AG

6,300.000 NHEG Local 59.854100 0.00 603.33 0.00 377,684.166.493250

Base 9.217896 0.00 92.92 0.00 58,165.66

14 Feb 2011 17 Feb 2011 SEK/SE1 0.01UBS AG

9,866.000 NHEG Local 60.693300 0.00 958.08 0.00 599,758.186.502200

Base 9.334271 0.00 147.35 0.00 92,239.27

15 Feb 2011 18 Feb 2011 SEK/SE1 0.01UBS AG

34,100.000 NHEG Local 60.471600 0.00 3,299.33 0.00 2,065,380.896.483200

Base 9.327431 0.00 508.90 0.00 318,574.30

16 Feb 2011 21 Feb 2011 SEK/SE1 0.02UBS AG

24,400.000 NHEG Local 61.013600 0.00 2,381.97 0.00 1,491,113.816.423600

Base 9.498350 0.00 370.82 0.00 232,130.55
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17 Feb 2011 22 Feb 2011 SEK/SE1 0.02UBS AG

5,429.000 NHEG Local 60.862301 0.00 528.67 0.00 330,950.106.411700

Base 9.492381 0.00 82.45 0.00 51,616.59

B12W4C905 Total

8,917.76 0.000.0092,200.000 Local 5,582,518.79

Base 0.00 1,379.89 0.00 863,808.84

COMMON STOCK NPVB17H0S902 15 Mar 2011 18 Mar 2011 SEK/SE1 0.01CABRERA CAPITAL MARKETS LLCSSAB AB A SHARES

800.000 NHHJ Local 92.776700 0.00 37.11 0.00 74,258.476.416300

Base 14.459533 0.00 5.78 0.00 11,573.41

COMMON STOCK NPVB17H3F907 15 Mar 2011 18 Mar 2011 SEK/SE1 0.01CABRERA CAPITAL MARKETS LLCSSAB AB   B SHARES

400.000 NHHJ Local 80.580700 0.00 16.12 0.00 32,248.406.416300

Base 12.558749 0.00 2.51 0.00 5,026.01

COMMON STOCK NPVB1KKBX907 15 Mar 2011 18 Mar 2011 SEK/SE1 0.01CABRERA CAPITAL MARKETS LLCELECTROLUX AB   B

1,555.000 NHHJ Local 152.215402 0.00 118.35 0.00 236,813.306.416300

Base 23.723236 0.00 18.45 0.00 36,908.08

COMMON STOCK NPVB1VQ25903 15 Mar 2011 18 Mar 2011 SEK/SE1 0.01CABRERA CAPITAL MARKETS LLCSANDVIK AB

10,166.000 NHHJ Local 111.533900 0.00 566.93 0.00 1,134,420.566.416300

Base 17.382900 0.00 88.36 0.00 176,802.92

COMMON STOCK NPVB1VVGZ901 15 Mar 2011 18 Mar 2011 SEK/SE1 0.01CABRERA CAPITAL MARKETS LLCSVENSKA CELLULOSA AB B SHS

4,500.000 NHHJ Local 101.789300 0.00 229.03 0.00 458,280.886.416300

Base 15.864174 0.00 35.70 0.00 71,424.48

COMMON STOCKB1XCBX901 15 Mar 2011 18 Mar 2011 SEK/SE1 0.01CABRERA CAPITAL MARKETS LLCBOLIDEN AB

6,000.000 NHHJ Local 118.222400 0.00 354.67 0.00 709,689.076.416300

Base 18.425323 0.00 55.28 0.00 110,607.21
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COMMON STOCK SEK5.B3K7KL908 18 Jan 2011 21 Jan 2011 SEK/SE1 0.01LOOP CAPITAL MARKETS LLCLOOMIS AB B

5,011.000 NHEH Local 101.439601 0.00 254.16 0.00 508,568.006.659850

Base 15.231514 0.00 38.16 0.00 76,363.28

SWEDISH KRONA  Total

0.00Local353,858.000

0.00Base

0.00

0.00

17,572.01

2,728.35

22,932,493.72

3,567,243.38

SWISS FRANC

COMMON STOCK CHF9.0480808906 15 Mar 2011 18 Mar 2011 CHF/CH4 1.08CABRERA CAPITAL MARKETS LLCSIKA AG BR

9.000 NHHJ Local 1,988.333333 0.00 8.95 0.00 17,903.950.918850

Base 2,163.936805 0.00 9.74 0.00 19,485.17

COMMON STOCK CHF1.0482477007 15 Mar 2011 18 Mar 2011 CHF/CH4 0.85CABRERA CAPITAL MARKETS LLCSGS SA REG

19.000 NHHJ Local 1,554.211053 0.00 14.77 0.00 29,544.780.918850

Base 1,691.474183 0.00 16.07 0.00 32,154.08

COMMON STOCK CHF1.0553397902 15 Mar 2011 18 Mar 2011 CHF/CH4 0.22CABRERA CAPITAL MARKETS LLCSWISSCOM AG REG

70.000 NHHJ Local 395.188600 0.00 13.83 0.00 27,677.030.918850

Base 430.090439 0.00 15.05 0.00 30,121.38

COMMON STOCK596228908 15 Mar 2011 18 Mar 2011 CHF/CH4 1.36CABRERA CAPITAL MARKETS LLCLINDT + SPRUENGLI AG PC

28.000 NHHJ Local 2,505.077200 0.00 35.07 0.00 70,177.230.918850

Base 2,726.317897 0.00 38.17 0.00 76,375.07

COMMON STOCK598061901 15 Mar 2011 18 Mar 2011 CHF/CH4 0.48CABRERA CAPITAL MARKETS LLCGIVAUDAN REG

96.000 NHHJ Local 887.477200 0.00 42.60 0.00 85,240.410.918850

Base 965.856451 0.00 46.36 0.00 92,768.58

COMMON STOCK CHF.1598381903 15 Mar 2011 18 Mar 2011 CHF/CH4 0.13CABRERA CAPITAL MARKETS LLCZURICH FINANCIAL SERVICES AG

769.000 NHHJ Local 243.000300 0.00 93.43 0.00 186,960.660.918850

Base 264.461338 0.00 101.68 0.00 203,472.45
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COMMON STOCK CHF.5710306903 03 Jan 2011 06 Jan 2011 CHF/CH1 0.09UBS AGNOVARTIS AG REG

8,151.000 NHHP Local 55.252600 0.00 675.55 0.00 451,039.490.933000

Base 59.220364 0.00 724.06 0.00 483,429.25

13 Jan 2011 18 Jan 2011 CHF/CH1 0.06CREDIT AGRICOLE INDOSUEZ CHEUVREUX

11,200.000 NHHP Local 55.235200 0.00 618.63 0.00 619,252.870.962600

Base 57.381259 0.00 642.67 0.00 643,312.77

14 Jan 2011 19 Jan 2011 CHF/CH1 0.06CREDIT AGRICOLE INDOSUEZ CHEUVREUX

11,210.000 NHHP Local 54.646400 0.00 612.59 0.00 613,198.730.965850

Base 56.578558 0.00 634.25 0.00 634,879.88

15 Mar 2011 18 Mar 2011 CHF/CH4 0.03CABRERA CAPITAL MARKETS LLC

12,068.000 NHHJ Local 48.652500 0.00 293.57 0.00 587,431.940.918850

Base 52.949339 0.00 319.50 0.00 639,312.12

17 Mar 2011 22 Mar 2011 CHF/CH4 0.03CABRERA CAPITAL MARKETS LLC

2,090.000 NHHJ Local 48.310000 0.00 50.48 0.00 101,018.380.900300

Base 53.659891 0.00 56.07 0.00 112,205.24

710306903 Total

2,250.82 0.000.0044,719.000 Local 2,371,941.41

Base 0.00 2,376.55 0.00 2,513,139.26

COMMON STOCK NPV711038901 15 Mar 2011 18 Mar 2011 CHF/CH4 0.07CABRERA CAPITAL MARKETS LLCROCHE HOLDING AG GENUSSCHEIN

3,403.000 NHHJ Local 128.085601 0.00 217.94 0.00 436,093.240.918850

Base 139.397727 0.00 237.19 0.00 474,607.65

17 Mar 2011 22 Mar 2011 CHF/CH4 0.07CABRERA CAPITAL MARKETS LLC

589.000 NHHJ Local 125.600000 0.00 36.99 0.00 74,015.390.900300

Base 139.509053 0.00 41.09 0.00 82,211.92
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711038901 Total

254.93 0.000.003,992.000 Local 510,108.63

Base 0.00 278.28 0.00 556,819.57

COMMON STOCK CHF1.0711072900 15 Mar 2011 18 Mar 2011 CHF/CH4 0.03CABRERA CAPITAL MARKETS LLCADECCO SA REG

650.000 NHHJ Local 58.396400 0.00 18.98 0.00 37,976.640.918850

Base 63.553790 0.00 20.66 0.00 41,330.62

COMMON STOCK CHF.1712387901 15 Mar 2011 18 Mar 2011 CHF/CH4 0.03CABRERA CAPITAL MARKETS LLCNESTLE SA REG

19,550.000 NHHJ Local 50.150400 0.00 490.22 0.00 980,930.540.918850

Base 54.579529 0.00 533.51 0.00 1,067,563.30

17 Mar 2011 22 Mar 2011 CHF/CH4 0.03CABRERA CAPITAL MARKETS LLC

3,386.000 NHHJ Local 49.200000 0.00 83.30 0.00 166,674.500.900300

Base 54.648451 0.00 92.52 0.00 185,132.18

712387901 Total

573.52 0.000.0022,936.000 Local 1,147,605.04

Base 0.00 626.03 0.00 1,252,695.48

COMMON STOCK CHF.1712459908 15 Mar 2011 18 Mar 2011 CHF/CH4 0.05CABRERA CAPITAL MARKETS LLCBALOISE HOLDING AG   REG

99.000 NHHJ Local 92.722222 0.00 4.59 0.00 9,184.090.918850

Base 100.911163 0.00 5.00 0.00 9,995.20

COMMON STOCK CHF.05715603908 15 Mar 2011 18 Mar 2011 CHF/CH4 0.06CABRERA CAPITAL MARKETS LLCSONOVA HOLDING AG REG

289.000 NHHJ Local 117.073400 0.00 16.92 0.00 33,851.130.918850

Base 127.412962 0.00 18.41 0.00 36,840.76

COMMON STOCK CHF.1715683900 15 Mar 2011 18 Mar 2011 CHF/CH4 0.13CABRERA CAPITAL MARKETS LLCSTRAUMANN HOLDING AG REG

40.000 NHHJ Local 230.842500 0.00 4.62 0.00 9,238.320.918850

Base 251.229798 0.00 5.03 0.00 10,054.22
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COMMON STOCK718472905 15 Mar 2011 18 Mar 2011 CHF/CH4 0.20CABRERA CAPITAL MARKETS LLCSWATCH GROUP AG/THE BR

77.000 NHHJ Local 358.541600 0.00 13.80 0.00 27,621.500.918850

Base 390.206889 0.00 15.02 0.00 30,060.95

COMMON STOCK CHF.45718473903 15 Mar 2011 18 Mar 2011 CHF/CH4 0.04CABRERA CAPITAL MARKETS LLCSWATCH GROUP AG/THE REG

889.000 NHHJ Local 64.870700 0.00 28.84 0.00 57,698.890.918850

Base 70.599880 0.00 31.39 0.00 62,794.68

COMMON STOCK CHF.1718981905 15 Mar 2011 18 Mar 2011 CHF/CH4 0.03CABRERA CAPITAL MARKETS LLCSWISS REINSURANCE REG

1,624.000 NHHJ Local 47.704403 0.00 38.74 0.00 77,510.690.918850

Base 51.917509 0.00 42.16 0.00 84,356.20

COMMON STOCK CHF1.0733337901 15 Mar 2011 18 Mar 2011 CHF/CH4 0.04CABRERA CAPITAL MARKETS LLCLONZA GROUP AG REG

292.000 NHHJ Local 73.067300 0.00 10.67 0.00 21,346.320.918850

Base 79.520379 0.00 11.61 0.00 23,231.56

COMMON STOCK CHF.4738572908 15 Mar 2011 18 Mar 2011 CHF/CH4 0.01CABRERA CAPITAL MARKETS LLCNOBEL BIOCARE HOLDING AG REG

549.000 NHHJ Local 17.878306 0.00 4.91 0.00 9,820.100.918850

Base 19.457263 0.00 5.34 0.00 10,687.38

COMMON STOCK CHF9.6743780900 15 Mar 2011 18 Mar 2011 CHF/CH4 0.08CABRERA CAPITAL MARKETS LLCSWISS LIFE HOLDING AG REG

169.000 NHHJ Local 142.702426 0.00 12.06 0.00 24,128.770.918850

Base 155.305464 0.00 13.13 0.00 26,259.75

COMMON STOCKB01463908 15 Mar 2011 18 Mar 2011 CHF/CH4 0.07CABRERA CAPITAL MARKETS LLCSYNTHES INC

54.000 NHHJ Local 122.898148 0.00 3.32 0.00 6,639.820.918850

Base 133.752134 0.00 3.61 0.00 7,226.23

COMMON STOCKB0CDLF902 08 Mar 2011 11 Mar 2011 CHF/CH4 0.05PERSHING LLCPARGESA HOLDING SA BR

4,372.000 NHEH Local 86.673100 0.00 189.47 0.00 379,124.260.934750

Base 92.723295 0.00 202.70 0.00 405,588.94
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09 Mar 2011 14 Mar 2011 CHF/CH4 0.05PERSHING LLC

5,916.000 NHEH Local 87.492901 0.00 258.80 0.00 517,866.800.929850

Base 94.093565 0.00 278.32 0.00 556,935.85

15 Mar 2011 18 Mar 2011 CHF/CH4 0.04CABRERA CAPITAL MARKETS LLC

229.000 NHHJ Local 81.405721 0.00 9.32 0.00 18,651.230.918850

Base 88.595223 0.00 10.14 0.00 20,298.45

B0CDLF902 Total

457.59 0.000.0010,517.000 Local 915,642.29

Base 0.00 491.16 0.00 982,823.24

COMMON STOCK CHF1.0B142S6906 15 Mar 2011 18 Mar 2011 CHF/CH4 0.07CABRERA CAPITAL MARKETS LLCKUEHNE + NAGEL INTL AG REG

353.000 NHHJ Local 121.557200 0.00 21.45 0.00 42,931.140.918850

Base 132.292757 0.00 23.34 0.00 46,722.69

COMMON STOCK CHF.1B18YFJ908 15 Mar 2011 18 Mar 2011 CHF/CH4 0.01CABRERA CAPITAL MARKETS LLCUBS AG REG

18,860.000 NHHJ Local 16.640200 0.00 156.92 0.00 313,991.090.918850

Base 18.109811 0.00 170.78 0.00 341,721.82

17 Mar 2011 22 Mar 2011 CHF/CH4 0.01CABRERA CAPITAL MARKETS LLC

3,260.000 NHHJ Local 16.460000 0.00 26.83 0.00 53,686.430.900300

Base 18.282795 0.00 29.80 0.00 59,631.71

B18YFJ908 Total

183.75 0.000.0022,120.000 Local 367,677.52

Base 0.00 200.58 0.00 401,353.53

COMMON STOCK CHF.25B18ZRK909 15 Mar 2011 18 Mar 2011 CHF/CH4 0.01CABRERA CAPITAL MARKETS LLCLOGITECH INTERNATIONAL REG

3,026.000 NHHJ Local 16.744700 0.00 25.33 0.00 50,694.790.918850

Base 18.223540 0.00 27.57 0.00 55,172.00
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COMMON STOCKB1HH93907 15 Feb 2011 18 Feb 2011 CHF/CH1 0.01MERRILL LYNCH INTERNATIONALPETROPLUS HOLDINGS AG

4,000.000 NHHV Local 16.931400 0.00 27.09 0.00 67,752.690.967800

Base 17.494730 0.00 27.99 0.00 70,006.91

16 Feb 2011 21 Feb 2011 CHF/CH1 0.01MERRILL LYNCH INTERNATIONAL

300.000 NHHV Local 16.995300 0.00 2.04 0.00 5,100.630.961750

Base 17.671224 0.00 2.12 0.00 5,303.49

17 Feb 2011 22 Feb 2011 CHF/CH1 0.01MERRILL LYNCH INTERNATIONAL

3,000.000 NHHV Local 16.505800 0.00 19.81 0.00 49,537.210.950850

Base 17.358995 0.00 20.83 0.00 52,097.82

21 Feb 2011 25 Feb 2011 CHF/CH4 0.011 MERRILL LYNCH INTERNATIONAL

2,100.000 NHHV Local 16.818000 0.00 14.13 0.00 35,331.930.948500

Base 17.731154 0.00 14.90 0.00 37,250.32

22 Feb 2011 25 Feb 2011 CHF/CH4 0.01MERRILL LYNCH INTERNATIONAL

1,600.000 NHHV Local 16.223700 0.00 10.38 0.00 25,968.300.939550

Base 17.267522 0.00 11.05 0.00 27,639.08

23 Feb 2011 28 Feb 2011 CHF/CH4 0.01MERRILL LYNCH INTERNATIONAL

3,100.000 NHHV Local 15.792400 0.00 19.58 0.00 48,976.020.932250

Base 16.940091 0.00 21.00 0.00 52,535.29

24 Feb 2011 01 Mar 2011 CHF/CH4 0.01MERRILL LYNCH INTERNATIONAL

7,200.000 NHHV Local 14.706000 0.00 42.35 0.00 105,925.550.925400

Base 15.891506 0.00 45.76 0.00 114,464.61

25 Feb 2011 02 Mar 2011 CHF/CH4 0.01J.P. MORGAN CLEARING CORP.

6,100.000 NHHV Local 14.970000 0.00 63.92 0.00 91,380.920.928300

Base 16.126252 0.00 68.86 0.00 98,439.00

25 Feb 2011 02 Mar 2011 CHF/CH4 0.01MERRILL LYNCH INTERNATIONAL

2,200.000 NHHV Local 14.908400 0.00 13.12 0.00 32,811.600.928300

Base 16.059894 0.00 14.13 0.00 35,345.90
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28 Feb 2011 03 Mar 2011 CHF/CH4 0.01MERRILL LYNCH INTERNATIONAL

1,900.000 NHHV Local 15.042200 0.00 11.43 0.00 28,591.610.930500

Base 16.165717 0.00 12.28 0.00 30,727.15

01 Mar 2011 04 Mar 2011 CHF/CH4 0.01MERRILL LYNCH INTERNATIONAL

2,500.000 NHHV Local 15.092900 0.00 15.09 0.00 37,747.340.928500

Base 16.255143 0.00 16.25 0.00 40,654.11

03 Mar 2011 08 Mar 2011 CHF/CH4 0.01MERRILL LYNCH INTERNATIONAL

2,700.000 NHHV Local 14.764200 0.00 15.95 0.00 39,879.290.930700

Base 15.863544 0.00 17.14 0.00 42,848.71

04 Mar 2011 09 Mar 2011 CHF/CH4 0.01MERRILL LYNCH INTERNATIONAL

3,400.000 NHHV Local 15.024600 0.00 20.43 0.00 51,104.070.926550

Base 16.215639 0.00 22.05 0.00 55,155.22

07 Mar 2011 10 Mar 2011 CHF/CH4 0.01MERRILL LYNCH INTERNATIONAL

2,200.000 NHHV Local 14.760200 0.00 12.99 0.00 32,485.430.925700

Base 15.944907 0.00 14.03 0.00 35,092.83

08 Mar 2011 11 Mar 2011 CHF/CH4 0.01MERRILL LYNCH INTERNATIONAL

200.000 NHHV Local 14.746600 0.00 1.18 0.00 2,950.500.934750

Base 15.775983 0.00 1.26 0.00 3,156.46

09 Mar 2011 14 Mar 2011 CHF/CH4 0.01MERRILL LYNCH INTERNATIONAL

4,900.000 NHHV Local 14.625600 0.00 28.67 0.00 71,694.110.929850

Base 15.728989 0.00 30.83 0.00 77,102.88

10 Mar 2011 15 Mar 2011 CHF/CH4 0.01MERRILL LYNCH INTERNATIONAL

4,900.000 NHHV Local 14.185100 0.00 27.80 0.00 69,534.790.932200

Base 15.216799 0.00 29.82 0.00 74,592.14

11 Mar 2011 16 Mar 2011 CHF/CH4 0.02UBS AG

30,400.000 NHEG Local 14.085500 0.00 685.12 0.00 428,884.320.927900

Base 15.179976 0.00 738.36 0.00 462,209.63
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11 Mar 2011 16 Mar 2011 CHF/CH4 0.01MERRILL LYNCH INTERNATIONAL

200.000 NHHV Local 14.021400 0.00 1.12 0.00 2,805.400.927550

Base 15.116597 0.00 1.21 0.00 3,024.53

16 Mar 2011 21 Mar 2011 CHF/CH4 0.01MERRILL LYNCH INTERNATIONAL

400.000 NHHV Local 14.441900 0.00 2.31 0.00 5,779.070.912300

Base 15.830209 0.00 2.53 0.00 6,334.62

18 Mar 2011 23 Mar 2011 CHF/CH4 0.01MERRILL LYNCH INTERNATIONAL

500.000 NHHV Local 14.856900 0.00 2.97 0.00 7,431.420.902800

Base 16.456469 0.00 3.29 0.00 8,231.52

22 Mar 2011 25 Mar 2011 CHF/CH4 0.01MERRILL LYNCH INTERNATIONAL

200.000 NHHV Local 15.570100 0.00 1.25 0.00 3,115.270.904200

Base 17.219752 0.00 1.38 0.00 3,445.33

23 Mar 2011 28 Mar 2011 CHF/CH4 0.01MERRILL LYNCH INTERNATIONAL

200.000 NHHV Local 15.574500 0.00 1.25 0.00 3,116.150.906550

Base 17.179968 0.00 1.38 0.00 3,437.37

24 Mar 2011 29 Mar 2011 CHF/CH4 0.01MERRILL LYNCH INTERNATIONAL

700.000 NHHV Local 15.163100 0.00 4.25 0.00 10,618.420.906050

Base 16.735390 0.00 4.69 0.00 11,719.46

25 Mar 2011 30 Mar 2011 CHF/CH4 0.01MERRILL LYNCH INTERNATIONAL

200.000 NHHV Local 15.250000 0.00 1.22 0.00 3,051.220.914250

Base 16.680339 0.00 1.33 0.00 3,337.40

28 Mar 2011 31 Mar 2011 CHF/CH4 0.01MERRILL LYNCH INTERNATIONAL

200.000 NHHV Local 15.503400 0.00 1.24 0.00 3,101.920.917000

Base 16.906652 0.00 1.35 0.00 3,382.68

29 Mar 2011 OPEN CHF/CH4 0.01MERRILL LYNCH INTERNATIONAL

400.000 NHHV Local 15.176600 0.00 2.43 0.00 6,073.070.920700

Base 16.483762 0.00 2.64 0.00 6,596.14
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30 Mar 2011 OPEN CHF/CH4 0.01MERRILL LYNCH INTERNATIONAL

800.000 NHHV Local 14.929900 0.00 4.78 0.00 11,948.700.921100

Base 16.208772 0.00 5.19 0.00 12,972.21

31 Mar 2011 OPEN CHF/CH4 0.01MERRILL LYNCH INTERNATIONAL

400.000 NHHV Local 14.509600 0.00 2.32 0.00 5,806.160.915900

Base 15.841904 0.00 2.53 0.00 6,339.29

08 Mar 2011 11 Mar 2011 CHF/CH4 0.01PERSHING LLC

17,145.000 NHEH Local 14.810200 0.00 126.96 0.00 254,047.840.934750

Base 15.844022 0.00 135.82 0.00 271,781.59

B1HH93907 Total

1,183.18 0.000.00104,045.000 Local 1,542,550.95

Base 0.00 1,272.00 0.00 1,655,223.69

COMMON STOCK CHF.1B1WGG9901 15 Mar 2011 18 Mar 2011 CHF/CH4 0.10CABRERA CAPITAL MARKETS LLCGEBERIT AG REG

172.000 NHHJ Local 188.487800 0.00 16.21 0.00 32,436.110.918850

Base 205.134462 0.00 17.64 0.00 35,300.77

COMMON STOCK CHF.05B1WHVV903 15 Mar 2011 18 Mar 2011 CHF/CH4 0.01CABRERA CAPITAL MARKETS LLCGAM HOLDING AG

1,995.000 NHHJ Local 16.463003 0.00 16.42 0.00 32,860.110.918850

Base 17.916965 0.00 17.87 0.00 35,762.21

COMMON STOCK CHF.5B1YD5Q900 15 Mar 2011 18 Mar 2011 CHF/CH4 0.03CABRERA CAPITAL MARKETS LLCACTELION LTD REG

391.000 NHHJ Local 48.386400 0.00 9.46 0.00 18,928.540.918850

Base 52.659738 0.00 10.30 0.00 20,600.25

COMMON STOCK CHF.02B39VJC900 15 Mar 2011 18 Mar 2011 CHF/CH4 0.02CABRERA CAPITAL MARKETS LLCARYZTA AG

572.000 NHHJ Local 42.212203 0.00 12.07 0.00 24,157.450.918850

Base 45.940255 0.00 13.14 0.00 26,290.96
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COMMON STOCK CHF1.0B3DCZF902 15 Mar 2011 18 Mar 2011 CHF/CH4 0.03CABRERA CAPITAL MARKETS LLCCIE FINANCIERE RICHEMON BR A

2,834.000 NHHJ Local 48.128701 0.00 68.20 0.00 136,464.940.918850

Base 52.379280 0.00 74.22 0.00 148,517.10

COMMON STOCKB4R2R5908 15 Mar 2011 18 Mar 2011 CHF/CH4 0.02CABRERA CAPITAL MARKETS LLCJULIUS BAER GROUP LTD

1,340.000 NHHJ Local 39.290500 0.00 26.32 0.00 52,675.590.918850

Base 42.760516 0.00 28.64 0.00 57,327.74

SWISS FRANC  Total

0.00Local224,735.000

0.00Base

0.00

0.00

5,465.35

5,855.75

7,979,194.84

8,584,962.77

US DOLLAR

COMMON STOCK USD.1001055102 05 Jan 2011 10 Jan 2011 USD/DTC 0.04MR BEAL &COMPANYAFLAC INC

3,229.000 NHEZ Local 56.517500 0.00 129.16 0.00 182,624.171.000000

Base 56.517500 0.00 129.16 0.00 182,624.17

09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

300.000 NHEU Local 57.000000 0.00 4.50 0.00 17,104.501.000000

Base 57.000000 0.00 4.50 0.00 17,104.50

001055102 Total

133.66 0.000.003,529.000 Local 199,728.67

Base 0.00 133.66 0.00 199,728.67

COMMON STOCK USD.01001744101 07 Jan 2011 12 Jan 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)AMN HEALTHCARE SERVICES INC

500.000 NHHZ Local 6.256000 0.00 7.50 0.00 3,135.501.000000

Base 6.256000 0.00 7.50 0.00 3,135.50
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COMMON STOCK USD1.00206R102 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSAT+T INC

1,440.000 NHHY Local 27.909400 0.00 21.60 0.00 40,211.141.000000

Base 27.909400 0.00 21.60 0.00 40,211.14

07 Mar 2011 10 Mar 2011 USD/DTC 0.05LOOP CAPITAL MARKETS

23,000.000 NHDJ Local 27.930600 0.00 1,150.00 0.00 643,553.801.000000

Base 27.930600 0.00 1,150.00 0.00 643,553.80

10 Mar 2011 15 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

660.000 NHHY Local 28.639900 0.00 9.90 0.00 18,912.231.000000

Base 28.639900 0.00 9.90 0.00 18,912.23

00206R102 Total

1,181.50 0.000.0025,100.000 Local 702,677.17

Base 0.00 1,181.50 0.00 702,677.17

COMMON STOCK NPV002824100 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSABBOTT LABORATORIES

440.000 NHEU Local 45.975700 0.00 6.60 0.00 20,235.911.000000

Base 45.975700 0.00 6.60 0.00 20,235.91

COMMON STOCK USD.01003830106 22 Mar 2011 25 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.ABRAXAS PETROLEUM CORP

1,210.000 NHHZ Local 4.901700 0.00 18.15 0.00 5,949.211.000000

Base 4.901700 0.00 18.15 0.00 5,949.21

COMMON STOCK00508B102 02 Mar 2011 07 Mar 2011 USD/DTC 0.01PULSE TRADING LLCACTUATE CORP

12,010.000 NHDY Local 4.784900 0.00 120.10 0.00 57,586.751.000000

Base 4.784900 0.00 120.10 0.00 57,586.75

COMMON STOCK USD.01007865108 04 Jan 2011 07 Jan 2011 USD/DTC 0.02INSTINETAEROPOSTALE INC

6,700.000 NHDX Local 24.088200 0.00 134.00 0.00 161,524.941.000000

Base 24.088200 0.00 134.00 0.00 161,524.94
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05 Jan 2011 10 Jan 2011 USD/DTC 0.03MR BEAL &COMPANY

17,150.000 NHDX Local 24.395300 0.00 514.50 0.00 418,893.901.000000

Base 24.395300 0.00 514.50 0.00 418,893.90

06 Jan 2011 11 Jan 2011 USD/DTC 0.03MR BEAL &COMPANY

11,050.000 NHDX Local 25.294100 0.00 331.50 0.00 279,831.311.000000

Base 25.294100 0.00 331.50 0.00 279,831.31

07 Feb 2011 10 Feb 2011 USD/DTC 0.03MR BEAL &COMPANY

8,500.000 NHDX Local 24.889400 0.00 255.00 0.00 211,814.901.000000

Base 24.889400 0.00 255.00 0.00 211,814.90

08 Feb 2011 11 Feb 2011 USD/DTC 0.03MR BEAL &COMPANY

3,000.000 NHDX Local 25.295600 0.00 90.00 0.00 75,976.801.000000

Base 25.295600 0.00 90.00 0.00 75,976.80

08 Feb 2011 11 Feb 2011 USD/DTC 0.01WEEDEN + CO.

5,500.000 NHDX Local 25.275000 0.00 55.00 0.00 139,067.501.000000

Base 25.275000 0.00 55.00 0.00 139,067.50

11 Mar 2011 16 Mar 2011 USD/DTC 0.01LIQUIDNETINC

23,000.000 NHDX Local 23.037700 0.00 230.00 0.00 530,097.101.000000

Base 23.037700 0.00 230.00 0.00 530,097.10

007865108 Total

1,610.00 0.000.0074,900.000 Local 1,817,206.45

Base 0.00 1,610.00 0.00 1,817,206.45

COMMON STOCK USD1.009158106 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSAIR PRODUCTS + CHEMICALS INC

230.000 NHEU Local 88.645700 0.00 3.45 0.00 20,391.961.000000

Base 88.645700 0.00 3.45 0.00 20,391.96
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COMMON STOCK USD.01009363102 21 Jan 2011 26 Jan 2011 USD/DTC 0.04SIDOTI + COMPANY LLCAIRGAS INC

32,596.000 NHDZ Local 63.772500 0.00 1,303.84 0.00 2,080,032.251.000000

Base 63.772500 0.00 1,303.84 0.00 2,080,032.25

24 Jan 2011 27 Jan 2011 USD/DTC 0.02LIQUIDNETINC

32,404.000 NHDZ Local 63.468200 0.00 648.08 0.00 2,057,271.631.000000

Base 63.468200 0.00 648.08 0.00 2,057,271.63

16 Feb 2011 22 Feb 2011 USD/DTC 0.02BAIRD  ROBERT W. & COMPANY INCORPOR

39,935.000 NHDZ Local 63.371000 0.00 798.70 0.00 2,531,519.591.000000

Base 63.371000 0.00 798.70 0.00 2,531,519.59

17 Feb 2011 23 Feb 2011 USD/DTC 0.02BAIRD  ROBERT W. & COMPANY INCORPOR

9,114.000 NHDZ Local 63.966900 0.00 182.28 0.00 583,176.611.000000

Base 63.966900 0.00 182.28 0.00 583,176.61

18 Feb 2011 24 Feb 2011 USD/DTC 0.02BAIRD  ROBERT W. & COMPANY INCORPOR

16,391.000 NHDZ Local 63.986900 0.00 327.82 0.00 1,049,137.101.000000

Base 63.986900 0.00 327.82 0.00 1,049,137.10

22 Feb 2011 25 Feb 2011 USD/DTC 0.02BAIRD  ROBERT W. & COMPANY INCORPOR

3,360.000 NHDZ Local 63.524400 0.00 67.20 0.00 213,509.181.000000

Base 63.524400 0.00 67.20 0.00 213,509.18

009363102 Total

3,327.92 0.000.00133,800.000 Local 8,514,646.36

Base 0.00 3,327.92 0.00 8,514,646.36

01699M931 31 Mar 2011 31 Mar 2011 USD/BOSCAPITAL CALLALINDA INFRASTRUCTURE FUND II

7,613,706.000 NHHS Local 1.000000 0.00 0.00 0.00 7,613,706.001.000000

Base 1.000000 0.00 0.00 0.00 7,613,706.00
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COMMON STOCK01748X102 09 Mar 2011 14 Mar 2011 USD/DTC 0.02INSTINETALLEGIANT TRAVEL CO

20,250.000 NHDX Local 42.980800 0.00 405.00 0.00 870,766.201.000000

Base 42.980800 0.00 405.00 0.00 870,766.20

09 Mar 2011 14 Mar 2011 USD/DTC 0.03CANTOR FITZGERALD + CO.

9,140.000 NHDY Local 42.886300 0.00 274.20 0.00 392,254.981.000000

Base 42.886300 0.00 274.20 0.00 392,254.98

10 Mar 2011 15 Mar 2011 USD/DTC 0.02INSTINET

7,600.000 NHDX Local 42.518800 0.00 152.00 0.00 323,294.881.000000

Base 42.518800 0.00 152.00 0.00 323,294.88

10 Mar 2011 15 Mar 2011 USD/DTC 0.03CANTOR FITZGERALD + CO.

5,760.000 NHDY Local 42.495600 0.00 172.80 0.00 244,947.461.000000

Base 42.495600 0.00 172.80 0.00 244,947.46

14 Mar 2011 17 Mar 2011 USD/DTC 0.02KNIGHT EQUITY MARKETS L.P.

3,350.000 NHDX Local 42.999500 0.00 67.00 0.00 144,115.331.000000

Base 42.999500 0.00 67.00 0.00 144,115.33

25 Mar 2011 30 Mar 2011 USD/DTC 0.02INVESTMENT TECHNOLOGY GROUP INC.

10,300.000 NHDX Local 42.711400 0.00 206.00 0.00 440,133.421.000000

Base 42.711400 0.00 206.00 0.00 440,133.42

01748X102 Total

1,277.00 0.000.0056,400.000 Local 2,415,512.27

Base 0.00 1,277.00 0.00 2,415,512.27

TE2 LP01999G980 20 Jan 2011 20 Jan 2011 USD/BOSCAPITAL CALLBLACKSTONE REAL EST PARTNER VI

267,313.000 NHEJ Local 1.000000 0.00 0.00 0.00 267,313.001.000000

Base 1.000000 0.00 0.00 0.00 267,313.00



Prepared by State StreetPage 391

Purchase Report by Report Date
Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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

24 Mar 2011 24 Mar 2011 USD/BOSCAPITAL CALL

294,696.000 NHEJ Local 1.000000 0.00 0.00 0.00 294,696.001.000000

Base 1.000000 0.00 0.00 0.00 294,696.00

01999G980 Total

0.00 0.000.00562,009.000 Local 562,009.00

Base 0.00 0.00 0.00 562,009.00

COMMON STOCK USD.0102076X102 09 Feb 2011 14 Feb 2011 USD/DTC 0.05BNY CONVERGEX LJRALPHA NATURAL RESOURCES INC

2,796.000 NHIB Local 53.523500 0.00 139.80 0.00 149,791.511.000000

Base 53.523500 0.00 139.80 0.00 149,791.51

15 Mar 2011 18 Mar 2011 USD/DTC 0.02ABEL NOSER CORPORATION

2,047.000 NHIB Local 52.379200 0.00 40.94 0.00 107,261.161.000000

Base 52.379200 0.00 40.94 0.00 107,261.16

02076X102 Total

180.74 0.000.004,843.000 Local 257,052.67

Base 0.00 180.74 0.00 257,052.67

COMMON STOCK021441100 09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)ALTERA CORP

1,200.000 NHEU Local 40.566700 0.00 18.00 0.00 48,698.041.000000

Base 40.566700 0.00 18.00 0.00 48,698.04

COMMON STOCK USD.01023135106 09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)AMAZON.COM INC

107.000 NHEU Local 167.719200 0.00 1.61 0.00 17,947.561.000000

Base 167.719200 0.00 1.61 0.00 17,947.56

REIT USD.0102503X105 18 Feb 2011 24 Feb 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)AMERICAN CAPITAL AGENCY CORP

5,930.000 NHHZ Local 29.248500 0.00 88.95 0.00 173,532.561.000000

Base 29.248500 0.00 88.95 0.00 173,532.56
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COMMON STOCK USD1.025676206 22 Mar 2011 25 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.AMERICAN EQUITY INVT LIFE HL

280.000 NHHZ Local 12.940000 0.00 4.20 0.00 3,627.401.000000

Base 12.940000 0.00 4.20 0.00 3,627.40

COMMON STOCK USD.2025816109 04 Jan 2011 07 Jan 2011 USD/DTC 0.02PIPER JAFFRAYAMERICAN EXPRESS CO

4,281.000 NHEZ Local 44.060200 0.00 85.62 0.00 188,707.341.000000

Base 44.060200 0.00 85.62 0.00 188,707.34

03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

340.000 NHEU Local 43.438800 0.00 5.10 0.00 14,774.291.000000

Base 43.438800 0.00 5.10 0.00 14,774.29

025816109 Total

90.72 0.000.004,621.000 Local 203,481.63

Base 0.00 90.72 0.00 203,481.63

COMMON STOCK USD1.026375105 07 Jan 2011 12 Jan 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)AMERICAN GREETINGS CORP CL A

170.000 NHHZ Local 22.554400 0.00 2.55 0.00 3,836.801.000000

Base 22.554400 0.00 2.55 0.00 3,836.80

CALL EXP 19JAN21026874156 20 Jan 2011 USD/DTCMANDATORYEXCHANGE NON CASHAMERICAN INTL GROUP INC WTS

11,746.526 NHDF Local 16.999999 0.00 0.00 0.00 199,690.941.000000

Base 16.999999 0.00 0.00 0.00 199,690.94

20 Jan 2011 CANCEL USD/DTCMANDATORYEXCHANGE NON CASH

-11,746.526 NHDF Local 16.999999 0.00 0.00 0.00 -199,690.941.000000

Base 16.999999 0.00 0.00 0.00 -199,690.94

20 Jan 2011 USD/DTCMANDATORYEXCHANGE NON CASH

3,912.661 NHDM Local 17.000000 0.00 0.00 0.00 66,515.241.000000

Base 17.000000 0.00 0.00 0.00 66,515.24
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20 Jan 2011 CANCEL USD/DTCMANDATORYEXCHANGE NON CASH

-3,912.661 NHDM Local 17.000000 0.00 0.00 0.00 -66,515.241.000000

Base 17.000000 0.00 0.00 0.00 -66,515.24

20 Jan 2011 USD/DTCMANDATORYEXCHANGE NON CASH

5,552.903 NHHY Local 16.999999 0.00 0.00 0.00 94,399.351.000000

Base 16.999999 0.00 0.00 0.00 94,399.35

20 Jan 2011 CANCEL USD/DTCMANDATORYEXCHANGE NON CASH

-5,552.903 NHHY Local 16.999999 0.00 0.00 0.00 -94,399.351.000000

Base 16.999999 0.00 0.00 0.00 -94,399.35

20 Jan 2011 20 Jan 2011 USD/DTCAUTREPAT-DISTRIBUTION

11,746.526 NHDF Local 16.999999 0.00 0.00 0.00 199,690.941.000000

Base 16.999999 0.00 0.00 0.00 199,690.94

20 Jan 2011 20 Jan 2011 USD/DTCAUTREPAT-DISTRIBUTION

3,912.661 NHDM Local 17.000000 0.00 0.00 0.00 66,515.241.000000

Base 17.000000 0.00 0.00 0.00 66,515.24

20 Jan 2011 20 Jan 2011 USD/DTCAUTREPAT-DISTRIBUTION

5,552.903 NHHY Local 16.999999 0.00 0.00 0.00 94,399.351.000000

Base 16.999999 0.00 0.00 0.00 94,399.35

026874156 Total

0.00 0.000.0021,212.090 Local 360,605.53

Base 0.00 0.00 0.00 360,605.53

COMMON STOCK USD.0102744M108 11 Jan 2011 14 Jan 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.AMERICAN MEDICAL SYS HLDGS

21,320.000 NHHO Local 19.523700 0.00 852.80 0.00 417,098.081.000000

Base 19.523700 0.00 852.80 0.00 417,098.08
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12 Jan 2011 18 Jan 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.

5,820.000 NHHO Local 19.606800 0.00 232.80 0.00 114,344.381.000000

Base 19.606800 0.00 232.80 0.00 114,344.38

13 Jan 2011 19 Jan 2011 USD/DTC 0.03HEEVERS &CO. INC.

6,950.000 NHHO Local 19.600400 0.00 208.50 0.00 136,431.281.000000

Base 19.600400 0.00 208.50 0.00 136,431.28

20 Jan 2011 25 Jan 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

7,610.000 NHHO Local 18.968200 0.00 304.40 0.00 144,652.401.000000

Base 18.968200 0.00 304.40 0.00 144,652.40

16 Mar 2011 21 Mar 2011 USD/DTC 0.04JEFFERIES+ COMPANY INC

2,260.000 NHHO Local 20.353400 0.00 90.40 0.00 46,089.081.000000

Base 20.353400 0.00 90.40 0.00 46,089.08

02744M108 Total

1,688.90 0.000.0043,960.000 Local 858,615.22

Base 0.00 1,688.90 0.00 858,615.22

COMMON STOCK USD.01029912201 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSAMERICAN TOWER CORP CL A

210.000 NHEU Local 52.354800 0.00 3.15 0.00 10,997.661.000000

Base 52.354800 0.00 3.15 0.00 10,997.66

COMMON STOCK USD.0103062T105 03 Jan 2011 06 Jan 2011 USD/DTC 0.01KNIGHT DIRECT LLCAMERICA S CAR MART INC

1,000.000 NHDX Local 27.795500 0.00 7.00 0.00 27,802.501.000000

Base 27.795500 0.00 7.00 0.00 27,802.50

04 Jan 2011 07 Jan 2011 USD/DTC 0.01KNIGHT DIRECT LLC

1,700.000 NHDX Local 27.653800 0.00 11.90 0.00 47,023.361.000000

Base 27.653800 0.00 11.90 0.00 47,023.36
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05 Jan 2011 10 Jan 2011 USD/DTC 0.01KNIGHT DIRECT LLC

1,700.000 NHDX Local 27.631300 0.00 11.90 0.00 46,985.111.000000

Base 27.631300 0.00 11.90 0.00 46,985.11

19 Jan 2011 24 Jan 2011 USD/DTC 0.01KNIGHT DIRECT LLC

200.000 NHDX Local 26.005200 0.00 1.40 0.00 5,202.441.000000

Base 26.005200 0.00 1.40 0.00 5,202.44

20 Jan 2011 25 Jan 2011 USD/DTC 0.01KNIGHT DIRECT LLC

1,450.000 NHDX Local 26.274600 0.00 10.15 0.00 38,108.321.000000

Base 26.274600 0.00 10.15 0.00 38,108.32

21 Jan 2011 26 Jan 2011 USD/DTC 0.01KNIGHT DIRECT LLC

950.000 NHDX Local 26.463800 0.00 6.65 0.00 25,147.261.000000

Base 26.463800 0.00 6.65 0.00 25,147.26

24 Jan 2011 27 Jan 2011 USD/DTC 0.01KNIGHT DIRECT LLC

500.000 NHDX Local 26.457000 0.00 3.50 0.00 13,232.001.000000

Base 26.457000 0.00 3.50 0.00 13,232.00

25 Jan 2011 28 Jan 2011 USD/DTC 0.01KNIGHT DIRECT LLC

700.000 NHDX Local 26.484100 0.00 4.90 0.00 18,543.771.000000

Base 26.484100 0.00 4.90 0.00 18,543.77

28 Jan 2011 02 Feb 2011 USD/DTC 0.01KNIGHT DIRECT LLC

1,650.000 NHDX Local 26.279703 0.00 11.55 0.00 43,373.061.000000

Base 26.279703 0.00 11.55 0.00 43,373.06

31 Jan 2011 03 Feb 2011 USD/DTC 0.01KNIGHT DIRECT LLC

600.000 NHDX Local 25.997700 0.00 4.20 0.00 15,602.821.000000

Base 25.997700 0.00 4.20 0.00 15,602.82

01 Feb 2011 04 Feb 2011 USD/DTC 0.03CANTOR FITZGERALD + CO.

2,100.000 NHDX Local 24.760000 0.00 63.00 0.00 52,059.001.000000

Base 24.760000 0.00 63.00 0.00 52,059.00
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01 Feb 2011 04 Feb 2011 USD/DTC 0.01LIQUIDNETINC

2,800.000 NHDX Local 25.022200 0.00 28.00 0.00 70,090.161.000000

Base 25.022200 0.00 28.00 0.00 70,090.16

09 Feb 2011 14 Feb 2011 USD/DTC 0.01KNIGHT DIRECT LLC

17,000.000 NHDX Local 24.999400 0.00 119.00 0.00 425,108.801.000000

Base 24.999400 0.00 119.00 0.00 425,108.80

03062T105 Total

283.15 0.000.0032,350.000 Local 828,278.60

Base 0.00 283.15 0.00 828,278.60

COMMON STOCK USD.0103073E105 09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)AMERISOURCEBERGEN CORP

280.000 NHEU Local 38.239900 0.00 4.20 0.00 10,711.371.000000

Base 38.239900 0.00 4.20 0.00 10,711.37

COMMON STOCK USD.0103073T102 07 Jan 2011 12 Jan 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)AMERIGROUP CORP

70.000 NHHZ Local 45.854700 0.00 1.05 0.00 3,210.881.000000

Base 45.854700 0.00 1.05 0.00 3,210.88

COMMON STOCK031162100 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSAMGEN INC

520.000 NHHY Local 55.440400 0.00 7.80 0.00 28,836.811.000000

Base 55.440400 0.00 7.80 0.00 28,836.81

COMMON STOCK032095101 26 Jan 2011 31 Jan 2011 USD/DTC 0.02CREDIT SUISSE SECURITIES (USA) LLCAMPHENOL CORP CL A

20,953.000 NHDZ Local 55.208500 0.00 419.06 0.00 1,157,202.761.000000

Base 55.208500 0.00 419.06 0.00 1,157,202.76

27 Jan 2011 01 Feb 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

11,419.000 NHDZ Local 56.320700 0.00 456.76 0.00 643,582.831.000000

Base 56.320700 0.00 456.76 0.00 643,582.83
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28 Jan 2011 02 Feb 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

2,128.000 NHDZ Local 55.987000 0.00 85.12 0.00 119,225.461.000000

Base 55.987000 0.00 85.12 0.00 119,225.46

032095101 Total

960.94 0.000.0034,500.000 Local 1,920,011.05

Base 0.00 960.94 0.00 1,920,011.05

COMMON STOCK USD.01032803108 18 Mar 2011 23 Mar 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INCANCESTRY.COM INC

7,351.000 NHDU Local 32.223400 0.00 36.76 0.00 236,910.971.000000

Base 32.223400 0.00 36.76 0.00 236,910.97

21 Mar 2011 24 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

4,529.000 NHDU Local 32.772500 0.00 90.58 0.00 148,517.231.000000

Base 32.772500 0.00 90.58 0.00 148,517.23

032803108 Total

127.34 0.000.0011,880.000 Local 385,428.20

Base 0.00 127.34 0.00 385,428.20

COMMON STOCK NPV034164103 22 Mar 2011 25 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.ANDERSONS INC/THE

80.000 NHHZ Local 47.200000 0.00 1.20 0.00 3,777.201.000000

Base 47.200000 0.00 1.20 0.00 3,777.20

COMMON STOCK035623107 10 Jan 2011 13 Jan 2011 USD/DTC 0.03PACIFIC AMERICAN SECURITIES, LLCANN INC

4,958.000 NHEX Local 23.942700 0.00 148.74 0.00 118,856.651.000000

Base 23.942700 0.00 148.74 0.00 118,856.65

12 Jan 2011 18 Jan 2011 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITH

1,951.000 NHEX Local 23.771400 0.00 78.04 0.00 46,456.041.000000

Base 23.771400 0.00 78.04 0.00 46,456.04
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035623107 Total

226.78 0.000.006,909.000 Local 165,312.69

Base 0.00 226.78 0.00 165,312.69

REIT USD.01035710409 28 Feb 2011 03 Mar 2011 USD/DTC 0.04MR BEAL &COMPANYANNALY CAPITAL MANAGEMENT IN

43,749.000 NHEZ Local 17.861600 0.00 1,749.96 0.00 783,177.101.000000

Base 17.861600 0.00 1,749.96 0.00 783,177.10

10 Mar 2011 15 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

13,220.000 NHHY Local 17.870000 0.00 198.30 0.00 236,439.701.000000

Base 17.870000 0.00 198.30 0.00 236,439.70

21 Mar 2011 24 Mar 2011 USD/DTC 0.04SANFORD CBERNSTEIN CO LLC

42,510.000 NHEZ Local 17.988400 0.00 1,700.40 0.00 766,387.281.000000

Base 17.988400 0.00 1,700.40 0.00 766,387.28

035710409 Total

3,648.66 0.000.0099,479.000 Local 1,786,004.08

Base 0.00 3,648.66 0.00 1,786,004.08

COMMON STOCK037411105 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSAPACHE CORP

240.000 NHHY Local 118.497900 0.00 3.60 0.00 28,443.101.000000

Base 118.497900 0.00 3.60 0.00 28,443.10

COMMON STOCK03761U106 05 Jan 2011 10 Jan 2011 USD/DTCAUTREPAT-STK/$ DIVAPOLLO INVESTMENT CORP

674.885 NHHZ Local 11.549997 0.00 0.00 0.00 7,794.921.000000

Base 11.549997 0.00 0.00 0.00 7,794.92

COMMON STOCK NPV037833100 15 Feb 2011 18 Feb 2011 USD/DTC 0.02PERSHING LLCAPPLE INC

300.000 NHEY Local 359.169500 0.00 6.00 0.00 107,756.851.000000

Base 359.169500 0.00 6.00 0.00 107,756.85
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22 Feb 2011 25 Feb 2011 USD/DTC 0.02PERSHING LLC

400.000 NHEY Local 340.506600 0.00 8.00 0.00 136,210.641.000000

Base 340.506600 0.00 8.00 0.00 136,210.64

03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

107.000 NHEU Local 342.729900 0.00 1.61 0.00 36,673.711.000000

Base 342.729900 0.00 1.61 0.00 36,673.71

04 Mar 2011 09 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.

328.000 NHDM Local 359.156500 0.00 4.92 0.00 117,808.251.000000

Base 359.156500 0.00 4.92 0.00 117,808.25

09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

170.000 NHEU Local 352.459500 0.00 2.55 0.00 59,920.671.000000

Base 352.459500 0.00 2.55 0.00 59,920.67

037833100 Total

23.08 0.000.001,305.000 Local 458,370.12

Base 0.00 23.08 0.00 458,370.12

COMMON STOCK NPV03820C105 26 Jan 2011 31 Jan 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCAPPLIED INDUSTRIAL TECH INC

1,090.000 NHDU Local 32.269400 0.00 5.45 0.00 35,179.101.000000

Base 32.269400 0.00 5.45 0.00 35,179.10

27 Jan 2011 01 Feb 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,610.000 NHDU Local 32.600500 0.00 8.05 0.00 52,494.861.000000

Base 32.600500 0.00 8.05 0.00 52,494.86

27 Jan 2011 01 Feb 2011 USD/DTC 0.02LIQUIDNETINC

3,280.000 NHDU Local 32.620900 0.00 54.12 0.00 107,050.671.000000

Base 32.620900 0.00 54.12 0.00 107,050.67
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28 Jan 2011 02 Feb 2011 USD/DTC 0.01MORGAN STANLEY CO INCORPORATED

5,610.000 NHDU Local 32.301700 0.00 28.05 0.00 181,240.591.000000

Base 32.301700 0.00 28.05 0.00 181,240.59

03820C105 Total

95.67 0.000.0011,590.000 Local 375,965.22

Base 0.00 95.67 0.00 375,965.22

COMMON STOCK USD.01038222105 12 Jan 2011 18 Jan 2011 USD/DTC 0.05LOOP CAPITAL MARKETSAPPLIED MATERIALS INC

81,000.000 NHDJ Local 14.224000 0.00 4,050.00 0.00 1,156,194.001.000000

Base 14.224000 0.00 4,050.00 0.00 1,156,194.00

COMMON STOCK USD.503875Q108 22 Mar 2011 25 Mar 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.ARBITRON INC

2,260.000 NHHO Local 37.276500 0.00 90.40 0.00 84,335.291.000000

Base 37.276500 0.00 90.40 0.00 84,335.29

23 Mar 2011 28 Mar 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.

2,210.000 NHHO Local 37.361600 0.00 88.40 0.00 82,657.541.000000

Base 37.361600 0.00 88.40 0.00 82,657.54

24 Mar 2011 29 Mar 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.

930.000 NHHO Local 37.910500 0.00 37.20 0.00 35,293.971.000000

Base 37.910500 0.00 37.20 0.00 35,293.97

25 Mar 2011 30 Mar 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.

650.000 NHHO Local 38.517700 0.00 26.00 0.00 25,062.511.000000

Base 38.517700 0.00 26.00 0.00 25,062.51

28 Mar 2011 31 Mar 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.

1,850.000 NHHO Local 38.506300 0.00 74.00 0.00 71,310.661.000000

Base 38.506300 0.00 74.00 0.00 71,310.66
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29 Mar 2011 OPEN USD/DTC 0.04J.P. MORGAN SECURITIES INC.

1,530.000 NHHO Local 38.669700 0.00 61.20 0.00 59,225.841.000000

Base 38.669700 0.00 61.20 0.00 59,225.84

30 Mar 2011 OPEN USD/DTC 0.04J.P. MORGAN SECURITIES INC.

980.000 NHHO Local 39.221500 0.00 39.20 0.00 38,476.271.000000

Base 39.221500 0.00 39.20 0.00 38,476.27

31 Mar 2011 OPEN USD/DTC 0.04J.P. MORGAN SECURITIES INC.

3,560.000 NHHO Local 39.973900 0.00 142.40 0.00 142,449.481.000000

Base 39.973900 0.00 142.40 0.00 142,449.48

03875Q108 Total

558.80 0.000.0013,970.000 Local 538,811.56

Base 0.00 558.80 0.00 538,811.56

COMMON STOCK04010L103 31 Dec 2010 04 Jan 2011 USD/DTCAUTREPAT-STK/$ DIVARES CAPITAL CORP

359.160 NHHY Local 16.430003 0.00 0.00 0.00 5,901.001.000000

Base 16.430003 0.00 0.00 0.00 5,901.00

COMMON STOCK043176106 03 Mar 2011 08 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)ARUBA NETWORKS INC

3,832.000 NHDU Local 29.329300 0.00 76.64 0.00 112,466.521.000000

Base 29.329300 0.00 76.64 0.00 112,466.52

10 Mar 2011 15 Mar 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

3,600.000 NHDU Local 30.559200 0.00 18.00 0.00 110,031.121.000000

Base 30.559200 0.00 18.00 0.00 110,031.12

14 Mar 2011 17 Mar 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

5,400.000 NHDU Local 31.383600 0.00 27.00 0.00 169,498.441.000000

Base 31.383600 0.00 27.00 0.00 169,498.44
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043176106 Total

121.64 0.000.0012,832.000 Local 391,996.08

Base 0.00 121.64 0.00 391,996.08

COMMON STOCK USD.0104351G101 03 Jan 2011 03 Jan 2011 USD/DTCMERGER NON CASHASCENA RETAIL GROUP INC

518.000 NHHZ Local 11.581930 0.00 0.00 0.00 5,999.441.000000

Base 11.581930 0.00 0.00 0.00 5,999.44

REIT USD.01044103109 22 Mar 2011 25 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.ASHFORD HOSPITALITY TRUST

670.000 NHHZ Local 10.860000 0.00 10.05 0.00 7,286.251.000000

Base 10.860000 0.00 10.05 0.00 7,286.25

COMMON STOCK USD.01049164205 07 Jan 2011 12 Jan 2011 USD/DTC 0.02INVESTMENT TECHNOLOGY GROUP INC.ATLAS AIR WORLDWIDE HOLDINGS

350.000 NHDX Local 52.907300 0.00 7.00 0.00 18,524.561.000000

Base 52.907300 0.00 7.00 0.00 18,524.56

10 Jan 2011 13 Jan 2011 USD/DTC 0.01LIQUIDNETINC

8,850.000 NHDX Local 52.388800 0.00 88.50 0.00 463,729.381.000000

Base 52.388800 0.00 88.50 0.00 463,729.38

049164205 Total

95.50 0.000.009,200.000 Local 482,253.94

Base 0.00 95.50 0.00 482,253.94

LTD PART04930A104 18 Feb 2011 USD/DTCAUTREPAT-DISTRIBUTIONATLAS ENERGY LP

1,734.930 NHEU Local 15.900001 0.00 0.00 0.00 27,585.391.000000

Base 15.900001 0.00 0.00 0.00 27,585.39

18 Feb 2011 CANCEL USD/DTCAUTREPAT-DISTRIBUTION

-1,734.930 NHEU Local 15.900001 0.00 0.00 0.00 -27,585.391.000000

Base 15.900001 0.00 0.00 0.00 -27,585.39
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18 Feb 2011 USD/DTCAUTREPAT-DISTRIBUTION

943.010 NHHY Local 15.900001 0.00 0.00 0.00 14,993.861.000000

Base 15.900001 0.00 0.00 0.00 14,993.86

18 Feb 2011 CANCEL USD/DTCAUTREPAT-DISTRIBUTION

-943.010 NHHY Local 15.900001 0.00 0.00 0.00 -14,993.861.000000

Base 15.900001 0.00 0.00 0.00 -14,993.86

18 Feb 2011 18 Feb 2011 USD/DTCAUTREPAT-DISTRIBUTION

1,732.644 NHEU Local 15.900000 0.00 0.00 0.00 27,549.041.000000

Base 15.900000 0.00 0.00 0.00 27,549.04

18 Feb 2011 18 Feb 2011 USD/DTCAUTREPAT-DISTRIBUTION

941.767 NHHY Local 15.900004 0.00 0.00 0.00 14,974.101.000000

Base 15.900004 0.00 0.00 0.00 14,974.10

04930A104 Total

0.00 0.000.002,674.411 Local 42,523.14

Base 0.00 0.00 0.00 42,523.14

COMMON STOCK USD.1053015103 09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)AUTOMATIC DATA PROCESSING

200.000 NHEU Local 50.839800 0.00 3.00 0.00 10,170.961.000000

Base 50.839800 0.00 3.00 0.00 10,170.96

COMMON STOCK USD.01053332102 03 Mar 2011 08 Mar 2011 USD/DTC 0.02PERSHING LLCAUTOZONE INC

300.000 NHEY Local 266.325300 0.00 6.00 0.00 79,903.591.000000

Base 266.325300 0.00 6.00 0.00 79,903.59

01 Mar 2011 04 Mar 2011 USD/DTC 0.02MR BEAL &COMPANY

200.000 NHEY Local 262.396300 0.00 4.00 0.00 52,483.261.000000

Base 262.396300 0.00 4.00 0.00 52,483.26
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053332102 Total

10.00 0.000.00500.000 Local 132,386.85

Base 0.00 10.00 0.00 132,386.85

REIT USD.01053484101 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSAVALONBAY COMMUNITIES INC

253.000 NHHY Local 115.621900 0.00 3.80 0.00 29,256.141.000000

Base 115.621900 0.00 3.80 0.00 29,256.14

COMMON STOCK USD1.053611109 01 Mar 2011 04 Mar 2011 USD/DTC 0.02MR BEAL &COMPANYAVERY DENNISON CORP

200.000 NHEY Local 39.876100 0.00 4.00 0.00 7,979.221.000000

Base 39.876100 0.00 4.00 0.00 7,979.22

05399Z951 27 Jan 2011 27 Jan 2011 USD/BOSCAPITAL CALLADVENT INTERNATIONAL GPE VI A

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

07 Feb 2011 07 Feb 2011 USD/BOSCAPITAL CALL

900,000.000 NHEL Local 1.000000 0.00 0.00 0.00 900,000.001.000000

Base 1.000000 0.00 0.00 0.00 900,000.00

18 Feb 2011 18 Feb 2011 USD/BOSCAPITAL CALL

1,725,000.000 NHEL Local 1.000000 0.00 0.00 0.00 1,725,000.001.000000

Base 1.000000 0.00 0.00 0.00 1,725,000.00

05399Z951 Total

0.00 0.000.002,925,000.000 Local 2,925,000.00

Base 0.00 0.00 0.00 2,925,000.00

COMMON STOCK USD.01055921100 09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)BMC SOFTWARE INC

200.000 NHEU Local 49.859700 0.00 3.00 0.00 9,974.941.000000

Base 49.859700 0.00 3.00 0.00 9,974.94
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COMMON STOCK USD.0105615F102 28 Feb 2011 03 Mar 2011 USD/DTC 0.04GARDNER RICH & COBABCOCK + WILCOX CO/THE

6,072.000 NHEZ Local 33.394300 0.00 242.88 0.00 203,013.071.000000

Base 33.394300 0.00 242.88 0.00 203,013.07

01 Mar 2011 04 Mar 2011 USD/DTC 0.04GARDNER RICH & CO

9,109.000 NHEZ Local 33.773800 0.00 364.36 0.00 308,009.901.000000

Base 33.773800 0.00 364.36 0.00 308,009.90

02 Mar 2011 07 Mar 2011 USD/DTC 0.04GARDNER RICH & CO

9,108.000 NHEZ Local 34.161400 0.00 364.32 0.00 311,506.351.000000

Base 34.161400 0.00 364.32 0.00 311,506.35

05615F102 Total

971.56 0.000.0024,289.000 Local 822,529.32

Base 0.00 971.56 0.00 822,529.32

COMMON STOCK USD.105874B107 25 Feb 2011 02 Mar 2011 USD/DTC 0.04BNY CONVERGEX LJRBALLY TECHNOLOGIES INC

2,480.000 NHHO Local 38.356800 0.00 99.20 0.00 95,224.061.000000

Base 38.356800 0.00 99.20 0.00 95,224.06

ADR05965X109 14 Mar 2011 17 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSBANCO SANTANDER CHILE ADR

1,800.000 NHHJ Local 79.425600 0.00 27.00 0.00 142,993.081.000000

Base 79.425600 0.00 27.00 0.00 142,993.08

ADR05968L102 14 Mar 2011 17 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSBANCOLOMBIA S.A. SPONS ADR

2,600.000 NHHJ Local 58.829100 0.00 39.00 0.00 152,994.661.000000

Base 58.829100 0.00 39.00 0.00 152,994.66

COMMON STOCK USD2.5059692103 10 Mar 2011 15 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)BANCORPSOUTH INC

810.000 NHHY Local 15.629900 0.00 12.15 0.00 12,672.371.000000

Base 15.629900 0.00 12.15 0.00 12,672.37
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COMMON STOCK USD.01060505104 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSBANK OF AMERICA CORP

2,440.000 NHHY Local 14.356800 0.00 36.60 0.00 35,067.191.000000

Base 14.356800 0.00 36.60 0.00 35,067.19

10 Mar 2011 15 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

1,110.000 NHHY Local 14.279900 0.00 16.65 0.00 15,867.341.000000

Base 14.279900 0.00 16.65 0.00 15,867.34

060505104 Total

53.25 0.000.003,550.000 Local 50,934.53

Base 0.00 53.25 0.00 50,934.53

COMMON STOCK USD.01062540109 10 Mar 2011 15 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)BANK OF HAWAII CORP

540.000 NHHY Local 47.389800 0.00 8.10 0.00 25,598.591.000000

Base 47.389800 0.00 8.10 0.00 25,598.59

COMMON STOCK USD.01063904106 18 Feb 2011 24 Feb 2011 USD/DTC 0.04BNY CONVERGEXBANK OF THE OZARKS

170.000 NHHO Local 42.892900 0.00 6.80 0.00 7,298.591.000000

Base 42.892900 0.00 6.80 0.00 7,298.59

02 Mar 2011 07 Mar 2011 USD/DTC 0.03STIFEL NICOLAUS + CO INC

2,300.000 NHDX Local 42.630800 0.00 69.00 0.00 98,119.841.000000

Base 42.630800 0.00 69.00 0.00 98,119.84

03 Mar 2011 08 Mar 2011 USD/DTC 0.03STIFEL NICOLAUS + CO INC

1,800.000 NHDX Local 43.665800 0.00 54.00 0.00 78,652.441.000000

Base 43.665800 0.00 54.00 0.00 78,652.44

04 Mar 2011 09 Mar 2011 USD/DTC 0.03STIFEL NICOLAUS + CO INC

2,100.000 NHDX Local 43.390900 0.00 63.00 0.00 91,183.891.000000

Base 43.390900 0.00 63.00 0.00 91,183.89
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07 Mar 2011 10 Mar 2011 USD/DTC 0.03STIFEL NICOLAUS + CO INC

2,050.000 NHDX Local 43.356100 0.00 61.50 0.00 88,941.511.000000

Base 43.356100 0.00 61.50 0.00 88,941.51

08 Mar 2011 11 Mar 2011 USD/DTC 0.03STIFEL NICOLAUS + CO INC

500.000 NHDX Local 44.104500 0.00 15.00 0.00 22,067.251.000000

Base 44.104500 0.00 15.00 0.00 22,067.25

09 Mar 2011 14 Mar 2011 USD/DTC 0.03STIFEL NICOLAUS + CO INC

650.000 NHDX Local 44.159400 0.00 19.50 0.00 28,723.111.000000

Base 44.159400 0.00 19.50 0.00 28,723.11

10 Mar 2011 15 Mar 2011 USD/DTC 0.03STIFEL NICOLAUS + CO INC

800.000 NHDX Local 43.686800 0.00 24.00 0.00 34,973.441.000000

Base 43.686800 0.00 24.00 0.00 34,973.44

063904106 Total

312.80 0.000.0010,370.000 Local 449,960.07

Base 0.00 312.80 0.00 449,960.07

COMMON STOCK USD.01064058100 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSBANK OF NEW YORK MELLON CORP

910.000 NHHY Local 31.078400 0.00 13.65 0.00 28,294.991.000000

Base 31.078400 0.00 13.65 0.00 28,294.99

V LP071991913 21 Jan 2011 21 Jan 2011 USD/BOSCAPITAL CALLBLACKSTONE CAPITAL PARTNERS

731,242.000 NHEL Local 1.000000 0.00 0.00 0.00 731,242.001.000000

Base 1.000000 0.00 0.00 0.00 731,242.00

21 Mar 2011 21 Mar 2011 USD/BOSCAPITAL CALL

481,923.000 NHEL Local 1.000000 0.00 0.00 0.00 481,923.001.000000

Base 1.000000 0.00 0.00 0.00 481,923.00
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071991913 Total

0.00 0.000.001,213,165.000 Local 1,213,165.00

Base 0.00 0.00 0.00 1,213,165.00

COMMON STOCK075571109 06 Jan 2011 11 Jan 2011 USD/DTC 0.03PULSE TRADING LLCBEBE STORES INC

13,700.000 NHDY Local 5.637800 0.00 411.00 0.00 77,648.861.000000

Base 5.637800 0.00 411.00 0.00 77,648.86

06 Jan 2011 11 Jan 2011 USD/DTC 0.03B RILEY  AND CO INC.

17,627.000 NHDY Local 5.663700 0.00 528.81 0.00 100,362.851.000000

Base 5.663700 0.00 528.81 0.00 100,362.85

07 Jan 2011 12 Jan 2011 USD/DTC 0.03PULSE TRADING LLC

3,953.000 NHDY Local 5.672600 0.00 118.59 0.00 22,542.381.000000

Base 5.672600 0.00 118.59 0.00 22,542.38

075571109 Total

1,058.40 0.000.0035,280.000 Local 200,554.09

Base 0.00 1,058.40 0.00 200,554.09

COMMON STOCK USD.01075896100 12 Jan 2011 18 Jan 2011 USD/DTC 0.05LOOP CAPITAL MARKETSBED BATH + BEYOND INC

23,000.000 NHDJ Local 49.475600 0.00 1,150.00 0.00 1,139,088.801.000000

Base 49.475600 0.00 1,150.00 0.00 1,139,088.80

COMMON STOCK USD.108160H101 07 Jan 2011 12 Jan 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)BENCHMARK ELECTRONICS INC

200.000 NHHZ Local 17.872300 0.00 3.00 0.00 3,577.461.000000

Base 17.872300 0.00 3.00 0.00 3,577.46

083991992 24 Mar 2011 USD/BOSAUTREPAT-DISTRIBUTIONBEHRMAN CAPITAL III L P

82,742.000 NHEL Local 1.000000 0.00 0.00 0.00 82,742.001.000000

Base 1.000000 0.00 0.00 0.00 82,742.00
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24 Mar 2011 CANCEL USD/BOSAUTREPAT-DISTRIBUTION

-82,742.000 NHEL Local 1.000000 0.00 0.00 0.00 -82,742.001.000000

Base 1.000000 0.00 0.00 0.00 -82,742.00

083991992 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

COMMON STOCK084670702 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSBERKSHIRE HATHAWAY INC CL B

410.000 NHHY Local 82.848900 0.00 6.15 0.00 33,974.201.000000

Base 82.848900 0.00 6.15 0.00 33,974.20

10 Mar 2011 15 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

190.000 NHHY Local 85.040000 0.00 2.85 0.00 16,160.451.000000

Base 85.040000 0.00 2.85 0.00 16,160.45

084670702 Total

9.00 0.000.00600.000 Local 50,134.65

Base 0.00 9.00 0.00 50,134.65

COMMON STOCK USD.0109057G602 04 Mar 2011 09 Mar 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLCBIO REFERENCE LABS INC

2,860.000 NHHO Local 22.370700 0.00 114.40 0.00 64,094.601.000000

Base 22.370700 0.00 114.40 0.00 64,094.60

03 Mar 2011 08 Mar 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

5,770.000 NHHO Local 22.223400 0.00 230.80 0.00 128,459.821.000000

Base 22.223400 0.00 230.80 0.00 128,459.82

08 Mar 2011 11 Mar 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

4,510.000 NHHO Local 23.523000 0.00 180.40 0.00 106,269.131.000000

Base 23.523000 0.00 180.40 0.00 106,269.13
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07 Mar 2011 10 Mar 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

2,930.000 NHHO Local 22.443900 0.00 117.20 0.00 65,877.831.000000

Base 22.443900 0.00 117.20 0.00 65,877.83

09 Mar 2011 14 Mar 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

3,580.000 NHHO Local 23.782800 0.00 143.20 0.00 85,285.621.000000

Base 23.782800 0.00 143.20 0.00 85,285.62

10 Mar 2011 15 Mar 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

3,100.000 NHHO Local 23.317700 0.00 124.00 0.00 72,408.871.000000

Base 23.317700 0.00 124.00 0.00 72,408.87

09057G602 Total

910.00 0.000.0022,750.000 Local 522,395.87

Base 0.00 910.00 0.00 522,395.87

COMMON STOCK092533108 03 Jan 2011 11 Jan 2011 USD/DTCAUTREPAT-STK/$ DIVBLACKROCK KELSO CAPITAL CORP

15.062 NHHZ Local 10.877705 0.00 0.00 0.00 163.841.000000

Base 10.877705 0.00 0.00 0.00 163.84

COMMON STOCK09689U102 07 Jan 2011 12 Jan 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)BODY CENTRAL CORP

330.000 NHHZ Local 15.348800 0.00 4.95 0.00 5,070.051.000000

Base 15.348800 0.00 4.95 0.00 5,070.05

COMMON STOCK USD5.097023105 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSBOEING CO/THE

170.000 NHEU Local 70.770000 0.00 2.55 0.00 12,033.451.000000

Base 70.770000 0.00 2.55 0.00 12,033.45

COMMON STOCK USD.01099502106 30 Mar 2011 OPEN USD/DTC 0.03MR BEAL &COMPANYBOOZ ALLEN HAMILTON HOLDING

738.000 NHEX Local 18.144900 0.00 22.14 0.00 13,413.081.000000

Base 18.144900 0.00 22.14 0.00 13,413.08
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31 Mar 2011 OPEN USD/DTC 0.03MR BEAL &COMPANY

5,017.000 NHEX Local 17.968200 0.00 150.51 0.00 90,296.971.000000

Base 17.968200 0.00 150.51 0.00 90,296.97

099502106 Total

172.65 0.000.005,755.000 Local 103,710.05

Base 0.00 172.65 0.00 103,710.05

COMMON STOCK USD.01101137107 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSBOSTON SCIENTIFIC CORP

4,240.000 NHHY Local 6.867200 0.00 63.60 0.00 29,180.531.000000

Base 6.867200 0.00 63.60 0.00 29,180.53

COMMON STOCK10567B109 07 Jan 2011 12 Jan 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)BRAVO BRIO RESTAURANT GROUP

440.000 NHHZ Local 18.140000 0.00 6.60 0.00 7,988.201.000000

Base 18.140000 0.00 6.60 0.00 7,988.20

COMMON STOCK111320107 01 Mar 2011 04 Mar 2011 USD/DTC 0.02MR BEAL &COMPANYBROADCOM CORP CL A

1,700.000 NHEY Local 40.623600 0.00 34.00 0.00 69,094.121.000000

Base 40.623600 0.00 34.00 0.00 69,094.12

09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

2,700.000 NHEU Local 40.614100 0.00 40.50 0.00 109,698.571.000000

Base 40.614100 0.00 40.50 0.00 109,698.57

111320107 Total

74.50 0.000.004,400.000 Local 178,792.69

Base 0.00 74.50 0.00 178,792.69

COMMON STOCK USD.15115637209 10 Mar 2011 15 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)BROWN FORMAN CORP CLASS B

360.000 NHHY Local 69.291700 0.00 5.40 0.00 24,950.411.000000

Base 69.291700 0.00 5.40 0.00 24,950.41
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COMMON STOCK USD.01118759109 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSBUCYRUS INTERNATIONAL INC

180.000 NHEU Local 90.830000 0.00 2.70 0.00 16,352.101.000000

Base 90.830000 0.00 2.70 0.00 16,352.10

123998999 05 Jan 2011 USD/BOSAUTREPAT-DISTRIBUTIONCF JPMCB STRATEGIC PROPER FUND

162.484 NHEJ Local 1,443.910292 0.00 0.00 0.00 234,612.321.000000

Base 1,443.910292 0.00 0.00 0.00 234,612.32

05 Jan 2011 CANCEL USD/BOSAUTREPAT-DISTRIBUTION

-162.484 NHEJ Local 1,443.910292 0.00 0.00 0.00 -234,612.321.000000

Base 1,443.910292 0.00 0.00 0.00 -234,612.32

123998999 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

COMMON STOCK124857202 15 Feb 2011 18 Feb 2011 USD/DTC 0.02PERSHING LLCCBS CORP CLASS B NON VOTING

1,300.000 NHEY Local 21.705700 0.00 26.00 0.00 28,243.411.000000

Base 21.705700 0.00 26.00 0.00 28,243.41

03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,450.000 NHHY Local 20.361000 0.00 21.75 0.00 29,545.201.000000

Base 20.361000 0.00 21.75 0.00 29,545.20

124857202 Total

47.75 0.000.002,750.000 Local 57,788.61

Base 0.00 47.75 0.00 57,788.61

COMMON STOCK12503M108 10 Mar 2011 15 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)CBOE HOLDINGS INC

910.000 NHHY Local 27.059800 0.00 13.65 0.00 24,638.071.000000

Base 27.059800 0.00 13.65 0.00 24,638.07
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COMMON STOCK USD.01125269100 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCF INDUSTRIES HOLDINGS INC

139.000 NHEU Local 141.490000 0.00 2.09 0.00 19,669.201.000000

Base 141.490000 0.00 2.09 0.00 19,669.20

COMMON STOCK USD.112541W209 09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)C.H. ROBINSON WORLDWIDE INC

160.000 NHEU Local 73.809700 0.00 2.40 0.00 11,811.951.000000

Base 73.809700 0.00 2.40 0.00 11,811.95

COMMON STOCK USD.25125509109 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCIGNA CORP

690.000 NHHY Local 41.982800 0.00 10.35 0.00 28,978.481.000000

Base 41.982800 0.00 10.35 0.00 28,978.48

COMMON STOCK USD.01125581801 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCIT GROUP INC

610.000 NHHY Local 47.524100 0.00 9.15 0.00 28,998.851.000000

Base 47.524100 0.00 9.15 0.00 28,998.85

COMMON STOCK USD.01125896100 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCMS ENERGY CORP

1,520.000 NHHY Local 19.408800 0.00 22.80 0.00 29,524.181.000000

Base 19.408800 0.00 22.80 0.00 29,524.18

COMMON STOCK USD1.126408103 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCSX CORP

410.000 NHHY Local 70.407100 0.00 6.15 0.00 28,873.061.000000

Base 70.407100 0.00 6.15 0.00 28,873.06

COMMON STOCK NPV126600105 22 Mar 2011 25 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.CVB FINANCIAL CORP

450.000 NHHZ Local 8.460000 0.00 6.75 0.00 3,813.751.000000

Base 8.460000 0.00 6.75 0.00 3,813.75

COMMON STOCK USD.0113342B105 26 Jan 2011 31 Jan 2011 USD/DTC 0.04HEEVERS &CO. INC.CAMERON INTERNATIONAL CORP

13,800.000 NHDZ Local 53.121800 0.00 552.00 0.00 733,632.841.000000

Base 53.121800 0.00 552.00 0.00 733,632.84
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COMMON STOCK USD.0114055X102 28 Mar 2011 USD/DTCSTOCK DISTRIBUTIONCAPITALSOURCE INC

213,759.000 NHEL Local 7.595999 0.00 0.00 0.00 1,623,713.361.000000

Base 7.595999 0.00 0.00 0.00 1,623,713.36

28 Mar 2011 CANCEL USD/DTCSTOCK DISTRIBUTION

-213,759.000 NHEL Local 7.595999 0.00 0.00 0.00 -1,623,713.361.000000

Base 7.595999 0.00 0.00 0.00 -1,623,713.36

15 Mar 2011 15 Mar 2011 USD/BOSSTOCK DISTRIBUTION

213,759.000 NHEL Local 7.595999 0.00 0.00 0.00 1,623,713.361.000000

Base 7.595999 0.00 0.00 0.00 1,623,713.36

14055X102 Total

0.00 0.000.00213,759.000 Local 1,623,713.36

Base 0.00 0.00 0.00 1,623,713.36

COMMON STOCK NPV147528103 07 Jan 2011 12 Jan 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)CASEY S GENERAL STORES INC

90.000 NHHZ Local 39.806400 0.00 1.35 0.00 3,583.931.000000

Base 39.806400 0.00 1.35 0.00 3,583.93

COMMON STOCK USD.114754D100 07 Jan 2011 12 Jan 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)CASH AMERICA INTL INC

100.000 NHHZ Local 37.548300 0.00 1.50 0.00 3,756.331.000000

Base 37.548300 0.00 1.50 0.00 3,756.33

02 Mar 2011 07 Mar 2011 USD/DTC 0.03NATIONAL FINANCIAL SERVICES CORP.

3,650.000 NHDX Local 41.859900 0.00 109.50 0.00 152,898.141.000000

Base 41.859900 0.00 109.50 0.00 152,898.14

03 Mar 2011 08 Mar 2011 USD/DTC 0.03NATIONAL FINANCIAL SERVICES CORP.

1,550.000 NHDX Local 42.906700 0.00 46.50 0.00 66,551.891.000000

Base 42.906700 0.00 46.50 0.00 66,551.89
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14754D100 Total

157.50 0.000.005,300.000 Local 223,206.36

Base 0.00 157.50 0.00 223,206.36

LP148995921 07 Feb 2011 07 Feb 2011 USD/BOSCAPITAL CALLCASTILE VENTURES III

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

COMMON STOCK14965A101 06 Jan 2011 11 Jan 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCCAVIUM NETWORKS INC

7,245.000 NHDU Local 44.765900 0.00 36.23 0.00 324,365.181.000000

Base 44.765900 0.00 36.23 0.00 324,365.18

07 Jan 2011 12 Jan 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

1,150.000 NHDU Local 43.814500 0.00 5.75 0.00 50,392.431.000000

Base 43.814500 0.00 5.75 0.00 50,392.43

09 Mar 2011 14 Mar 2011 USD/DTC 0.02LIQUIDNETINC

6,945.000 NHDZ Local 38.287700 0.00 138.90 0.00 266,046.981.000000

Base 38.287700 0.00 138.90 0.00 266,046.98

09 Mar 2011 14 Mar 2011 USD/DTC 0.04SIDOTI + COMPANY LLC

16,055.000 NHDZ Local 38.322500 0.00 642.20 0.00 615,909.941.000000

Base 38.322500 0.00 642.20 0.00 615,909.94

17 Mar 2011 22 Mar 2011 USD/DTC 0.02LIQUIDNETINC

1,510.000 NHDU Local 38.705000 0.00 26.73 0.00 58,471.281.000000

Base 38.705000 0.00 26.73 0.00 58,471.28

17 Mar 2011 22 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

3,540.000 NHDU Local 38.996800 0.00 70.80 0.00 138,119.471.000000

Base 38.996800 0.00 70.80 0.00 138,119.47
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17 Mar 2011 22 Mar 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

6,670.000 NHDU Local 38.920000 0.00 33.35 0.00 259,629.751.000000

Base 38.920000 0.00 33.35 0.00 259,629.75

23 Mar 2011 28 Mar 2011 USD/DTC 0.04HEEVERS &CO. INC.

31,900.000 NHDZ Local 39.885700 0.00 1,276.00 0.00 1,273,629.831.000000

Base 39.885700 0.00 1,276.00 0.00 1,273,629.83

14965A101 Total

2,229.96 0.000.0075,015.000 Local 2,986,564.86

Base 0.00 2,229.96 0.00 2,986,564.86

COMMON STOCK15135B101 22 Mar 2011 25 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.CENTENE CORP

120.000 NHHZ Local 30.250000 0.00 1.80 0.00 3,631.801.000000

Base 30.250000 0.00 1.80 0.00 3,631.80

COMMON STOCK USD6.155771108 07 Jan 2011 12 Jan 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)CENTRAL VERMONT PUBLIC SERV

160.000 NHHZ Local 21.958800 0.00 2.40 0.00 3,515.811.000000

Base 21.958800 0.00 2.40 0.00 3,515.81

COMMON STOCK USD.01156431108 22 Mar 2011 25 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.CENTURY ALUMINUM COMPANY

210.000 NHHZ Local 17.330000 0.00 3.15 0.00 3,642.451.000000

Base 17.330000 0.00 3.15 0.00 3,642.45

25 Mar 2011 30 Mar 2011 USD/DTC 0.04BNY CONVERGEX LJR

3,140.000 NHHO Local 18.230800 0.00 125.60 0.00 57,370.311.000000

Base 18.230800 0.00 125.60 0.00 57,370.31

156431108 Total

128.75 0.000.003,350.000 Local 61,012.76

Base 0.00 128.75 0.00 61,012.76
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COMMON STOCK USD.01156782104 09 Feb 2011 14 Feb 2011 USD/DTC 0.04MR BEAL &COMPANYCERNER CORP

13,600.000 NHDZ Local 97.380800 0.00 544.00 0.00 1,324,922.881.000000

Base 97.380800 0.00 544.00 0.00 1,324,922.88

REIT16208T102 22 Mar 2011 25 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.CHATHAM LODGING TRUST

540.000 NHHZ Local 16.453700 0.00 8.10 0.00 8,893.101.000000

Base 16.453700 0.00 8.10 0.00 8,893.10

COMMON STOCK USD.01163893209 25 Mar 2011 30 Mar 2011 USD/DTC 0.03CANTOR FITZGERALD + CO.CHEMTURA CORP

13,098.000 NHDY Local 16.800000 0.00 392.94 0.00 220,439.341.000000

Base 16.800000 0.00 392.94 0.00 220,439.34

29 Mar 2011 OPEN USD/DTC 0.03CANTOR FITZGERALD + CO.

26,127.000 NHDY Local 16.844500 0.00 783.81 0.00 440,880.061.000000

Base 16.844500 0.00 783.81 0.00 440,880.06

163893209 Total

1,176.75 0.000.0039,225.000 Local 661,319.40

Base 0.00 1,176.75 0.00 661,319.40

COMMON STOCK USD.01165167107 13 Jan 2011 19 Jan 2011 USD/DTC 0.02LOOP CAPITAL MARKETSCHESAPEAKE ENERGY CORP

52,900.000 NHDF Local 27.837500 0.00 1,058.00 0.00 1,473,661.751.000000

Base 27.837500 0.00 1,058.00 0.00 1,473,661.75

COMMON STOCK USD.75166764100 20 Jan 2011 25 Jan 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)CHEVRON CORP

1,180.000 NHDM Local 92.520800 0.00 17.70 0.00 109,192.241.000000

Base 92.520800 0.00 17.70 0.00 109,192.24

03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

460.000 NHHY Local 96.558300 0.00 6.90 0.00 44,423.721.000000

Base 96.558300 0.00 6.90 0.00 44,423.72
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04 Mar 2011 09 Mar 2011 USD/DTC 0.01HEEVERS &CO. INC.

747.000 NHDM Local 103.249500 0.00 11.20 0.00 77,138.581.000000

Base 103.249500 0.00 11.20 0.00 77,138.58

10 Mar 2011 15 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

211.000 NHHY Local 98.440000 0.00 3.17 0.00 20,774.011.000000

Base 98.440000 0.00 3.17 0.00 20,774.01

166764100 Total

38.97 0.000.002,598.000 Local 251,528.55

Base 0.00 38.97 0.00 251,528.55

REIT USD.0116934Q109 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCHIMERA INVESTMENT CORP

11,810.000 NHHY Local 4.275000 0.00 177.15 0.00 50,664.901.000000

Base 4.275000 0.00 177.15 0.00 50,664.90

COMMON STOCK USD.01170032809 12 Jan 2011 18 Jan 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INCCHIQUITA BRANDS INTL

2,500.000 NHDY Local 14.555200 0.00 75.00 0.00 36,463.001.000000

Base 14.555200 0.00 75.00 0.00 36,463.00

27 Jan 2011 01 Feb 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

5,420.000 NHDY Local 16.096600 0.00 162.60 0.00 87,406.171.000000

Base 16.096600 0.00 162.60 0.00 87,406.17

28 Jan 2011 02 Feb 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

10,800.000 NHDY Local 15.948800 0.00 324.00 0.00 172,571.041.000000

Base 15.948800 0.00 324.00 0.00 172,571.04

170032809 Total

561.60 0.000.0018,720.000 Local 296,440.21

Base 0.00 561.60 0.00 296,440.21
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COMMON STOCK USD.01171798101 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCIMAREX ENERGY CO

192.000 NHEU Local 103.950000 0.00 2.88 0.00 19,961.281.000000

Base 103.950000 0.00 2.88 0.00 19,961.28

COMMON STOCK172755100 21 Mar 2011 24 Mar 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.CIRRUS LOGIC INC

2,180.000 NHHO Local 21.161500 0.00 87.20 0.00 46,219.271.000000

Base 21.161500 0.00 87.20 0.00 46,219.27

COMMON STOCK17275R102 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCISCO SYSTEMS INC

670.000 NHEU Local 21.839300 0.00 10.05 0.00 14,642.381.000000

Base 21.839300 0.00 10.05 0.00 14,642.38

09 Mar 2011 14 Mar 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

81,200.000 NHDF Local 18.077400 0.00 1,624.00 0.00 1,469,508.881.000000

Base 18.077400 0.00 1,624.00 0.00 1,469,508.88

09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

1,060.000 NHEU Local 18.099900 0.00 15.90 0.00 19,201.791.000000

Base 18.099900 0.00 15.90 0.00 19,201.79

15 Mar 2011 18 Mar 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

75,000.000 NHDF Local 17.430000 0.00 1,500.00 0.00 1,308,750.001.000000

Base 17.430000 0.00 1,500.00 0.00 1,308,750.00

17275R102 Total

3,149.95 0.000.00157,930.000 Local 2,812,103.05

Base 0.00 3,149.95 0.00 2,812,103.05

COMMON STOCK USD.01172967101 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCITIGROUP INC

5,130.000 NHHY Local 4.800000 0.00 76.95 0.00 24,700.951.000000

Base 4.800000 0.00 76.95 0.00 24,700.95
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COMMON STOCK177376100 09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)CITRIX SYSTEMS INC

200.000 NHEU Local 73.229800 0.00 3.00 0.00 14,648.961.000000

Base 73.229800 0.00 3.00 0.00 14,648.96

COMMON STOCK18683K101 09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)CLIFFS NATURAL RESOURCES INC

200.000 NHEU Local 91.959800 0.00 3.00 0.00 18,394.961.000000

Base 91.959800 0.00 3.00 0.00 18,394.96

COMMON STOCK USD1.189054109 09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)CLOROX COMPANY

200.000 NHEU Local 67.999700 0.00 3.00 0.00 13,602.941.000000

Base 67.999700 0.00 3.00 0.00 13,602.94

COMMON STOCK USD.25191216100 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCOCA COLA CO/THE

180.000 NHEU Local 62.410000 0.00 2.70 0.00 11,236.501.000000

Base 62.410000 0.00 2.70 0.00 11,236.50

03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

460.000 NHHY Local 62.528700 0.00 6.90 0.00 28,770.101.000000

Base 62.528700 0.00 6.90 0.00 28,770.10

09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

300.000 NHEU Local 65.489900 0.00 4.50 0.00 19,651.471.000000

Base 65.489900 0.00 4.50 0.00 19,651.47

191216100 Total

14.10 0.000.00940.000 Local 59,658.07

Base 0.00 14.10 0.00 59,658.07

COMMON STOCK USD1.19122T109 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCOCA COLA ENTERPRISES

800.000 NHHY Local 25.400000 0.00 12.00 0.00 20,332.001.000000

Base 25.400000 0.00 12.00 0.00 20,332.00



Prepared by State StreetPage 421

Purchase Report by Report Date
Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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.01192479103 11 Feb 2011 16 Feb 2011 USD/DTC 0.04NEEDHAM +COMPANYCOHERENT INC

2,250.000 NHHO Local 58.223200 0.00 90.00 0.00 131,092.201.000000

Base 58.223200 0.00 90.00 0.00 131,092.20

14 Feb 2011 17 Feb 2011 USD/DTC 0.04NEEDHAM +COMPANY

2,070.000 NHHO Local 60.751300 0.00 82.80 0.00 125,837.991.000000

Base 60.751300 0.00 82.80 0.00 125,837.99

15 Feb 2011 18 Feb 2011 USD/DTC 0.04NEEDHAM +COMPANY

1,120.000 NHHO Local 60.446800 0.00 44.80 0.00 67,745.221.000000

Base 60.446800 0.00 44.80 0.00 67,745.22

16 Feb 2011 22 Feb 2011 USD/DTC 0.04NEEDHAM +COMPANY

1,800.000 NHHO Local 60.875000 0.00 72.00 0.00 109,647.001.000000

Base 60.875000 0.00 72.00 0.00 109,647.00

17 Feb 2011 23 Feb 2011 USD/DTC 0.04NEEDHAM +COMPANY

1,830.000 NHHO Local 61.654800 0.00 73.20 0.00 112,901.481.000000

Base 61.654800 0.00 73.20 0.00 112,901.48

25 Feb 2011 02 Mar 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

2,310.000 NHHO Local 60.620800 0.00 92.40 0.00 140,126.451.000000

Base 60.620800 0.00 92.40 0.00 140,126.45

02 Mar 2011 07 Mar 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.

180.000 NHHO Local 59.739200 0.00 3.60 0.00 10,756.661.000000

Base 59.739200 0.00 3.60 0.00 10,756.66

09 Mar 2011 14 Mar 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INC

1,250.000 NHHO Local 59.900900 0.00 50.00 0.00 74,926.131.000000

Base 59.900900 0.00 50.00 0.00 74,926.13

10 Mar 2011 15 Mar 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INC

910.000 NHHO Local 57.730000 0.00 36.40 0.00 52,570.701.000000

Base 57.730000 0.00 36.40 0.00 52,570.70
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16 Mar 2011 21 Mar 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

820.000 NHHO Local 53.254700 0.00 32.80 0.00 43,701.651.000000

Base 53.254700 0.00 32.80 0.00 43,701.65

192479103 Total

578.00 0.000.0014,540.000 Local 869,305.48

Base 0.00 578.00 0.00 869,305.48

COMMON STOCK19259P300 12 Jan 2011 18 Jan 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCCOINSTAR INC

742.000 NHIB Local 56.080900 0.00 7.42 0.00 41,619.451.000000

Base 56.080900 0.00 7.42 0.00 41,619.45

COMMON STOCK USD1.194162103 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCOLGATE PALMOLIVE CO

380.000 NHHY Local 75.901300 0.00 5.70 0.00 28,848.191.000000

Base 75.901300 0.00 5.70 0.00 28,848.19

LIMITED PARTNERSHIP195991922 28 Mar 2011 28 Mar 2011 USD/BOSCAPITAL CALLCOLONY INVESTORS VIII

651,818.000 NHEJ Local 1.000000 0.00 0.00 0.00 651,818.001.000000

Base 1.000000 0.00 0.00 0.00 651,818.00

REIT USD.0119624R106 22 Mar 2011 25 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.COLONY FINANCIAL INC

390.000 NHHZ Local 20.640000 0.00 5.85 0.00 8,055.451.000000

Base 20.640000 0.00 5.85 0.00 8,055.45

COMMON STOCK NPV197236102 03 Jan 2011 06 Jan 2011 USD/DTC 0.04KEEFE BRUYETTE + WOODS INCCOLUMBIA BANKING SYSTEM INC

7,710.000 NHEX Local 21.767700 0.00 308.40 0.00 168,137.371.000000

Base 21.767700 0.00 308.40 0.00 168,137.37

04 Jan 2011 07 Jan 2011 USD/DTC 0.04KEEFE BRUYETTE + WOODS INC

8,186.000 NHEX Local 20.770500 0.00 327.44 0.00 170,354.751.000000

Base 20.770500 0.00 327.44 0.00 170,354.75
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10 Jan 2011 13 Jan 2011 USD/DTC 0.03CABRERA CAPITAL MARKETS

4,836.000 NHEX Local 20.111300 0.00 145.08 0.00 97,403.331.000000

Base 20.111300 0.00 145.08 0.00 97,403.33

12 Jan 2011 18 Jan 2011 USD/DTC 0.04KEEFE BRUYETTE + WOODS INC

5,136.000 NHEX Local 20.686100 0.00 205.44 0.00 106,449.251.000000

Base 20.686100 0.00 205.44 0.00 106,449.25

21 Jan 2011 26 Jan 2011 USD/DTC 0.04BEAR STEARNS SECURITIES CORP

3,116.000 NHEX Local 20.176200 0.00 124.64 0.00 62,993.681.000000

Base 20.176200 0.00 124.64 0.00 62,993.68

16 Feb 2011 22 Feb 2011 USD/DTC 0.03HEEVERS &CO. INC.

1,861.000 NHEX Local 20.085100 0.00 55.83 0.00 37,434.201.000000

Base 20.085100 0.00 55.83 0.00 37,434.20

17 Feb 2011 23 Feb 2011 USD/DTC 0.03HEEVERS &CO. INC.

1,784.000 NHEX Local 20.099200 0.00 53.52 0.00 35,910.491.000000

Base 20.099200 0.00 53.52 0.00 35,910.49

197236102 Total

1,220.35 0.000.0032,629.000 Local 678,683.07

Base 0.00 1,220.35 0.00 678,683.07

REIT USD.01203233101 28 Jan 2011 02 Feb 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLCCOMMONWEALTH REIT

6,020.000 NHHO Local 26.295200 0.00 240.80 0.00 158,537.901.000000

Base 26.295200 0.00 240.80 0.00 158,537.90

31 Jan 2011 03 Feb 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

4,520.000 NHHO Local 26.632100 0.00 180.80 0.00 120,557.891.000000

Base 26.632100 0.00 180.80 0.00 120,557.89
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01 Feb 2011 04 Feb 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

9,180.000 NHHO Local 26.984700 0.00 367.20 0.00 248,086.751.000000

Base 26.984700 0.00 367.20 0.00 248,086.75

14 Feb 2011 17 Feb 2011 USD/DTC 0.04BARCLAYS CAPITAL LE

810.000 NHHO Local 27.554900 0.00 32.40 0.00 22,351.871.000000

Base 27.554900 0.00 32.40 0.00 22,351.87

16 Feb 2011 22 Feb 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.

6,520.000 NHHO Local 28.297100 0.00 260.80 0.00 184,757.891.000000

Base 28.297100 0.00 260.80 0.00 184,757.89

17 Feb 2011 23 Feb 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.

2,260.000 NHHO Local 28.606400 0.00 90.40 0.00 64,740.861.000000

Base 28.606400 0.00 90.40 0.00 64,740.86

16 Mar 2011 21 Mar 2011 USD/DTC 0.04JEFFERIES+ COMPANY INC

2,400.000 NHHO Local 24.703100 0.00 96.00 0.00 59,383.441.000000

Base 24.703100 0.00 96.00 0.00 59,383.44

203233101 Total

1,268.40 0.000.0031,710.000 Local 858,416.60

Base 0.00 1,268.40 0.00 858,416.60

COMMON STOCK USD.01204166102 28 Mar 2011 USD/DTCSTOCK DISTRIBUTIONCOMMVAULT SYSTEMS INC

11,386.000 NHEL Local 36.770000 0.00 0.00 0.00 418,663.221.000000

Base 36.770000 0.00 0.00 0.00 418,663.22

28 Mar 2011 CANCEL USD/DTCSTOCK DISTRIBUTION

-11,386.000 NHEL Local 36.770000 0.00 0.00 0.00 -418,663.221.000000

Base 36.770000 0.00 0.00 0.00 -418,663.22
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01 Mar 2011 USD/BOSSTOCK DISTRIBUTION

11,386.000 NHEL Local 36.770000 0.00 0.00 0.00 418,663.221.000000

Base 36.770000 0.00 0.00 0.00 418,663.22

01 Mar 2011 CANCEL USD/BOSSTOCK DISTRIBUTION

-11,386.000 NHEL Local 36.770000 0.00 0.00 0.00 -418,663.221.000000

Base 36.770000 0.00 0.00 0.00 -418,663.22

204166102 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

COMMON STOCK NPV20451Q104 07 Jan 2011 12 Jan 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)COMPASS DIVERSIFIED HOLDINGS

420.000 NHHZ Local 18.080500 0.00 6.30 0.00 7,600.111.000000

Base 18.080500 0.00 6.30 0.00 7,600.11

COMMON STOCK USD.0120453E109 05 Jan 2011 10 Jan 2011 USD/DTC 0.03MR BEAL &COMPANYCOMPLETE PRODUCTION SERVICES

3,740.000 NHHO Local 27.304500 0.00 112.20 0.00 102,231.031.000000

Base 27.304500 0.00 112.20 0.00 102,231.03

COMMON STOCK USD5.205887102 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCONAGRA FOODS INC

1,290.000 NHHY Local 22.487100 0.00 19.35 0.00 29,027.711.000000

Base 22.487100 0.00 19.35 0.00 29,027.71

COMMON STOCK USD.0120825C104 04 Mar 2011 09 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.CONOCOPHILLIPS

5,250.000 NHDM Local 79.802800 0.00 78.75 0.00 419,043.451.000000

Base 79.802800 0.00 78.75 0.00 419,043.45

COMMON STOCK USD.0120854P109 01 Mar 2011 04 Mar 2011 USD/DTC 0.02MR BEAL &COMPANYCONSOL ENERGY INC

2,100.000 NHEY Local 50.030100 0.00 42.00 0.00 105,105.211.000000

Base 50.030100 0.00 42.00 0.00 105,105.21
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COMMON STOCK USD.0421075N204 07 Feb 2011 10 Feb 2011 USD/DTC 0.03FRIEDMAN BILLINGS + RAMSEYCONTANGO OIL + GAS

200.000 NHDX Local 58.723600 0.00 6.00 0.00 11,750.721.000000

Base 58.723600 0.00 6.00 0.00 11,750.72

08 Feb 2011 11 Feb 2011 USD/DTC 0.03FRIEDMAN BILLINGS + RAMSEY

1,200.000 NHDX Local 58.357000 0.00 36.00 0.00 70,064.401.000000

Base 58.357000 0.00 36.00 0.00 70,064.40

09 Feb 2011 14 Feb 2011 USD/DTC 0.03FRIEDMAN BILLINGS + RAMSEY

1,400.000 NHDX Local 57.950700 0.00 42.00 0.00 81,172.981.000000

Base 57.950700 0.00 42.00 0.00 81,172.98

10 Feb 2011 15 Feb 2011 USD/DTC 0.03FRIEDMAN BILLINGS + RAMSEY

1,400.000 NHDX Local 56.522100 0.00 42.00 0.00 79,172.941.000000

Base 56.522100 0.00 42.00 0.00 79,172.94

11 Feb 2011 16 Feb 2011 USD/DTC 0.03FRIEDMAN BILLINGS + RAMSEY

1,200.000 NHDX Local 56.986500 0.00 36.00 0.00 68,419.801.000000

Base 56.986500 0.00 36.00 0.00 68,419.80

10 Mar 2011 15 Mar 2011 USD/DTC 0.01KNIGHT DIRECT LLC

550.000 NHDX Local 57.913909 0.00 3.85 0.00 31,856.501.000000

Base 57.913909 0.00 3.85 0.00 31,856.50

11 Mar 2011 16 Mar 2011 USD/DTC 0.01KNIGHT DIRECT LLC

600.000 NHDX Local 57.974400 0.00 4.20 0.00 34,788.841.000000

Base 57.974400 0.00 4.20 0.00 34,788.84

14 Mar 2011 17 Mar 2011 USD/DTC 0.01KNIGHT DIRECT LLC

650.000 NHDX Local 57.725908 0.00 4.55 0.00 37,526.391.000000

Base 57.725908 0.00 4.55 0.00 37,526.39

21075N204 Total

174.60 0.000.007,200.000 Local 414,752.57

Base 0.00 174.60 0.00 414,752.57
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COMMON STOCK USD.01212015101 10 Mar 2011 15 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)CONTINENTAL RESOURCES INC/OK

400.000 NHHY Local 62.519900 0.00 6.00 0.00 25,013.961.000000

Base 62.519900 0.00 6.00 0.00 25,013.96

COMMON STOCK USD.01219023108 03 Mar 2011 08 Mar 2011 USD/DTC 0.01FOX RIVEREXECUTION TECHNOLOGY, LLCCORN PRODUCTS INTL INC

500.000 NHDF Local 48.434200 0.00 3.50 0.00 24,220.601.000000

Base 48.434200 0.00 3.50 0.00 24,220.60

04 Mar 2011 09 Mar 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

600.000 NHDF Local 48.929100 0.00 4.50 0.00 29,361.961.000000

Base 48.929100 0.00 4.50 0.00 29,361.96

07 Mar 2011 10 Mar 2011 USD/DTC 0.02LIQUIDNETINC

2,600.000 NHDF Local 48.375000 0.00 39.00 0.00 125,814.001.000000

Base 48.375000 0.00 39.00 0.00 125,814.00

08 Mar 2011 11 Mar 2011 USD/DTC 0.01UBS SECURITIES LLC

200.000 NHDF Local 47.143400 0.00 1.40 0.00 9,430.081.000000

Base 47.143400 0.00 1.40 0.00 9,430.08

09 Mar 2011 14 Mar 2011 USD/DTC 0.01FOX RIVEREXECUTION TECHNOLOGY, LLC

200.000 NHDF Local 46.887000 0.00 1.40 0.00 9,378.801.000000

Base 46.887000 0.00 1.40 0.00 9,378.80

10 Mar 2011 15 Mar 2011 USD/DTC 0.01FOX RIVEREXECUTION TECHNOLOGY, LLC

600.000 NHDF Local 45.239200 0.00 4.20 0.00 27,147.721.000000

Base 45.239200 0.00 4.20 0.00 27,147.72

17 Mar 2011 22 Mar 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

200.000 NHDF Local 47.177300 0.00 1.50 0.00 9,436.961.000000

Base 47.177300 0.00 1.50 0.00 9,436.96

219023108 Total

55.50 0.000.004,900.000 Local 234,790.12

Base 0.00 55.50 0.00 234,790.12
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REIT USD.0122002T108 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCORPORATE OFFICE PROPERTIES

750.000 NHHY Local 36.218000 0.00 11.25 0.00 27,174.751.000000

Base 36.218000 0.00 11.25 0.00 27,174.75

16 Feb 2011 22 Feb 2011 USD/DTC 0.03HEEVERS &CO. INC.

2,559.000 NHEX Local 34.122500 0.00 76.77 0.00 87,396.251.000000

Base 34.122500 0.00 76.77 0.00 87,396.25

22002T108 Total

88.02 0.000.003,309.000 Local 114,571.00

Base 0.00 88.02 0.00 114,571.00

REIT USD1.222795106 22 Mar 2011 25 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.COUSINS PROPERTIES INC

420.000 NHHZ Local 8.160000 0.00 6.30 0.00 3,433.501.000000

Base 8.160000 0.00 6.30 0.00 3,433.50

COMMON STOCK225447101 03 Feb 2011 08 Feb 2011 USD/DTC 0.02ABEL NOSER CORPORATIONCREE INC

2,027.000 NHIB Local 52.070800 0.00 40.54 0.00 105,588.051.000000

Base 52.070800 0.00 40.54 0.00 105,588.05

COMMON STOCK227046109 21 Mar 2011 24 Mar 2011 USD/DTC 0.04PIPER JAFFRAYCROCS INC

5,430.000 NHHO Local 16.465000 0.00 217.20 0.00 89,622.151.000000

Base 16.465000 0.00 217.20 0.00 89,622.15

COMMON STOCK USD5.228368106 10 Jan 2011 13 Jan 2011 USD/DTC 0.04ISLAND TRADER SECURITIES INCCROWN HOLDINGS INC

4,804.000 NHIB Local 33.488200 0.00 192.16 0.00 161,069.471.000000

Base 33.488200 0.00 192.16 0.00 161,069.47

COMMON STOCK USD2.5231021106 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCUMMINS INC

243.000 NHEU Local 106.464100 0.00 3.65 0.00 25,874.431.000000

Base 106.464100 0.00 3.65 0.00 25,874.43
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09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

199.000 NHEU Local 100.070000 0.00 2.99 0.00 19,916.921.000000

Base 100.070000 0.00 2.99 0.00 19,916.92

231021106 Total

6.64 0.000.00442.000 Local 45,791.35

Base 0.00 6.64 0.00 45,791.35

COMMON STOCK USD.01232806109 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCYPRESS SEMICONDUCTOR CORP

480.000 NHEU Local 22.275800 0.00 7.20 0.00 10,699.581.000000

Base 22.275800 0.00 7.20 0.00 10,699.58

REIT USD.0123281A307 22 Mar 2011 25 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.CYPRESS SHARPRIDGE INVESTMEN

2,790.000 NHHZ Local 12.711500 0.00 41.85 0.00 35,506.941.000000

Base 12.711500 0.00 41.85 0.00 35,506.94

COMMON STOCK USD.01232820100 28 Jan 2011 02 Feb 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLCCYTEC INDUSTRIES INC

1,790.000 NHHO Local 54.987800 0.00 71.60 0.00 98,499.761.000000

Base 54.987800 0.00 71.60 0.00 98,499.76

REIT USD.01233153105 07 Jan 2011 12 Jan 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)DCT INDUSTRIAL TRUST INC

660.000 NHHZ Local 5.209400 0.00 9.90 0.00 3,448.101.000000

Base 5.209400 0.00 9.90 0.00 3,448.10

22 Mar 2011 25 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.

4,890.000 NHHZ Local 5.197700 0.00 73.35 0.00 25,490.101.000000

Base 5.197700 0.00 73.35 0.00 25,490.10

233153105 Total

83.25 0.000.005,550.000 Local 28,938.20

Base 0.00 83.25 0.00 28,938.20
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COMMON STOCK NPV233331107 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSDTE ENERGY COMPANY

630.000 NHHY Local 46.312200 0.00 9.45 0.00 29,186.141.000000

Base 46.312200 0.00 9.45 0.00 29,186.14

23399F925 25 Feb 2011 USD/BOSCAPITAL CALLDLJ MERCHANT BANKING PART III

903,328.480 NHEL Local 1.000000 0.00 0.00 0.00 903,328.481.000000

Base 1.000000 0.00 0.00 0.00 903,328.48

25 Feb 2011 CANCEL USD/BOSCAPITAL CALL

-903,328.480 NHEL Local 1.000000 0.00 0.00 0.00 -903,328.481.000000

Base 1.000000 0.00 0.00 0.00 -903,328.48

30 Mar 2011 30 Mar 2011 USD/BOSCAPITAL CALL

57,846.910 NHEL Local 1.000000 0.00 0.00 0.00 57,846.911.000000

Base 1.000000 0.00 0.00 0.00 57,846.91

23399F925 Total

0.00 0.000.0057,846.910 Local 57,846.91

Base 0.00 0.00 0.00 57,846.91

COMMON STOCK USD.01235851102 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSDANAHER CORP

700.000 NHEU Local 47.511400 0.00 10.50 0.00 33,268.481.000000

Base 47.511400 0.00 10.50 0.00 33,268.48

COMMON STOCK USD.01237266101 04 Jan 2011 07 Jan 2011 USD/DTC 0.03PULSE TRADING LLCDARLING INTERNATIONAL INC

10,810.000 NHDY Local 12.863200 0.00 324.30 0.00 139,375.491.000000

Base 12.863200 0.00 324.30 0.00 139,375.49

28 Jan 2011 02 Feb 2011 USD/DTCGOLDMAN SACHS + CO

13,238.000 NHDY Local 12.700000 0.00 0.00 0.00 168,122.601.000000

Base 12.700000 0.00 0.00 0.00 168,122.60



Prepared by State StreetPage 431

Purchase Report by Report Date
Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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 Mar 2011 25 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.

880.000 NHHZ Local 14.353700 0.00 13.20 0.00 12,644.461.000000

Base 14.353700 0.00 13.20 0.00 12,644.46

237266101 Total

337.50 0.000.0024,928.000 Local 320,142.55

Base 0.00 337.50 0.00 320,142.55

COMMON STOCK USD.01243537107 16 Mar 2011 21 Mar 2011 USD/DTC 0.03HEEVERS &CO. INC.DECKERS OUTDOOR CORP

4,676.000 NHIB Local 80.188500 0.00 140.28 0.00 375,101.711.000000

Base 80.188500 0.00 140.28 0.00 375,101.71

17 Mar 2011 22 Mar 2011 USD/DTC 0.03CABRERA CAPITAL MARKETS

3,761.000 NHIB Local 80.068200 0.00 112.83 0.00 301,249.331.000000

Base 80.068200 0.00 112.83 0.00 301,249.33

243537107 Total

253.11 0.000.008,437.000 Local 676,351.04

Base 0.00 253.11 0.00 676,351.04

COMMON STOCK USD1.244199105 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSDEERE + CO

140.000 NHEU Local 93.130000 0.00 2.10 0.00 13,040.301.000000

Base 93.130000 0.00 2.10 0.00 13,040.30

04 Mar 2011 09 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,940.000 NHDM Local 91.650200 0.00 44.10 0.00 269,495.691.000000

Base 91.650200 0.00 44.10 0.00 269,495.69

09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

200.000 NHEU Local 90.059700 0.00 3.00 0.00 18,014.941.000000

Base 90.059700 0.00 3.00 0.00 18,014.94
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244199105 Total

49.20 0.000.003,280.000 Local 300,550.93

Base 0.00 49.20 0.00 300,550.93

COMMON STOCK USD.0124702R101 22 Feb 2011 25 Feb 2011 USD/DTC 0.02PERSHING LLCDELL INC

7,300.000 NHEY Local 15.211000 0.00 146.00 0.00 111,186.301.000000

Base 15.211000 0.00 146.00 0.00 111,186.30

09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

890.000 NHEU Local 15.429900 0.00 13.35 0.00 13,745.961.000000

Base 15.429900 0.00 13.35 0.00 13,745.96

24702R101 Total

159.35 0.000.008,190.000 Local 124,932.26

Base 0.00 159.35 0.00 124,932.26

COMMON STOCK USD.01247131105 16 Feb 2011 22 Feb 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INCDELPHI FINANCIAL GROUP CL A

476.000 NHEX Local 30.467100 0.00 14.28 0.00 14,516.621.000000

Base 30.467100 0.00 14.28 0.00 14,516.62

17 Feb 2011 23 Feb 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

1,722.000 NHEX Local 31.248600 0.00 51.66 0.00 53,861.751.000000

Base 31.248600 0.00 51.66 0.00 53,861.75

247131105 Total

65.94 0.000.002,198.000 Local 68,378.37

Base 0.00 65.94 0.00 68,378.37

COMMON STOCK247361702 09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)DELTA AIR LINES INC

2,030.000 NHEU Local 10.810000 0.00 30.45 0.00 21,974.751.000000

Base 10.810000 0.00 30.45 0.00 21,974.75
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REIT USD.01252784301 18 Feb 2011 24 Feb 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)DIAMONDROCK HOSPITALITY CO

1,570.000 NHHZ Local 12.165300 0.00 23.55 0.00 19,123.071.000000

Base 12.165300 0.00 23.55 0.00 19,123.07

REIT USD.01253868103 10 Mar 2011 15 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)DIGITAL REALTY TRUST INC

450.000 NHHY Local 56.349900 0.00 6.75 0.00 25,364.211.000000

Base 56.349900 0.00 6.75 0.00 25,364.21

COMMON STOCK USD.01254687106 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSWALT DISNEY CO/THE

480.000 NHHY Local 40.410400 0.00 7.20 0.00 19,404.191.000000

Base 40.410400 0.00 7.20 0.00 19,404.19

COMMON STOCK USD.0125470F104 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSDISCOVERY COMMUNICATIONS A

510.000 NHEU Local 40.994100 0.00 7.65 0.00 20,914.641.000000

Base 40.994100 0.00 7.65 0.00 20,914.64

COMMON STOCK USD.0125470M109 04 Mar 2011 09 Mar 2011 USD/DTC 0.01UBS SECURITIES LLCDISH NETWORK CORP A

19,400.000 NHDF Local 23.405300 0.00 135.80 0.00 454,198.621.000000

Base 23.405300 0.00 135.80 0.00 454,198.62

03 Mar 2011 08 Mar 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

27,000.000 NHDF Local 23.711800 0.00 270.00 0.00 640,488.601.000000

Base 23.711800 0.00 270.00 0.00 640,488.60

07 Mar 2011 10 Mar 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

4,800.000 NHDF Local 23.082500 0.00 36.00 0.00 110,832.001.000000

Base 23.082500 0.00 36.00 0.00 110,832.00

08 Mar 2011 11 Mar 2011 USD/DTC 0.01FOX RIVEREXECUTION TECHNOLOGY, LLC

12,000.000 NHDF Local 23.553500 0.00 84.00 0.00 282,726.001.000000

Base 23.553500 0.00 84.00 0.00 282,726.00
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09 Mar 2011 14 Mar 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

11,100.000 NHDF Local 23.866900 0.00 55.50 0.00 264,978.091.000000

Base 23.866900 0.00 55.50 0.00 264,978.09

10 Mar 2011 15 Mar 2011 USD/DTC 0.01UBS SECURITIES LLC

15,100.000 NHDF Local 23.429800 0.00 105.70 0.00 353,895.681.000000

Base 23.429800 0.00 105.70 0.00 353,895.68

11 Mar 2011 16 Mar 2011 USD/DTC 0.01FOX RIVEREXECUTION TECHNOLOGY, LLC

9,400.000 NHDF Local 23.400100 0.00 65.80 0.00 220,026.741.000000

Base 23.400100 0.00 65.80 0.00 220,026.74

14 Mar 2011 17 Mar 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

2,800.000 NHDF Local 23.277300 0.00 21.00 0.00 65,197.441.000000

Base 23.277300 0.00 21.00 0.00 65,197.44

15 Mar 2011 18 Mar 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

400.000 NHDF Local 22.681200 0.00 2.00 0.00 9,074.481.000000

Base 22.681200 0.00 2.00 0.00 9,074.48

17 Mar 2011 22 Mar 2011 USD/DTC 0.01FOX RIVEREXECUTION TECHNOLOGY, LLC

10,700.000 NHDF Local 23.628700 0.00 74.90 0.00 252,901.991.000000

Base 23.628700 0.00 74.90 0.00 252,901.99

18 Mar 2011 23 Mar 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

1,600.000 NHDF Local 23.776500 0.00 12.00 0.00 38,054.401.000000

Base 23.776500 0.00 12.00 0.00 38,054.40

21 Mar 2011 24 Mar 2011 USD/DTC 0.01FOX RIVEREXECUTION TECHNOLOGY, LLC

22,200.000 NHDF Local 23.361500 0.00 155.40 0.00 518,780.701.000000

Base 23.361500 0.00 155.40 0.00 518,780.70

25 Mar 2011 30 Mar 2011 USD/DTC 0.01FOX RIVEREXECUTION TECHNOLOGY, LLC

6,600.000 NHDF Local 24.326100 0.00 46.20 0.00 160,598.461.000000

Base 24.326100 0.00 46.20 0.00 160,598.46
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28 Mar 2011 31 Mar 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

13,300.000 NHDF Local 24.262400 0.00 99.75 0.00 322,789.671.000000

Base 24.262400 0.00 99.75 0.00 322,789.67

29 Mar 2011 OPEN USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

14,400.000 NHDF Local 24.200200 0.00 108.00 0.00 348,590.881.000000

Base 24.200200 0.00 108.00 0.00 348,590.88

25470M109 Total

1,272.05 0.000.00170,800.000 Local 4,043,133.75

Base 0.00 1,272.05 0.00 4,043,133.75

COMMON STOCK USD5.257651109 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSDONALDSON CO INC

310.000 NHEU Local 58.571900 0.00 4.65 0.00 18,161.941.000000

Base 58.571900 0.00 4.65 0.00 18,161.94

09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

200.000 NHEU Local 57.729000 0.00 3.00 0.00 11,548.801.000000

Base 57.729000 0.00 3.00 0.00 11,548.80

257651109 Total

7.65 0.000.00510.000 Local 29,710.74

Base 0.00 7.65 0.00 29,710.74

COMMON STOCK USD1.260003108 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSDOVER CORP

270.000 NHEU Local 64.868500 0.00 4.05 0.00 17,518.551.000000

Base 64.868500 0.00 4.05 0.00 17,518.55

04 Mar 2011 09 Mar 2011 USD/DTC 0.03UBS SECURITIES LLC

18,950.000 NHDZ Local 65.782000 0.00 568.50 0.00 1,247,137.401.000000

Base 65.782000 0.00 568.50 0.00 1,247,137.40
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04 Mar 2011 09 Mar 2011 USD/DTC 0.02LIQUIDNETINC

39,445.000 NHDZ Local 65.480000 0.00 788.90 0.00 2,583,647.501.000000

Base 65.480000 0.00 788.90 0.00 2,583,647.50

07 Mar 2011 10 Mar 2011 USD/DTC 0.03UBS SECURITIES LLC

5,505.000 NHDZ Local 64.422300 0.00 165.15 0.00 354,809.911.000000

Base 64.422300 0.00 165.15 0.00 354,809.91

09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

200.000 NHEU Local 64.409900 0.00 3.00 0.00 12,884.981.000000

Base 64.409900 0.00 3.00 0.00 12,884.98

260003108 Total

1,529.60 0.000.0064,370.000 Local 4,215,998.34

Base 0.00 1,529.60 0.00 4,215,998.34

COMMON STOCK USD.0126138E109 07 Mar 2011 10 Mar 2011 USD/DTC 0.05LOOP CAPITAL MARKETSDR PEPPER SNAPPLE GROUP INC

17,000.000 NHDJ Local 37.284000 0.00 850.00 0.00 634,678.001.000000

Base 37.284000 0.00 850.00 0.00 634,678.00

DREYFUS INS CASH ADV26200V104 03 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTDREYFUS CASH ADVANTAGE FUND

0.190 NHFL Local 1.000000 0.00 0.00 0.00 0.191.000000

Base 1.000000 0.00 0.00 0.00 0.19

03 Jan 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-0.190 NHFL Local 1.000000 0.00 0.00 0.00 -0.191.000000

Base 1.000000 0.00 0.00 0.00 -0.19

11 Jan 2011 USD/BOSSTATE STREET BANK AND TRUST

19.050 NHFL Local 1.000000 0.00 0.00 0.00 19.051.000000

Base 1.000000 0.00 0.00 0.00 19.05
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11 Jan 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-19.050 NHFL Local 1.000000 0.00 0.00 0.00 -19.051.000000

Base 1.000000 0.00 0.00 0.00 -19.05

11 Jan 2011 11 Jan 2011 USD/BOSSTATE STREET BANK AND TRUST

18.860 NHFL Local 1.000000 0.00 0.00 0.00 18.861.000000

Base 1.000000 0.00 0.00 0.00 18.86

03 Jan 2011 03 Jan 2011 USD/BOSSTATE STREET BANK AND TRUST

0.190 NHFL Local 1.000000 0.00 0.00 0.00 0.191.000000

Base 1.000000 0.00 0.00 0.00 0.19

01 Feb 2011 01 Feb 2011 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 Mar 2011 01 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

0.090 NHFL Local 1.000000 0.00 0.00 0.00 0.091.000000

Base 1.000000 0.00 0.00 0.00 0.09

11 Mar 2011 11 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

399.880 NHFL Local 1.000000 0.00 0.00 0.00 399.881.000000

Base 1.000000 0.00 0.00 0.00 399.88

26200V104 Total

0.00 0.000.00419.320 Local 419.32

Base 0.00 0.00 0.00 419.32

COMMON STOCK USD.0126433B107 22 Mar 2011 25 Mar 2011 USD/DTC 0.04WILLIAM BLAIR & COMPANY L.L.CDUFF + PHELPS CORP CLASS A

4,092.000 NHEX Local 15.672300 0.00 163.68 0.00 64,294.731.000000

Base 15.672300 0.00 163.68 0.00 64,294.73
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30 Mar 2011 OPEN USD/DTC 0.03MR BEAL &COMPANY

373.000 NHEX Local 15.848100 0.00 11.19 0.00 5,922.531.000000

Base 15.848100 0.00 11.19 0.00 5,922.53

31 Mar 2011 OPEN USD/DTC 0.03MR BEAL &COMPANY

5,897.000 NHEX Local 15.879800 0.00 176.91 0.00 93,820.091.000000

Base 15.879800 0.00 176.91 0.00 93,820.09

26433B107 Total

351.78 0.000.0010,362.000 Local 164,037.35

Base 0.00 351.78 0.00 164,037.35

REIT USD.0126817Q506 18 Feb 2011 24 Feb 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)DYNEX CAPITAL INC

930.000 NHHZ Local 10.612900 0.00 13.95 0.00 9,883.951.000000

Base 10.612900 0.00 13.95 0.00 9,883.95

COMMON STOCK USD.01268648102 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSEMC CORP/MASS

660.000 NHEU Local 25.391400 0.00 9.90 0.00 16,768.221.000000

Base 25.391400 0.00 9.90 0.00 16,768.22

09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

380.000 NHEU Local 26.799900 0.00 5.70 0.00 10,189.661.000000

Base 26.799900 0.00 5.70 0.00 10,189.66

268648102 Total

15.60 0.000.001,040.000 Local 26,957.88

Base 0.00 15.60 0.00 26,957.88

COMMON STOCK USD.01277432100 06 Jan 2011 11 Jan 2011 USD/DTC 0.02GARDNER RICH & COEASTMAN CHEMICAL CO

2,300.000 NHEY Local 87.568700 0.00 46.00 0.00 201,454.011.000000

Base 87.568700 0.00 46.00 0.00 201,454.01
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COMMON STOCK USD.5278058102 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSEATON CORP

105.000 NHEU Local 108.360000 0.00 1.58 0.00 11,379.381.000000

Base 108.360000 0.00 1.58 0.00 11,379.38

04 Mar 2011 09 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,020.000 NHDM Local 54.414000 0.00 30.30 0.00 109,946.581.000000

Base 54.414000 0.00 30.30 0.00 109,946.58

09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

200.000 NHEU Local 53.109800 0.00 3.00 0.00 10,624.961.000000

Base 53.109800 0.00 3.00 0.00 10,624.96

278058102 Total

34.88 0.000.002,325.000 Local 131,950.92

Base 0.00 34.88 0.00 131,950.92

COMMON STOCK278265103 05 Jan 2011 10 Jan 2011 USD/DTC 0.04MR BEAL &COMPANYEATON VANCE CORP

6,019.000 NHEZ Local 30.294800 0.00 240.76 0.00 182,585.161.000000

Base 30.294800 0.00 240.76 0.00 182,585.16

COMMON STOCK278642103 31 Mar 2011 OPEN USD/DTC 0.03BNY CONVERGEX LJREBAY INC

34,195.000 NHDG Local 31.306000 0.00 1,196.79 0.00 1,071,705.461.000000

Base 31.306000 0.00 1,196.79 0.00 1,071,705.46

COMMON STOCK USD.1278715206 24 Mar 2011 29 Mar 2011 USD/DTC 0.02KNIGHT EQUITY MARKETS L.P.EBIX INC

9,700.000 NHDX Local 22.393100 0.00 194.00 0.00 217,407.071.000000

Base 22.393100 0.00 194.00 0.00 217,407.07

25 Mar 2011 30 Mar 2011 USD/DTC 0.03MR BEAL &COMPANY

9,950.000 NHDX Local 22.343000 0.00 298.50 0.00 222,611.351.000000

Base 22.343000 0.00 298.50 0.00 222,611.35
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278715206 Total

492.50 0.000.0019,650.000 Local 440,018.42

Base 0.00 492.50 0.00 440,018.42

REIT USD.0128140H104 18 Feb 2011 24 Feb 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)EDUCATION REALTY TRUST INC

2,140.000 NHHZ Local 8.139000 0.00 32.10 0.00 17,449.561.000000

Base 8.139000 0.00 32.10 0.00 17,449.56

COMMON STOCK28238P109 08 Dec 2010 08 Dec 2010 USD/DTCSTOCK DISTRIBUTIONEHEALTH INC

71,642.000 NHEL Local 15.810000 0.00 0.00 0.00 1,132,660.021.000000

Base 15.810000 0.00 0.00 0.00 1,132,660.02

COMMON STOCK USD3.28336L109 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSEL PASO CORP

1,800.000 NHHY Local 16.350700 0.00 27.00 0.00 29,458.261.000000

Base 16.350700 0.00 27.00 0.00 29,458.26

COMMON STOCK NPV283677854 07 Jan 2011 12 Jan 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)EL PASO ELECTRIC CO

120.000 NHHZ Local 27.642600 0.00 1.80 0.00 3,318.911.000000

Base 27.642600 0.00 1.80 0.00 3,318.91

COMMON STOCK USD.0128660G106 17 Mar 2011 22 Mar 2011 USD/DTC 0.04SUNTRUST CAPITAL MARKETS, INC.ELIZABETH ARDEN INC

1,220.000 NHHO Local 26.259300 0.00 48.80 0.00 32,085.151.000000

Base 26.259300 0.00 48.80 0.00 32,085.15

COMMON STOCK USD.0129084Q100 03 Mar 2011 08 Mar 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLCEMCOR GROUP INC

2,250.000 NHHO Local 31.885800 0.00 90.00 0.00 71,833.051.000000

Base 31.885800 0.00 90.00 0.00 71,833.05

04 Mar 2011 09 Mar 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

12,350.000 NHHO Local 31.703100 0.00 494.00 0.00 392,027.291.000000

Base 31.703100 0.00 494.00 0.00 392,027.29



Prepared by State StreetPage 441

Purchase Report by Report Date
Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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

07 Mar 2011 10 Mar 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

11,110.000 NHHO Local 31.684700 0.00 444.40 0.00 352,461.421.000000

Base 31.684700 0.00 444.40 0.00 352,461.42

29084Q100 Total

1,028.40 0.000.0025,710.000 Local 816,321.76

Base 0.00 1,028.40 0.00 816,321.76

COMMON STOCK USD.5291011104 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSEMERSON ELECTRIC CO

170.000 NHEU Local 60.050000 0.00 2.55 0.00 10,211.051.000000

Base 60.050000 0.00 2.55 0.00 10,211.05

ADR NPV29244T101 14 Mar 2011 17 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSEMPRESA NAC ELEC CHIL SP ADR

1,200.000 NHHJ Local 51.005000 0.00 18.00 0.00 61,224.001.000000

Base 51.005000 0.00 18.00 0.00 61,224.00

COMMON STOCK USD.1292475209 07 Jan 2011 12 Jan 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)EMULEX CORP

820.000 NHHZ Local 11.560000 0.00 12.30 0.00 9,491.501.000000

Base 11.560000 0.00 12.30 0.00 9,491.50

ADR NPV29274F104 14 Mar 2011 17 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSENERSIS S.A.  SPONS ADR

2,600.000 NHHJ Local 19.384200 0.00 39.00 0.00 50,437.921.000000

Base 19.384200 0.00 39.00 0.00 50,437.92

COMMON STOCK USD.0129275Y102 07 Mar 2011 10 Mar 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCENERSYS

6,400.000 NHDU Local 35.445600 0.00 32.00 0.00 226,883.841.000000

Base 35.445600 0.00 32.00 0.00 226,883.84

09 Mar 2011 14 Mar 2011 USD/DTC 0.02LIQUIDNETINC

3,920.000 NHDU Local 36.625000 0.00 69.38 0.00 143,639.381.000000

Base 36.625000 0.00 69.38 0.00 143,639.38



Prepared by State StreetPage 442

Purchase Report by Report Date
Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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

10 Mar 2011 15 Mar 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

11,650.000 NHDU Local 35.741600 0.00 58.25 0.00 416,447.891.000000

Base 35.741600 0.00 58.25 0.00 416,447.89

29275Y102 Total

159.63 0.000.0021,970.000 Local 786,971.11

Base 0.00 159.63 0.00 786,971.11

REIT USD.0129380T105 23 Feb 2011 28 Feb 2011 USD/DTC 0.03CREDIT SUISSE SECURITIES (USA) LLCENTERTAINMENT PROPERTIES TR

1,050.000 NHHO Local 46.052900 0.00 31.50 0.00 48,387.051.000000

Base 46.052900 0.00 31.50 0.00 48,387.05

COMMON STOCK29384R105 20 Jan 2011 25 Jan 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INCENTROPIC COMMUNICATIONS INC

32,800.000 NHDY Local 12.320500 0.00 984.00 0.00 405,096.401.000000

Base 12.320500 0.00 984.00 0.00 405,096.40

07 Mar 2011 10 Mar 2011 USD/DTC 0.03NATIONAL FINANCIAL SERVICES CORP.

10,100.000 NHDX Local 8.991800 0.00 303.00 0.00 91,120.181.000000

Base 8.991800 0.00 303.00 0.00 91,120.18

07 Mar 2011 10 Mar 2011 USD/DTC 0.02AQUA SECURITIES LP

11,550.000 NHDX Local 8.989400 0.00 231.00 0.00 104,058.571.000000

Base 8.989400 0.00 231.00 0.00 104,058.57

08 Mar 2011 11 Mar 2011 USD/DTC 0.02AQUA SECURITIES LP

16,900.000 NHDX Local 9.081500 0.00 338.00 0.00 153,815.351.000000

Base 9.081500 0.00 338.00 0.00 153,815.35

08 Mar 2011 11 Mar 2011 USD/DTC 0.03NATIONAL FINANCIAL SERVICES CORP.

22,400.000 NHDX Local 9.030200 0.00 672.00 0.00 202,948.481.000000

Base 9.030200 0.00 672.00 0.00 202,948.48
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09 Mar 2011 14 Mar 2011 USD/DTC 0.02AQUA SECURITIES LP

7,300.000 NHDX Local 8.716700 0.00 146.00 0.00 63,777.911.000000

Base 8.716700 0.00 146.00 0.00 63,777.91

09 Mar 2011 14 Mar 2011 USD/DTC 0.01WEEDEN + CO.

23,500.000 NHDX Local 8.709500 0.00 235.00 0.00 204,908.251.000000

Base 8.709500 0.00 235.00 0.00 204,908.25

10 Mar 2011 15 Mar 2011 USD/DTC 0.01WEEDEN + CO.

6,650.000 NHDX Local 8.453900 0.00 66.50 0.00 56,284.941.000000

Base 8.453900 0.00 66.50 0.00 56,284.94

11 Mar 2011 16 Mar 2011 USD/DTC 0.01WEEDEN + CO.

9,400.000 NHDX Local 8.053800 0.00 94.00 0.00 75,799.721.000000

Base 8.053800 0.00 94.00 0.00 75,799.72

14 Mar 2011 17 Mar 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

8,290.000 NHHO Local 8.009400 0.00 248.70 0.00 66,646.631.000000

Base 8.009400 0.00 248.70 0.00 66,646.63

29384R105 Total

3,318.20 0.000.00148,890.000 Local 1,424,456.43

Base 0.00 3,318.20 0.00 1,424,456.43

REIT USD.01294752100 07 Jan 2011 12 Jan 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)EQUITY ONE INC

440.000 NHHZ Local 18.124500 0.00 6.60 0.00 7,981.381.000000

Base 18.124500 0.00 6.60 0.00 7,981.38

COMMON STOCK USD.01296315104 07 Jan 2011 12 Jan 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)ESCO TECHNOLOGIES INC

100.000 NHHZ Local 37.597400 0.00 1.50 0.00 3,761.241.000000

Base 37.597400 0.00 1.50 0.00 3,761.24
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COMMON STOCK USD.0130033R306 03 Jan 2011 03 Jan 2011 USD/DTCREVERSE SPLIT NON CASHEVERGREEN SOLAR INC

4,623.333 NHHZ Local 9.372314 0.00 0.00 0.00 43,331.331.000000

Base 9.372314 0.00 0.00 0.00 43,331.33

COMMON STOCK30066A105 07 Jan 2011 12 Jan 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)EXAMWORKS GROUP INC

430.000 NHHZ Local 17.590900 0.00 6.45 0.00 7,570.541.000000

Base 17.590900 0.00 6.45 0.00 7,570.54

COMMON STOCK30219E103 30 Mar 2011 OPEN USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITHEXPRESS INC

7,820.000 NHHO Local 19.050900 0.00 312.80 0.00 149,290.841.000000

Base 19.050900 0.00 312.80 0.00 149,290.84

31 Mar 2011 OPEN USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITH

4,440.000 NHHO Local 19.552300 0.00 177.60 0.00 86,989.811.000000

Base 19.552300 0.00 177.60 0.00 86,989.81

30219E103 Total

490.40 0.000.0012,260.000 Local 236,280.65

Base 0.00 490.40 0.00 236,280.65

REIT USD.0130225T102 07 Jan 2011 12 Jan 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)EXTRA SPACE STORAGE INC

190.000 NHHZ Local 17.450400 0.00 2.85 0.00 3,318.431.000000

Base 17.450400 0.00 2.85 0.00 3,318.43

COMMON STOCK USD.0130225X103 09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)EXTERRAN HOLDINGS INC

3,430.000 NHEU Local 22.546400 0.00 51.45 0.00 77,385.601.000000

Base 22.546400 0.00 51.45 0.00 77,385.60

10 Mar 2011 15 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

1,140.000 NHHY Local 21.759900 0.00 17.10 0.00 24,823.391.000000

Base 21.759900 0.00 17.10 0.00 24,823.39
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30225X103 Total

68.55 0.000.004,570.000 Local 102,208.99

Base 0.00 68.55 0.00 102,208.99

COMMON STOCK NPV30231G102 22 Feb 2011 25 Feb 2011 USD/DTC 0.02PERSHING LLCEXXON MOBIL CORP

1,700.000 NHEY Local 85.219300 0.00 34.00 0.00 144,906.811.000000

Base 85.219300 0.00 34.00 0.00 144,906.81

20 Jan 2011 25 Jan 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

2,290.000 NHDM Local 77.742900 0.00 34.35 0.00 178,065.591.000000

Base 77.742900 0.00 34.35 0.00 178,065.59

03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

560.000 NHEU Local 82.939600 0.00 8.40 0.00 46,454.581.000000

Base 82.939600 0.00 8.40 0.00 46,454.58

14 Feb 2011 16 Feb 2011 USD/DTC 0.04LOOP CAPITAL MARKETS

27,240.000 NHDG Local 83.879800 0.00 953.40 0.00 2,285,839.151.000000

Base 83.879800 0.00 953.40 0.00 2,285,839.15

16 Feb 2011 22 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

4,000.000 NHEY Local 83.538700 0.00 80.00 0.00 334,234.801.000000

Base 83.538700 0.00 80.00 0.00 334,234.80

09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

900.000 NHEU Local 83.809800 0.00 13.50 0.00 75,442.321.000000

Base 83.809800 0.00 13.50 0.00 75,442.32

30231G102 Total

1,123.65 0.000.0036,690.000 Local 3,064,943.25

Base 0.00 1,123.65 0.00 3,064,943.25
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COMMON STOCK USD.01302445101 26 Jan 2011 31 Jan 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPORFLIR SYSTEMS INC

22,792.000 NHDZ Local 30.425900 0.00 911.68 0.00 694,378.791.000000

Base 30.425900 0.00 911.68 0.00 694,378.79

27 Jan 2011 01 Feb 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

13,688.000 NHDZ Local 30.661400 0.00 547.52 0.00 420,240.761.000000

Base 30.661400 0.00 547.52 0.00 420,240.76

28 Jan 2011 02 Feb 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

17,420.000 NHDZ Local 30.830100 0.00 696.80 0.00 537,757.141.000000

Base 30.830100 0.00 696.80 0.00 537,757.14

07 Mar 2011 10 Mar 2011 USD/DTC 0.04CABRERA CAPITAL MARKETS

45,300.000 NHDZ Local 32.007600 0.00 1,812.00 0.00 1,451,756.281.000000

Base 32.007600 0.00 1,812.00 0.00 1,451,756.28

302445101 Total

3,968.00 0.000.0099,200.000 Local 3,104,132.97

Base 0.00 3,968.00 0.00 3,104,132.97

COMMON STOCK USD.0130249U101 20 Jan 2011 25 Jan 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)FMC TECHNOLOGIES INC

830.000 NHDM Local 85.668600 0.00 12.45 0.00 71,117.391.000000

Base 85.668600 0.00 12.45 0.00 71,117.39

09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

170.000 NHEU Local 92.719700 0.00 2.55 0.00 15,764.901.000000

Base 92.719700 0.00 2.55 0.00 15,764.90

30249U101 Total

15.00 0.000.001,000.000 Local 86,882.29

Base 0.00 15.00 0.00 86,882.29
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COMMON STOCK USD.01302520101 18 Feb 2011 24 Feb 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)FNB CORP

850.000 NHHZ Local 10.621800 0.00 12.75 0.00 9,041.281.000000

Base 10.621800 0.00 12.75 0.00 9,041.28

COMMON STOCK USD.01311900104 22 Mar 2011 25 Mar 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPORFASTENAL CO

13,946.000 NHDZ Local 61.592900 0.00 557.84 0.00 859,532.421.000000

Base 61.592900 0.00 557.84 0.00 859,532.42

23 Mar 2011 28 Mar 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

9,106.000 NHDZ Local 61.521300 0.00 364.24 0.00 560,577.201.000000

Base 61.521300 0.00 364.24 0.00 560,577.20

24 Mar 2011 29 Mar 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

13,632.000 NHDZ Local 62.807400 0.00 545.28 0.00 856,735.761.000000

Base 62.807400 0.00 545.28 0.00 856,735.76

25 Mar 2011 30 Mar 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

14,995.000 NHDZ Local 63.232200 0.00 599.80 0.00 948,766.641.000000

Base 63.232200 0.00 599.80 0.00 948,766.64

28 Mar 2011 31 Mar 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

11,321.000 NHDZ Local 63.442900 0.00 452.84 0.00 718,689.911.000000

Base 63.442900 0.00 452.84 0.00 718,689.91

311900104 Total

2,520.00 0.000.0063,000.000 Local 3,944,301.93

Base 0.00 2,520.00 0.00 3,944,301.93

COMMON STOCK USD.01313549404 10 Mar 2011 15 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)FEDERAL MOGUL CORP

1,140.000 NHHY Local 24.129400 0.00 17.10 0.00 27,524.621.000000

Base 24.129400 0.00 17.10 0.00 27,524.62
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COMMON STOCK NPV314211103 05 Jan 2011 10 Jan 2011 USD/DTC 0.04MR BEAL &COMPANYFEDERATED INVESTORS INC CL B

7,119.000 NHEZ Local 26.553900 0.00 284.76 0.00 189,321.971.000000

Base 26.553900 0.00 284.76 0.00 189,321.97

COMMON STOCK USD.0131620M106 12 Jan 2011 18 Jan 2011 USD/DTC 0.05LOOP CAPITAL MARKETSFIDELITY NATIONAL INFORMATIO

35,000.000 NHDJ Local 29.176600 0.00 1,750.00 0.00 1,022,931.001.000000

Base 29.176600 0.00 1,750.00 0.00 1,022,931.00

COMMON STOCK NPV316773100 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSFIFTH THIRD BANCORP

11,530.000 NHHY Local 15.371000 0.00 172.95 0.00 177,400.581.000000

Base 15.371000 0.00 172.95 0.00 177,400.58

04 Mar 2011 09 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.

6,660.000 NHDM Local 13.807700 0.00 99.90 0.00 92,059.181.000000

Base 13.807700 0.00 99.90 0.00 92,059.18

316773100 Total

272.85 0.000.0018,190.000 Local 269,459.76

Base 0.00 272.85 0.00 269,459.76

COMMON STOCK USD.0131678A103 29 Dec 2010 05 Jan 2011 USD/DTCAUTREPAT-STK/$ DIVFIFTH STREET FINANCE CORP

763.395 NHDU Local 12.239993 0.00 0.00 0.00 9,343.951.000000

Base 12.239993 0.00 0.00 0.00 9,343.95

29 Dec 2010 05 Jan 2011 USD/DTCAUTREPAT-STK/$ DIV

73.297 NHHZ Local 12.240064 0.00 0.00 0.00 897.161.000000

Base 12.240064 0.00 0.00 0.00 897.16

31 Jan 2011 02 Feb 2011 USD/DTCAUTREPAT-STK/$ DIV

735.652 NHDU Local 12.520988 0.00 0.00 0.00 9,211.091.000000

Base 12.520988 0.00 0.00 0.00 9,211.09
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31 Jan 2011 02 Feb 2011 USD/DTCAUTREPAT-STK/$ DIV

67.079 NHHZ Local 12.521057 0.00 0.00 0.00 839.901.000000

Base 12.521057 0.00 0.00 0.00 839.90

28 Feb 2011 USD/DTCAUTREPAT-STK/$ DIV

674.574 NHDU Local 13.770824 0.00 0.00 0.00 9,289.441.000000

Base 13.770824 0.00 0.00 0.00 9,289.44

28 Feb 2011 CANCEL USD/DTCAUTREPAT-STK/$ DIV

-674.574 NHDU Local 13.770824 0.00 0.00 0.00 -9,289.441.000000

Base 13.770824 0.00 0.00 0.00 -9,289.44

28 Feb 2011 USD/DTCAUTREPAT-STK/$ DIV

61.510 NHHZ Local 6.074947 0.00 0.00 0.00 373.671.000000

Base 6.074947 0.00 0.00 0.00 373.67

28 Feb 2011 CANCEL USD/DTCAUTREPAT-STK/$ DIV

-61.510 NHHZ Local 6.074947 0.00 0.00 0.00 -373.671.000000

Base 6.074947 0.00 0.00 0.00 -373.67

28 Feb 2011 USD/DTCAUTREPAT-STK/$ DIV

61.510 NHHZ Local 13.770768 0.00 0.00 0.00 847.041.000000

Base 13.770768 0.00 0.00 0.00 847.04

28 Feb 2011 CANCEL USD/DTCAUTREPAT-STK/$ DIV

-61.510 NHHZ Local 13.770768 0.00 0.00 0.00 -847.041.000000

Base 13.770768 0.00 0.00 0.00 -847.04

28 Feb 2011 09 Mar 2011 USD/DTCAUTREPAT-STK/$ DIV

710.128 NHDU Local 13.081359 0.00 0.00 0.00 9,289.441.000000

Base 13.081359 0.00 0.00 0.00 9,289.44

28 Feb 2011 09 Mar 2011 USD/DTCAUTREPAT-STK/$ DIV

64.752 NHHZ Local 13.081294 0.00 0.00 0.00 847.041.000000

Base 13.081294 0.00 0.00 0.00 847.04
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22 Mar 2011 25 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,610.000 NHHZ Local 13.329800 0.00 24.15 0.00 21,485.131.000000

Base 13.329800 0.00 24.15 0.00 21,485.13

31678A103 Total

24.15 0.000.004,024.303 Local 51,913.71

Base 0.00 24.15 0.00 51,913.71

COMMON STOCK USD1.318672706 07 Jan 2011 07 Jan 2011 USD/DTCREVERSE SPLIT NON CASHFIRST BANCORP PUERTO RICO

3,070.664 NHHZ Local 22.571574 0.00 0.00 0.00 69,309.721.000000

Base 22.571574 0.00 0.00 0.00 69,309.72

COMMON STOCK319383105 22 Mar 2011 28 Mar 2011 USD/DTC 0.023 HEEVERS &CO. INC.FIRST BUSEY CORP

1,410.000 NHHZ Local 4.896500 0.00 21.15 0.00 6,925.221.000000

Base 4.896500 0.00 21.15 0.00 6,925.22

COMMON STOCK320517105 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSFIRST HORIZON NATIONAL CORP

2,590.000 NHHY Local 11.344600 0.00 38.85 0.00 29,421.361.000000

Base 11.344600 0.00 38.85 0.00 29,421.36

COMMON STOCK USD.01320867104 22 Mar 2011 25 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.FIRST MIDWEST BANCORP INC/IL

310.000 NHHZ Local 11.496600 0.00 4.65 0.00 3,568.601.000000

Base 11.496600 0.00 4.65 0.00 3,568.60

25 Mar 2011 30 Mar 2011 USD/DTC 0.04SUNTRUST CAPITAL MARKETS, INC.

3,830.000 NHHO Local 11.711100 0.00 153.20 0.00 45,006.711.000000

Base 11.711100 0.00 153.20 0.00 45,006.71

320867104 Total

157.85 0.000.004,140.000 Local 48,575.31

Base 0.00 157.85 0.00 48,575.31
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COMMON STOCK USD.01337930507 07 Jan 2011 12 Jan 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)FLAGSTAR BANCORP INC

1,890.000 NHHZ Local 1.682600 0.00 28.35 0.00 3,208.461.000000

Base 1.682600 0.00 28.35 0.00 3,208.46

COMMON STOCK USD.1337932107 28 Feb 2011 USD/DTCMERGER NON CASHFIRSTENERGY CORP

6,131.731 NHDM Local 30.133645 0.00 0.00 0.00 184,771.411.000000

Base 30.133645 0.00 0.00 0.00 184,771.41

28 Feb 2011 CANCEL USD/DTCMERGER NON CASH

-6,131.731 NHDM Local 30.133645 0.00 0.00 0.00 -184,771.411.000000

Base 30.133645 0.00 0.00 0.00 -184,771.41

28 Feb 2011 USD/DTCMERGER NON CASH

8,577.620 NHHY Local 34.751547 0.00 0.00 0.00 298,085.571.000000

Base 34.751547 0.00 0.00 0.00 298,085.57

28 Feb 2011 CANCEL USD/DTCMERGER NON CASH

-8,577.620 NHHY Local 34.751547 0.00 0.00 0.00 -298,085.571.000000

Base 34.751547 0.00 0.00 0.00 -298,085.57

28 Feb 2011 28 Feb 2011 USD/DTCMERGER NON CASH

6,131.731 NHDM Local 30.133645 0.00 0.00 0.00 184,771.411.000000

Base 30.133645 0.00 0.00 0.00 184,771.41

28 Feb 2011 28 Feb 2011 USD/DTCMERGER NON CASH

8,577.620 NHHY Local 34.751547 0.00 0.00 0.00 298,085.571.000000

Base 34.751547 0.00 0.00 0.00 298,085.57

337932107 Total

0.00 0.000.0014,709.351 Local 482,856.98

Base 0.00 0.00 0.00 482,856.98
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COMMON STOCK USD.01343412102 04 Mar 2011 09 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.FLUOR CORP

2,430.000 NHDM Local 70.811200 0.00 36.45 0.00 172,107.671.000000

Base 70.811200 0.00 36.45 0.00 172,107.67

COMMON STOCK USD.01345370860 13 Jan 2011 19 Jan 2011 USD/DTC 0.02LOOP CAPITAL MARKETSFORD MOTOR CO

46,500.000 NHDF Local 18.883300 0.00 930.00 0.00 879,003.451.000000

Base 18.883300 0.00 930.00 0.00 879,003.45

28 Jan 2011 02 Feb 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

50,000.000 NHDF Local 16.109900 0.00 1,000.00 0.00 806,495.001.000000

Base 16.109900 0.00 1,000.00 0.00 806,495.00

01 Feb 2011 USD/DTC 0.04LOOP CAPITAL MARKETS

100,000.000 NHDF Local 16.197400 0.00 4,000.00 0.00 1,623,740.001.000000

Base 16.197400 0.00 4,000.00 0.00 1,623,740.00

01 Feb 2011 CANCEL USD/DTC 0.04LOOP CAPITAL MARKETS

-100,000.000 NHDF Local 16.197400 0.00 -4,000.00 0.00 -1,623,740.001.000000

Base 16.197400 0.00 -4,000.00 0.00 -1,623,740.00

03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

20,070.000 NHEU Local 15.629000 0.00 301.05 0.00 313,975.081.000000

Base 15.629000 0.00 301.05 0.00 313,975.08

01 Feb 2011 04 Feb 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

100,000.000 NHDF Local 16.197400 0.00 2,000.00 0.00 1,621,740.001.000000

Base 16.197400 0.00 2,000.00 0.00 1,621,740.00

09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

680.000 NHEU Local 14.419900 0.00 10.20 0.00 9,815.731.000000

Base 14.419900 0.00 10.20 0.00 9,815.73

345370860 Total

4,241.25 0.000.00217,250.000 Local 3,631,029.26

Base 0.00 4,241.25 0.00 3,631,029.26
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COMMON STOCK USD.1345838106 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSFOREST LABORATORIES INC

890.000 NHHY Local 32.867900 0.00 13.35 0.00 29,265.781.000000

Base 32.867900 0.00 13.35 0.00 29,265.78

COMMON STOCK349631101 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSFORTUNE BRANDS INC

480.000 NHHY Local 61.026600 0.00 7.20 0.00 29,299.971.000000

Base 61.026600 0.00 7.20 0.00 29,299.97

REIT USD.000135471R106 22 Mar 2011 25 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.FRANKLIN STREET PROPERTIES C

250.000 NHHZ Local 14.070000 0.00 3.75 0.00 3,521.251.000000

Base 14.070000 0.00 3.75 0.00 3,521.25

COMMON STOCK USD.135671D857 20 Jan 2011 25 Jan 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)FREEPORT MCMORAN COPPER

731.000 NHDM Local 110.670300 0.00 10.97 0.00 80,910.961.000000

Base 110.670300 0.00 10.97 0.00 80,910.96

01 Mar 2011 04 Mar 2011 USD/DTC 0.02MR BEAL &COMPANY

1,500.000 NHEY Local 52.131200 0.00 30.00 0.00 78,226.801.000000

Base 52.131200 0.00 30.00 0.00 78,226.80

09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

300.000 NHEU Local 48.590100 0.00 4.50 0.00 14,581.531.000000

Base 48.590100 0.00 4.50 0.00 14,581.53

35671D857 Total

45.47 0.000.002,531.000 Local 173,719.29

Base 0.00 45.47 0.00 173,719.29

PREFERRED STOCK 12/436186C509 24 Feb 2011 01 Mar 2011 USD/DTC 0.03PERSHING LLCALLY FINANCIAL INC

300.000 NHFS Local 24.120000 0.00 9.00 0.00 7,245.001.000000

Base 24.120000 0.00 9.00 0.00 7,245.00
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20 Jan 2011 25 Jan 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

54,300.000 NHFS Local 23.493400 0.00 1,629.00 0.00 1,277,320.621.000000

Base 23.493400 0.00 1,629.00 0.00 1,277,320.62

21 Jan 2011 26 Jan 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

4,500.000 NHFS Local 23.497200 0.00 135.00 0.00 105,872.401.000000

Base 23.497200 0.00 135.00 0.00 105,872.40

24 Jan 2011 27 Jan 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

4,900.000 NHFS Local 23.649100 0.00 147.00 0.00 116,027.591.000000

Base 23.649100 0.00 147.00 0.00 116,027.59

25 Jan 2011 28 Jan 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

6,800.000 NHFS Local 23.650000 0.00 204.00 0.00 161,024.001.000000

Base 23.650000 0.00 204.00 0.00 161,024.00

28 Jan 2011 02 Feb 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

23,000.000 NHFS Local 23.989200 0.00 690.00 0.00 552,441.601.000000

Base 23.989200 0.00 690.00 0.00 552,441.60

31 Jan 2011 03 Feb 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

6,000.000 NHFS Local 23.975200 0.00 180.00 0.00 144,031.201.000000

Base 23.975200 0.00 180.00 0.00 144,031.20

01 Feb 2011 04 Feb 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

1,100.000 NHFS Local 23.985500 0.00 33.00 0.00 26,417.051.000000

Base 23.985500 0.00 33.00 0.00 26,417.05

01 Feb 2011 04 Feb 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

32,000.000 NHFS Local 24.088900 0.00 960.00 0.00 771,804.801.000000

Base 24.088900 0.00 960.00 0.00 771,804.80

28 Feb 2011 03 Mar 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

2,600.000 NHFS Local 24.120000 0.00 78.00 0.00 62,790.001.000000

Base 24.120000 0.00 78.00 0.00 62,790.00
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15 Mar 2011 18 Mar 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

3,200.000 NHFS Local 24.120000 0.00 96.00 0.00 77,280.001.000000

Base 24.120000 0.00 96.00 0.00 77,280.00

16 Mar 2011 21 Mar 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

46,100.000 NHFS Local 24.103500 0.00 1,383.00 0.00 1,112,554.351.000000

Base 24.103500 0.00 1,383.00 0.00 1,112,554.35

36186C509 Total

5,544.00 0.000.00184,800.000 Local 4,414,808.61

Base 0.00 5,544.00 0.00 4,414,808.61

COMMON STOCK USD.0136237H101 25 Jan 2011 28 Jan 2011 USD/DTC 0.04BARCLAYS CAPITAL LEG III APPAREL GROUP LTD

180.000 NHHO Local 32.328000 0.00 7.20 0.00 5,826.241.000000

Base 32.328000 0.00 7.20 0.00 5,826.24

26 Jan 2011 31 Jan 2011 USD/DTC 0.04BARCLAYS CAPITAL LE

3,080.000 NHHO Local 33.962300 0.00 123.20 0.00 104,727.081.000000

Base 33.962300 0.00 123.20 0.00 104,727.08

27 Jan 2011 01 Feb 2011 USD/DTC 0.04PIPER JAFFRAY

1,130.000 NHHO Local 35.362000 0.00 45.20 0.00 40,004.261.000000

Base 35.362000 0.00 45.20 0.00 40,004.26

28 Jan 2011 02 Feb 2011 USD/DTC 0.04PIPER JAFFRAY

3,390.000 NHHO Local 34.967800 0.00 135.60 0.00 118,676.441.000000

Base 34.967800 0.00 135.60 0.00 118,676.44

31 Jan 2011 03 Feb 2011 USD/DTC 0.04PIPER JAFFRAY

2,260.000 NHHO Local 34.871300 0.00 90.40 0.00 78,899.541.000000

Base 34.871300 0.00 90.40 0.00 78,899.54
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01 Feb 2011 04 Feb 2011 USD/DTC 0.04PIPER JAFFRAY

2,260.000 NHHO Local 36.468500 0.00 90.40 0.00 82,509.211.000000

Base 36.468500 0.00 90.40 0.00 82,509.21

02 Feb 2011 07 Feb 2011 USD/DTC 0.04PIPER JAFFRAY

1,130.000 NHHO Local 36.182900 0.00 45.20 0.00 40,931.881.000000

Base 36.182900 0.00 45.20 0.00 40,931.88

03 Feb 2011 08 Feb 2011 USD/DTC 0.04PIPER JAFFRAY

1,460.000 NHHO Local 37.148300 0.00 58.40 0.00 54,294.921.000000

Base 37.148300 0.00 58.40 0.00 54,294.92

31 Mar 2011 OPEN USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

1,330.000 NHHO Local 36.945700 0.00 53.20 0.00 49,190.981.000000

Base 36.945700 0.00 53.20 0.00 49,190.98

36237H101 Total

648.80 0.000.0016,220.000 Local 575,060.55

Base 0.00 648.80 0.00 575,060.55

36299S938 04 Feb 2011 04 Feb 2011 USD/BOSCAPITAL CALLGTCR IX

986,712.000 NHEL Local 1.000000 0.00 0.00 0.00 986,712.001.000000

Base 1.000000 0.00 0.00 0.00 986,712.00

COMMON STOCK USD.01365558105 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSGARDNER DENVER INC

280.000 NHEU Local 73.457900 0.00 4.20 0.00 20,572.411.000000

Base 73.457900 0.00 4.20 0.00 20,572.41

COMMON STOCK NPV367299203 07 Jan 2011 12 Jan 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)GASTAR EXPLORATION LTD

1,690.000 NHHZ Local 4.498600 0.00 25.35 0.00 7,627.981.000000

Base 4.498600 0.00 25.35 0.00 7,627.98
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COMMON STOCK USD.06369604103 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSGENERAL ELECTRIC CO

570.000 NHEU Local 20.561800 0.00 8.55 0.00 11,728.781.000000

Base 20.561800 0.00 8.55 0.00 11,728.78

03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,000.000 NHHY Local 20.544800 0.00 30.00 0.00 41,119.601.000000

Base 20.544800 0.00 30.00 0.00 41,119.60

10 Mar 2011 15 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

910.000 NHHY Local 20.119900 0.00 13.65 0.00 18,322.761.000000

Base 20.119900 0.00 13.65 0.00 18,322.76

369604103 Total

52.20 0.000.003,480.000 Local 71,171.14

Base 0.00 52.20 0.00 71,171.14

REIT USD.01370023103 27 Jan 2011 27 Jan 2011 USD/DTCAUTREPAT-STK/$ DIVGENERAL GROWTH PROPERTIES

508.855 NHEU Local 14.472492 0.00 0.00 0.00 7,364.401.000000

Base 14.472492 0.00 0.00 0.00 7,364.40

27 Jan 2011 27 Jan 2011 USD/DTCAUTREPAT-STK/$ DIV

101.351 NHHY Local 14.472476 0.00 0.00 0.00 1,466.801.000000

Base 14.472476 0.00 0.00 0.00 1,466.80

03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,550.000 NHHY Local 14.732800 0.00 38.25 0.00 37,606.891.000000

Base 14.732800 0.00 38.25 0.00 37,606.89

370023103 Total

38.25 0.000.003,160.206 Local 46,438.09

Base 0.00 38.25 0.00 46,438.09
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COMMON STOCK USD.06371901109 10 Mar 2011 15 Mar 2011 USD/DTC 0.04OPPENHEIMER + CO. INC.GENTEX CORP

40,443.000 NHDZ Local 27.996600 0.00 1,617.72 0.00 1,133,884.211.000000

Base 27.996600 0.00 1,617.72 0.00 1,133,884.21

11 Mar 2011 16 Mar 2011 USD/DTC 0.04OPPENHEIMER + CO. INC.

5,257.000 NHDZ Local 27.794100 0.00 210.28 0.00 146,323.861.000000

Base 27.794100 0.00 210.28 0.00 146,323.86

22 Mar 2011 25 Mar 2011 USD/DTC 0.02LIQUIDNETINC

26,381.000 NHDZ Local 27.325500 0.00 527.62 0.00 721,401.641.000000

Base 27.325500 0.00 527.62 0.00 721,401.64

23 Mar 2011 28 Mar 2011 USD/DTC 0.04ISI GROUPINC

25,878.000 NHDZ Local 27.992400 0.00 1,035.12 0.00 725,422.451.000000

Base 27.992400 0.00 1,035.12 0.00 725,422.45

24 Mar 2011 29 Mar 2011 USD/DTC 0.04ISI GROUPINC

18,000.000 NHDZ Local 28.771100 0.00 720.00 0.00 518,599.801.000000

Base 28.771100 0.00 720.00 0.00 518,599.80

25 Mar 2011 30 Mar 2011 USD/DTC 0.04ISI GROUPINC

10,341.000 NHDZ Local 29.668900 0.00 413.64 0.00 307,219.731.000000

Base 29.668900 0.00 413.64 0.00 307,219.73

371901109 Total

4,524.38 0.000.00126,300.000 Local 3,552,851.69

Base 0.00 4,524.38 0.00 3,552,851.69

COMMON STOCK USD.01372476101 14 Feb 2011 17 Feb 2011 USD/DTC 0.04STEPHENS,INC.GEORESOURCES INC

3,290.000 NHHO Local 27.885500 0.00 131.60 0.00 91,874.901.000000

Base 27.885500 0.00 131.60 0.00 91,874.90
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15 Feb 2011 18 Feb 2011 USD/DTC 0.04STEPHENS,INC.

10,360.000 NHHO Local 29.249600 0.00 414.40 0.00 303,440.261.000000

Base 29.249600 0.00 414.40 0.00 303,440.26

16 Feb 2011 22 Feb 2011 USD/DTC 0.04STEPHENS,INC.

4,690.000 NHHO Local 29.211300 0.00 187.60 0.00 137,188.601.000000

Base 29.211300 0.00 187.60 0.00 137,188.60

18 Feb 2011 24 Feb 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

480.000 NHHZ Local 29.301300 0.00 7.20 0.00 14,071.821.000000

Base 29.301300 0.00 7.20 0.00 14,071.82

14 Mar 2011 17 Mar 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

2,700.000 NHHO Local 25.415400 0.00 81.00 0.00 68,702.581.000000

Base 25.415400 0.00 81.00 0.00 68,702.58

372476101 Total

821.80 0.000.0021,520.000 Local 615,278.16

Base 0.00 821.80 0.00 615,278.16

REIT USD.01374297109 22 Mar 2011 25 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.GETTY REALTY CORP

180.000 NHHZ Local 22.660000 0.00 2.70 0.00 4,081.501.000000

Base 22.660000 0.00 2.70 0.00 4,081.50

COMMON STOCK375558103 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSGILEAD SCIENCES INC

510.000 NHEU Local 38.834100 0.00 7.65 0.00 19,813.041.000000

Base 38.834100 0.00 7.65 0.00 19,813.04

14 Feb 2011 17 Feb 2011 USD/DTC 0.04MR BEAL &COMPANY

20,186.000 NHEZ Local 38.423400 0.00 807.44 0.00 776,422.191.000000

Base 38.423400 0.00 807.44 0.00 776,422.19
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375558103 Total

815.09 0.000.0020,696.000 Local 796,235.23

Base 0.00 815.09 0.00 796,235.23

REIT USD.01379302102 18 Feb 2011 24 Feb 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)GLIMCHER REALTY TRUST

2,060.000 NHHZ Local 9.254700 0.00 30.90 0.00 19,095.581.000000

Base 9.254700 0.00 30.90 0.00 19,095.58

COMMON STOCK38011M108 22 Mar 2011 25 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.GMX RESOURCES INC

3,070.000 NHHZ Local 5.632300 0.00 46.05 0.00 17,337.211.000000

Base 5.632300 0.00 46.05 0.00 17,337.21

COMMON STOCK USD.0138141G104 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSGOLDMAN SACHS GROUP INC

125.000 NHHY Local 163.150000 0.00 1.88 0.00 20,395.631.000000

Base 163.150000 0.00 1.88 0.00 20,395.63

10 Mar 2011 15 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

158.000 NHHY Local 160.359600 0.00 2.37 0.00 25,339.191.000000

Base 160.359600 0.00 2.37 0.00 25,339.19

38141G104 Total

4.25 0.000.00283.000 Local 45,734.82

Base 0.00 4.25 0.00 45,734.82

COMMON STOCK38173M102 30 Mar 2011 31 Mar 2011 USD/DTCAUTREPAT-STK/$ DIVGOLUB CAPITAL BDC INC

20.208 NHHZ Local 16.959619 0.00 0.00 0.00 342.721.000000

Base 16.959619 0.00 0.00 0.00 342.72

COMMON STOCK USD.2382410405 18 Feb 2011 24 Feb 2011 USD/DTC 0.03PULSE TRADING LLCGOODRICH PETROLEUM CORP

15,780.000 NHDY Local 20.199500 0.00 473.40 0.00 319,221.511.000000

Base 20.199500 0.00 473.40 0.00 319,221.51
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COMMON STOCK38259P508 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSGOOGLE INC CL A

29.000 NHEU Local 609.410000 0.00 0.44 0.00 17,673.331.000000

Base 609.410000 0.00 0.44 0.00 17,673.33

09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

46.000 NHEU Local 591.470000 0.00 0.69 0.00 27,208.311.000000

Base 591.470000 0.00 0.69 0.00 27,208.31

38259P508 Total

1.13 0.000.0075.000 Local 44,881.64

Base 0.00 1.13 0.00 44,881.64

COMMON STOCK USD.0138388F108 07 Jan 2011 12 Jan 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)WR GRACE + CO

90.000 NHHZ Local 36.410000 0.00 1.35 0.00 3,278.251.000000

Base 36.410000 0.00 1.35 0.00 3,278.25

COMMON STOCK USD1.384109104 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSGRACO INC

480.000 NHEU Local 40.474600 0.00 7.20 0.00 19,435.011.000000

Base 40.474600 0.00 7.20 0.00 19,435.01

GDR388706103 15 Mar 2011 18 Mar 2011 USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITHGRASIM INDUSTRIES REG S GDR

400.000 NHHJ Local 52.630000 0.00 6.00 0.00 21,058.001.000000

Base 52.630000 0.00 6.00 0.00 21,058.00

COMMON STOCK393222104 07 Jan 2011 12 Jan 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)GREEN PLAINS RENEWABLE ENERG

320.000 NHHZ Local 11.144400 0.00 4.80 0.00 3,571.011.000000

Base 11.144400 0.00 4.80 0.00 3,571.01

COMMON STOCK NPV393657101 18 Feb 2011 24 Feb 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)GREENBRIER COMPANIES INC

340.000 NHHZ Local 25.985900 0.00 5.10 0.00 8,840.311.000000

Base 25.985900 0.00 5.10 0.00 8,840.31
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COMMON STOCK USD.01395259104 04 Feb 2011 09 Feb 2011 USD/DTC 0.02ABEL NOSER CORPORATIONGREENHILL + CO INC

1,481.000 NHIB Local 74.516200 0.00 29.62 0.00 110,388.111.000000

Base 74.516200 0.00 29.62 0.00 110,388.11

09 Feb 2011 14 Feb 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

841.000 NHIB Local 75.101000 0.00 8.41 0.00 63,168.351.000000

Base 75.101000 0.00 8.41 0.00 63,168.35

10 Feb 2011 15 Feb 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

494.000 NHIB Local 75.800100 0.00 4.94 0.00 37,450.191.000000

Base 75.800100 0.00 4.94 0.00 37,450.19

395259104 Total

42.97 0.000.002,816.000 Local 211,006.65

Base 0.00 42.97 0.00 211,006.65

SPEC FUND LIMITED PA39999N928 29 Mar 2011 29 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTGROSVENOR INST US HEDGED EQTY

15,000,000.000 NHEI Local 1.000000 0.00 0.00 0.00 15,000,000.001.000000

Base 1.000000 0.00 0.00 0.00 15,000,000.00

COMMON STOCK USD.01402629208 01 Mar 2011 04 Mar 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INCGULFMARK OFFSHORE INC CL A

6,110.000 NHHO Local 44.580900 0.00 183.30 0.00 272,572.601.000000

Base 44.580900 0.00 183.30 0.00 272,572.60

02 Mar 2011 07 Mar 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

1,710.000 NHHO Local 45.048900 0.00 51.30 0.00 77,084.921.000000

Base 45.048900 0.00 51.30 0.00 77,084.92

03 Mar 2011 08 Mar 2011 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITH

1,180.000 NHHO Local 45.837100 0.00 47.20 0.00 54,134.981.000000

Base 45.837100 0.00 47.20 0.00 54,134.98
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04 Mar 2011 09 Mar 2011 USD/DTC 0.04SEI FINANCIAL SER CO

3,030.000 NHHO Local 45.428600 0.00 121.20 0.00 137,769.861.000000

Base 45.428600 0.00 121.20 0.00 137,769.86

18 Mar 2011 23 Mar 2011 USD/DTC 0.04JEFFERIES+ COMPANY INC

2,310.000 NHHO Local 43.009700 0.00 92.40 0.00 99,444.811.000000

Base 43.009700 0.00 92.40 0.00 99,444.81

402629208 Total

495.40 0.000.0014,340.000 Local 641,007.17

Base 0.00 495.40 0.00 641,007.17

COMMON STOCK USD.01402635304 09 Mar 2011 14 Mar 2011 USD/DTC 0.04JOHNSON RICE + COGULFPORT ENERGY CORP

4,304.000 NHEX Local 26.992600 0.00 172.16 0.00 116,348.311.000000

Base 26.992600 0.00 172.16 0.00 116,348.31

11 Mar 2011 16 Mar 2011 USD/DTC 0.04JOHNSON RICE + CO

2,900.000 NHEX Local 24.935500 0.00 116.00 0.00 72,428.951.000000

Base 24.935500 0.00 116.00 0.00 72,428.95

402635304 Total

288.16 0.000.007,204.000 Local 188,777.26

Base 0.00 288.16 0.00 188,777.26

REIT USD1.40414L109 20 Jan 2011 25 Jan 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)HCP INC

3,000.000 NHDM Local 36.271300 0.00 45.00 0.00 108,858.901.000000

Base 36.271300 0.00 45.00 0.00 108,858.90

03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

5,510.000 NHHY Local 37.116100 0.00 82.65 0.00 204,592.361.000000

Base 37.116100 0.00 82.65 0.00 204,592.36
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40414L109 Total

127.65 0.000.008,510.000 Local 313,451.26

Base 0.00 127.65 0.00 313,451.26

ADR40415F101 14 Mar 2011 17 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSHDFC BANK LTD ADR

1,400.000 NHHJ Local 154.574000 0.00 21.00 0.00 216,424.601.000000

Base 154.574000 0.00 21.00 0.00 216,424.60

COMMON STOCK USD.0140425J101 07 Jan 2011 12 Jan 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCHMS HOLDINGS CORP

1,184.000 NHIB Local 63.347700 0.00 11.84 0.00 75,015.521.000000

Base 63.347700 0.00 11.84 0.00 75,015.52

07 Jan 2011 12 Jan 2011 USD/DTC 0.02LIQUIDNETINC

1,439.000 NHIB Local 63.690000 0.00 28.78 0.00 91,678.691.000000

Base 63.690000 0.00 28.78 0.00 91,678.69

40425J101 Total

40.62 0.000.002,623.000 Local 166,694.21

Base 0.00 40.62 0.00 166,694.21

COMMON STOCK USD.01405217100 22 Mar 2011 25 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.HAIN CELESTIAL GROUP INC

290.000 NHHZ Local 30.000000 0.00 4.35 0.00 8,704.351.000000

Base 30.000000 0.00 4.35 0.00 8,704.35

COMMON STOCK USD2.5406216101 01 Mar 2011 04 Mar 2011 USD/DTC 0.02MR BEAL &COMPANYHALLIBURTON CO

2,200.000 NHEY Local 46.700900 0.00 44.00 0.00 102,785.981.000000

Base 46.700900 0.00 44.00 0.00 102,785.98

COMMON STOCK410120109 21 Jan 2011 26 Jan 2011 USD/DTC 0.04KEEFE BRUYETTE + WOODS INCHANCOCK HOLDING CO

4,660.000 NHHO Local 33.603600 0.00 186.40 0.00 156,779.181.000000

Base 33.603600 0.00 186.40 0.00 156,779.18



Prepared by State StreetPage 465

Purchase Report by Report Date
Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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

24 Jan 2011 27 Jan 2011 USD/DTC 0.04KEEFE BRUYETTE + WOODS INC

10,250.000 NHHO Local 33.596800 0.00 410.00 0.00 344,777.201.000000

Base 33.596800 0.00 410.00 0.00 344,777.20

25 Jan 2011 28 Jan 2011 USD/DTC 0.04KEEFE BRUYETTE + WOODS INC

1,410.000 NHHO Local 33.510600 0.00 56.40 0.00 47,306.351.000000

Base 33.510600 0.00 56.40 0.00 47,306.35

16 Feb 2011 22 Feb 2011 USD/DTC 0.04SEI FINANCIAL SER CO

2,460.000 NHHO Local 34.161700 0.00 98.40 0.00 84,136.181.000000

Base 34.161700 0.00 98.40 0.00 84,136.18

17 Feb 2011 23 Feb 2011 USD/DTC 0.04SEI FINANCIAL SER CO

2,250.000 NHHO Local 34.602100 0.00 90.00 0.00 77,944.731.000000

Base 34.602100 0.00 90.00 0.00 77,944.73

18 Feb 2011 24 Feb 2011 USD/DTC 0.04SEI FINANCIAL SER CO

2,110.000 NHHO Local 35.021400 0.00 84.40 0.00 73,979.551.000000

Base 35.021400 0.00 84.40 0.00 73,979.55

23 Feb 2011 28 Feb 2011 USD/DTC 0.04KEEFE BRUYETTE + WOODS INC

790.000 NHHO Local 34.055200 0.00 31.60 0.00 26,935.211.000000

Base 34.055200 0.00 31.60 0.00 26,935.21

16 Mar 2011 21 Mar 2011 USD/DTC 0.04KEEFE BRUYETTE + WOODS INC

1,550.000 NHHO Local 30.861000 0.00 62.00 0.00 47,896.551.000000

Base 30.861000 0.00 62.00 0.00 47,896.55

22 Mar 2011 25 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.

120.000 NHHZ Local 32.480000 0.00 1.80 0.00 3,899.401.000000

Base 32.480000 0.00 1.80 0.00 3,899.40

410120109 Total

1,021.00 0.000.0025,600.000 Local 863,654.35

Base 0.00 1,021.00 0.00 863,654.35
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COMMON STOCK USD.01410345102 04 Feb 2011 09 Feb 2011 USD/DTC 0.03BLAYLOCK + CO INCHANESBRANDS INC

1,260.000 NHEX Local 25.035800 0.00 37.80 0.00 31,582.911.000000

Base 25.035800 0.00 37.80 0.00 31,582.91

COMMON STOCK USD.01413086109 12 Jan 2011 18 Jan 2011 USD/DTC 0.02ABEL NOSER CORPORATIONHARMAN INTERNATIONAL

1,400.000 NHIB Local 46.284300 0.00 28.00 0.00 64,826.021.000000

Base 46.284300 0.00 28.00 0.00 64,826.02

COMMON STOCK USD.01416515104 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSHARTFORD FINANCIAL SVCS GRP

1,040.000 NHHY Local 28.350900 0.00 15.60 0.00 29,500.541.000000

Base 28.350900 0.00 15.60 0.00 29,500.54

09 Mar 2011 14 Mar 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

31,400.000 NHDF Local 28.364200 0.00 628.00 0.00 891,263.881.000000

Base 28.364200 0.00 628.00 0.00 891,263.88

416515104 Total

643.60 0.000.0032,440.000 Local 920,764.42

Base 0.00 643.60 0.00 920,764.42

REIT USD.00141902R103 18 Feb 2011 24 Feb 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)HATTERAS FINANCIAL CORP

1,620.000 NHHZ Local 29.134800 0.00 24.30 0.00 47,222.681.000000

Base 29.134800 0.00 24.30 0.00 47,222.68

REIT USD.01421946104 22 Mar 2011 25 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.HEALTHCARE REALTY TRUST INC

700.000 NHHZ Local 22.125000 0.00 10.50 0.00 15,498.001.000000

Base 22.125000 0.00 10.50 0.00 15,498.00

REIT USD1.42217K106 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSHEALTH CARE REIT INC

1,160.000 NHHY Local 49.218300 0.00 17.40 0.00 57,110.631.000000

Base 49.218300 0.00 17.40 0.00 57,110.63
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04 Mar 2011 09 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,050.000 NHDM Local 51.151300 0.00 30.75 0.00 104,890.921.000000

Base 51.151300 0.00 30.75 0.00 104,890.92

42217K106 Total

48.15 0.000.003,210.000 Local 162,001.55

Base 0.00 48.15 0.00 162,001.55

COMMON STOCK USD.0142224N101 07 Jan 2011 12 Jan 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)HEALTHSPRING INC

130.000 NHHZ Local 28.500600 0.00 1.95 0.00 3,707.031.000000

Base 28.500600 0.00 1.95 0.00 3,707.03

25 Mar 2011 30 Mar 2011 USD/DTC 0.02INSTINET

15,790.000 NHHO Local 36.392200 0.00 315.80 0.00 574,948.641.000000

Base 36.392200 0.00 315.80 0.00 574,948.64

28 Mar 2011 31 Mar 2011 USD/DTC 0.02INSTINET

6,450.000 NHHO Local 36.842500 0.00 129.00 0.00 237,763.131.000000

Base 36.842500 0.00 129.00 0.00 237,763.13

42224N101 Total

446.75 0.000.0022,370.000 Local 816,418.80

Base 0.00 446.75 0.00 816,418.80

COMMON STOCK42235N108 16 Feb 2011 22 Feb 2011 USD/DTC 0.03PULSE TRADING LLCHEARTLAND PAYMENT SYSTEMS IN

7,170.000 NHDY Local 17.978400 0.00 215.10 0.00 129,120.231.000000

Base 17.978400 0.00 215.10 0.00 129,120.23

COMMON STOCK USD.25422704106 07 Jan 2011 12 Jan 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)HECLA MINING CO

360.000 NHHZ Local 9.930300 0.00 5.40 0.00 3,580.311.000000

Base 9.930300 0.00 5.40 0.00 3,580.31
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18 Feb 2011 24 Feb 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

3,080.000 NHHZ Local 10.590000 0.00 46.20 0.00 32,663.401.000000

Base 10.590000 0.00 46.20 0.00 32,663.40

422704106 Total

51.60 0.000.003,440.000 Local 36,243.71

Base 0.00 51.60 0.00 36,243.71

COMMON STOCK NPV42330P107 22 Mar 2011 25 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.HELIX ENERGY SOLUTIONS GROUP

220.000 NHHZ Local 16.380000 0.00 3.30 0.00 3,606.901.000000

Base 16.380000 0.00 3.30 0.00 3,606.90

COMMON STOCK427096508 24 Mar 2011 29 Mar 2011 USD/DTCAUTREPAT-STK/$ DIVHERCULES TECHNOLOGY GROWTH

106.540 NHHZ Local 11.000000 0.00 0.00 0.00 1,171.941.000000

Base 11.000000 0.00 0.00 0.00 1,171.94

COMMON STOCK NPV42722X106 22 Mar 2011 25 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.HERITAGE FINANCIAL CORP

560.000 NHHZ Local 14.314200 0.00 8.40 0.00 8,024.351.000000

Base 14.314200 0.00 8.40 0.00 8,024.35

COMMERCIAL ESCROW42799R917 31 Jan 2011 USD/BOSAUTREPAT-DISTRIBUTIONHERITAGE TITLE COMP AUSTIN

195,000.000 NHEQ Local 1.000000 0.00 0.00 0.00 195,000.001.000000

Base 1.000000 0.00 0.00 0.00 195,000.00

31 Jan 2011 CANCEL USD/BOSAUTREPAT-DISTRIBUTION

-195,000.000 NHEQ Local 1.000000 0.00 0.00 0.00 -195,000.001.000000

Base 1.000000 0.00 0.00 0.00 -195,000.00

42799R917 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 USD1.42809H107 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSHESS CORP

490.000 NHHY Local 82.853300 0.00 7.35 0.00 40,605.471.000000

Base 82.853300 0.00 7.35 0.00 40,605.47

COMMON STOCK USD.01428236103 09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)HEWLETT PACKARD CO

410.000 NHEU Local 42.079900 0.00 6.15 0.00 17,258.911.000000

Base 42.079900 0.00 6.15 0.00 17,258.91

COMMON STOCK USD.01428291108 03 Mar 2011 08 Mar 2011 USD/DTC 0.03BLAYLOCK + CO INCHEXCEL CORP

5,829.000 NHEX Local 18.842300 0.00 174.87 0.00 110,006.641.000000

Base 18.842300 0.00 174.87 0.00 110,006.64

30 Mar 2011 OPEN USD/DTC 0.03MR BEAL &COMPANY

4,693.000 NHEX Local 19.415500 0.00 140.79 0.00 91,257.731.000000

Base 19.415500 0.00 140.79 0.00 91,257.73

428291108 Total

315.66 0.000.0010,522.000 Local 201,264.37

Base 0.00 315.66 0.00 201,264.37

REIT USD.01431284108 11 Feb 2011 16 Feb 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.HIGHWOODS PROPERTIES INC

2,090.000 NHHO Local 33.972200 0.00 83.60 0.00 71,085.501.000000

Base 33.972200 0.00 83.60 0.00 71,085.50

23 Feb 2011 28 Feb 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

3,950.000 NHHO Local 33.670700 0.00 158.00 0.00 133,157.271.000000

Base 33.670700 0.00 158.00 0.00 133,157.27

431284108 Total

241.60 0.000.006,040.000 Local 204,242.77

Base 0.00 241.60 0.00 204,242.77
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COMMON STOCK431466101 07 Jan 2011 12 Jan 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)HILL INTERNATIONAL INC

510.000 NHHZ Local 6.480000 0.00 7.65 0.00 3,312.451.000000

Base 6.480000 0.00 7.65 0.00 3,312.45

COMMON STOCK NPV431475102 01 Mar 2011 04 Mar 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCHILL ROM HOLDINGS INC

6,480.000 NHDU Local 37.858200 0.00 32.40 0.00 245,353.541.000000

Base 37.858200 0.00 32.40 0.00 245,353.54

02 Mar 2011 07 Mar 2011 USD/DTC 0.03BAIRD  ROBERT W. & COMPANY INCORPOR

9,792.000 NHDU Local 38.145900 0.00 293.76 0.00 373,818.411.000000

Base 38.145900 0.00 293.76 0.00 373,818.41

03 Mar 2011 08 Mar 2011 USD/DTC 0.03BAIRD  ROBERT W. & COMPANY INCORPOR

2,244.000 NHDU Local 38.816700 0.00 67.32 0.00 87,171.991.000000

Base 38.816700 0.00 67.32 0.00 87,171.99

07 Mar 2011 10 Mar 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

1,740.000 NHDU Local 38.468300 0.00 8.70 0.00 66,943.541.000000

Base 38.468300 0.00 8.70 0.00 66,943.54

431475102 Total

402.18 0.000.0020,256.000 Local 773,287.48

Base 0.00 402.18 0.00 773,287.48

COMMON STOCK USD.05437076102 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSHOME DEPOT INC

440.000 NHEU Local 36.685900 0.00 6.60 0.00 16,148.401.000000

Base 36.685900 0.00 6.60 0.00 16,148.40

09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

300.000 NHEU Local 37.309800 0.00 4.50 0.00 11,197.441.000000

Base 37.309800 0.00 4.50 0.00 11,197.44
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437076102 Total

11.10 0.000.00740.000 Local 27,345.84

Base 0.00 11.10 0.00 27,345.84

REIT USD.01437306103 24 Feb 2011 01 Mar 2011 USD/DTC 0.03MR BEAL &COMPANYHOME PROPERTIES INC

3,820.000 NHHO Local 55.568800 0.00 114.60 0.00 212,387.421.000000

Base 55.568800 0.00 114.60 0.00 212,387.42

25 Feb 2011 02 Mar 2011 USD/DTC 0.03MR BEAL &COMPANY

5,710.000 NHHO Local 57.199000 0.00 171.30 0.00 326,777.591.000000

Base 57.199000 0.00 171.30 0.00 326,777.59

10 Mar 2011 15 Mar 2011 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITH

5,120.000 NHHO Local 55.975800 0.00 204.80 0.00 286,800.901.000000

Base 55.975800 0.00 204.80 0.00 286,800.90

437306103 Total

490.70 0.000.0014,650.000 Local 825,965.91

Base 0.00 490.70 0.00 825,965.91

COMMON STOCK USD1.438516106 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSHONEYWELL INTERNATIONAL INC

240.000 NHEU Local 57.209200 0.00 3.60 0.00 13,733.811.000000

Base 57.209200 0.00 3.60 0.00 13,733.81

04 Mar 2011 09 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.

4,730.000 NHDM Local 56.256000 0.00 70.95 0.00 266,161.831.000000

Base 56.256000 0.00 70.95 0.00 266,161.83

438516106 Total

74.55 0.000.004,970.000 Local 279,895.64

Base 0.00 74.55 0.00 279,895.64
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COMMON STOCK USD.01442487203 22 Mar 2011 25 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.HOVNANIAN ENTERPRISES A

1,320.000 NHHZ Local 3.741500 0.00 19.80 0.00 4,958.581.000000

Base 3.741500 0.00 19.80 0.00 4,958.58

COMMON STOCK USD.01446150104 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSHUNTINGTON BANCSHARES INC

13,530.000 NHHY Local 7.296900 0.00 202.95 0.00 98,930.011.000000

Base 7.296900 0.00 202.95 0.00 98,930.01

COMMON STOCK USD1.450828108 02 Mar 2011 07 Mar 2011 USD/DTC 0.01KNIGHT DIRECT LLCIBERIABANK CORP

1,200.000 NHDX Local 56.680400 0.00 8.40 0.00 68,024.881.000000

Base 56.680400 0.00 8.40 0.00 68,024.88

02 Mar 2011 07 Mar 2011 USD/DTC 0.03FRIEDMAN BILLINGS + RAMSEY

2,700.000 NHDX Local 56.650000 0.00 81.00 0.00 153,036.001.000000

Base 56.650000 0.00 81.00 0.00 153,036.00

450828108 Total

89.40 0.000.003,900.000 Local 221,060.88

Base 0.00 89.40 0.00 221,060.88

COMMON STOCK USD1.450911102 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSITT CORP

490.000 NHHY Local 59.495100 0.00 7.35 0.00 29,159.951.000000

Base 59.495100 0.00 7.35 0.00 29,159.95

ADR45104G104 14 Mar 2011 17 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSICICI BANK LTD SPON ADR

4,600.000 NHHJ Local 44.614200 0.00 69.00 0.00 205,294.321.000000

Base 44.614200 0.00 69.00 0.00 205,294.32

COMMON STOCK USD.0145167R104 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSIDEX CORP

540.000 NHEU Local 40.035200 0.00 8.10 0.00 21,627.111.000000

Base 40.035200 0.00 8.10 0.00 21,627.11
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COMMON STOCK USD.01452308109 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSILLINOIS TOOL WORKS

520.000 NHEU Local 53.340200 0.00 7.80 0.00 27,744.701.000000

Base 53.340200 0.00 7.80 0.00 27,744.70

COMMON STOCK USD.01452327109 01 Feb 2011 04 Feb 2011 USD/DTC 0.03BLAYLOCK + CO INCILLUMINA INC

5,315.000 NHIB Local 70.949200 0.00 159.45 0.00 377,254.451.000000

Base 70.949200 0.00 159.45 0.00 377,254.45

03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

160.000 NHEU Local 70.330000 0.00 2.40 0.00 11,255.201.000000

Base 70.330000 0.00 2.40 0.00 11,255.20

14 Feb 2011 17 Feb 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

2,679.000 NHIB Local 73.294100 0.00 26.79 0.00 196,381.681.000000

Base 73.294100 0.00 26.79 0.00 196,381.68

08 Mar 2011 11 Mar 2011 USD/DTC 0.05BNY CONVERGEX

2,239.000 NHIB Local 67.059900 0.00 111.95 0.00 150,259.071.000000

Base 67.059900 0.00 111.95 0.00 150,259.07

452327109 Total

300.59 0.000.0010,393.000 Local 735,150.40

Base 0.00 300.59 0.00 735,150.40

COMMON STOCK USD.01453836108 30 Mar 2011 OPEN USD/DTC 0.03MR BEAL &COMPANYINDEPENDENT BANK CORP/MA

355.000 NHEX Local 26.390900 0.00 10.65 0.00 9,379.421.000000

Base 26.390900 0.00 10.65 0.00 9,379.42

31 Mar 2011 OPEN USD/DTC 0.03MR BEAL &COMPANY

3,403.000 NHEX Local 26.929900 0.00 102.09 0.00 91,744.541.000000

Base 26.929900 0.00 102.09 0.00 91,744.54
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453836108 Total

112.74 0.000.003,758.000 Local 101,123.96

Base 0.00 112.74 0.00 101,123.96

ADR456788108 14 Mar 2011 17 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSINFOSYS TECHNOLOGIES SP ADR

4,800.000 NHHJ Local 67.932600 0.00 72.00 0.00 326,148.481.000000

Base 67.932600 0.00 72.00 0.00 326,148.48

17 Mar 2011 22 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

800.000 NHHJ Local 65.641300 0.00 12.00 0.00 52,525.041.000000

Base 65.641300 0.00 12.00 0.00 52,525.04

456788108 Total

84.00 0.000.005,600.000 Local 378,673.52

Base 0.00 84.00 0.00 378,673.52

COMMON STOCK45772F107 07 Jan 2011 12 Jan 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)INPHI CORP

290.000 NHHZ Local 20.677700 0.00 4.35 0.00 6,000.881.000000

Base 20.677700 0.00 4.35 0.00 6,000.88

COMMON STOCK458140100 01 Mar 2011 04 Mar 2011 USD/DTC 0.02MR BEAL &COMPANYINTEL CORP

3,700.000 NHEY Local 21.533400 0.00 74.00 0.00 79,747.581.000000

Base 21.533400 0.00 74.00 0.00 79,747.58

09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

1,100.000 NHEU Local 21.079900 0.00 16.50 0.00 23,204.391.000000

Base 21.079900 0.00 16.50 0.00 23,204.39

458140100 Total

90.50 0.000.004,800.000 Local 102,951.97

Base 0.00 90.50 0.00 102,951.97
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COMMON STOCK USD1.459044103 07 Jan 2011 12 Jan 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)INTERNATIONAL BANCSHARES CRP

180.000 NHHZ Local 19.397600 0.00 2.70 0.00 3,494.271.000000

Base 19.397600 0.00 2.70 0.00 3,494.27

COMMON STOCK USD.2459200101 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSINTL BUSINESS MACHINES CORP

152.000 NHEU Local 164.017100 0.00 2.28 0.00 24,932.881.000000

Base 164.017100 0.00 2.28 0.00 24,932.88

09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

239.000 NHEU Local 166.869900 0.00 3.59 0.00 39,885.501.000000

Base 166.869900 0.00 3.59 0.00 39,885.50

459200101 Total

5.87 0.000.00391.000 Local 64,818.38

Base 0.00 5.87 0.00 64,818.38

COMMON STOCK USD.0145928H106 22 Mar 2011 25 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.INTERNATIONAL COAL GROUP INC

370.000 NHHZ Local 10.700000 0.00 5.55 0.00 3,964.551.000000

Base 10.700000 0.00 5.55 0.00 3,964.55

COMMON STOCK USD.0146069S109 05 Jan 2011 10 Jan 2011 USD/DTC 0.03PULSE TRADING LLCINTERSIL CORP A

6,140.000 NHDY Local 14.256000 0.00 184.20 0.00 87,716.041.000000

Base 14.256000 0.00 184.20 0.00 87,716.04

03 Feb 2011 08 Feb 2011 USD/DTC 0.03PULSE TRADING LLC

5,580.000 NHDY Local 13.500200 0.00 167.40 0.00 75,498.521.000000

Base 13.500200 0.00 167.40 0.00 75,498.52

46069S109 Total

351.60 0.000.0011,720.000 Local 163,214.56

Base 0.00 351.60 0.00 163,214.56
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COMMON STOCK46120E602 09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)INTUITIVE SURGICAL INC

32.000 NHEU Local 329.930000 0.00 0.48 0.00 10,558.241.000000

Base 329.930000 0.00 0.48 0.00 10,558.24

REIT USD.0146131B100 18 Feb 2011 24 Feb 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)INVESCO MORTGAGE CAPITAL

1,410.000 NHHZ Local 22.908000 0.00 21.15 0.00 32,321.431.000000

Base 22.908000 0.00 21.15 0.00 32,321.43

23 Feb 2011 28 Feb 2011 USD/DTC 0.04MORGAN STANLEY CO INCORPORATED

2,310.000 NHHO Local 22.650300 0.00 92.40 0.00 52,414.591.000000

Base 22.650300 0.00 92.40 0.00 52,414.59

24 Feb 2011 01 Mar 2011 USD/DTC 0.04MORGAN STANLEY CO INCORPORATED

4,120.000 NHHO Local 22.907900 0.00 164.80 0.00 94,545.351.000000

Base 22.907900 0.00 164.80 0.00 94,545.35

22 Mar 2011 25 Mar 2011 USD/DTC 0.02INSTINET

2,820.000 NHHO Local 21.246100 0.00 56.40 0.00 59,970.401.000000

Base 21.246100 0.00 56.40 0.00 59,970.40

46131B100 Total

334.75 0.000.0010,660.000 Local 239,251.77

Base 0.00 334.75 0.00 239,251.77

FUND II LP463995993 31 Jan 2011 USD/BOSAUTREPAT-DISTRIBUTIONINVESCO VENTURE PARTNRSHIP

665,443.000 NHEL Local 1.000000 0.00 0.00 0.00 665,443.001.000000

Base 1.000000 0.00 0.00 0.00 665,443.00

31 Jan 2011 CANCEL USD/BOSAUTREPAT-DISTRIBUTION

-665,443.000 NHEL Local 1.000000 0.00 0.00 0.00 -665,443.001.000000

Base 1.000000 0.00 0.00 0.00 -665,443.00
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463995993 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

ISHARES MSCI TAIWAN 464286731 14 Mar 2011 17 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSISHARES MSCI TAIWAN INDEX FUND

125,300.000 NHHJ Local 14.448200 0.00 1,879.50 0.00 1,812,238.961.000000

Base 14.448200 0.00 1,879.50 0.00 1,812,238.96

17 Mar 2011 22 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

28,100.000 NHHJ Local 14.079400 0.00 421.50 0.00 396,052.641.000000

Base 14.079400 0.00 421.50 0.00 396,052.64

464286731 Total

2,301.00 0.000.00153,400.000 Local 2,208,291.60

Base 0.00 2,301.00 0.00 2,208,291.60

ISHARES RUSSELL 2000464287655 13 Jan 2011 19 Jan 2011 USD/DTC 0.03WILLIAM BLAIR & COMPANY L.L.CISHARES RUSSELL 2000 INDEX FUN

3,479.000 NHDU Local 79.855400 0.00 104.37 0.00 277,921.311.000000

Base 79.855400 0.00 104.37 0.00 277,921.31

13 Jan 2011 19 Jan 2011 USD/DTC 0.03BARRINGTON RESEARCH ASSOCIATES INC.

4,091.000 NHDU Local 79.917400 0.00 122.73 0.00 327,064.811.000000

Base 79.917400 0.00 122.73 0.00 327,064.81

16 Feb 2011 22 Feb 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

9,240.000 NHDU Local 82.439600 0.00 46.20 0.00 761,788.101.000000

Base 82.439600 0.00 46.20 0.00 761,788.10

04 Mar 2011 09 Mar 2011 USD/DTC 0.01MORGAN STANLEY CO INCORPORATED

7,860.000 NHDU Local 82.535300 0.00 39.30 0.00 648,766.761.000000

Base 82.535300 0.00 39.30 0.00 648,766.76
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464287655 Total

312.60 0.000.0024,670.000 Local 2,015,540.98

Base 0.00 312.60 0.00 2,015,540.98

COMMON STOCK USD.01464592104 22 Mar 2011 25 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.ISLE OF CAPRI CASINOS

360.000 NHHZ Local 9.483300 0.00 5.40 0.00 3,419.391.000000

Base 9.483300 0.00 5.40 0.00 3,419.39

COMMON STOCK USD.0146612K108 07 Jan 2011 12 Jan 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)JDA SOFTWARE GROUP INC

230.000 NHHZ Local 28.643700 0.00 3.45 0.00 6,591.501.000000

Base 28.643700 0.00 3.45 0.00 6,591.50

COMMON STOCK USD1.46625H100 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSJPMORGAN CHASE + CO

960.000 NHHY Local 45.237500 0.00 14.40 0.00 43,442.401.000000

Base 45.237500 0.00 14.40 0.00 43,442.40

10 Mar 2011 15 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

440.000 NHHY Local 45.569900 0.00 6.60 0.00 20,057.361.000000

Base 45.569900 0.00 6.60 0.00 20,057.36

46625H100 Total

21.00 0.000.001,400.000 Local 63,499.76

Base 0.00 21.00 0.00 63,499.76

ADR46626D108 15 Mar 2011 18 Mar 2011 USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITHMMC NORILSK NICKEL JSC ADR

2,200.000 NHHJ Local 24.225700 0.00 33.00 0.00 53,329.541.000000

Base 24.225700 0.00 33.00 0.00 53,329.54

467998910 12 Jan 2011 12 Jan 2011 USD/BOSCAPITAL CALLJK + B CAPITAL IV LP

96,164.000 NHEL Local 1.000000 0.00 0.00 0.00 96,164.001.000000

Base 1.000000 0.00 0.00 0.00 96,164.00
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COMMON STOCK USD1.469814107 03 Jan 2011 06 Jan 2011 USD/DTC 0.02DEUTSCHE BANK SECURITIES INCJACOBS ENGINEERING GROUP INC

11,869.000 NHDZ Local 46.992300 0.00 237.38 0.00 557,988.991.000000

Base 46.992300 0.00 237.38 0.00 557,988.99

04 Jan 2011 07 Jan 2011 USD/DTC 0.02DEUTSCHE BANK SECURITIES INC

13,401.000 NHDZ Local 46.215600 0.00 268.02 0.00 619,603.281.000000

Base 46.215600 0.00 268.02 0.00 619,603.28

26 Jan 2011 31 Jan 2011 USD/DTC 0.04CABRERA CAPITAL MARKETS

39,300.000 NHDZ Local 52.496000 0.00 1,572.00 0.00 2,064,664.801.000000

Base 52.496000 0.00 1,572.00 0.00 2,064,664.80

469814107 Total

2,077.40 0.000.0064,570.000 Local 3,242,257.07

Base 0.00 2,077.40 0.00 3,242,257.07

COMMON STOCK USD.01477143101 22 Mar 2011 25 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.JETBLUE AIRWAYS CORP

580.000 NHHZ Local 5.814800 0.00 8.70 0.00 3,381.281.000000

Base 5.814800 0.00 8.70 0.00 3,381.28

COMMON STOCK USD1.478160104 04 Jan 2011 07 Jan 2011 USD/DTC 0.04MR BEAL &COMPANYJOHNSON + JOHNSON

11,831.000 NHEZ Local 63.247900 0.00 473.24 0.00 748,759.141.000000

Base 63.247900 0.00 473.24 0.00 748,759.14

03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,010.000 NHHY Local 60.817500 0.00 15.15 0.00 61,440.831.000000

Base 60.817500 0.00 15.15 0.00 61,440.83

09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

200.000 NHEU Local 60.649900 0.00 3.00 0.00 12,132.981.000000

Base 60.649900 0.00 3.00 0.00 12,132.98
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10 Mar 2011 15 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

260.000 NHHY Local 59.559900 0.00 3.90 0.00 15,489.471.000000

Base 59.559900 0.00 3.90 0.00 15,489.47

478160104 Total

495.29 0.000.0013,301.000 Local 837,822.42

Base 0.00 495.29 0.00 837,822.42

COMMON STOCK478366107 09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)JOHNSON CONTROLS INC

330.000 NHEU Local 41.949900 0.00 4.95 0.00 13,848.421.000000

Base 41.949900 0.00 4.95 0.00 13,848.42

DEPOSITORY RECEIPT47972P208 15 Mar 2011 21 Mar 2011 USD/EUR3 CABRERA CAPITAL MARKETS LLCCOMSTAR UNITED TELESYST GDR

3,100.000 NHHJ Local 6.797600 0.00 10.54 0.00 21,083.101.000000

Base 6.797600 0.00 10.54 0.00 21,083.10

23 Mar 2011 23 Mar 2011 USD/EURCUSIP CHANGE NON CASH

1,256.000 NHHJ Local 10.980000 0.00 0.00 0.00 13,790.881.000000

Base 10.980000 0.00 0.00 0.00 13,790.88

47972P208 Total

10.54 0.000.004,356.000 Local 34,873.98

Base 0.00 10.54 0.00 34,873.98

COMMON STOCK USD.0148020Q107 09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)JONES LANG LASALLE INC

100.000 NHEU Local 98.709800 0.00 1.50 0.00 9,872.481.000000

Base 98.709800 0.00 1.50 0.00 9,872.48

COMMON STOCK USD1.481165108 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSJOY GLOBAL INC

220.000 NHEU Local 89.495000 0.00 3.30 0.00 19,692.201.000000

Base 89.495000 0.00 3.30 0.00 19,692.20
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04 Mar 2011 09 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.

8,460.000 NHDM Local 96.218800 0.00 126.90 0.00 814,137.951.000000

Base 96.218800 0.00 126.90 0.00 814,137.95

481165108 Total

130.20 0.000.008,680.000 Local 833,830.15

Base 0.00 130.20 0.00 833,830.15

GDR48122U204 15 Mar 2011 USD/NL5 0.01CABRERA CAPITAL MARKETS LLCSISTEMA JSFC REG S SPONS GDR

800.000 NHHJ Local 26.471100 0.00 10.59 0.00 21,187.471.000000

Base 26.471100 0.00 10.59 0.00 21,187.47

15 Mar 2011 CANCEL USD/NL5 0.01CABRERA CAPITAL MARKETS LLC

-800.000 NHHJ Local 26.471100 0.00 -10.59 0.00 -21,187.471.000000

Base 26.471100 0.00 -10.59 0.00 -21,187.47

48122U204 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

ADR48241A105 14 Mar 2011 17 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSKB FINANCIAL GROUP INC ADR

4,500.000 NHHJ Local 48.923100 0.00 67.50 0.00 220,221.451.000000

Base 48.923100 0.00 67.50 0.00 220,221.45

17 Mar 2011 22 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

800.000 NHHJ Local 49.880400 0.00 12.00 0.00 39,916.321.000000

Base 49.880400 0.00 12.00 0.00 39,916.32

48241A105 Total

79.50 0.000.005,300.000 Local 260,137.77

Base 0.00 79.50 0.00 260,137.77
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COMMON STOCK482480100 07 Jan 2011 12 Jan 2011 USD/DTC 0.04LOOP CAPITAL MARKETSKLA TENCOR CORPORATION

34,121.000 NHDF Local 37.650000 0.00 1,364.84 0.00 1,286,020.491.000000

Base 37.650000 0.00 1,364.84 0.00 1,286,020.49

COMMON STOCK48562P103 07 Feb 2011 10 Feb 2011 USD/DTC 0.02LOOP CAPITAL MARKETSKAPSTONE PAPER AND PACKAGING

22,810.000 NHDF Local 17.206500 0.00 456.20 0.00 392,936.471.000000

Base 17.206500 0.00 456.20 0.00 392,936.47

04 Mar 2011 09 Mar 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

23,100.000 NHDF Local 16.259000 0.00 173.25 0.00 375,756.151.000000

Base 16.259000 0.00 173.25 0.00 375,756.15

48562P103 Total

629.45 0.000.0045,910.000 Local 768,692.62

Base 0.00 629.45 0.00 768,692.62

COM48660Q102 04 Feb 2011 11 Feb 2011 USD/DTCAUTREPAT-STK/$ DIVKAYNE ANDERSON ENERGY DEV CO

26.148 NHHZ Local 17.290041 0.00 0.00 0.00 452.101.000000

Base 17.290041 0.00 0.00 0.00 452.10

COMMON STOCK USD.25487836108 09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)KELLOGG CO

230.000 NHEU Local 54.739900 0.00 3.45 0.00 12,593.631.000000

Base 54.739900 0.00 3.45 0.00 12,593.63

COMMON STOCK489170100 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSKENNAMETAL INC

540.000 NHEU Local 39.923700 0.00 8.10 0.00 21,566.901.000000

Base 39.923700 0.00 8.10 0.00 21,566.90

01 Mar 2011 04 Mar 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

5,000.000 NHDU Local 38.403800 0.00 25.00 0.00 192,044.001.000000

Base 38.403800 0.00 25.00 0.00 192,044.00



Prepared by State StreetPage 483

Purchase Report by Report Date
Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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

02 Mar 2011 07 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

5,070.000 NHDU Local 38.459000 0.00 101.40 0.00 195,088.531.000000

Base 38.459000 0.00 101.40 0.00 195,088.53

09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

300.000 NHEU Local 38.109200 0.00 4.50 0.00 11,437.261.000000

Base 38.109200 0.00 4.50 0.00 11,437.26

489170100 Total

139.00 0.000.0010,910.000 Local 420,136.69

Base 0.00 139.00 0.00 420,136.69

COMMON STOCK USD.1492914106 22 Mar 2011 25 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.KEY ENERGY SERVICES INC

240.000 NHHZ Local 15.630000 0.00 3.60 0.00 3,754.801.000000

Base 15.630000 0.00 3.60 0.00 3,754.80

COMMON STOCK USD1.493267108 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSKEYCORP

3,120.000 NHHY Local 9.300300 0.00 46.80 0.00 29,063.741.000000

Base 9.300300 0.00 46.80 0.00 29,063.74

COMMON STOCK493723100 07 Jan 2011 12 Jan 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)KEYW HOLDING CORP/THE

360.000 NHHZ Local 13.634400 0.00 5.40 0.00 4,913.781.000000

Base 13.634400 0.00 5.40 0.00 4,913.78

COMMON STOCK USD.01499005106 08 Feb 2011 11 Feb 2011 USD/DTC 0.03SIDOTI + COMPANY LLCKNIGHT CAPITAL GROUP INC A

2,500.000 NHDX Local 13.756600 0.00 75.00 0.00 34,466.501.000000

Base 13.756600 0.00 75.00 0.00 34,466.50

09 Feb 2011 14 Feb 2011 USD/DTC 0.03SIDOTI + COMPANY LLC

200.000 NHDX Local 13.893600 0.00 6.00 0.00 2,784.721.000000

Base 13.893600 0.00 6.00 0.00 2,784.72
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22 Feb 2011 25 Feb 2011 USD/DTC 0.03FRIEDMAN BILLINGS + RAMSEY

17,800.000 NHDX Local 14.295900 0.00 534.00 0.00 255,001.021.000000

Base 14.295900 0.00 534.00 0.00 255,001.02

23 Feb 2011 28 Feb 2011 USD/DTC 0.02AQUA SECURITIES LP

5,300.000 NHDX Local 14.240000 0.00 106.00 0.00 75,578.001.000000

Base 14.240000 0.00 106.00 0.00 75,578.00

23 Feb 2011 28 Feb 2011 USD/DTC 0.03FRIEDMAN BILLINGS + RAMSEY

1,200.000 NHDX Local 14.250000 0.00 36.00 0.00 17,136.001.000000

Base 14.250000 0.00 36.00 0.00 17,136.00

499005106 Total

757.00 0.000.0027,000.000 Local 384,966.24

Base 0.00 757.00 0.00 384,966.24

COMMON STOCK USD.01500255104 09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)KOHLS CORP

200.000 NHEU Local 54.979900 0.00 3.00 0.00 10,998.981.000000

Base 54.979900 0.00 3.00 0.00 10,998.98

ADR500631106 14 Mar 2011 17 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSKOREA ELEC POWER CORP SP ADR

8,900.000 NHHJ Local 11.789700 0.00 133.50 0.00 105,061.831.000000

Base 11.789700 0.00 133.50 0.00 105,061.83

COMMON STOCK USD.01500643200 07 Feb 2011 10 Feb 2011 USD/DTC 0.04SUNTRUST CAPITAL MARKETS, INC.KORN/FERRY INTERNATIONAL

7,890.000 NHHO Local 24.503500 0.00 315.60 0.00 193,648.221.000000

Base 24.503500 0.00 315.60 0.00 193,648.22

08 Feb 2011 11 Feb 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

5,740.000 NHHO Local 24.557000 0.00 172.20 0.00 141,129.381.000000

Base 24.557000 0.00 172.20 0.00 141,129.38
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09 Feb 2011 14 Feb 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

3,810.000 NHHO Local 24.261400 0.00 114.30 0.00 92,550.231.000000

Base 24.261400 0.00 114.30 0.00 92,550.23

10 Feb 2011 15 Feb 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

4,840.000 NHHO Local 24.317900 0.00 145.20 0.00 117,843.841.000000

Base 24.317900 0.00 145.20 0.00 117,843.84

18 Feb 2011 24 Feb 2011 USD/DTC 0.03MR BEAL &COMPANY

2,650.000 NHHO Local 23.491600 0.00 79.50 0.00 62,332.241.000000

Base 23.491600 0.00 79.50 0.00 62,332.24

14 Mar 2011 17 Mar 2011 USD/DTC 0.04SUNTRUST CAPITAL MARKETS, INC.

1,880.000 NHHO Local 20.052000 0.00 75.20 0.00 37,772.961.000000

Base 20.052000 0.00 75.20 0.00 37,772.96

500643200 Total

902.00 0.000.0026,810.000 Local 645,276.87

Base 0.00 902.00 0.00 645,276.87

COMMON STOCK50077B207 22 Mar 2011 25 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.KRATOS DEFENSE + SECURITY

660.000 NHHZ Local 13.616300 0.00 9.90 0.00 8,996.661.000000

Base 13.616300 0.00 9.90 0.00 8,996.66

COMMON STOCK50213H100 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSLPL INVESTMENT HOLDINGS INC

1,180.000 NHHY Local 33.999300 0.00 17.70 0.00 40,136.871.000000

Base 33.999300 0.00 17.70 0.00 40,136.87

COMMON STOCK USD.01502424104 04 Jan 2011 07 Jan 2011 USD/DTC 0.02LOOP CAPITAL MARKETSL 3 COMMUNICATIONS HOLDINGS

14,600.000 NHDF Local 71.080500 0.00 292.00 0.00 1,038,067.301.000000

Base 71.080500 0.00 292.00 0.00 1,038,067.30



Prepared by State StreetPage 486

Purchase Report by Report Date
Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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 STOCK517834107 15 Feb 2011 18 Feb 2011 USD/DTC 0.02PERSHING LLCLAS VEGAS SANDS CORP

5,200.000 NHEY Local 48.154900 0.00 104.00 0.00 250,509.481.000000

Base 48.154900 0.00 104.00 0.00 250,509.48

COMMON STOCK USD.01518439104 01 Mar 2011 04 Mar 2011 USD/DTC 0.02MR BEAL &COMPANYESTEE LAUDER COMPANIES CL A

750.000 NHEY Local 92.564500 0.00 15.00 0.00 69,438.381.000000

Base 92.564500 0.00 15.00 0.00 69,438.38

COMMON STOCK USD1.520776105 24 Mar 2011 29 Mar 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INCLAWSON PRODUCTS INC

235.000 NHDY Local 22.400000 0.00 7.05 0.00 5,271.051.000000

Base 22.400000 0.00 7.05 0.00 5,271.05

29 Mar 2011 OPEN USD/DTC 0.03M RAMSEY KING SECURITIES INC

2,236.000 NHDY Local 22.382900 0.00 67.08 0.00 50,115.241.000000

Base 22.382900 0.00 67.08 0.00 50,115.24

520776105 Total

74.13 0.000.002,471.000 Local 55,386.29

Base 0.00 74.13 0.00 55,386.29

COMMON STOCK USD.01521865204 09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)LEAR CORP

122.000 NHEU Local 104.209500 0.00 1.83 0.00 12,715.391.000000

Base 104.209500 0.00 1.83 0.00 12,715.39

10 Mar 2011 15 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

170.000 NHHY Local 102.330000 0.00 2.55 0.00 17,398.651.000000

Base 102.330000 0.00 2.55 0.00 17,398.65

521865204 Total

4.38 0.000.00292.000 Local 30,114.04

Base 0.00 4.38 0.00 30,114.04
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COMMON STOCK523234102 07 Jan 2011 12 Jan 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)LECG CORP

2,670.000 NHHZ Local 1.630200 0.00 40.05 0.00 4,392.681.000000

Base 1.630200 0.00 40.05 0.00 4,392.68

COMMON STOCK USD.1524901105 04 Jan 2011 07 Jan 2011 USD/DTC 0.05BNY CONVERGEX LJRLEGG MASON INC

5,388.000 NHIB Local 36.291700 0.00 269.40 0.00 195,809.081.000000

Base 36.291700 0.00 269.40 0.00 195,809.08

26 Jan 2011 31 Jan 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

517.000 NHIB Local 34.101300 0.00 5.17 0.00 17,635.541.000000

Base 34.101300 0.00 5.17 0.00 17,635.54

524901105 Total

274.57 0.000.005,905.000 Local 213,444.62

Base 0.00 274.57 0.00 213,444.62

REIT USD.0001529043101 18 Feb 2011 24 Feb 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)LEXINGTON REALTY TRUST

1,210.000 NHHZ Local 9.510000 0.00 18.15 0.00 11,525.251.000000

Base 9.510000 0.00 18.15 0.00 11,525.25

COMMON STOCK USD.01529898108 07 Jan 2011 12 Jan 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)LIBBEY INC

500.000 NHHZ Local 15.678000 0.00 7.50 0.00 7,846.501.000000

Base 15.678000 0.00 7.50 0.00 7,846.50

TRACKING STK USD.0153071M104 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSLIBERTY MEDIA CORP INTER A

1,780.000 NHHY Local 16.392200 0.00 26.70 0.00 29,204.821.000000

Base 16.392200 0.00 26.70 0.00 29,204.82

COMMON STOCK USD.0153219L109 25 Mar 2011 30 Mar 2011 USD/DTC 0.04BNY CONVERGEX LJRLIFEPOINT HOSPITALS INC

7,910.000 NHHO Local 38.791700 0.00 316.40 0.00 307,158.751.000000

Base 38.791700 0.00 316.40 0.00 307,158.75
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28 Mar 2011 31 Mar 2011 USD/DTC 0.04BNY CONVERGEX LJR

5,170.000 NHHO Local 38.666700 0.00 206.80 0.00 200,113.641.000000

Base 38.666700 0.00 206.80 0.00 200,113.64

29 Mar 2011 OPEN USD/DTC 0.04BNY CONVERGEX LJR

890.000 NHHO Local 38.703600 0.00 35.60 0.00 34,481.801.000000

Base 38.703600 0.00 35.60 0.00 34,481.80

53219L109 Total

558.80 0.000.0013,970.000 Local 541,754.19

Base 0.00 558.80 0.00 541,754.19

COMMON STOCK NPV533900106 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSLINCOLN ELECTRIC HOLDINGS

340.000 NHEU Local 68.851800 0.00 5.10 0.00 23,414.711.000000

Base 68.851800 0.00 5.10 0.00 23,414.71

18 Mar 2011 23 Mar 2011 USD/DTC 0.02JONESTRADING INSTITUTIONAL SERVICES

3,760.000 NHDU Local 71.761900 0.00 75.20 0.00 269,899.941.000000

Base 71.761900 0.00 75.20 0.00 269,899.94

533900106 Total

80.30 0.000.004,100.000 Local 293,314.65

Base 0.00 80.30 0.00 293,314.65

COMMON STOCK USD1.539830109 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSLOCKHEED MARTIN CORP

250.000 NHEU Local 80.632000 0.00 3.75 0.00 20,161.751.000000

Base 80.632000 0.00 3.75 0.00 20,161.75

03 Mar 2011 08 Mar 2011 USD/DTC 0.01FOX RIVEREXECUTION TECHNOLOGY, LLC

11,900.000 NHDF Local 80.724300 0.00 83.30 0.00 960,702.471.000000

Base 80.724300 0.00 83.30 0.00 960,702.47
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539830109 Total

87.05 0.000.0012,150.000 Local 980,864.22

Base 0.00 87.05 0.00 980,864.22

COMMON STOCK USD.0154142L109 11 Jan 2011 14 Jan 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INCLOGMEIN INC

1,738.000 NHDU Local 44.764100 0.00 8.69 0.00 77,808.701.000000

Base 44.764100 0.00 8.69 0.00 77,808.70

12 Jan 2011 18 Jan 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

2,642.000 NHDU Local 46.655400 0.00 13.21 0.00 123,276.781.000000

Base 46.655400 0.00 13.21 0.00 123,276.78

13 Jan 2011 19 Jan 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

3,760.000 NHDU Local 45.230900 0.00 18.80 0.00 170,086.981.000000

Base 45.230900 0.00 18.80 0.00 170,086.98

54142L109 Total

40.70 0.000.008,140.000 Local 371,172.46

Base 0.00 40.70 0.00 371,172.46

COMMON STOCK USD1.549764108 13 Jan 2011 19 Jan 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLCLUFKIN INDUSTRIES INC

1,520.000 NHHO Local 63.594000 0.00 60.80 0.00 96,723.681.000000

Base 63.594000 0.00 60.80 0.00 96,723.68

COMMON STOCK USD.0155264U108 22 Mar 2011 25 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.MB FINANCIAL INC

180.000 NHHZ Local 19.870000 0.00 2.70 0.00 3,579.301.000000

Base 19.870000 0.00 2.70 0.00 3,579.30

COMMON STOCK USD.01552715104 07 Jan 2011 12 Jan 2011 USD/DTC 0.03HEEVERS &CO. INC.MEMC ELECTRONIC MATERIALS

10,626.000 NHIB Local 11.352100 0.00 318.78 0.00 120,946.191.000000

Base 11.352100 0.00 318.78 0.00 120,946.19
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COMMON STOCK USD1.55277J108 07 Feb 2011 10 Feb 2011 USD/DTC 0.02LIQUIDNETINCMF GLOBAL HOLDINGS LTD

8,522.000 NHIB Local 8.026700 0.00 170.44 0.00 68,573.981.000000

Base 8.026700 0.00 170.44 0.00 68,573.98

COMMON STOCK NPV55306N104 18 Mar 2011 23 Mar 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLCMKS INSTRUMENTS INC

4,950.000 NHHO Local 30.439700 0.00 198.00 0.00 150,874.521.000000

Base 30.439700 0.00 198.00 0.00 150,874.52

21 Mar 2011 24 Mar 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

9,160.000 NHHO Local 30.890900 0.00 366.40 0.00 283,327.041.000000

Base 30.890900 0.00 366.40 0.00 283,327.04

22 Mar 2011 25 Mar 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

3,220.000 NHHO Local 31.298600 0.00 128.80 0.00 100,910.291.000000

Base 31.298600 0.00 128.80 0.00 100,910.29

55306N104 Total

693.20 0.000.0017,330.000 Local 535,111.85

Base 0.00 693.20 0.00 535,111.85

REIT USD.01554489104 10 Mar 2011 15 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)MACK CALI REALTY CORP

580.000 NHHY Local 33.349900 0.00 8.70 0.00 19,351.641.000000

Base 33.349900 0.00 8.70 0.00 19,351.64

FUND II LP555992924 04 Feb 2011 04 Feb 2011 USD/BOSCAPITAL CALLMACFARLANE URBAN REAL ESTATE

103,960.400 NHEJ Local 1.000000 0.00 0.00 0.00 103,960.401.000000

Base 1.000000 0.00 0.00 0.00 103,960.40

COMMON STOCK556269108 05 Jan 2011 10 Jan 2011 USD/DTC 0.04PIPER JAFFRAYSTEVEN MADDEN LTD

2,560.000 NHHO Local 42.211000 0.00 102.40 0.00 108,162.561.000000

Base 42.211000 0.00 102.40 0.00 108,162.56
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PARNTERS A LP55699B923 20 Jan 2011 20 Jan 2011 USD/BOSCAPITAL CALLMACQUARIE INFRASTRUCTURE PARTN

470,293.030 NHHA Local 1.000000 0.00 0.00 0.00 470,293.031.000000

Base 1.000000 0.00 0.00 0.00 470,293.03

LP557995933 01 Feb 2011 USD/BOSCAPITAL CALLMADISON DEARBORN CAP PARTNER V

698,388.000 NHEL Local 1.000000 0.00 0.00 0.00 698,388.001.000000

Base 1.000000 0.00 0.00 0.00 698,388.00

01 Feb 2011 CANCEL USD/BOSCAPITAL CALL

-698,388.000 NHEL Local 1.000000 0.00 0.00 0.00 -698,388.001.000000

Base 1.000000 0.00 0.00 0.00 -698,388.00

02 Feb 2011 02 Feb 2011 USD/BOSCAPITAL CALL

698,388.000 NHEL Local 1.000000 0.00 0.00 0.00 698,388.001.000000

Base 1.000000 0.00 0.00 0.00 698,388.00

557995933 Total

0.00 0.000.00698,388.000 Local 698,388.00

Base 0.00 0.00 0.00 698,388.00

COMMON STOCK USD.0156035L104 15 Mar 2011 22 Mar 2011 USD/DTCAUTREPAT-STK/$ DIVMAIN STREET CAPITAL CORP

13.932 NHHZ Local 19.389175 0.00 0.00 0.00 270.131.000000

Base 19.389175 0.00 0.00 0.00 270.13

COMMON STOCK USD.0156418H100 22 Mar 2011 25 Mar 2011 USD/DTC 0.04MERRILL LYNCH PROFESSIONAL CLEARINGMANPOWER INC

3,544.000 NHDZ Local 59.708600 0.00 141.76 0.00 211,749.041.000000

Base 59.708600 0.00 141.76 0.00 211,749.04

23 Mar 2011 28 Mar 2011 USD/DTC 0.04MERRILL LYNCH PROFESSIONAL CLEARING

6,815.000 NHDZ Local 60.912200 0.00 272.60 0.00 415,389.241.000000

Base 60.912200 0.00 272.60 0.00 415,389.24
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24 Mar 2011 29 Mar 2011 USD/DTC 0.04MERRILL LYNCH PROFESSIONAL CLEARING

10,222.000 NHDZ Local 60.841700 0.00 408.88 0.00 622,332.741.000000

Base 60.841700 0.00 408.88 0.00 622,332.74

25 Mar 2011 30 Mar 2011 USD/DTC 0.02LIQUIDNETINC

5,043.000 NHDZ Local 61.412200 0.00 100.86 0.00 309,802.581.000000

Base 61.412200 0.00 100.86 0.00 309,802.58

25 Mar 2011 30 Mar 2011 USD/DTC 0.04MERRILL LYNCH PROFESSIONAL CLEARING

6,815.000 NHDZ Local 61.436200 0.00 272.60 0.00 418,960.301.000000

Base 61.436200 0.00 272.60 0.00 418,960.30

28 Mar 2011 31 Mar 2011 USD/DTC 0.04MERRILL LYNCH PROFESSIONAL CLEARING

3,961.000 NHDZ Local 60.708800 0.00 158.44 0.00 240,626.001.000000

Base 60.708800 0.00 158.44 0.00 240,626.00

56418H100 Total

1,355.14 0.000.0036,400.000 Local 2,218,859.90

Base 0.00 1,355.14 0.00 2,218,859.90

COMMON STOCK USD1.565849106 06 Jan 2011 11 Jan 2011 USD/DTC 0.02GARDNER RICH & COMARATHON OIL CORP

5,400.000 NHEY Local 37.512700 0.00 108.00 0.00 202,676.581.000000

Base 37.512700 0.00 108.00 0.00 202,676.58

03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

440.000 NHEU Local 45.529100 0.00 6.60 0.00 20,039.401.000000

Base 45.529100 0.00 6.60 0.00 20,039.40

01 Mar 2011 04 Mar 2011 USD/DTC 0.02MR BEAL &COMPANY

50.000 NHEY Local 51.198000 0.00 1.00 0.00 2,560.901.000000

Base 51.198000 0.00 1.00 0.00 2,560.90
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03 Mar 2011 08 Mar 2011 USD/DTC 0.01UBS SECURITIES LLC

5,300.000 NHDF Local 52.074100 0.00 37.10 0.00 276,029.831.000000

Base 52.074100 0.00 37.10 0.00 276,029.83

04 Mar 2011 09 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.

4,700.000 NHDM Local 51.629400 0.00 70.50 0.00 242,728.681.000000

Base 51.629400 0.00 70.50 0.00 242,728.68

07 Mar 2011 10 Mar 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

5,400.000 NHDF Local 51.309200 0.00 37.80 0.00 277,107.481.000000

Base 51.309200 0.00 37.80 0.00 277,107.48

09 Mar 2011 14 Mar 2011 USD/DTC 0.01UBS SECURITIES LLC

7,200.000 NHDF Local 49.586000 0.00 50.40 0.00 357,069.601.000000

Base 49.586000 0.00 50.40 0.00 357,069.60

565849106 Total

311.40 0.000.0028,490.000 Local 1,378,212.47

Base 0.00 311.40 0.00 1,378,212.47

COMMON STOCK USD1.571748102 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSMARSH + MCLENNAN COS

410.000 NHEU Local 28.132700 0.00 6.15 0.00 11,540.561.000000

Base 28.132700 0.00 6.15 0.00 11,540.56

COMMON STOCK USD.01571903202 09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)MARRIOTT INTERNATIONAL CL A

270.000 NHEU Local 38.899900 0.00 4.05 0.00 10,507.021.000000

Base 38.899900 0.00 4.05 0.00 10,507.02

COMMON STOCK57636Q104 09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)MASTERCARD INC CLASS A

49.000 NHEU Local 250.590000 0.00 0.74 0.00 12,279.651.000000

Base 250.590000 0.00 0.74 0.00 12,279.65
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COMMON STOCK USD.01576853105 18 Feb 2011 24 Feb 2011 USD/DTC 0.03CANTOR FITZGERALD + CO.MATRIX SERVICE CO

2,890.000 NHDY Local 14.037000 0.00 86.70 0.00 40,653.631.000000

Base 14.037000 0.00 86.70 0.00 40,653.63

07 Mar 2011 10 Mar 2011 USD/DTC 0.03PULSE TRADING LLC

525.000 NHDY Local 13.863200 0.00 15.75 0.00 7,293.931.000000

Base 13.863200 0.00 15.75 0.00 7,293.93

10 Mar 2011 15 Mar 2011 USD/DTC 0.03PULSE TRADING LLC

8,055.000 NHDY Local 13.885600 0.00 241.65 0.00 112,090.161.000000

Base 13.885600 0.00 241.65 0.00 112,090.16

16 Mar 2011 21 Mar 2011 USD/DTC 0.03PULSE TRADING LLC

8,863.000 NHDY Local 12.994300 0.00 265.89 0.00 115,434.371.000000

Base 12.994300 0.00 265.89 0.00 115,434.37

576853105 Total

609.99 0.000.0020,333.000 Local 275,472.09

Base 0.00 609.99 0.00 275,472.09

COMMON STOCK USD1.580037109 31 Jan 2011 03 Feb 2011 USD/DTC 0.04MR BEAL &COMPANYMCDERMOTT INTL INC

24,912.000 NHEZ Local 20.615900 0.00 996.48 0.00 514,579.781.000000

Base 20.615900 0.00 996.48 0.00 514,579.78

01 Feb 2011 04 Feb 2011 USD/DTC 0.04MR BEAL &COMPANY

12,493.000 NHEZ Local 22.113300 0.00 499.72 0.00 276,761.181.000000

Base 22.113300 0.00 499.72 0.00 276,761.18

580037109 Total

1,496.20 0.000.0037,405.000 Local 791,340.96

Base 0.00 1,496.20 0.00 791,340.96
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COMMON STOCK USD.01580135101 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSMCDONALD S CORP

240.000 NHEU Local 74.101700 0.00 3.60 0.00 17,788.011.000000

Base 74.101700 0.00 3.60 0.00 17,788.01

09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

210.000 NHEU Local 75.839800 0.00 3.15 0.00 15,929.511.000000

Base 75.839800 0.00 3.15 0.00 15,929.51

580135101 Total

6.75 0.000.00450.000 Local 33,717.52

Base 0.00 6.75 0.00 33,717.52

COMMON STOCK USD1.580645109 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSMCGRAW HILL COMPANIES INC

550.000 NHEU Local 36.811800 0.00 8.25 0.00 20,254.741.000000

Base 36.811800 0.00 8.25 0.00 20,254.74

COMMON STOCK USD.0158319P108 03 Jan 2011 06 Jan 2011 USD/DTC 0.02BEAR STEARNS SECURITIES CORPMEADOWBROOK INSURANCE GROUP

16,277.000 NHEX Local 10.345900 0.00 325.54 0.00 168,725.751.000000

Base 10.345900 0.00 325.54 0.00 168,725.75

04 Jan 2011 07 Jan 2011 USD/DTC 0.02BEAR STEARNS SECURITIES CORP

15,078.000 NHEX Local 10.281000 0.00 301.56 0.00 155,318.481.000000

Base 10.281000 0.00 301.56 0.00 155,318.48

10 Jan 2011 13 Jan 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

9,785.000 NHEX Local 10.159900 0.00 195.70 0.00 99,610.321.000000

Base 10.159900 0.00 195.70 0.00 99,610.32

12 Jan 2011 18 Jan 2011 USD/DTC 0.03CABRERA CAPITAL MARKETS

8,631.000 NHEX Local 10.384900 0.00 258.93 0.00 89,891.001.000000

Base 10.384900 0.00 258.93 0.00 89,891.00
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21 Jan 2011 26 Jan 2011 USD/DTC 0.02BEAR STEARNS SECURITIES CORP

12,723.000 NHEX Local 9.563800 0.00 254.46 0.00 121,934.691.000000

Base 9.563800 0.00 254.46 0.00 121,934.69

16 Feb 2011 22 Feb 2011 USD/DTC 0.03BEAR STEARNS SECURITIES CORP

14,548.000 NHEX Local 10.050600 0.00 436.44 0.00 146,652.571.000000

Base 10.050600 0.00 436.44 0.00 146,652.57

58319P108 Total

1,772.63 0.000.0077,042.000 Local 782,132.81

Base 0.00 1,772.63 0.00 782,132.81

ADR583840103 14 Mar 2011 17 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSMECHEL SPONSORED ADR

1,800.000 NHHJ Local 29.257800 0.00 27.00 0.00 52,691.041.000000

Base 29.257800 0.00 27.00 0.00 52,691.04

REIT USD.00158463J304 07 Jan 2011 12 Jan 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)MEDICAL PROPERTIES TRUST INC

350.000 NHHZ Local 10.650000 0.00 5.25 0.00 3,732.751.000000

Base 10.650000 0.00 5.25 0.00 3,732.75

COMMON STOCK USD.558933Y105 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSMERCK + CO. INC.

760.000 NHHY Local 32.987400 0.00 11.40 0.00 25,081.821.000000

Base 32.987400 0.00 11.40 0.00 25,081.82

09 Mar 2011 14 Mar 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

32,700.000 NHDF Local 33.338700 0.00 654.00 0.00 1,090,829.491.000000

Base 33.338700 0.00 654.00 0.00 1,090,829.49

31 Mar 2011 OPEN USD/DTC 0.02GARDNER RICH & CO

8,000.000 NHDF Local 33.140300 0.00 160.00 0.00 265,282.401.000000

Base 33.140300 0.00 160.00 0.00 265,282.40
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58933Y105 Total

825.40 0.000.0041,460.000 Local 1,381,193.71

Base 0.00 825.40 0.00 1,381,193.71

COMMON STOCK USD.01589378108 22 Mar 2011 25 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.MERCURY COMPUTER SYSTEMS INC

640.000 NHHZ Local 19.349500 0.00 9.60 0.00 12,393.281.000000

Base 19.349500 0.00 9.60 0.00 12,393.28

COMMON STOCK USD.0159001A102 17 Mar 2011 22 Mar 2011 USD/DTC 0.04BNY CONVERGEX LJRMERITAGE HOMES CORP

11,110.000 NHHO Local 23.525400 0.00 444.40 0.00 261,811.591.000000

Base 23.525400 0.00 444.40 0.00 261,811.59

18 Mar 2011 23 Mar 2011 USD/DTC 0.04BNY CONVERGEX

4,240.000 NHHO Local 23.938600 0.00 169.60 0.00 101,669.261.000000

Base 23.938600 0.00 169.60 0.00 101,669.26

21 Mar 2011 24 Mar 2011 USD/DTC 0.04BNY CONVERGEX

6,560.000 NHHO Local 24.875200 0.00 262.40 0.00 163,443.711.000000

Base 24.875200 0.00 262.40 0.00 163,443.71

59001A102 Total

876.40 0.000.0021,910.000 Local 526,924.56

Base 0.00 876.40 0.00 526,924.56

44 LIMITED PARTNERSH59099N917 29 Mar 2011 29 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTMESIROW PLAN EQUITY FUND LP

15,000,000.000 NHFU Local 1.000000 0.00 0.00 0.00 15,000,000.001.000000

Base 1.000000 0.00 0.00 0.00 15,000,000.00

COMMON STOCK USD.0159156R108 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSMETLIFE INC

630.000 NHHY Local 46.369700 0.00 9.45 0.00 29,222.361.000000

Base 46.369700 0.00 9.45 0.00 29,222.36
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04 Mar 2011 09 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.

8,110.000 NHDM Local 45.125400 0.00 121.65 0.00 366,088.641.000000

Base 45.125400 0.00 121.65 0.00 366,088.64

59156R108 Total

131.10 0.000.008,740.000 Local 395,311.00

Base 0.00 131.10 0.00 395,311.00

COMMON STOCK591708102 04 Mar 2011 09 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.METROPCS COMMUNICATIONS INC

4,630.000 NHDM Local 14.739600 0.00 69.45 0.00 68,313.801.000000

Base 14.739600 0.00 69.45 0.00 68,313.80

COMMON STOCK594918104 22 Feb 2011 25 Feb 2011 USD/DTC 0.02PERSHING LLCMICROSOFT CORP

10,500.000 NHEY Local 26.696400 0.00 210.00 0.00 280,522.201.000000

Base 26.696400 0.00 210.00 0.00 280,522.20

10 Jan 2011 13 Jan 2011 USD/DTC 0.04LOOP CAPITAL MARKETS

81,200.000 NHDF Local 28.096900 0.00 3,248.00 0.00 2,284,716.281.000000

Base 28.096900 0.00 3,248.00 0.00 2,284,716.28

13 Jan 2011 19 Jan 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

30,000.000 NHDF Local 28.235000 0.00 600.00 0.00 847,650.001.000000

Base 28.235000 0.00 600.00 0.00 847,650.00

01 Feb 2011 USD/DTC 0.04LOOP CAPITAL MARKETS

50,000.000 NHDF Local 27.794900 0.00 2,000.00 0.00 1,391,745.001.000000

Base 27.794900 0.00 2,000.00 0.00 1,391,745.00

01 Feb 2011 CANCEL USD/DTC 0.04LOOP CAPITAL MARKETS

-50,000.000 NHDF Local 27.794900 0.00 -2,000.00 0.00 -1,391,745.001.000000

Base 27.794900 0.00 -2,000.00 0.00 -1,391,745.00
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03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

600.000 NHEU Local 27.599200 0.00 9.00 0.00 16,568.521.000000

Base 27.599200 0.00 9.00 0.00 16,568.52

03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

620.000 NHHY Local 27.605600 0.00 9.30 0.00 17,124.771.000000

Base 27.605600 0.00 9.30 0.00 17,124.77

07 Feb 2011 10 Feb 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

20,000.000 NHDF Local 28.120100 0.00 400.00 0.00 562,802.001.000000

Base 28.120100 0.00 400.00 0.00 562,802.00

01 Feb 2011 04 Feb 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

50,000.000 NHDF Local 27.794900 0.00 1,000.00 0.00 1,390,745.001.000000

Base 27.794900 0.00 1,000.00 0.00 1,390,745.00

09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

900.000 NHEU Local 25.829900 0.00 13.50 0.00 23,260.411.000000

Base 25.829900 0.00 13.50 0.00 23,260.41

594918104 Total

5,489.80 0.000.00193,820.000 Local 5,423,389.18

Base 0.00 5,489.80 0.00 5,423,389.18

COMMON STOCK USD.1595112103 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSMICRON TECHNOLOGY INC

2,660.000 NHHY Local 10.844300 0.00 39.90 0.00 28,885.741.000000

Base 10.844300 0.00 39.90 0.00 28,885.74

COMMON STOCK USD.2595137100 14 Mar 2011 17 Mar 2011 USD/DTC 0.05JEFFERIES+ COMPANY INCMICROSEMI CORP

5,059.000 NHIB Local 20.640600 0.00 252.95 0.00 104,673.751.000000

Base 20.640600 0.00 252.95 0.00 104,673.75
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REIT USD.0159522J103 07 Jan 2011 12 Jan 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)MID AMERICA APARTMENT COMM

60.000 NHHZ Local 61.817800 0.00 0.90 0.00 3,709.971.000000

Base 61.817800 0.00 0.90 0.00 3,709.97

COMMON STOCK USD.2600544100 04 Feb 2011 09 Feb 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INCHERMAN MILLER INC

15,990.000 NHDU Local 23.841400 0.00 79.95 0.00 381,303.941.000000

Base 23.841400 0.00 79.95 0.00 381,303.94

07 Mar 2011 10 Mar 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

2,800.000 NHDU Local 25.510000 0.00 14.00 0.00 71,442.001.000000

Base 25.510000 0.00 14.00 0.00 71,442.00

10 Mar 2011 15 Mar 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

3,910.000 NHDU Local 25.487100 0.00 19.55 0.00 99,674.111.000000

Base 25.487100 0.00 19.55 0.00 99,674.11

14 Mar 2011 17 Mar 2011 USD/DTC 0.02LIQUIDNETINC

1,000.000 NHDU Local 25.450000 0.00 17.70 0.00 25,467.701.000000

Base 25.450000 0.00 17.70 0.00 25,467.70

15 Mar 2011 18 Mar 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,000.000 NHDU Local 25.322500 0.00 5.00 0.00 25,327.501.000000

Base 25.322500 0.00 5.00 0.00 25,327.50

16 Mar 2011 21 Mar 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

8,000.000 NHDU Local 25.264700 0.00 40.00 0.00 202,157.601.000000

Base 25.264700 0.00 40.00 0.00 202,157.60

600544100 Total

176.20 0.000.0032,700.000 Local 805,372.85

Base 0.00 176.20 0.00 805,372.85
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ADR607409109 14 Mar 2011 17 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSMOBILE TELESYSTEMS SP ADR

4,000.000 NHHJ Local 20.785100 0.00 60.00 0.00 83,200.401.000000

Base 20.785100 0.00 60.00 0.00 83,200.40

COMMON STOCK USD.05608554200 21 Jan 2011 26 Jan 2011 USD/DTC 0.02LIQUIDNETINCMOLEX INC  CL A

89,000.000 NHDZ Local 21.050000 0.00 1,780.00 0.00 1,875,230.001.000000

Base 21.050000 0.00 1,780.00 0.00 1,875,230.00

21 Jan 2011 26 Jan 2011 USD/DTC 0.04CABRERA CAPITAL MARKETS

106,000.000 NHDZ Local 20.944300 0.00 4,240.00 0.00 2,224,335.801.000000

Base 20.944300 0.00 4,240.00 0.00 2,224,335.80

23 Mar 2011 28 Mar 2011 USD/DTC 0.04BARRINGTON RESEARCH ASSOCIATES INC.

28,420.000 NHDZ Local 20.387500 0.00 1,136.80 0.00 580,549.551.000000

Base 20.387500 0.00 1,136.80 0.00 580,549.55

24 Mar 2011 29 Mar 2011 USD/DTC 0.04BARRINGTON RESEARCH ASSOCIATES INC.

20,100.000 NHDZ Local 20.342900 0.00 804.00 0.00 409,696.291.000000

Base 20.342900 0.00 804.00 0.00 409,696.29

25 Mar 2011 30 Mar 2011 USD/DTC 0.04BARRINGTON RESEARCH ASSOCIATES INC.

30,000.000 NHDZ Local 20.545000 0.00 1,200.00 0.00 617,550.001.000000

Base 20.545000 0.00 1,200.00 0.00 617,550.00

28 Mar 2011 31 Mar 2011 USD/DTC 0.04BARRINGTON RESEARCH ASSOCIATES INC.

25,480.000 NHDZ Local 20.763700 0.00 1,019.20 0.00 530,078.281.000000

Base 20.763700 0.00 1,019.20 0.00 530,078.28

608554200 Total

10,180.00 0.000.00299,000.000 Local 6,237,439.92

Base 0.00 10,180.00 0.00 6,237,439.92
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COMMON STOCK USD.0161166W101 09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)MONSANTO CO

170.000 NHEU Local 69.479700 0.00 2.55 0.00 11,814.101.000000

Base 69.479700 0.00 2.55 0.00 11,814.10

COMMON STOCK USD1.615394202 03 Jan 2011 06 Jan 2011 USD/DTC 0.05J.P. MORGAN SECURITIES INC.MOOG INC CLASS A

2,583.000 NHIB Local 40.666700 0.00 129.15 0.00 105,171.241.000000

Base 40.666700 0.00 129.15 0.00 105,171.24

04 Jan 2011 07 Jan 2011 USD/DTC 0.05J.P. MORGAN SECURITIES INC.

1,406.000 NHIB Local 40.571400 0.00 70.30 0.00 57,113.691.000000

Base 40.571400 0.00 70.30 0.00 57,113.69

05 Jan 2011 10 Jan 2011 USD/DTC 0.05J.P. MORGAN SECURITIES INC.

655.000 NHIB Local 41.755400 0.00 32.75 0.00 27,382.541.000000

Base 41.755400 0.00 32.75 0.00 27,382.54

06 Jan 2011 11 Jan 2011 USD/DTC 0.05J.P. MORGAN SECURITIES INC.

1,230.000 NHIB Local 42.774600 0.00 61.50 0.00 52,674.261.000000

Base 42.774600 0.00 61.50 0.00 52,674.26

12 Jan 2011 18 Jan 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

2,662.000 NHIB Local 42.635500 0.00 26.62 0.00 113,522.321.000000

Base 42.635500 0.00 26.62 0.00 113,522.32

14 Jan 2011 20 Jan 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,270.000 NHIB Local 42.804600 0.00 12.70 0.00 54,374.541.000000

Base 42.804600 0.00 12.70 0.00 54,374.54

19 Jan 2011 24 Jan 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,960.000 NHIB Local 42.621000 0.00 19.60 0.00 83,556.761.000000

Base 42.621000 0.00 19.60 0.00 83,556.76

15 Feb 2011 18 Feb 2011 USD/DTC 0.05BNY CONVERGEX

1,996.000 NHIB Local 45.006400 0.00 99.80 0.00 89,932.571.000000

Base 45.006400 0.00 99.80 0.00 89,932.57
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615394202 Total

452.42 0.000.0013,762.000 Local 583,727.92

Base 0.00 452.42 0.00 583,727.92

COMMON STOCK USD.01620076307 04 Jan 2011 04 Jan 2011 USD/DTCREVERSE SPLIT NON CASHMOTOROLA SOLUTIONS INC

18,070.571 NHDM Local 29.068012 0.00 0.00 0.00 525,275.591.000000

Base 29.068012 0.00 0.00 0.00 525,275.59

04 Jan 2011 04 Jan 2011 USD/DTCREVERSE SPLIT NON CASH

28,990.000 NHHY Local 21.065896 0.00 0.00 0.00 610,700.331.000000

Base 21.065896 0.00 0.00 0.00 610,700.33

620076307 Total

0.00 0.000.0047,060.571 Local 1,135,975.92

Base 0.00 0.00 0.00 1,135,975.92

COMMON STOCK USD.5628530107 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSMYLAN INC

1,800.000 NHHY Local 23.279200 0.00 27.00 0.00 41,929.561.000000

Base 23.279200 0.00 27.00 0.00 41,929.56

COMMON STOCK USD.01628778102 07 Jan 2011 12 Jan 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)N B T BANCORP INC

150.000 NHHZ Local 23.641500 0.00 2.25 0.00 3,548.481.000000

Base 23.641500 0.00 2.25 0.00 3,548.48

COMMON STOCK62912R107 07 Jan 2011 14 Jan 2011 USD/DTCAUTREPAT-STK/$ DIVNGP CAPITAL RESOURCES CO

57.587 NHHZ Local 9.480264 0.00 0.00 0.00 545.941.000000

Base 9.480264 0.00 0.00 0.00 545.94

COMMON STOCK631158102 07 Jan 2011 12 Jan 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)NASH FINCH CO

80.000 NHHZ Local 37.827100 0.00 1.20 0.00 3,027.371.000000

Base 37.827100 0.00 1.20 0.00 3,027.37
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COMMON STOCK USD.01636518102 09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)NATIONAL INSTRUMENTS CORP

330.000 NHEU Local 31.349900 0.00 4.95 0.00 10,350.421.000000

Base 31.349900 0.00 4.95 0.00 10,350.42

COMMON STOCK USD.01637071101 04 Mar 2011 09 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.NATIONAL OILWELL VARCO INC

2,660.000 NHDM Local 80.766000 0.00 39.90 0.00 214,877.461.000000

Base 80.766000 0.00 39.90 0.00 214,877.46

COMMON STOCK USD.5637640103 10 Mar 2011 15 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)NATIONAL SEMICONDUCTOR CORP

1,780.000 NHHY Local 14.119800 0.00 26.70 0.00 25,159.941.000000

Base 14.119800 0.00 26.70 0.00 25,159.94

REIT USD.1638620104 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSNATIONWIDE HEALTH PPTYS INC

690.000 NHHY Local 37.630700 0.00 10.35 0.00 25,975.531.000000

Base 37.630700 0.00 10.35 0.00 25,975.53

COMMON STOCK USD.163934E108 07 Jan 2011 12 Jan 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCNAVISTAR INTERNATIONAL CORP

652.000 NHIB Local 59.269800 0.00 6.52 0.00 38,650.431.000000

Base 59.269800 0.00 6.52 0.00 38,650.43

03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

220.000 NHEU Local 63.015500 0.00 3.30 0.00 13,866.711.000000

Base 63.015500 0.00 3.30 0.00 13,866.71

09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

200.000 NHEU Local 64.169400 0.00 3.00 0.00 12,836.881.000000

Base 64.169400 0.00 3.00 0.00 12,836.88

63934E108 Total

12.82 0.000.001,072.000 Local 65,354.02

Base 0.00 12.82 0.00 65,354.02
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COMMON STOCK USD.16640491106 01 Mar 2011 04 Mar 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCNEOGEN CORP

3,360.000 NHDU Local 36.812400 0.00 16.80 0.00 123,706.461.000000

Base 36.812400 0.00 16.80 0.00 123,706.46

10 Mar 2011 15 Mar 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

3,400.000 NHDU Local 39.280500 0.00 17.00 0.00 133,570.701.000000

Base 39.280500 0.00 17.00 0.00 133,570.70

11 Mar 2011 16 Mar 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

3,470.000 NHDU Local 38.962400 0.00 17.35 0.00 135,216.881.000000

Base 38.962400 0.00 17.35 0.00 135,216.88

640491106 Total

51.15 0.000.0010,230.000 Local 392,494.04

Base 0.00 51.15 0.00 392,494.04

COMMON STOCK64110L106 04 Mar 2011 09 Mar 2011 USD/DTC 0.01HEEVERS &CO. INC.NETFLIX INC

395.000 NHDM Local 210.332700 0.00 5.92 0.00 83,087.341.000000

Base 210.332700 0.00 5.92 0.00 83,087.34

COMMON STOCK64115T104 28 Mar 2011 31 Mar 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INCNETSCOUT SYSTEMS INC

4,050.000 NHHO Local 26.494900 0.00 162.00 0.00 107,466.351.000000

Base 26.494900 0.00 162.00 0.00 107,466.35

29 Mar 2011 OPEN USD/DTC 0.04STIFEL NICOLAUS + CO INC

1,820.000 NHHO Local 26.528700 0.00 72.80 0.00 48,355.031.000000

Base 26.528700 0.00 72.80 0.00 48,355.03

30 Mar 2011 OPEN USD/DTC 0.04STIFEL NICOLAUS + CO INC

3,920.000 NHHO Local 26.890400 0.00 156.80 0.00 105,567.171.000000

Base 26.890400 0.00 156.80 0.00 105,567.17
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31 Mar 2011 OPEN USD/DTC 0.02CANTOR FITZGERALD + CO.

3,280.000 NHHO Local 27.116000 0.00 65.60 0.00 89,006.081.000000

Base 27.116000 0.00 65.60 0.00 89,006.08

64115T104 Total

457.20 0.000.0013,070.000 Local 350,394.63

Base 0.00 457.20 0.00 350,394.63

COMMON STOCK USD.01651290108 26 Jan 2011 31 Jan 2011 USD/DTC 0.04WILLIAMS CAPITAL GROUP LP (THE)NEWFIELD EXPLORATION CO

10,100.000 NHDZ Local 69.682900 0.00 404.00 0.00 704,201.291.000000

Base 69.682900 0.00 404.00 0.00 704,201.29

03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

390.000 NHHY Local 74.486400 0.00 5.85 0.00 29,055.551.000000

Base 74.486400 0.00 5.85 0.00 29,055.55

651290108 Total

409.85 0.000.0010,490.000 Local 733,256.84

Base 0.00 409.85 0.00 733,256.84

COMMON STOCK NPV651587107 03 Jan 2011 06 Jan 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCNEWMARKET CORP

1,580.000 NHDU Local 126.325700 0.00 7.90 0.00 199,602.511.000000

Base 126.325700 0.00 7.90 0.00 199,602.51

04 Jan 2011 07 Jan 2011 USD/DTC 0.01MORGAN STANLEY CO INCORPORATED

1,085.000 NHDU Local 124.124100 0.00 5.43 0.00 134,680.081.000000

Base 124.124100 0.00 5.43 0.00 134,680.08

651587107 Total

13.33 0.000.002,665.000 Local 334,282.59

Base 0.00 13.33 0.00 334,282.59
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COMMON STOCK USD1.6651639106 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSNEWMONT MINING CORP

190.000 NHEU Local 56.860000 0.00 2.85 0.00 10,806.251.000000

Base 56.860000 0.00 2.85 0.00 10,806.25

COMMON STOCK NPV654106103 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSNIKE INC  CL B

240.000 NHEU Local 83.769900 0.00 3.60 0.00 20,108.381.000000

Base 83.769900 0.00 3.60 0.00 20,108.38

COMMON STOCK USD.01668074305 15 Feb 2011 18 Feb 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INCNORTHWESTERN CORP

7,840.000 NHEX Local 29.485800 0.00 235.20 0.00 231,403.871.000000

Base 29.485800 0.00 235.20 0.00 231,403.87

16 Feb 2011 22 Feb 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

5,648.000 NHEX Local 29.524200 0.00 169.44 0.00 166,922.121.000000

Base 29.524200 0.00 169.44 0.00 166,922.12

22 Feb 2011 25 Feb 2011 USD/DTC 0.03BLAYLOCK + CO INC

3,661.000 NHEX Local 29.382700 0.00 109.83 0.00 107,679.891.000000

Base 29.382700 0.00 109.83 0.00 107,679.89

23 Feb 2011 28 Feb 2011 USD/DTC 0.03BLAYLOCK + CO INC

3,146.000 NHEX Local 29.104000 0.00 94.38 0.00 91,655.561.000000

Base 29.104000 0.00 94.38 0.00 91,655.56

03 Mar 2011 08 Mar 2011 USD/DTC 0.03BLAYLOCK + CO INC

2,778.000 NHEX Local 30.029200 0.00 83.34 0.00 83,504.461.000000

Base 30.029200 0.00 83.34 0.00 83,504.46

09 Mar 2011 14 Mar 2011 USD/DTC 0.04SIDOTI + COMPANY LLC

3,489.000 NHEX Local 30.341000 0.00 139.56 0.00 105,999.311.000000

Base 30.341000 0.00 139.56 0.00 105,999.31

11 Mar 2011 16 Mar 2011 USD/DTC 0.03MR BEAL &COMPANY

3,199.000 NHEX Local 29.351800 0.00 95.97 0.00 93,992.381.000000

Base 29.351800 0.00 95.97 0.00 93,992.38
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14 Mar 2011 17 Mar 2011 USD/DTC 0.03MR BEAL &COMPANY

3,169.000 NHEX Local 29.042800 0.00 95.07 0.00 92,131.701.000000

Base 29.042800 0.00 95.07 0.00 92,131.70

15 Mar 2011 18 Mar 2011 USD/DTC 0.03MR BEAL &COMPANY

1,401.000 NHEX Local 28.703000 0.00 42.03 0.00 40,254.931.000000

Base 28.703000 0.00 42.03 0.00 40,254.93

668074305 Total

1,064.82 0.000.0034,331.000 Local 1,013,544.22

Base 0.00 1,064.82 0.00 1,013,544.22

DEPOSITORY RECEIPT669888109 15 Mar 2011 USD/NL5 0.06CABRERA CAPITAL MARKETS LLCNOVATEK OAO SPONS GDR REG S

900.000 NHHJ Local 119.867900 0.00 53.94 0.00 107,935.051.000000

Base 119.867900 0.00 53.94 0.00 107,935.05

15 Mar 2011 CANCEL USD/NL5 0.06CABRERA CAPITAL MARKETS LLC

-900.000 NHHJ Local 119.867900 0.00 -53.94 0.00 -107,935.051.000000

Base 119.867900 0.00 -53.94 0.00 -107,935.05

669888109 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

DEPOSITORY RECEIPT67011E204 15 Mar 2011 USD/NL5 0.02CABRERA CAPITAL MARKETS LLCNOVOLIPET STEEL GDR REG S

900.000 NHHJ Local 42.218000 0.00 19.00 0.00 38,015.201.000000

Base 42.218000 0.00 19.00 0.00 38,015.20

15 Mar 2011 CANCEL USD/NL5 0.02CABRERA CAPITAL MARKETS LLC

-900.000 NHHJ Local 42.218000 0.00 -19.00 0.00 -38,015.201.000000

Base 42.218000 0.00 -19.00 0.00 -38,015.20
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67011E204 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

COMMON STOCK67018T105 02 Feb 2011 07 Feb 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.NU SKIN ENTERPRISES INC   A

4,470.000 NHHO Local 29.546200 0.00 178.80 0.00 132,250.311.000000

Base 29.546200 0.00 178.80 0.00 132,250.31

COMMON STOCK67066G104 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSNVIDIA CORP

470.000 NHEU Local 24.734500 0.00 7.05 0.00 11,632.271.000000

Base 24.734500 0.00 7.05 0.00 11,632.27

COMMON STOCK67072V103 28 Mar 2011 USD/DTCSTOCK DISTRIBUTIONNXSTAGE MEDICAL INC

2,853.000 NHEL Local 24.390000 0.00 0.00 0.00 69,584.671.000000

Base 24.390000 0.00 0.00 0.00 69,584.67

28 Mar 2011 CANCEL USD/DTCSTOCK DISTRIBUTION

-2,853.000 NHEL Local 24.390000 0.00 0.00 0.00 -69,584.671.000000

Base 24.390000 0.00 0.00 0.00 -69,584.67

01 Mar 2011 USD/BOSSTOCK DISTRIBUTION

2,853.000 NHEL Local 24.390000 0.00 0.00 0.00 69,584.671.000000

Base 24.390000 0.00 0.00 0.00 69,584.67

01 Mar 2011 CANCEL USD/BOSSTOCK DISTRIBUTION

-2,853.000 NHEL Local 24.390000 0.00 0.00 0.00 -69,584.671.000000

Base 24.390000 0.00 0.00 0.00 -69,584.67

67072V103 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 USD.01670872100 07 Jan 2011 12 Jan 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)OM GROUP INC

90.000 NHHZ Local 36.229100 0.00 1.35 0.00 3,261.971.000000

Base 36.229100 0.00 1.35 0.00 3,261.97

08 Mar 2011 11 Mar 2011 USD/DTC 0.02INSTINET

1,400.000 NHDX Local 35.212800 0.00 28.00 0.00 49,325.921.000000

Base 35.212800 0.00 28.00 0.00 49,325.92

09 Mar 2011 14 Mar 2011 USD/DTC 0.02BNY CONVERGEX LJR

2,800.000 NHDX Local 35.084700 0.00 56.00 0.00 98,293.161.000000

Base 35.084700 0.00 56.00 0.00 98,293.16

10 Mar 2011 15 Mar 2011 USD/DTC 0.02BNY CONVERGEX LJR

4,200.000 NHDX Local 34.409000 0.00 84.00 0.00 144,601.801.000000

Base 34.409000 0.00 84.00 0.00 144,601.80

11 Mar 2011 16 Mar 2011 USD/DTC 0.02BNY CONVERGEX LJR

2,350.000 NHDX Local 34.027300 0.00 47.00 0.00 80,011.161.000000

Base 34.027300 0.00 47.00 0.00 80,011.16

14 Mar 2011 17 Mar 2011 USD/DTC 0.02BNY CONVERGEX LJR

850.000 NHDX Local 34.380800 0.00 17.00 0.00 29,240.681.000000

Base 34.380800 0.00 17.00 0.00 29,240.68

15 Mar 2011 18 Mar 2011 USD/DTC 0.02BNY CONVERGEX LJR

2,250.000 NHDX Local 34.384200 0.00 45.00 0.00 77,409.451.000000

Base 34.384200 0.00 45.00 0.00 77,409.45

16 Mar 2011 21 Mar 2011 USD/DTC 0.01KNIGHT DIRECT LLC

1,650.000 NHDX Local 35.080103 0.00 11.55 0.00 57,893.721.000000

Base 35.080103 0.00 11.55 0.00 57,893.72

17 Mar 2011 22 Mar 2011 USD/DTC 0.01WEEDEN + CO.

2,250.000 NHDX Local 35.127100 0.00 22.50 0.00 79,058.481.000000

Base 35.127100 0.00 22.50 0.00 79,058.48



Prepared by State StreetPage 511

Purchase Report by Report Date
Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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 Mar 2011 23 Mar 2011 USD/DTC 0.02BNY CONVERGEX LJR

5,550.000 NHDX Local 35.097000 0.00 111.00 0.00 194,899.351.000000

Base 35.097000 0.00 111.00 0.00 194,899.35

22 Mar 2011 25 Mar 2011 USD/DTC 0.02BNY CONVERGEX LJR

2,800.000 NHDX Local 35.113300 0.00 56.00 0.00 98,373.241.000000

Base 35.113300 0.00 56.00 0.00 98,373.24

23 Mar 2011 28 Mar 2011 USD/DTC 0.02BNY CONVERGEX LJR

2,250.000 NHDX Local 35.058800 0.00 45.00 0.00 78,927.301.000000

Base 35.058800 0.00 45.00 0.00 78,927.30

670872100 Total

524.40 0.000.0028,440.000 Local 991,296.23

Base 0.00 524.40 0.00 991,296.23

COMMON STOCK USD.2674599105 20 Jan 2011 25 Jan 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)OCCIDENTAL PETROLEUM CORP

1,720.000 NHDM Local 96.383500 0.00 25.80 0.00 165,805.421.000000

Base 96.383500 0.00 25.80 0.00 165,805.42

03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

150.000 NHHY Local 97.520000 0.00 2.25 0.00 14,630.251.000000

Base 97.520000 0.00 2.25 0.00 14,630.25

674599105 Total

28.05 0.000.001,870.000 Local 180,435.67

Base 0.00 28.05 0.00 180,435.67

COMMON STOCK USD.01675746309 30 Mar 2011 OPEN USD/DTC 0.03MR BEAL &COMPANYOCWEN FINANCIAL CORP

9,900.000 NHDX Local 10.898000 0.00 297.00 0.00 108,187.201.000000

Base 10.898000 0.00 297.00 0.00 108,187.20
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31 Mar 2011 OPEN USD/DTC 0.02AQUA SECURITIES LP

750.000 NHDX Local 10.985000 0.00 15.00 0.00 8,253.751.000000

Base 10.985000 0.00 15.00 0.00 8,253.75

31 Mar 2011 OPEN USD/DTC 0.03MR BEAL &COMPANY

4,950.000 NHDX Local 10.968400 0.00 148.50 0.00 54,442.081.000000

Base 10.968400 0.00 148.50 0.00 54,442.08

675746309 Total

460.50 0.000.0015,600.000 Local 170,883.03

Base 0.00 460.50 0.00 170,883.03

ADR678129107 15 Mar 2011 18 Mar 2011 USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITHPOLYUS GOLD SPONSORED ADR

1,200.000 NHHJ Local 32.134000 0.00 18.00 0.00 38,578.801.000000

Base 32.134000 0.00 18.00 0.00 38,578.80

COMMON STOCK USD.1679580100 24 Jan 2011 27 Jan 2011 USD/DTC 0.04STEPHENS,INC.OLD DOMINION FREIGHT LINE

3,910.000 NHHO Local 32.110300 0.00 156.40 0.00 125,707.671.000000

Base 32.110300 0.00 156.40 0.00 125,707.67

25 Jan 2011 28 Jan 2011 USD/DTC 0.04STEPHENS,INC.

2,260.000 NHHO Local 32.135700 0.00 90.40 0.00 72,717.081.000000

Base 32.135700 0.00 90.40 0.00 72,717.08

26 Jan 2011 31 Jan 2011 USD/DTC 0.04STEPHENS,INC.

4,530.000 NHHO Local 33.117300 0.00 181.20 0.00 150,202.571.000000

Base 33.117300 0.00 181.20 0.00 150,202.57

27 Jan 2011 01 Feb 2011 USD/DTC 0.04STEPHENS,INC.

1,360.000 NHHO Local 33.126100 0.00 54.40 0.00 45,105.901.000000

Base 33.126100 0.00 54.40 0.00 45,105.90
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28 Jan 2011 02 Feb 2011 USD/DTC 0.04STEPHENS,INC.

3,920.000 NHHO Local 32.529900 0.00 156.80 0.00 127,674.011.000000

Base 32.529900 0.00 156.80 0.00 127,674.01

04 Feb 2011 09 Feb 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INC

3,160.000 NHHO Local 30.519700 0.00 126.40 0.00 96,568.651.000000

Base 30.519700 0.00 126.40 0.00 96,568.65

07 Feb 2011 10 Feb 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INC

3,240.000 NHHO Local 30.003200 0.00 129.60 0.00 97,339.971.000000

Base 30.003200 0.00 129.60 0.00 97,339.97

16 Mar 2011 21 Mar 2011 USD/DTC 0.04JEFFERIES+ COMPANY INC

920.000 NHHO Local 33.700400 0.00 36.80 0.00 31,041.171.000000

Base 33.700400 0.00 36.80 0.00 31,041.17

679580100 Total

932.00 0.000.0023,300.000 Local 746,357.02

Base 0.00 932.00 0.00 746,357.02

COMMON STOCK NPV680033107 07 Jan 2011 12 Jan 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)OLD NATIONAL BANCORP

920.000 NHHZ Local 11.441100 0.00 13.80 0.00 10,539.611.000000

Base 11.441100 0.00 13.80 0.00 10,539.61

COMMON STOCK USD1.680665205 31 Mar 2011 OPEN USD/DTC 0.03HEEVERS &CO. INC.OLIN CORP

11,460.000 NHHO Local 22.882200 0.00 343.80 0.00 262,573.811.000000

Base 22.882200 0.00 343.80 0.00 262,573.81

COMMON STOCK682128103 07 Jan 2011 12 Jan 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)OMNIVISION TECHNOLOGIES INC

110.000 NHHZ Local 27.106500 0.00 1.65 0.00 2,983.371.000000

Base 27.106500 0.00 1.65 0.00 2,983.37
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COMMON STOCK USD.01682189105 09 Feb 2011 14 Feb 2011 USD/DTC 0.03HEEVERS &CO. INC.ON SEMICONDUCTOR CORPORATION

34,358.000 NHIB Local 11.304500 0.00 1,030.74 0.00 389,430.751.000000

Base 11.304500 0.00 1,030.74 0.00 389,430.75

11 Feb 2011 16 Feb 2011 USD/DTC 0.03BLAYLOCK + CO INC

9,214.000 NHIB Local 11.298000 0.00 276.42 0.00 104,376.191.000000

Base 11.298000 0.00 276.42 0.00 104,376.19

14 Feb 2011 17 Feb 2011 USD/DTC 0.03BLAYLOCK + CO INC

18,850.000 NHIB Local 11.629800 0.00 565.50 0.00 219,787.231.000000

Base 11.629800 0.00 565.50 0.00 219,787.23

682189105 Total

1,872.66 0.000.0062,422.000 Local 713,594.17

Base 0.00 1,872.66 0.00 713,594.17

REIT USD1.682406103 22 Mar 2011 25 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.ONE LIBERTY PROPERTIES INC

310.000 NHHZ Local 14.787100 0.00 4.65 0.00 4,588.651.000000

Base 14.787100 0.00 4.65 0.00 4,588.65

COMMON STOCK USD.01682680103 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSONEOK INC

490.000 NHHY Local 59.093900 0.00 7.35 0.00 28,963.361.000000

Base 59.093900 0.00 7.35 0.00 28,963.36

COMMON STOCK USD.0168389X105 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSORACLE CORP

460.000 NHEU Local 32.859300 0.00 6.90 0.00 15,122.181.000000

Base 32.859300 0.00 6.90 0.00 15,122.18

09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

700.000 NHEU Local 32.780000 0.00 10.50 0.00 22,956.501.000000

Base 32.780000 0.00 10.50 0.00 22,956.50
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68389X105 Total

17.40 0.000.001,160.000 Local 38,078.68

Base 0.00 17.40 0.00 38,078.68

COMMON STOCK USD.01688239201 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSOSHKOSH CORP

370.000 NHEU Local 37.432400 0.00 5.55 0.00 13,855.541.000000

Base 37.432400 0.00 5.55 0.00 13,855.54

09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

400.000 NHEU Local 35.189600 0.00 6.00 0.00 14,081.841.000000

Base 35.189600 0.00 6.00 0.00 14,081.84

688239201 Total

11.55 0.000.00770.000 Local 27,937.38

Base 0.00 11.55 0.00 27,937.38

COMMON STOCK USD1.690368105 07 Jan 2011 12 Jan 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)OVERSEAS SHIPHOLDING GROUP

100.000 NHHZ Local 36.179700 0.00 1.50 0.00 3,619.471.000000

Base 36.179700 0.00 1.50 0.00 3,619.47

COMMON STOCK USD2.690732102 24 Feb 2011 01 Mar 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INCOWENS + MINOR INC

11,990.000 NHHO Local 30.342500 0.00 359.70 0.00 364,166.281.000000

Base 30.342500 0.00 359.70 0.00 364,166.28

25 Feb 2011 02 Mar 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.

6,020.000 NHHO Local 30.881800 0.00 240.80 0.00 186,149.241.000000

Base 30.881800 0.00 240.80 0.00 186,149.24

28 Feb 2011 03 Mar 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.

7,940.000 NHHO Local 31.227900 0.00 317.60 0.00 248,267.131.000000

Base 31.227900 0.00 317.60 0.00 248,267.13
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690732102 Total

918.10 0.000.0025,950.000 Local 798,582.65

Base 0.00 918.10 0.00 798,582.65

COMMON STOCK69344F106 03 Mar 2011 08 Mar 2011 USD/DTC 0.03LOOP CAPITAL MARKETSPMC   SIERRA INC

15,880.000 NHHO Local 8.154600 0.00 476.40 0.00 129,971.451.000000

Base 8.154600 0.00 476.40 0.00 129,971.45

04 Mar 2011 09 Mar 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

21,660.000 NHHO Local 7.997600 0.00 649.80 0.00 173,877.821.000000

Base 7.997600 0.00 649.80 0.00 173,877.82

07 Mar 2011 10 Mar 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

30,660.000 NHHO Local 7.896200 0.00 919.80 0.00 243,017.291.000000

Base 7.896200 0.00 919.80 0.00 243,017.29

18 Mar 2011 23 Mar 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

8,560.000 NHHO Local 7.548700 0.00 256.80 0.00 64,873.671.000000

Base 7.548700 0.00 256.80 0.00 64,873.67

21 Mar 2011 24 Mar 2011 USD/DTC 0.03HEEVERS &CO. INC.

8,570.000 NHHO Local 7.727900 0.00 257.10 0.00 66,485.201.000000

Base 7.727900 0.00 257.10 0.00 66,485.20

69344F106 Total

2,559.90 0.000.0085,330.000 Local 678,225.43

Base 0.00 2,559.90 0.00 678,225.43

ADR693483109 14 Mar 2011 17 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSPOSCO ADR

3,100.000 NHHJ Local 107.396500 0.00 46.50 0.00 332,975.651.000000

Base 107.396500 0.00 46.50 0.00 332,975.65
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17 Mar 2011 22 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

400.000 NHHJ Local 108.985000 0.00 6.00 0.00 43,600.001.000000

Base 108.985000 0.00 6.00 0.00 43,600.00

693483109 Total

52.50 0.000.003,500.000 Local 376,575.65

Base 0.00 52.50 0.00 376,575.65

COMMON STOCK693506107 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSPPG INDUSTRIES INC

340.000 NHHY Local 85.425900 0.00 5.10 0.00 29,049.911.000000

Base 85.425900 0.00 5.10 0.00 29,049.91

COMMON STOCK USD1.693718108 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSPACCAR INC

740.000 NHEU Local 50.052700 0.00 11.10 0.00 37,050.101.000000

Base 50.052700 0.00 11.10 0.00 37,050.10

09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

300.000 NHEU Local 48.479700 0.00 4.50 0.00 14,548.411.000000

Base 48.479700 0.00 4.50 0.00 14,548.41

693718108 Total

15.60 0.000.001,040.000 Local 51,598.51

Base 0.00 15.60 0.00 51,598.51

COMMON STOCK NPV695263103 18 Jan 2011 24 Jan 2011 USD/DTC 0.043 JEFFERIES+ COMPANY INCPACWEST BANCORP

1,250.000 NHHO Local 22.258900 0.00 50.00 0.00 27,873.631.000000

Base 22.258900 0.00 50.00 0.00 27,873.63

19 Jan 2011 24 Jan 2011 USD/DTC 0.04JEFFERIES+ COMPANY INC

2,960.000 NHHO Local 22.187600 0.00 118.40 0.00 65,793.701.000000

Base 22.187600 0.00 118.40 0.00 65,793.70



Prepared by State StreetPage 518

Purchase Report by Report Date
Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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

24 Jan 2011 27 Jan 2011 USD/DTC 0.04JEFFERIES+ COMPANY INC

2,190.000 NHHO Local 20.238000 0.00 87.60 0.00 44,408.821.000000

Base 20.238000 0.00 87.60 0.00 44,408.82

24 Mar 2011 29 Mar 2011 USD/DTC 0.04KEEFE BRUYETTE + WOODS INC

880.000 NHHO Local 20.148100 0.00 35.20 0.00 17,765.531.000000

Base 20.148100 0.00 35.20 0.00 17,765.53

695263103 Total

291.20 0.000.007,280.000 Local 155,841.68

Base 0.00 291.20 0.00 155,841.68

COMMON STOCK USD.1696429307 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSPALL CORP

370.000 NHEU Local 53.735400 0.00 5.55 0.00 19,887.651.000000

Base 53.735400 0.00 5.55 0.00 19,887.65

COMMON STOCK USD.5701094104 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSPARKER HANNIFIN CORP

180.000 NHEU Local 89.370000 0.00 2.70 0.00 16,089.301.000000

Base 89.370000 0.00 2.70 0.00 16,089.30

01 Mar 2011 04 Mar 2011 USD/DTC 0.02MR BEAL &COMPANY

650.000 NHEY Local 87.540100 0.00 13.00 0.00 56,914.071.000000

Base 87.540100 0.00 13.00 0.00 56,914.07

09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

200.000 NHEU Local 85.849100 0.00 3.00 0.00 17,172.821.000000

Base 85.849100 0.00 3.00 0.00 17,172.82

701094104 Total

18.70 0.000.001,030.000 Local 90,176.19

Base 0.00 18.70 0.00 90,176.19
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COMMON STOCK USD.01705573103 24 Mar 2011 29 Mar 2011 USD/DTC 0.03LOOP CAPITAL MARKETSPEGASYSTEMS INC

2,543.000 NHIB Local 34.444100 0.00 76.29 0.00 87,667.641.000000

Base 34.444100 0.00 76.29 0.00 87,667.64

25 Mar 2011 30 Mar 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

3,797.000 NHIB Local 35.682500 0.00 113.91 0.00 135,600.361.000000

Base 35.682500 0.00 113.91 0.00 135,600.36

705573103 Total

190.20 0.000.006,340.000 Local 223,268.00

Base 0.00 190.20 0.00 223,268.00

COMMON STOCK708062104 03 Jan 2011 06 Jan 2011 USD/DTCAUTREPAT-STK/$ DIVPENNANTPARK INVESTMENT CORP

5.455 NHHZ Local 12.249312 0.00 0.00 0.00 66.821.000000

Base 12.249312 0.00 0.00 0.00 66.82

22 Mar 2011 25 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,210.000 NHHZ Local 11.622500 0.00 18.15 0.00 14,081.381.000000

Base 11.622500 0.00 18.15 0.00 14,081.38

708062104 Total

18.15 0.000.001,215.455 Local 14,148.20

Base 0.00 18.15 0.00 14,148.20

REIT USD.0170931T103 22 Mar 2011 25 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.PENNYMAC MORTGAGE INVESTMENT

1,370.000 NHHZ Local 18.719900 0.00 20.55 0.00 25,666.811.000000

Base 18.719900 0.00 20.55 0.00 25,666.81

COMMON STOCK709631105 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSPENTAIR INC

550.000 NHEU Local 37.631800 0.00 8.25 0.00 20,705.741.000000

Base 37.631800 0.00 8.25 0.00 20,705.74
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COMMON STOCK713448108 31 Jan 2011 03 Feb 2011 USD/DTC 0.04MR BEAL &COMPANYPEPSICO INC

11,593.000 NHEZ Local 64.292100 0.00 463.72 0.00 745,802.041.000000

Base 64.292100 0.00 463.72 0.00 745,802.04

09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

290.000 NHEU Local 64.089800 0.00 4.35 0.00 18,590.391.000000

Base 64.089800 0.00 4.35 0.00 18,590.39

713448108 Total

468.07 0.000.0011,883.000 Local 764,392.43

Base 0.00 468.07 0.00 764,392.43

COMMON STOCK USD1.714046109 10 Mar 2011 15 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)PERKINELMER INC

940.000 NHHY Local 26.849900 0.00 14.10 0.00 25,253.011.000000

Base 26.849900 0.00 14.10 0.00 25,253.01

COMMON STOCK NPV714290103 26 Jan 2011 31 Jan 2011 USD/DTC 0.04LOOP CAPITAL MARKETSPERRIGO CO

22,200.000 NHDZ Local 73.737800 0.00 888.00 0.00 1,637,867.161.000000

Base 73.737800 0.00 888.00 0.00 1,637,867.16

COMMON STOCK USD.05717081103 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSPFIZER INC

1,960.000 NHHY Local 18.978400 0.00 29.40 0.00 37,227.061.000000

Base 18.978400 0.00 29.40 0.00 37,227.06

10 Mar 2011 15 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

900.000 NHHY Local 19.369900 0.00 13.50 0.00 17,446.411.000000

Base 19.369900 0.00 13.50 0.00 17,446.41

31 Mar 2011 OPEN USD/DTC 0.03LOOP CAPITAL MARKETS

53,215.000 NHDG Local 20.499300 0.00 1,862.52 0.00 1,092,732.771.000000

Base 20.499300 0.00 1,862.52 0.00 1,092,732.77
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717081103 Total

1,905.42 0.000.0056,075.000 Local 1,147,406.24

Base 0.00 1,905.42 0.00 1,147,406.24

COMMON STOCK NPV718172109 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSPHILIP MORRIS INTERNATIONAL

180.000 NHEU Local 57.770000 0.00 2.70 0.00 10,401.301.000000

Base 57.770000 0.00 2.70 0.00 10,401.30

16 Feb 2011 22 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

3,700.000 NHEY Local 60.537100 0.00 74.00 0.00 224,061.271.000000

Base 60.537100 0.00 74.00 0.00 224,061.27

09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

300.000 NHEU Local 63.970000 0.00 4.50 0.00 19,195.501.000000

Base 63.970000 0.00 4.50 0.00 19,195.50

718172109 Total

81.20 0.000.004,180.000 Local 253,658.07

Base 0.00 81.20 0.00 253,658.07

COMMON STOCK USD1.718592108 26 Jan 2011 31 Jan 2011 USD/DTC 0.05WILLIAM BLAIR & COMPANY L.L.CPHILLIPS VAN HEUSEN

4,865.000 NHIB Local 59.336400 0.00 243.25 0.00 288,914.841.000000

Base 59.336400 0.00 243.25 0.00 288,914.84

01 Feb 2011 04 Feb 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

3,039.000 NHIB Local 58.950000 0.00 30.39 0.00 179,179.441.000000

Base 58.950000 0.00 30.39 0.00 179,179.44

03 Feb 2011 08 Feb 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

3,802.000 NHIB Local 58.799500 0.00 38.02 0.00 223,593.721.000000

Base 58.799500 0.00 38.02 0.00 223,593.72
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718592108 Total

311.66 0.000.0011,706.000 Local 691,688.00

Base 0.00 311.66 0.00 691,688.00

COMMON STOCK USD.0172147K108 06 Jan 2011 11 Jan 2011 USD/DTC 0.03PULSE TRADING LLCPILGRIM S PRIDE CORP

20,000.000 NHDY Local 6.781600 0.00 600.00 0.00 136,232.001.000000

Base 6.781600 0.00 600.00 0.00 136,232.00

10 Jan 2011 13 Jan 2011 USD/DTC 0.03PULSE TRADING LLC

10,566.000 NHDY Local 6.586500 0.00 316.98 0.00 69,909.941.000000

Base 6.586500 0.00 316.98 0.00 69,909.94

11 Jan 2011 14 Jan 2011 USD/DTC 0.03PULSE TRADING LLC

10,000.000 NHDY Local 6.520000 0.00 300.00 0.00 65,500.001.000000

Base 6.520000 0.00 300.00 0.00 65,500.00

24 Feb 2011 01 Mar 2011 USD/DTC 0.02M RAMSEY KING SECURITIES INC

35,495.000 NHDY Local 7.578000 0.00 709.90 0.00 269,691.011.000000

Base 7.578000 0.00 709.90 0.00 269,691.01

72147K108 Total

1,926.88 0.000.0076,061.000 Local 541,332.95

Base 0.00 1,926.88 0.00 541,332.95

COMMON STOCK USD.01723787107 04 Mar 2011 09 Mar 2011 USD/DTC 0.01HEEVERS &CO. INC.PIONEER NATURAL RESOURCES CO

1,439.000 NHDM Local 99.702900 0.00 21.58 0.00 143,494.051.000000

Base 99.702900 0.00 21.58 0.00 143,494.05

COMMON STOCK USD.01724078100 25 Mar 2011 30 Mar 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INCPIPER JAFFRAY COS

4,310.000 NHHO Local 40.001200 0.00 172.40 0.00 172,577.571.000000

Base 40.001200 0.00 172.40 0.00 172,577.57
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28 Mar 2011 31 Mar 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INC

2,530.000 NHHO Local 40.073300 0.00 101.20 0.00 101,486.651.000000

Base 40.073300 0.00 101.20 0.00 101,486.65

29 Mar 2011 OPEN USD/DTC 0.04STIFEL NICOLAUS + CO INC

1,930.000 NHHO Local 40.231100 0.00 77.20 0.00 77,723.221.000000

Base 40.231100 0.00 77.20 0.00 77,723.22

30 Mar 2011 OPEN USD/DTC 0.04STIFEL NICOLAUS + CO INC

930.000 NHHO Local 40.417100 0.00 37.20 0.00 37,625.101.000000

Base 40.417100 0.00 37.20 0.00 37,625.10

31 Mar 2011 OPEN USD/DTC 0.04STIFEL NICOLAUS + CO INC

1,080.000 NHHO Local 41.331500 0.00 43.20 0.00 44,681.221.000000

Base 41.331500 0.00 43.20 0.00 44,681.22

724078100 Total

431.20 0.000.0010,780.000 Local 434,093.76

Base 0.00 431.20 0.00 434,093.76

COMMON STOCK USD.01727493108 04 Feb 2011 09 Feb 2011 USD/DTC 0.04MORGAN STANLEY CO INCORPORATEDPLANTRONICS INC

1,110.000 NHHO Local 35.241900 0.00 44.40 0.00 39,162.911.000000

Base 35.241900 0.00 44.40 0.00 39,162.91

COMMON STOCK73172K104 28 Jan 2011 02 Feb 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLCPOLYCOM INC

11,337.000 NHDZ Local 43.392500 0.00 453.48 0.00 492,394.251.000000

Base 43.392500 0.00 453.48 0.00 492,394.25

31 Jan 2011 03 Feb 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

14,878.000 NHDZ Local 43.691900 0.00 595.12 0.00 650,643.211.000000

Base 43.691900 0.00 595.12 0.00 650,643.21
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01 Feb 2011 04 Feb 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

13,167.000 NHDZ Local 43.989600 0.00 526.68 0.00 579,737.741.000000

Base 43.989600 0.00 526.68 0.00 579,737.74

01 Feb 2011 04 Feb 2011 USD/DTC 0.02LIQUIDNETINC

14,877.000 NHDZ Local 43.870000 0.00 297.54 0.00 652,951.531.000000

Base 43.870000 0.00 297.54 0.00 652,951.53

02 Feb 2011 07 Feb 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

14,547.000 NHDZ Local 44.696800 0.00 581.88 0.00 650,786.231.000000

Base 44.696800 0.00 581.88 0.00 650,786.23

03 Feb 2011 08 Feb 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

13,092.000 NHDZ Local 45.056200 0.00 523.68 0.00 590,399.451.000000

Base 45.056200 0.00 523.68 0.00 590,399.45

04 Feb 2011 09 Feb 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

14,202.000 NHDZ Local 45.927900 0.00 568.08 0.00 652,836.121.000000

Base 45.927900 0.00 568.08 0.00 652,836.12

22 Mar 2011 25 Mar 2011 USD/DTC 0.04FIRST ANALYSIS SECURITIES CORP

27,246.000 NHDZ Local 50.257200 0.00 1,089.84 0.00 1,370,397.511.000000

Base 50.257200 0.00 1,089.84 0.00 1,370,397.51

23 Mar 2011 28 Mar 2011 USD/DTC 0.04FIRST ANALYSIS SECURITIES CORP

7,954.000 NHDZ Local 49.354800 0.00 318.16 0.00 392,886.241.000000

Base 49.354800 0.00 318.16 0.00 392,886.24

73172K104 Total

4,954.46 0.000.00131,300.000 Local 6,033,032.28

Base 0.00 4,954.46 0.00 6,033,032.28
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COMMON STOCK USD.0173179V103 28 Mar 2011 USD/DTCSTOCK DISTRIBUTIONPOLYPORE INTERNATIONAL INC

13,600.000 NHEL Local 59.390000 0.00 0.00 0.00 807,704.001.000000

Base 59.390000 0.00 0.00 0.00 807,704.00

28 Mar 2011 CANCEL USD/DTCSTOCK DISTRIBUTION

-13,600.000 NHEL Local 59.390000 0.00 0.00 0.00 -807,704.001.000000

Base 59.390000 0.00 0.00 0.00 -807,704.00

03 Mar 2011 USD/BOSSTOCK DISTRIBUTION

13,600.000 NHEL Local 59.390000 0.00 0.00 0.00 807,704.001.000000

Base 59.390000 0.00 0.00 0.00 807,704.00

73179V103 Total

0.00 0.000.0013,600.000 Local 807,704.00

Base 0.00 0.00 0.00 807,704.00

COMMON STOCK NPV736508847 18 Feb 2011 24 Feb 2011 USD/DTC 0.03LOOP CAPITAL MARKETSPORTLAND GENERAL ELECTRIC CO

1,960.000 NHHO Local 22.877900 0.00 58.80 0.00 44,899.481.000000

Base 22.877900 0.00 58.80 0.00 44,899.48

22 Feb 2011 25 Feb 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

11,200.000 NHHO Local 22.762400 0.00 336.00 0.00 255,274.881.000000

Base 22.762400 0.00 336.00 0.00 255,274.88

23 Feb 2011 28 Feb 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INC

10,660.000 NHHO Local 22.703100 0.00 426.40 0.00 242,441.451.000000

Base 22.703100 0.00 426.40 0.00 242,441.45

736508847 Total

821.20 0.000.0023,820.000 Local 542,615.81

Base 0.00 821.20 0.00 542,615.81
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REIT USD.01737464107 07 Jan 2011 12 Jan 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)POST PROPERTIES INC

90.000 NHHZ Local 35.714400 0.00 1.35 0.00 3,215.651.000000

Base 35.714400 0.00 1.35 0.00 3,215.65

COMMON STOCK739363109 22 Mar 2011 25 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.POWERWAVE TECHNOLOGIES INC

5,110.000 NHHZ Local 4.076300 0.00 76.65 0.00 20,906.541.000000

Base 4.076300 0.00 76.65 0.00 20,906.54

COMMON STOCK USD.274144T108 09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)T ROWE PRICE GROUP INC

200.000 NHEU Local 67.149600 0.00 3.00 0.00 13,432.921.000000

Base 67.149600 0.00 3.00 0.00 13,432.92

COMMON STOCK741503403 09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)PRICELINE.COM INC

24.000 NHEU Local 469.500000 0.00 0.36 0.00 11,268.361.000000

Base 469.500000 0.00 0.36 0.00 11,268.36

COMMON STOCK74165N105 07 Jan 2011 12 Jan 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)PRIMO WATER CORP

600.000 NHHZ Local 13.293300 0.00 9.00 0.00 7,984.981.000000

Base 13.293300 0.00 9.00 0.00 7,984.98

COMMON STOCK USD.0174267C106 23 Feb 2011 28 Feb 2011 USD/DTC 0.01KNIGHT DIRECT LLCPROASSURANCE CORP

1,950.000 NHDX Local 59.402800 0.00 13.65 0.00 115,849.111.000000

Base 59.402800 0.00 13.65 0.00 115,849.11

16 Mar 2011 21 Mar 2011 USD/DTC 0.02INSTINET

1,950.000 NHDX Local 61.429900 0.00 39.00 0.00 119,827.311.000000

Base 61.429900 0.00 39.00 0.00 119,827.31

17 Mar 2011 22 Mar 2011 USD/DTC 0.02INSTINET

750.000 NHDX Local 61.455800 0.00 15.00 0.00 46,106.851.000000

Base 61.455800 0.00 15.00 0.00 46,106.85
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18 Mar 2011 23 Mar 2011 USD/DTC 0.02INSTINET

500.000 NHDX Local 61.487400 0.00 10.00 0.00 30,753.701.000000

Base 61.487400 0.00 10.00 0.00 30,753.70

74267C106 Total

77.65 0.000.005,150.000 Local 312,536.97

Base 0.00 77.65 0.00 312,536.97

COMMON STOCK USD1.742718109 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSPROCTER + GAMBLE CO/THE

650.000 NHHY Local 62.936200 0.00 9.75 0.00 40,918.281.000000

Base 62.936200 0.00 9.75 0.00 40,918.28

09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

200.000 NHEU Local 61.989900 0.00 3.00 0.00 12,400.981.000000

Base 61.989900 0.00 3.00 0.00 12,400.98

10 Mar 2011 15 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

300.000 NHHY Local 61.509900 0.00 4.50 0.00 18,457.471.000000

Base 61.509900 0.00 4.50 0.00 18,457.47

742718109 Total

17.25 0.000.001,150.000 Local 71,776.73

Base 0.00 17.25 0.00 71,776.73

COMMON STOCK NPV742962103 07 Jan 2011 12 Jan 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)PRIVATEBANCORP INC

260.000 NHHZ Local 14.005200 0.00 3.90 0.00 3,645.251.000000

Base 14.005200 0.00 3.90 0.00 3,645.25

COMMON STOCK USD.01743312100 04 Mar 2011 09 Mar 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INCPROGRESS SOFTWARE CORP

576.000 NHDU Local 28.388600 0.00 2.88 0.00 16,354.711.000000

Base 28.388600 0.00 2.88 0.00 16,354.71
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07 Mar 2011 10 Mar 2011 USD/DTC 0.01MORGAN STANLEY CO INCORPORATED

1,640.000 NHDU Local 27.942000 0.00 8.20 0.00 45,833.081.000000

Base 27.942000 0.00 8.20 0.00 45,833.08

08 Mar 2011 11 Mar 2011 USD/DTC 0.01MORGAN STANLEY CO INCORPORATED

343.000 NHDU Local 28.140700 0.00 1.72 0.00 9,653.981.000000

Base 28.140700 0.00 1.72 0.00 9,653.98

09 Mar 2011 14 Mar 2011 USD/DTC 0.01MORGAN STANLEY CO INCORPORATED

410.000 NHDU Local 28.163600 0.00 2.05 0.00 11,549.131.000000

Base 28.163600 0.00 2.05 0.00 11,549.13

10 Mar 2011 15 Mar 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,750.000 NHDU Local 27.504600 0.00 8.75 0.00 48,141.801.000000

Base 27.504600 0.00 8.75 0.00 48,141.80

743312100 Total

23.60 0.000.004,719.000 Local 131,532.70

Base 0.00 23.60 0.00 131,532.70

COMMON STOCK74348T102 31 Dec 2010 04 Jan 2011 USD/DTCAUTREPAT-STK/$ DIVPROSPECT CAPITAL CORP

101.052 NHHZ Local 10.819973 0.00 0.00 0.00 1,093.381.000000

Base 10.819973 0.00 0.00 0.00 1,093.38

28 Feb 2011 01 Mar 2011 USD/DTCAUTREPAT-STK/$ DIV

102.271 NHHZ Local 12.090035 0.00 0.00 0.00 1,236.461.000000

Base 12.090035 0.00 0.00 0.00 1,236.46

31 Jan 2011 02 Feb 2011 USD/DTCAUTREPAT-STK/$ DIV

107.568 NHHZ Local 11.379964 0.00 0.00 0.00 1,224.121.000000

Base 11.379964 0.00 0.00 0.00 1,224.12
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22 Mar 2011 25 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.

540.000 NHHZ Local 12.113000 0.00 8.10 0.00 6,549.121.000000

Base 12.113000 0.00 8.10 0.00 6,549.12

31 Mar 2011 USD/DTCAUTREPAT-STK/$ DIV

101.000 NHHZ Local 12.118019 0.00 0.00 0.00 1,223.921.000000

Base 12.118019 0.00 0.00 0.00 1,223.92

74348T102 Total

8.10 0.000.00951.891 Local 11,327.00

Base 0.00 8.10 0.00 11,327.00

COMMON STOCK USD1.743606105 07 Jan 2011 12 Jan 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)PROSPERITY BANCSHARES INC

100.000 NHHZ Local 39.194600 0.00 1.50 0.00 3,920.961.000000

Base 39.194600 0.00 1.50 0.00 3,920.96

COMMON STOCK USD.01744320102 20 Jan 2011 25 Jan 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)PRUDENTIAL FINANCIAL INC

500.000 NHDM Local 60.639000 0.00 7.50 0.00 30,327.001.000000

Base 60.639000 0.00 7.50 0.00 30,327.00

REIT USD.174460D109 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSPUBLIC STORAGE

101.000 NHEU Local 109.360000 0.00 1.52 0.00 11,046.881.000000

Base 109.360000 0.00 1.52 0.00 11,046.88

COMMON STOCK747525103 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSQUALCOMM INC

200.000 NHEU Local 54.685000 0.00 3.00 0.00 10,940.001.000000

Base 54.685000 0.00 3.00 0.00 10,940.00

01 Mar 2011 04 Mar 2011 USD/DTC 0.02MR BEAL &COMPANY

1,400.000 NHEY Local 58.118700 0.00 28.00 0.00 81,394.181.000000

Base 58.118700 0.00 28.00 0.00 81,394.18
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09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

310.000 NHEU Local 55.899900 0.00 4.65 0.00 17,333.621.000000

Base 55.899900 0.00 4.65 0.00 17,333.62

747525103 Total

35.65 0.000.001,910.000 Local 109,667.80

Base 0.00 35.65 0.00 109,667.80

COMMON STOCK NPV74835Y101 28 Feb 2011 03 Mar 2011 USD/DTC 0.03LOOP CAPITAL MARKETSQUESTCOR PHARMACEUTICALS

8,290.000 NHHO Local 12.800800 0.00 248.70 0.00 106,367.331.000000

Base 12.800800 0.00 248.70 0.00 106,367.33

REIT USD.01749227104 07 Jan 2011 12 Jan 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)RAIT FINANCIAL TRUST

1,640.000 NHHZ Local 2.505400 0.00 24.60 0.00 4,133.461.000000

Base 2.505400 0.00 24.60 0.00 4,133.46

COMMON STOCK USD1.749607107 07 Jan 2011 12 Jan 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)RLI CORP

70.000 NHHZ Local 52.148600 0.00 1.05 0.00 3,651.451.000000

Base 52.148600 0.00 1.05 0.00 3,651.45

COMMON STOCK NPV75025N102 16 Feb 2011 22 Feb 2011 USD/DTC 0.03PULSE TRADING LLCRADIANT SYSTEMS INC

11,160.000 NHDY Local 17.591100 0.00 334.80 0.00 196,651.481.000000

Base 17.591100 0.00 334.80 0.00 196,651.48

15 Mar 2011 18 Mar 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

6,880.000 NHDY Local 15.340000 0.00 206.40 0.00 105,745.601.000000

Base 15.340000 0.00 206.40 0.00 105,745.60

75025N102 Total

541.20 0.000.0018,040.000 Local 302,397.08

Base 0.00 541.20 0.00 302,397.08
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COMMON STOCK USD.0175281A109 26 Jan 2011 31 Jan 2011 USD/DTC 0.04WILLIAMS CAPITAL GROUP LP (THE)RANGE RESOURCES CORP

14,700.000 NHDZ Local 47.861000 0.00 588.00 0.00 704,144.701.000000

Base 47.861000 0.00 588.00 0.00 704,144.70

09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

200.000 NHEU Local 49.019600 0.00 3.00 0.00 9,806.921.000000

Base 49.019600 0.00 3.00 0.00 9,806.92

75281A109 Total

591.00 0.000.0014,900.000 Local 713,951.62

Base 0.00 591.00 0.00 713,951.62

REIT USD1.756109104 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSREALTY INCOME CORP

690.000 NHHY Local 35.078800 0.00 10.35 0.00 24,214.721.000000

Base 35.078800 0.00 10.35 0.00 24,214.72

REIT USD.01758075402 07 Jan 2011 12 Jan 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)REDWOOD TRUST INC

230.000 NHHZ Local 14.985600 0.00 3.45 0.00 3,450.141.000000

Base 14.985600 0.00 3.45 0.00 3,450.14

COMMON STOCK USD.01760759100 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSREPUBLIC SERVICES INC

950.000 NHHY Local 30.258400 0.00 14.25 0.00 28,759.731.000000

Base 30.258400 0.00 14.25 0.00 28,759.73

FUND LP 104076115L998 17 Mar 2011 17 Mar 2011 USD/BOSCAPITAL CALLRESOLUTE LTD

574,068.000 NHEL Local 1.000000 0.00 0.00 0.00 574,068.001.000000

Base 1.000000 0.00 0.00 0.00 574,068.00

REIT USD.00176120W302 07 Jan 2011 12 Jan 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)RESOURCE CAPITAL CORP

740.000 NHHZ Local 7.331900 0.00 11.10 0.00 5,436.711.000000

Base 7.331900 0.00 11.10 0.00 5,436.71
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LIMITED PARTNERSHIP761996933 25 Jan 2011 25 Jan 2011 USD/BOSCAPITAL CALLRESOLUTE FUND II

1,379,069.000 NHEL Local 1.000000 0.00 0.00 0.00 1,379,069.001.000000

Base 1.000000 0.00 0.00 0.00 1,379,069.00

COMMON STOCK NPV770196103 11 Jan 2011 11 Jan 2011 USD/DTCMERGERROBBINS + MYERS INC

1,680.720 NHHZ Local 16.110101 0.00 0.00 0.00 27,076.571.000000

Base 16.110101 0.00 0.00 0.00 27,076.57

COMMON STOCK770323103 07 Jan 2011 12 Jan 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCROBERT HALF INTL INC

663.000 NHIB Local 31.732500 0.00 6.63 0.00 21,045.281.000000

Base 31.732500 0.00 6.63 0.00 21,045.28

04 Feb 2011 09 Feb 2011 USD/DTC 0.04UBS SECURITIES LLC

18,999.000 NHDZ Local 33.124700 0.00 759.96 0.00 630,096.141.000000

Base 33.124700 0.00 759.96 0.00 630,096.14

07 Feb 2011 10 Feb 2011 USD/DTC 0.04UBS SECURITIES LLC

4,560.000 NHDZ Local 33.677700 0.00 182.40 0.00 153,752.711.000000

Base 33.677700 0.00 182.40 0.00 153,752.71

08 Feb 2011 11 Feb 2011 USD/DTC 0.04UBS SECURITIES LLC

12,741.000 NHDZ Local 33.513800 0.00 509.64 0.00 427,508.971.000000

Base 33.513800 0.00 509.64 0.00 427,508.97

770323103 Total

1,458.63 0.000.0036,963.000 Local 1,232,403.10

Base 0.00 1,458.63 0.00 1,232,403.10

COMMON STOCK USD.01772739207 07 Jan 2011 12 Jan 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)ROCK TENN COMPANY  CL A

70.000 NHHZ Local 54.876700 0.00 1.05 0.00 3,842.421.000000

Base 54.876700 0.00 1.05 0.00 3,842.42
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COMMON STOCK USD1.773903109 26 Jan 2011 31 Jan 2011 USD/DTC 0.04MELVIN SECURITIESROCKWELL AUTOMATION INC

25,900.000 NHDZ Local 81.325100 0.00 1,036.00 0.00 2,107,356.091.000000

Base 81.325100 0.00 1,036.00 0.00 2,107,356.09

LIMITED PARTNERSHIP 773990957 30 Mar 2011 30 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTROCK CREEK GROUP

15,000,000.000 NHFZ Local 1.000000 0.00 0.00 0.00 15,000,000.001.000000

Base 1.000000 0.00 0.00 0.00 15,000,000.00

COMMON STOCK NPV774188106 04 Mar 2011 04 Mar 2011 USD/DTCMANDATORYEXCHANGE NON CASHROCKVILLE FINANCIAL INC

1,774.539 NHHZ Local 8.054925 0.00 0.00 0.00 14,293.781.000000

Base 8.054925 0.00 0.00 0.00 14,293.78

COMMON STOCK USD.01774415103 28 Mar 2011 USD/BOSSTOCK DISTRIBUTIONROCKWOOD HOLDINGS INC

7,773.000 NHEL Local 46.664666 0.00 0.00 0.00 362,724.451.000000

Base 46.664666 0.00 0.00 0.00 362,724.45

28 Mar 2011 CANCEL USD/BOSSTOCK DISTRIBUTION

-7,773.000 NHEL Local 46.664666 0.00 0.00 0.00 -362,724.451.000000

Base 46.664666 0.00 0.00 0.00 -362,724.45

24 Mar 2011 24 Mar 2011 USD/BOSSTOCK DISTRIBUTION

7,773.000 NHEL Local 46.664666 0.00 0.00 0.00 362,724.451.000000

Base 46.664666 0.00 0.00 0.00 362,724.45

774415103 Total

0.00 0.000.007,773.000 Local 362,724.45

Base 0.00 0.00 0.00 362,724.45

ADR778529107 15 Mar 2011 18 Mar 2011 USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITHROSTELECOM SPONSORED ADR

700.000 NHHJ Local 32.986300 0.00 10.50 0.00 23,100.911.000000

Base 32.986300 0.00 10.50 0.00 23,100.91
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COMMON STOCK779376102 18 Feb 2011 01 Mar 2011 USD/DTC11 MERGERROVI CORP

156.576 NHHZ Local 59.499987 0.00 0.00 0.00 9,316.271.000000

Base 59.499987 0.00 0.00 0.00 9,316.27

09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

400.000 NHEU Local 54.609500 0.00 6.00 0.00 21,849.801.000000

Base 54.609500 0.00 6.00 0.00 21,849.80

16 Mar 2011 21 Mar 2011 USD/DTC 0.03HEEVERS &CO. INC.

1,798.000 NHIB Local 55.154700 0.00 53.94 0.00 99,222.091.000000

Base 55.154700 0.00 53.94 0.00 99,222.09

779376102 Total

59.94 0.000.002,354.576 Local 130,388.16

Base 0.00 59.94 0.00 130,388.16

COMMON STOCK779382100 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSROWAN COMPANIES INC

320.000 NHEU Local 36.283100 0.00 4.80 0.00 11,615.391.000000

Base 36.283100 0.00 4.80 0.00 11,615.39

03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,000.000 NHHY Local 36.215000 0.00 15.00 0.00 36,230.001.000000

Base 36.215000 0.00 15.00 0.00 36,230.00

779382100 Total

19.80 0.000.001,320.000 Local 47,845.39

Base 0.00 19.80 0.00 47,845.39

COMMON STOCK USD.01783332109 07 Feb 2011 07 Feb 2011 USD/DTCSTOCK DISTRIBUTIONRUTH S HOSPITALITY GROUP INC

8,439.000 NHEL Local 4.500000 0.00 0.00 0.00 37,975.501.000000

Base 4.500000 0.00 0.00 0.00 37,975.50
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ADR783513104 14 Mar 2011 17 Mar 2011 USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITHRYANAIR HOLDINGS PLC SP ADR

500.000 NHHJ Local 28.205000 0.00 7.50 0.00 14,110.001.000000

Base 28.205000 0.00 7.50 0.00 14,110.00

COMMON STOCK78390X101 07 Feb 2011 10 Feb 2011 USD/DTC 0.02LOOP CAPITAL MARKETSSAIC INC

130,900.000 NHDF Local 16.748400 0.00 2,618.00 0.00 2,194,983.561.000000

Base 16.748400 0.00 2,618.00 0.00 2,194,983.56

ADR78440P108 14 Mar 2011 17 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSSK TELECOM CO LTD ADR

7,200.000 NHHJ Local 18.221500 0.00 108.00 0.00 131,302.801.000000

Base 18.221500 0.00 108.00 0.00 131,302.80

COMMON STOCK USD10.784635104 09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)SPX CORP

200.000 NHEU Local 79.019500 0.00 3.00 0.00 15,806.901.000000

Base 79.019500 0.00 3.00 0.00 15,806.90

COMMON STOCK78486Q101 07 Jan 2011 12 Jan 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)SVB FINANCIAL GROUP

70.000 NHHZ Local 52.207100 0.00 1.05 0.00 3,655.551.000000

Base 52.207100 0.00 1.05 0.00 3,655.55

78499F910 06 Jan 2011 06 Jan 2011 USD/BOSCAPITAL CALLSCP PRVT EQUITY PARTNERS II LP

93,193.000 NHEL Local 1.000000 0.00 0.00 0.00 93,193.001.000000

Base 1.000000 0.00 0.00 0.00 93,193.00

17 Feb 2011 17 Feb 2011 USD/BOSCAPITAL CALL

66,566.000 NHEL Local 1.000000 0.00 0.00 0.00 66,566.001.000000

Base 1.000000 0.00 0.00 0.00 66,566.00

78499F910 Total

0.00 0.000.00159,759.000 Local 159,759.00

Base 0.00 0.00 0.00 159,759.00
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COMMON STOCK USD.1790849103 06 Jan 2011 06 Jan 2011 USD/DTCSTOCK DISTRIBUTIONST JUDE MEDICAL INC

41,580.000 NHEL Local 39.000000 0.00 0.00 0.00 1,621,620.001.000000

Base 39.000000 0.00 0.00 0.00 1,621,620.00

COMMON STOCK79466L302 20 Jan 2011 25 Jan 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)SALESFORCE.COM INC

481.000 NHDM Local 131.935200 0.00 7.22 0.00 63,468.051.000000

Base 131.935200 0.00 7.22 0.00 63,468.05

COMMON STOCK795435106 02 Mar 2011 07 Mar 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCSALIX PHARMACEUTICALS LTD

4,188.000 NHIB Local 33.625700 0.00 41.88 0.00 140,866.311.000000

Base 33.625700 0.00 41.88 0.00 140,866.31

GDR796050201 15 Mar 2011 18 Mar 2011 USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITHSAMSUNG ELECTRONICS 144A GDR

700.000 NHHJ Local 259.500000 0.00 10.50 0.00 181,660.501.000000

Base 259.500000 0.00 10.50 0.00 181,660.50

GDR796050888 15 Mar 2011 18 Mar 2011 USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITHSAMSUNG ELECTR GDR 144A

2,400.000 NHHJ Local 380.225000 0.00 36.00 0.00 912,576.001.000000

Base 380.225000 0.00 36.00 0.00 912,576.00

17 Mar 2011 22 Mar 2011 USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITH

200.000 NHHJ Local 394.300000 0.00 3.00 0.00 78,863.001.000000

Base 394.300000 0.00 3.00 0.00 78,863.00

796050888 Total

39.00 0.000.002,600.000 Local 991,439.00

Base 0.00 39.00 0.00 991,439.00

COMMON STOCK80004C101 09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)SANDISK CORP

230.000 NHEU Local 45.999800 0.00 3.45 0.00 10,583.401.000000

Base 45.999800 0.00 3.45 0.00 10,583.40
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ADR USD.043804098101 14 Mar 2011 17 Mar 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITHSATYAM COMPUTER SERVICES ADR

5,100.000 NHHJ Local 3.000000 0.00 51.00 0.00 15,351.001.000000

Base 3.000000 0.00 51.00 0.00 15,351.00

COMMON STOCK USD1.806882106 25 Jan 2011 28 Jan 2011 USD/DTC 0.02INSTINETSCHNITZER STEEL INDS INC A

1,170.000 NHHO Local 61.013500 0.00 23.40 0.00 71,409.201.000000

Base 61.013500 0.00 23.40 0.00 71,409.20

COMMON STOCK USD2.816300107 22 Mar 2011 25 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.SELECTIVE INSURANCE GROUP

210.000 NHHZ Local 16.715200 0.00 3.15 0.00 3,513.341.000000

Base 16.715200 0.00 3.15 0.00 3,513.34

COMMON STOCK USD.01816850101 21 Mar 2011 24 Mar 2011 USD/DTC 0.03PIPER JAFFRAYSEMTECH CORP

2,395.000 NHIB Local 23.695500 0.00 71.85 0.00 56,822.571.000000

Base 23.695500 0.00 71.85 0.00 56,822.57

REIT USD.0181721M109 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSSENIOR HOUSING PROP TRUST

1,390.000 NHHY Local 22.180100 0.00 20.85 0.00 30,851.191.000000

Base 22.180100 0.00 20.85 0.00 30,851.19

COMMON STOCK USD.181725T100 22 Mar 2011 25 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.SENSIENT TECHNOLOGIES CORP

100.000 NHHZ Local 35.035000 0.00 1.50 0.00 3,505.001.000000

Base 35.035000 0.00 1.50 0.00 3,505.00

COMMON STOCK NPV826565103 08 Mar 2011 11 Mar 2011 USD/DTC 0.01WEEDEN + CO.SIGMA DESIGNS INC

4,650.000 NHDX Local 11.756900 0.00 46.50 0.00 54,716.091.000000

Base 11.756900 0.00 46.50 0.00 54,716.09

09 Mar 2011 14 Mar 2011 USD/DTC 0.02INSTINET

8,400.000 NHDX Local 11.673300 0.00 168.00 0.00 98,223.721.000000

Base 11.673300 0.00 168.00 0.00 98,223.72
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10 Mar 2011 15 Mar 2011 USD/DTC 0.02INSTINET

7,000.000 NHDX Local 11.433300 0.00 140.00 0.00 80,173.101.000000

Base 11.433300 0.00 140.00 0.00 80,173.10

11 Mar 2011 16 Mar 2011 USD/DTC 0.02INSTINET

6,100.000 NHDX Local 11.463800 0.00 122.00 0.00 70,051.181.000000

Base 11.463800 0.00 122.00 0.00 70,051.18

14 Mar 2011 17 Mar 2011 USD/DTC 0.03MERRILL LYNCH PIERCE FENNER + SMITH

3,900.000 NHDX Local 11.695800 0.00 117.00 0.00 45,730.621.000000

Base 11.695800 0.00 117.00 0.00 45,730.62

15 Mar 2011 18 Mar 2011 USD/DTC 0.01WEEDEN + CO.

400.000 NHDX Local 11.770700 0.00 4.00 0.00 4,712.281.000000

Base 11.770700 0.00 4.00 0.00 4,712.28

16 Mar 2011 21 Mar 2011 USD/DTC 0.01KNIGHT DIRECT LLC

3,700.000 NHDX Local 12.459000 0.00 25.90 0.00 46,124.201.000000

Base 12.459000 0.00 25.90 0.00 46,124.20

17 Mar 2011 22 Mar 2011 USD/DTC 0.01WEEDEN + CO.

1,400.000 NHDX Local 12.463500 0.00 14.00 0.00 17,462.901.000000

Base 12.463500 0.00 14.00 0.00 17,462.90

18 Mar 2011 23 Mar 2011 USD/DTC 0.01WEEDEN + CO.

1,400.000 NHDX Local 12.342400 0.00 14.00 0.00 17,293.361.000000

Base 12.342400 0.00 14.00 0.00 17,293.36

826565103 Total

651.40 0.000.0036,950.000 Local 434,487.45

Base 0.00 651.40 0.00 434,487.45
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COMMON STOCK826919102 26 Jan 2011 31 Jan 2011 USD/DTC 0.04CSI US INSTITUTIONAL DESKSILICON LABORATORIES INC

27,300.000 NHDZ Local 44.342300 0.00 1,092.00 0.00 1,211,636.791.000000

Base 44.342300 0.00 1,092.00 0.00 1,211,636.79

26 Jan 2011 31 Jan 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,899.000 NHIB Local 44.169500 0.00 18.99 0.00 83,896.871.000000

Base 44.169500 0.00 18.99 0.00 83,896.87

826919102 Total

1,110.99 0.000.0029,199.000 Local 1,295,533.66

Base 0.00 1,110.99 0.00 1,295,533.66

REIT USD.0001828806109 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSSIMON PROPERTY GROUP INC

282.000 NHHY Local 104.061900 0.00 4.23 0.00 29,349.691.000000

Base 104.061900 0.00 4.23 0.00 29,349.69

COMMON STOCK USD.01829226109 10 Jan 2011 13 Jan 2011 USD/DTC 0.04LOOP CAPITAL MARKETSSINCLAIR BROADCAST GROUP A

1,200.000 NHDF Local 8.000000 0.00 48.00 0.00 9,648.001.000000

Base 8.000000 0.00 48.00 0.00 9,648.00

03 Mar 2011 08 Mar 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

6,300.000 NHDF Local 12.747000 0.00 31.50 0.00 80,337.601.000000

Base 12.747000 0.00 31.50 0.00 80,337.60

04 Mar 2011 09 Mar 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

7,900.000 NHDF Local 12.763200 0.00 39.50 0.00 100,868.781.000000

Base 12.763200 0.00 39.50 0.00 100,868.78

07 Mar 2011 10 Mar 2011 USD/DTC 0.01FOX RIVEREXECUTION TECHNOLOGY, LLC

16,000.000 NHDF Local 12.359900 0.00 112.00 0.00 197,870.401.000000

Base 12.359900 0.00 112.00 0.00 197,870.40
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08 Mar 2011 11 Mar 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

3,600.000 NHDF Local 12.414100 0.00 27.00 0.00 44,717.761.000000

Base 12.414100 0.00 27.00 0.00 44,717.76

09 Mar 2011 14 Mar 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

5,000.000 NHDF Local 12.762600 0.00 25.00 0.00 63,838.001.000000

Base 12.762600 0.00 25.00 0.00 63,838.00

10 Mar 2011 15 Mar 2011 USD/DTC 0.01UBS SECURITIES LLC

5,600.000 NHDF Local 12.519000 0.00 39.20 0.00 70,145.601.000000

Base 12.519000 0.00 39.20 0.00 70,145.60

11 Mar 2011 16 Mar 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

32,700.000 NHDF Local 12.237700 0.00 228.90 0.00 400,401.691.000000

Base 12.237700 0.00 228.90 0.00 400,401.69

18 Mar 2011 23 Mar 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

5,000.000 NHDF Local 11.533800 0.00 37.50 0.00 57,706.501.000000

Base 11.533800 0.00 37.50 0.00 57,706.50

28 Mar 2011 31 Mar 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

2,100.000 NHDF Local 12.064100 0.00 15.75 0.00 25,350.361.000000

Base 12.064100 0.00 15.75 0.00 25,350.36

29 Mar 2011 OPEN USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

1,400.000 NHDF Local 12.098200 0.00 10.50 0.00 16,947.981.000000

Base 12.098200 0.00 10.50 0.00 16,947.98

30 Mar 2011 OPEN USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

1,000.000 NHDF Local 12.481800 0.00 7.50 0.00 12,489.301.000000

Base 12.481800 0.00 7.50 0.00 12,489.30

31 Mar 2011 OPEN USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

5,600.000 NHDF Local 12.562800 0.00 42.00 0.00 70,393.681.000000

Base 12.562800 0.00 42.00 0.00 70,393.68
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829226109 Total

664.35 0.000.0093,400.000 Local 1,150,715.65

Base 0.00 664.35 0.00 1,150,715.65

COMMON STOCK USD.2583088M102 24 Mar 2011 29 Mar 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INCSKYWORKS SOLUTIONS INC

5,100.000 NHDU Local 31.705700 0.00 25.50 0.00 161,724.571.000000

Base 31.705700 0.00 25.50 0.00 161,724.57

COMMON STOCK833551104 20 Jan 2011 25 Jan 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLCSNYDERS LANCE INC

1,790.000 NHHO Local 22.246000 0.00 71.60 0.00 39,891.941.000000

Base 22.246000 0.00 71.60 0.00 39,891.94

23 Feb 2011 28 Feb 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.

2,590.000 NHHO Local 17.262400 0.00 51.80 0.00 44,761.421.000000

Base 17.262400 0.00 51.80 0.00 44,761.42

25 Feb 2011 02 Mar 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.

2,170.000 NHHO Local 17.753200 0.00 43.40 0.00 38,567.841.000000

Base 17.753200 0.00 43.40 0.00 38,567.84

28 Feb 2011 03 Mar 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.

4,160.000 NHHO Local 18.241100 0.00 83.20 0.00 75,966.181.000000

Base 18.241100 0.00 83.20 0.00 75,966.18

833551104 Total

250.00 0.000.0010,710.000 Local 199,187.38

Base 0.00 250.00 0.00 199,187.38

ADR USD1.833635105 14 Mar 2011 17 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSQUIMICA Y MINERA CHIL SP ADR

2,000.000 NHHJ Local 51.860900 0.00 30.00 0.00 103,751.801.000000

Base 51.860900 0.00 30.00 0.00 103,751.80
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COMMON STOCK USD.0183413U100 30 Dec 2010 05 Jan 2011 USD/DTCAUTREPAT-STK/$ DIVSOLAR CAPITAL LTD

20.872 NHHZ Local 25.009582 0.00 0.00 0.00 522.001.000000

Base 25.009582 0.00 0.00 0.00 522.00

COMMON STOCK USD.0183421A104 03 Feb 2011 08 Feb 2011 USD/DTC 0.02LIQUIDNETINCSOLERA HOLDINGS INC

11,326.000 NHDZ Local 49.979700 0.00 226.52 0.00 566,296.601.000000

Base 49.979700 0.00 226.52 0.00 566,296.60

09 Mar 2011 14 Mar 2011 USD/DTC 0.04MR BEAL &COMPANY

19,788.000 NHDZ Local 50.600000 0.00 791.52 0.00 1,002,064.321.000000

Base 50.600000 0.00 791.52 0.00 1,002,064.32

10 Mar 2011 15 Mar 2011 USD/DTC 0.04MR BEAL &COMPANY

6,412.000 NHDZ Local 49.334400 0.00 256.48 0.00 316,588.651.000000

Base 49.334400 0.00 256.48 0.00 316,588.65

83421A104 Total

1,274.52 0.000.0037,526.000 Local 1,884,949.57

Base 0.00 1,274.52 0.00 1,884,949.57

COMMON STOCK USD5.842587107 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSSOUTHERN CO

770.000 NHHY Local 37.570400 0.00 11.55 0.00 28,940.761.000000

Base 37.570400 0.00 11.55 0.00 28,940.76

10 Mar 2011 15 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

670.000 NHHY Local 38.489900 0.00 10.05 0.00 25,798.281.000000

Base 38.489900 0.00 10.05 0.00 25,798.28

842587107 Total

21.60 0.000.001,440.000 Local 54,739.04

Base 0.00 21.60 0.00 54,739.04
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COMMON STOCK USD.0184265V105 14 Mar 2011 17 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSSOUTHERN COPPER CORP

1,700.000 NHHJ Local 39.611800 0.00 25.50 0.00 67,365.561.000000

Base 39.611800 0.00 25.50 0.00 67,365.56

COMMON STOCK USD.01845467109 26 Jan 2011 31 Jan 2011 USD/DTC 0.04MELVIN SECURITIESSOUTHWESTERN ENERGY CO

17,000.000 NHDZ Local 39.389600 0.00 680.00 0.00 670,303.201.000000

Base 39.389600 0.00 680.00 0.00 670,303.20

85299E993 29 Mar 2011 USD/BOSAUTREPAT-DISTRIBUTIONSPROUT CAPITAL IX LP

398,830.000 NHEL Local 1.000000 0.00 0.00 0.00 398,830.001.000000

Base 1.000000 0.00 0.00 0.00 398,830.00

29 Mar 2011 CANCEL USD/BOSAUTREPAT-DISTRIBUTION

-398,830.000 NHEL Local 1.000000 0.00 0.00 0.00 -398,830.001.000000

Base 1.000000 0.00 0.00 0.00 -398,830.00

85299E993 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

COMMON STOCK853790103 22 Mar 2011 25 Mar 2011 USD/DTC 0.04WILLIAM BLAIR & COMPANY L.L.CSTANDARD PARKING CORP

7,756.000 NHEX Local 17.909800 0.00 310.24 0.00 139,218.651.000000

Base 17.909800 0.00 310.24 0.00 139,218.65

30 Mar 2011 OPEN USD/DTC 0.04WILLIAM BLAIR & COMPANY L.L.C

6,797.000 NHEX Local 17.425000 0.00 271.88 0.00 118,709.611.000000

Base 17.425000 0.00 271.88 0.00 118,709.61

31 Mar 2011 OPEN USD/DTC 0.04WILLIAM BLAIR & COMPANY L.L.C

1,203.000 NHEX Local 17.487100 0.00 48.12 0.00 21,085.101.000000

Base 17.487100 0.00 48.12 0.00 21,085.10
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853790103 Total

630.24 0.000.0015,756.000 Local 279,013.36

Base 0.00 630.24 0.00 279,013.36

COMMON STOCK855030102 26 Jan 2011 31 Jan 2011 USD/DTC 0.04MR BEAL &COMPANYSTAPLES INC

71,150.000 NHDG Local 22.919200 0.00 2,490.25 0.00 1,633,191.331.000000

Base 22.919200 0.00 2,490.25 0.00 1,633,191.33

COMMON STOCK855244109 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSSTARBUCKS CORP

380.000 NHEU Local 32.400000 0.00 5.70 0.00 12,317.701.000000

Base 32.400000 0.00 5.70 0.00 12,317.70

REIT USD.0185571B105 18 Feb 2011 24 Feb 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)STARWOOD PROPERTY TRUST INC

3,410.000 NHHZ Local 23.070500 0.00 51.15 0.00 78,721.561.000000

Base 23.070500 0.00 51.15 0.00 78,721.56

COMMON STOCK USD.0185590A401 03 Mar 2011 08 Mar 2011 USD/DTC 0.02PERSHING LLCSTARWOOD HOTELS + RESORTS

2,850.000 NHEY Local 60.738200 0.00 57.00 0.00 173,160.871.000000

Base 60.738200 0.00 57.00 0.00 173,160.87

09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

190.000 NHEU Local 59.019600 0.00 2.85 0.00 11,216.571.000000

Base 59.019600 0.00 2.85 0.00 11,216.57

85590A401 Total

59.85 0.000.003,040.000 Local 184,377.44

Base 0.00 59.85 0.00 184,377.44

GDR856552104 15 Mar 2011 18 Mar 2011 USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITHSTATE BK OF INDIA 144A S GDR

700.000 NHHJ Local 115.500000 0.00 10.50 0.00 80,860.501.000000

Base 115.500000 0.00 10.50 0.00 80,860.50
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COMMON STOCK USD.01863236105 10 Jan 2011 13 Jan 2011 USD/DTC 0.02PIPER JAFFRAYSTRAYER EDUCATION INC

4,818.000 NHEZ Local 117.329500 0.00 96.36 0.00 565,389.891.000000

Base 117.329500 0.00 96.36 0.00 565,389.89

COMMON STOCK USD.1863667101 10 Feb 2011 15 Feb 2011 USD/DTC 0.05PERSHING LLCSTRYKER CORP

19,000.000 NHDJ Local 60.079300 0.00 950.00 0.00 1,142,456.701.000000

Base 60.079300 0.00 950.00 0.00 1,142,456.70

03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

190.000 NHEU Local 57.960000 0.00 2.85 0.00 11,015.251.000000

Base 57.960000 0.00 2.85 0.00 11,015.25

863667101 Total

952.85 0.000.0019,190.000 Local 1,153,471.95

Base 0.00 952.85 0.00 1,153,471.95

EQUITY FUND VII A86699F960 29 Mar 2011 29 Mar 2011 USD/BOSEBC AMRO BANK LIMITED, LONDONSUMMIT PARTNERS PRIVAT

911,250.000 NHEL Local 1.000000 0.00 0.00 0.00 911,250.001.000000

Base 1.000000 0.00 0.00 0.00 911,250.00

COMMON STOCK868059106 31 Jan 2011 03 Feb 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.SUPERGEN INC

393,920.000 NHDY Local 3.000000 0.00 7,878.40 0.00 1,189,638.401.000000

Base 3.000000 0.00 7,878.40 0.00 1,189,638.40

COMMON STOCK USD1.868536103 10 Mar 2011 15 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)SUPERVALU INC

3,290.000 NHHY Local 7.719900 0.00 49.35 0.00 25,447.821.000000

Base 7.719900 0.00 49.35 0.00 25,447.82

ADR868861105 15 Mar 2011 18 Mar 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITHSURGUTNEFTEGAZ SP ADR PREF

11,700.000 NHHJ Local 5.638000 0.00 117.00 0.00 66,081.601.000000

Base 5.638000 0.00 117.00 0.00 66,081.60
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ADR868861204 15 Mar 2011 18 Mar 2011 USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITHSURGUTNEFTEGAS SP ADR

10,300.000 NHHJ Local 11.160400 0.00 154.50 0.00 115,106.621.000000

Base 11.160400 0.00 154.50 0.00 115,106.62

COMMON STOCK871546206 23 Mar 2011 28 Mar 2011 USD/DTC 0.03LOOP CAPITAL MARKETSSYMMETRY MEDICAL INC

1,338.000 NHEX Local 9.104400 0.00 40.14 0.00 12,221.831.000000

Base 9.104400 0.00 40.14 0.00 12,221.83

24 Mar 2011 29 Mar 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

17,715.000 NHEX Local 9.244800 0.00 354.30 0.00 164,125.931.000000

Base 9.244800 0.00 354.30 0.00 164,125.93

25 Mar 2011 30 Mar 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

11,412.000 NHEX Local 9.497300 0.00 228.24 0.00 108,611.431.000000

Base 9.497300 0.00 228.24 0.00 108,611.43

28 Mar 2011 31 Mar 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

13,009.000 NHEX Local 9.531000 0.00 260.18 0.00 124,248.961.000000

Base 9.531000 0.00 260.18 0.00 124,248.96

29 Mar 2011 OPEN USD/DTC 0.03SIDOTI + COMPANY LLC

20,209.000 NHEX Local 9.503500 0.00 606.27 0.00 192,662.501.000000

Base 9.503500 0.00 606.27 0.00 192,662.50

30 Mar 2011 OPEN USD/DTC 0.03BLAYLOCK + CO INC

5,804.000 NHEX Local 9.651500 0.00 174.12 0.00 56,191.431.000000

Base 9.651500 0.00 174.12 0.00 56,191.43

31 Mar 2011 OPEN USD/DTC 0.02BLAYLOCK + CO INC

16,586.000 NHEX Local 9.696400 0.00 331.72 0.00 161,156.211.000000

Base 9.696400 0.00 331.72 0.00 161,156.21

871546206 Total

1,994.97 0.000.0086,073.000 Local 819,218.29

Base 0.00 1,994.97 0.00 819,218.29
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COMMON STOCK87157D109 21 Jan 2011 26 Jan 2011 USD/DTC 0.01LIQUIDNETINCSYNAPTICS INC

2,750.000 NHDX Local 29.031200 0.00 27.50 0.00 79,863.301.000000

Base 29.031200 0.00 27.50 0.00 79,863.30

21 Jan 2011 26 Jan 2011 USD/DTC 0.03CANTOR FITZGERALD + CO.

13,750.000 NHDX Local 28.987000 0.00 412.50 0.00 398,983.751.000000

Base 28.987000 0.00 412.50 0.00 398,983.75

87157D109 Total

440.00 0.000.0016,500.000 Local 478,847.05

Base 0.00 440.00 0.00 478,847.05

COMMON STOCK87162W100 26 Jan 2011 31 Jan 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCSYNNEX CORP

380.000 NHDU Local 34.032200 0.00 1.90 0.00 12,934.141.000000

Base 34.032200 0.00 1.90 0.00 12,934.14

27 Jan 2011 01 Feb 2011 USD/DTC 0.02LIQUIDNETINC

3,180.000 NHDU Local 33.590700 0.00 52.47 0.00 106,870.901.000000

Base 33.590700 0.00 52.47 0.00 106,870.90

27 Jan 2011 01 Feb 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

4,620.000 NHDU Local 33.501100 0.00 23.10 0.00 154,798.181.000000

Base 33.501100 0.00 23.10 0.00 154,798.18

28 Jan 2011 02 Feb 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

2,150.000 NHDU Local 32.955100 0.00 10.75 0.00 70,864.221.000000

Base 32.955100 0.00 10.75 0.00 70,864.22

08 Feb 2011 11 Feb 2011 USD/DTC 0.03MERRILL LYNCH PIERCE FENNER + SMITH

1,300.000 NHDX Local 34.631500 0.00 39.00 0.00 45,059.951.000000

Base 34.631500 0.00 39.00 0.00 45,059.95
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09 Feb 2011 14 Feb 2011 USD/DTC 0.02INSTINET

1,400.000 NHDX Local 34.751900 0.00 28.00 0.00 48,680.661.000000

Base 34.751900 0.00 28.00 0.00 48,680.66

10 Feb 2011 15 Feb 2011 USD/DTC 0.02INSTINET

850.000 NHDX Local 34.931600 0.00 17.00 0.00 29,708.861.000000

Base 34.931600 0.00 17.00 0.00 29,708.86

11 Feb 2011 16 Feb 2011 USD/DTC 0.02INSTINET

550.000 NHDX Local 34.926400 0.00 11.00 0.00 19,220.521.000000

Base 34.926400 0.00 11.00 0.00 19,220.52

14 Feb 2011 17 Feb 2011 USD/DTC 0.02AQUA SECURITIES LP

500.000 NHDX Local 34.945000 0.00 10.00 0.00 17,482.501.000000

Base 34.945000 0.00 10.00 0.00 17,482.50

14 Feb 2011 17 Feb 2011 USD/DTC 0.01WEEDEN + CO.

1,500.000 NHDX Local 34.903900 0.00 15.00 0.00 52,370.851.000000

Base 34.903900 0.00 15.00 0.00 52,370.85

87162W100 Total

208.22 0.000.0016,430.000 Local 557,990.78

Base 0.00 208.22 0.00 557,990.78

COMMON STOCK USD.0187236Y108 26 Jan 2011 31 Jan 2011 USD/DTC 0.04RBC CAPITAL MARKETSTD AMERITRADE HOLDING CORP

59,429.000 NHDZ Local 20.296800 0.00 2,377.16 0.00 1,208,595.691.000000

Base 20.296800 0.00 2,377.16 0.00 1,208,595.69

26 Jan 2011 31 Jan 2011 USD/DTC 0.02AQUA SECURITIES LP

3,610.000 NHDZ Local 20.355000 0.00 72.20 0.00 73,553.751.000000

Base 20.355000 0.00 72.20 0.00 73,553.75
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26 Jan 2011 31 Jan 2011 USD/DTC 0.02LIQUIDNETINC

8,097.000 NHDZ Local 20.305000 0.00 161.94 0.00 164,571.531.000000

Base 20.305000 0.00 161.94 0.00 164,571.53

27 Jan 2011 01 Feb 2011 USD/DTC 0.04RBC CAPITAL MARKETS

29,767.000 NHDZ Local 20.451100 0.00 1,190.68 0.00 609,958.571.000000

Base 20.451100 0.00 1,190.68 0.00 609,958.57

28 Jan 2011 02 Feb 2011 USD/DTC 0.04RBC CAPITAL MARKETS

36,354.000 NHDZ Local 20.385400 0.00 1,454.16 0.00 742,544.991.000000

Base 20.385400 0.00 1,454.16 0.00 742,544.99

31 Jan 2011 03 Feb 2011 USD/DTC 0.04RBC CAPITAL MARKETS

29,854.000 NHDZ Local 20.392500 0.00 1,194.16 0.00 609,991.861.000000

Base 20.392500 0.00 1,194.16 0.00 609,991.86

01 Feb 2011 04 Feb 2011 USD/DTC 0.04RBC CAPITAL MARKETS

35,989.000 NHDZ Local 20.645600 0.00 1,439.56 0.00 744,454.061.000000

Base 20.645600 0.00 1,439.56 0.00 744,454.06

07 Mar 2011 10 Mar 2011 USD/DTC 0.04MELVIN SECURITIES

91,200.000 NHDZ Local 22.413300 0.00 3,648.00 0.00 2,047,740.961.000000

Base 22.413300 0.00 3,648.00 0.00 2,047,740.96

87236Y108 Total

11,537.86 0.000.00294,300.000 Local 6,201,411.41

Base 0.00 11,537.86 0.00 6,201,411.41

COMMON STOCK USD.01872443403 22 Feb 2011 25 Feb 2011 USD/DTC 0.02PULSE TRADING LLCTHQ INC

85,801.000 NHDY Local 5.602000 0.00 1,716.02 0.00 482,373.221.000000

Base 5.602000 0.00 1,716.02 0.00 482,373.22
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23 Feb 2011 28 Feb 2011 USD/DTC 0.03PULSE TRADING LLC

92,582.000 NHDY Local 5.561900 0.00 2,777.46 0.00 517,709.291.000000

Base 5.561900 0.00 2,777.46 0.00 517,709.29

24 Feb 2011 01 Mar 2011 USD/DTC 0.02PULSE TRADING LLC

35,083.000 NHDY Local 5.572800 0.00 701.66 0.00 196,212.201.000000

Base 5.572800 0.00 701.66 0.00 196,212.20

01 Mar 2011 04 Mar 2011 USD/DTC 0.02PULSE TRADING LLC

11,874.000 NHDY Local 5.667200 0.00 237.48 0.00 67,529.811.000000

Base 5.667200 0.00 237.48 0.00 67,529.81

872443403 Total

5,432.62 0.000.00225,340.000 Local 1,263,824.52

Base 0.00 5,432.62 0.00 1,263,824.52

COMMON STOCK USD.0187244T109 07 Jan 2011 12 Jan 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)TICC CAPITAL CORP

610.000 NHHZ Local 11.545700 0.00 9.15 0.00 7,052.031.000000

Base 11.545700 0.00 9.15 0.00 7,052.03

31 Dec 2010 10 Jan 2011 USD/DTCAUTREPAT-STK/$ DIV

67.440 NHHZ Local 11.209964 0.00 0.00 0.00 756.001.000000

Base 11.209964 0.00 0.00 0.00 756.00

87244T109 Total

9.15 0.000.00677.440 Local 7,808.03

Base 0.00 9.15 0.00 7,808.03

COMMON STOCK USD1.872540109 09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)TJX COMPANIES INC

200.000 NHEU Local 49.649900 0.00 3.00 0.00 9,932.981.000000

Base 49.649900 0.00 3.00 0.00 9,932.98
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GDR87260R201 15 Mar 2011 USD/NL5 0.01CABRERA CAPITAL MARKETS LLCTMK GDR REG S

1,200.000 NHHJ Local 18.426400 0.00 11.06 0.00 22,122.741.000000

Base 18.426400 0.00 11.06 0.00 22,122.74

15 Mar 2011 CANCEL USD/NL5 0.01CABRERA CAPITAL MARKETS LLC

-1,200.000 NHHJ Local 18.426400 0.00 -11.06 0.00 -22,122.741.000000

Base 18.426400 0.00 -11.06 0.00 -22,122.74

87260R201 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

COMMON STOCK USD.0187264S106 03 Mar 2011 08 Mar 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITHTRW AUTOMOTIVE HOLDINGS CORP

2,000.000 NHDF Local 59.555300 0.00 10.00 0.00 119,120.601.000000

Base 59.555300 0.00 10.00 0.00 119,120.60

04 Mar 2011 09 Mar 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

1,000.000 NHDF Local 58.777700 0.00 5.00 0.00 58,782.701.000000

Base 58.777700 0.00 5.00 0.00 58,782.70

07 Mar 2011 10 Mar 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

1,000.000 NHDF Local 57.924200 0.00 5.00 0.00 57,929.201.000000

Base 57.924200 0.00 5.00 0.00 57,929.20

08 Mar 2011 11 Mar 2011 USD/DTC 0.01FOX RIVEREXECUTION TECHNOLOGY, LLC

700.000 NHDF Local 58.271000 0.00 4.90 0.00 40,794.601.000000

Base 58.271000 0.00 4.90 0.00 40,794.60

09 Mar 2011 14 Mar 2011 USD/DTC 0.01FOX RIVEREXECUTION TECHNOLOGY, LLC

1,100.000 NHDF Local 57.942200 0.00 7.70 0.00 63,744.121.000000

Base 57.942200 0.00 7.70 0.00 63,744.12
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10 Mar 2011 15 Mar 2011 USD/DTC 0.01FOX RIVEREXECUTION TECHNOLOGY, LLC

800.000 NHDF Local 56.517200 0.00 5.60 0.00 45,219.361.000000

Base 56.517200 0.00 5.60 0.00 45,219.36

10 Mar 2011 15 Mar 2011 USD/DTC 0.02LIQUIDNETINC

6,900.000 NHDF Local 56.555000 0.00 103.50 0.00 390,333.001.000000

Base 56.555000 0.00 103.50 0.00 390,333.00

14 Mar 2011 17 Mar 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

200.000 NHDF Local 55.351500 0.00 1.50 0.00 11,071.801.000000

Base 55.351500 0.00 1.50 0.00 11,071.80

16 Mar 2011 21 Mar 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

2,400.000 NHDF Local 53.819400 0.00 18.00 0.00 129,184.561.000000

Base 53.819400 0.00 18.00 0.00 129,184.56

87264S106 Total

161.20 0.000.0016,100.000 Local 916,179.94

Base 0.00 161.20 0.00 916,179.94

COMMON STOCK87305R109 07 Jan 2011 12 Jan 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)TTM TECHNOLOGIES

230.000 NHHZ Local 13.755600 0.00 3.45 0.00 3,167.241.000000

Base 13.755600 0.00 3.45 0.00 3,167.24

COMMON STOCK87612E106 09 Mar 2011 14 Mar 2011 USD/DTC 0.02LOOP CAPITAL MARKETSTARGET CORP

46,000.000 NHDF Local 51.673800 0.00 920.00 0.00 2,377,914.801.000000

Base 51.673800 0.00 920.00 0.00 2,377,914.80

09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

200.000 NHEU Local 51.640000 0.00 3.00 0.00 10,331.001.000000

Base 51.640000 0.00 3.00 0.00 10,331.00
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28 Mar 2011 31 Mar 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

9,300.000 NHDF Local 49.615700 0.00 186.00 0.00 461,612.011.000000

Base 49.615700 0.00 186.00 0.00 461,612.01

87612E106 Total

1,109.00 0.000.0055,500.000 Local 2,849,857.81

Base 0.00 1,109.00 0.00 2,849,857.81

ADR USD.1876568502 14 Mar 2011 17 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSTATA MOTORS LTD SPON ADR

4,700.000 NHHJ Local 25.657200 0.00 70.50 0.00 120,659.341.000000

Base 25.657200 0.00 70.50 0.00 120,659.34

COMMON STOCK USD1.879369106 10 Mar 2011 15 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)TELEFLEX INC

440.000 NHHY Local 57.129700 0.00 6.60 0.00 25,143.671.000000

Base 57.129700 0.00 6.60 0.00 25,143.67

COMMON STOCK USD1.879868107 09 Feb 2011 14 Feb 2011 USD/DTC 0.03GUZMAN + COTEMPLE INLAND INC

13,104.000 NHIB Local 24.016200 0.00 393.12 0.00 315,101.401.000000

Base 24.016200 0.00 393.12 0.00 315,101.40

COMMON STOCK USD.0188076W103 09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)TERADATA CORP

200.000 NHEU Local 50.159400 0.00 3.00 0.00 10,034.881.000000

Base 50.159400 0.00 3.00 0.00 10,034.88

COMMON STOCK88160R101 28 Mar 2011 USD/DTCSTOCK DISTRIBUTIONTESLA MOTORS INC

199,609.000 NHEL Local 23.500000 0.00 0.00 0.00 4,690,811.501.000000

Base 23.500000 0.00 0.00 0.00 4,690,811.50

28 Mar 2011 CANCEL USD/DTCSTOCK DISTRIBUTION

-199,609.000 NHEL Local 23.500000 0.00 0.00 0.00 -4,690,811.501.000000

Base 23.500000 0.00 0.00 0.00 -4,690,811.50



Prepared by State StreetPage 554

Purchase Report by Report Date
Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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 Mar 2011 22 Mar 2011 USD/BOSSTOCK DISTRIBUTION

199,609.000 NHEL Local 23.500000 0.00 0.00 0.00 4,690,811.501.000000

Base 23.500000 0.00 0.00 0.00 4,690,811.50

88160R101 Total

0.00 0.000.00199,609.000 Local 4,690,811.50

Base 0.00 0.00 0.00 4,690,811.50

ADR881624209 14 Mar 2011 17 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSTEVA PHARMACEUTICAL SP ADR

6,100.000 NHHJ Local 49.001100 0.00 91.50 0.00 298,998.211.000000

Base 49.001100 0.00 91.50 0.00 298,998.21

17 Mar 2011 22 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,100.000 NHHJ Local 47.877200 0.00 16.50 0.00 52,681.421.000000

Base 47.877200 0.00 16.50 0.00 52,681.42

881624209 Total

108.00 0.000.007,200.000 Local 351,679.63

Base 0.00 108.00 0.00 351,679.63

COMMON STOCK USD.0188224Q107 22 Mar 2011 25 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.TEXAS CAPITAL BANCSHARES INC

150.000 NHHZ Local 26.160000 0.00 2.25 0.00 3,926.251.000000

Base 26.160000 0.00 2.25 0.00 3,926.25

COMMON STOCK USD1.882508104 04 Jan 2011 07 Jan 2011 USD/DTC 0.02LOOP CAPITAL MARKETSTEXAS INSTRUMENTS INC

65,400.000 NHDF Local 32.585800 0.00 1,308.00 0.00 2,132,419.321.000000

Base 32.585800 0.00 1,308.00 0.00 2,132,419.32

COMMON STOCK882681109 31 Jan 2011 03 Feb 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INCTEXAS ROADHOUSE INC

18,350.000 NHDY Local 16.623100 0.00 550.50 0.00 305,584.391.000000

Base 16.623100 0.00 550.50 0.00 305,584.39
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COMMON STOCK NPV884903105 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSTHOMSON REUTERS CORP

700.000 NHHY Local 41.482900 0.00 10.50 0.00 29,048.531.000000

Base 41.482900 0.00 10.50 0.00 29,048.53

COMMON STOCK USD.0188579Y101 09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)3M CO

200.000 NHEU Local 92.989900 0.00 3.00 0.00 18,600.981.000000

Base 92.989900 0.00 3.00 0.00 18,600.98

COMMON STOCK USD.01886547108 14 Mar 2011 17 Mar 2011 USD/DTC 0.04WILLIAMS CAPITAL GROUP LP (THE)TIFFANY + CO

29,690.000 NHDG Local 59.982800 0.00 1,039.15 0.00 1,781,928.481.000000

Base 59.982800 0.00 1,039.15 0.00 1,781,928.48

COMMON STOCK NPV887389104 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSTIMKEN CO

440.000 NHEU Local 48.293600 0.00 6.60 0.00 21,255.781.000000

Base 48.293600 0.00 6.60 0.00 21,255.78

COMMON STOCK88830R101 07 Feb 2011 10 Feb 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPORTITAN MACHINERY INC

2,250.000 NHHO Local 26.687500 0.00 90.00 0.00 60,136.881.000000

Base 26.687500 0.00 90.00 0.00 60,136.88

08 Feb 2011 11 Feb 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

14,750.000 NHHO Local 26.723800 0.00 590.00 0.00 394,766.051.000000

Base 26.723800 0.00 590.00 0.00 394,766.05

09 Feb 2011 14 Feb 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

3,180.000 NHHO Local 26.846600 0.00 127.20 0.00 85,499.391.000000

Base 26.846600 0.00 127.20 0.00 85,499.39

18 Feb 2011 24 Feb 2011 USD/DTC 0.03MR BEAL &COMPANY

2,230.000 NHHO Local 26.210400 0.00 66.90 0.00 58,516.091.000000

Base 26.210400 0.00 66.90 0.00 58,516.09
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88830R101 Total

874.10 0.000.0022,410.000 Local 598,918.41

Base 0.00 874.10 0.00 598,918.41

COMMON STOCK USD1.891092108 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSTORO CO

460.000 NHEU Local 60.446100 0.00 6.90 0.00 27,812.111.000000

Base 60.446100 0.00 6.90 0.00 27,812.11

COMMON STOCK NPV891709107 07 Jan 2011 12 Jan 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)TOWER BANCORP INC

270.000 NHHZ Local 21.916000 0.00 4.05 0.00 5,921.371.000000

Base 21.916000 0.00 4.05 0.00 5,921.37

22 Mar 2011 25 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.

290.000 NHHZ Local 22.076900 0.00 4.35 0.00 6,406.651.000000

Base 22.076900 0.00 4.35 0.00 6,406.65

891709107 Total

8.40 0.000.00560.000 Local 12,328.02

Base 0.00 8.40 0.00 12,328.02

COMMON STOCK USD.01891777104 07 Feb 2011 10 Feb 2011 USD/DTC 0.02LOOP CAPITAL MARKETSTOWER GROUP INC

15,100.000 NHDF Local 26.913800 0.00 302.00 0.00 406,700.381.000000

Base 26.913800 0.00 302.00 0.00 406,700.38

04 Mar 2011 09 Mar 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

19,500.000 NHDF Local 23.724800 0.00 97.50 0.00 462,731.101.000000

Base 23.724800 0.00 97.50 0.00 462,731.10

31 Mar 2011 OPEN USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

27,268.000 NHDF Local 24.022800 0.00 204.51 0.00 655,258.221.000000

Base 24.022800 0.00 204.51 0.00 655,258.22
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891777104 Total

604.01 0.000.0061,868.000 Local 1,524,689.70

Base 0.00 604.01 0.00 1,524,689.70

COMMON STOCK USD.0189469A104 07 Jan 2011 12 Jan 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)TREEHOUSE FOODS INC

70.000 NHHZ Local 49.646700 0.00 1.05 0.00 3,476.321.000000

Base 49.646700 0.00 1.05 0.00 3,476.32

21 Mar 2011 24 Mar 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INC

1,820.000 NHHO Local 54.542600 0.00 72.80 0.00 99,340.331.000000

Base 54.542600 0.00 72.80 0.00 99,340.33

22 Mar 2011 25 Mar 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INC

1,640.000 NHHO Local 54.913100 0.00 65.60 0.00 90,123.081.000000

Base 54.913100 0.00 65.60 0.00 90,123.08

23 Mar 2011 28 Mar 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INC

4,790.000 NHHO Local 55.916700 0.00 191.60 0.00 268,032.591.000000

Base 55.916700 0.00 191.60 0.00 268,032.59

24 Mar 2011 29 Mar 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INC

1,370.000 NHHO Local 55.057500 0.00 54.80 0.00 75,483.581.000000

Base 55.057500 0.00 54.80 0.00 75,483.58

89469A104 Total

385.85 0.000.009,690.000 Local 536,455.90

Base 0.00 385.85 0.00 536,455.90

COMMON STOCK895848109 29 Dec 2010 03 Jan 2011 USD/DTCAUTREPAT-STK/$ DIVTRIANGLE CAPITAL CORP

2.331 NHHZ Local 19.279279 0.00 0.00 0.00 44.941.000000

Base 19.279279 0.00 0.00 0.00 44.94
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22 Mar 2011 25 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.

520.000 NHHZ Local 17.751900 0.00 7.80 0.00 9,238.791.000000

Base 17.751900 0.00 7.80 0.00 9,238.79

895848109 Total

7.80 0.000.00522.331 Local 9,283.73

Base 0.00 7.80 0.00 9,283.73

COMMON STOCK USD1.896522109 03 Jan 2011 06 Jan 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCTRINITY INDUSTRIES INC

1,823.000 NHIB Local 27.111200 0.00 18.23 0.00 49,441.951.000000

Base 27.111200 0.00 18.23 0.00 49,441.95

07 Jan 2011 12 Jan 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,118.000 NHIB Local 26.557000 0.00 11.18 0.00 29,701.911.000000

Base 26.557000 0.00 11.18 0.00 29,701.91

896522109 Total

29.41 0.000.002,941.000 Local 79,143.86

Base 0.00 29.41 0.00 79,143.86

COMMON STOCK NPV898402102 07 Jan 2011 12 Jan 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)TRUSTMARK CORP

160.000 NHHZ Local 24.567200 0.00 2.40 0.00 3,933.151.000000

Base 24.567200 0.00 2.40 0.00 3,933.15

ADR900148701 15 Mar 2011 18 Mar 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITHTURKIYE GARANTI BANKASI ADR

16,500.000 NHHJ Local 4.867800 0.00 165.00 0.00 80,483.701.000000

Base 4.867800 0.00 165.00 0.00 80,483.70

COMMON STOCK90187B101 18 Feb 2011 24 Feb 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)TWO HARBORS INVESTMENT CORP

2,040.000 NHHZ Local 10.838500 0.00 30.60 0.00 22,141.141.000000

Base 10.838500 0.00 30.60 0.00 22,141.14
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GDR90403E202 15 Mar 2011 18 Mar 2011 USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITHULTRATECH CEMENT REG S GDR

100.000 NHHJ Local 45.070000 0.00 1.50 0.00 4,508.501.000000

Base 45.070000 0.00 1.50 0.00 4,508.50

COMMON STOCK NPV909205106 23 Feb 2011 28 Feb 2011 USD/DTC 0.04BARCLAYS CAPITAL LEUNISOURCE ENERGY CORP CO

2,330.000 NHHO Local 35.723700 0.00 93.20 0.00 83,329.421.000000

Base 35.723700 0.00 93.20 0.00 83,329.42

22 Mar 2011 25 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.

100.000 NHHZ Local 35.690000 0.00 1.50 0.00 3,570.501.000000

Base 35.690000 0.00 1.50 0.00 3,570.50

909205106 Total

94.70 0.000.002,430.000 Local 86,899.92

Base 0.00 94.70 0.00 86,899.92

COMMON STOCK USD.2909218109 15 Mar 2011 18 Mar 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCUNIT CORP

3,520.000 NHDU Local 55.278500 0.00 17.60 0.00 194,597.921.000000

Base 55.278500 0.00 17.60 0.00 194,597.92

CALL EXP15AUG11910ZJA901 03 Jan 2011 06 Jan 2011 USD/EURCREDIT LYONNAIS SECSCLSA FINACIAL PRODUCTS WTS

3,440.000 NHHP Local 4.760201 0.00 0.00 0.00 16,375.091.000000

Base 4.760201 0.00 0.00 0.00 16,375.09

13 Jan 2011 18 Jan 2011 USD/EURCREDIT LYONNAIS SECS

10,153.000 NHHP Local 4.919200 0.00 0.00 0.00 49,944.641.000000

Base 4.919200 0.00 0.00 0.00 49,944.64

17 Jan 2011 20 Jan 2011 USD/EURCREDIT LYONNAIS SECS

25,444.000 NHHP Local 4.869600 0.00 0.00 0.00 123,902.101.000000

Base 4.869600 0.00 0.00 0.00 123,902.10
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19 Jan 2011 24 Jan 2011 USD/EURCREDIT LYONNAIS SECS

14,317.000 NHHP Local 4.888000 0.00 0.00 0.00 69,981.501.000000

Base 4.888000 0.00 0.00 0.00 69,981.50

20 Jan 2011 25 Jan 2011 USD/EURCREDIT LYONNAIS SECS

22,803.000 NHHP Local 4.739800 0.00 0.00 0.00 108,081.661.000000

Base 4.739800 0.00 0.00 0.00 108,081.66

21 Jan 2011 26 Jan 2011 USD/EURCREDIT LYONNAIS SECS

1,050.000 NHHP Local 4.731305 0.00 0.00 0.00 4,967.871.000000

Base 4.731305 0.00 0.00 0.00 4,967.87

28 Jan 2011 02 Feb 2011 USD/EURCREDIT LYONNAIS SECS

42,633.000 NHHP Local 4.718600 0.00 0.00 0.00 201,168.071.000000

Base 4.718600 0.00 0.00 0.00 201,168.07

04 Feb 2011 09 Feb 2011 USD/EURCREDIT LYONNAIS SECS

64,200.000 NHHP Local 4.200300 0.00 0.00 0.00 269,659.261.000000

Base 4.200300 0.00 0.00 0.00 269,659.26

910ZJA901 Total

0.00 0.000.00184,040.000 Local 844,080.19

Base 0.00 0.00 0.00 844,080.19

COMMON STOCK911268100 23 Feb 2011 28 Feb 2011 USD/DTC 0.02PULSE TRADING LLCUNITED ONLINE INC

8,901.000 NHDY Local 6.789900 0.00 178.02 0.00 60,614.921.000000

Base 6.789900 0.00 178.02 0.00 60,614.92

24 Feb 2011 01 Mar 2011 USD/DTC 0.02PULSE TRADING LLC

37,849.000 NHDY Local 6.434000 0.00 756.98 0.00 244,277.451.000000

Base 6.434000 0.00 756.98 0.00 244,277.45



Prepared by State StreetPage 561

Purchase Report by Report Date
Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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

911268100 Total

935.00 0.000.0046,750.000 Local 304,892.37

Base 0.00 935.00 0.00 304,892.37

COMMON STOCK USD.01911312106 09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)UNITED PARCEL SERVICE CL B

220.000 NHEU Local 73.059900 0.00 3.30 0.00 16,076.481.000000

Base 73.059900 0.00 3.30 0.00 16,076.48

COMMON STOCK USD1.913017109 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSUNITED TECHNOLOGIES CORP

220.000 NHEU Local 81.946600 0.00 3.30 0.00 18,031.551.000000

Base 81.946600 0.00 3.30 0.00 18,031.55

09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

160.000 NHEU Local 82.719900 0.00 2.40 0.00 13,237.581.000000

Base 82.719900 0.00 2.40 0.00 13,237.58

913017109 Total

5.70 0.000.00380.000 Local 31,269.13

Base 0.00 5.70 0.00 31,269.13

COMMON STOCK NPV913543104 07 Jan 2011 12 Jan 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)UNIVERSAL FOREST PRODUCTS

100.000 NHHZ Local 38.252200 0.00 1.50 0.00 3,826.721.000000

Base 38.252200 0.00 1.50 0.00 3,826.72

COMMON STOCK917047102 08 Mar 2011 11 Mar 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCURBAN OUTFITTERS INC

6,084.000 NHIB Local 31.617100 0.00 60.84 0.00 192,419.281.000000

Base 31.617100 0.00 60.84 0.00 192,419.28

CALL EXP 05MAY15917BSR900 19 Jan 2011 24 Jan 2011 USD/EURCREDIT LYONNAIS SECSCLSA FINANCIAL PRODUCTS WTS

191,500.000 NHHP Local 3.904500 0.00 0.00 0.00 747,711.751.000000

Base 3.904500 0.00 0.00 0.00 747,711.75
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COMMON STOCK USD.0191879Q109 07 Jan 2011 12 Jan 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)VAIL RESORTS INC

70.000 NHHZ Local 51.338900 0.00 1.05 0.00 3,594.771.000000

Base 51.338900 0.00 1.05 0.00 3,594.77

22 Mar 2011 25 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.

80.000 NHHZ Local 49.850000 0.00 1.20 0.00 3,989.201.000000

Base 49.850000 0.00 1.20 0.00 3,989.20

91879Q109 Total

2.25 0.000.00150.000 Local 7,583.97

Base 0.00 2.25 0.00 7,583.97

COMMON STOCK USD1.920253101 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSVALMONT INDUSTRIES

160.000 NHEU Local 93.830000 0.00 2.40 0.00 15,015.201.000000

Base 93.830000 0.00 2.40 0.00 15,015.20

14 Mar 2011 17 Mar 2011 USD/DTC 0.02LIQUIDNETINC

3,100.000 NHDU Local 96.425200 0.00 54.87 0.00 298,972.991.000000

Base 96.425200 0.00 54.87 0.00 298,972.99

920253101 Total

57.27 0.000.003,260.000 Local 313,988.19

Base 0.00 57.27 0.00 313,988.19

COMMON STOCK USD.5920355104 05 Jan 2011 10 Jan 2011 USD/DTC 0.05BNY CONVERGEX LJRVALSPAR CORP

3,310.000 NHIB Local 33.952400 0.00 165.50 0.00 112,547.941.000000

Base 33.952400 0.00 165.50 0.00 112,547.94

COMMON STOCK NPV92240G101 10 Mar 2011 15 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)VECTREN CORPORATION

950.000 NHHY Local 26.640000 0.00 14.25 0.00 25,322.251.000000

Base 26.640000 0.00 14.25 0.00 25,322.25
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COMMON STOCK USD.0192275P307 22 Mar 2011 25 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.VENOCO INC

230.000 NHHZ Local 16.680000 0.00 3.45 0.00 3,839.851.000000

Base 16.680000 0.00 3.45 0.00 3,839.85

COMMON STOCK USD.192343V104 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSVERIZON COMMUNICATIONS INC

690.000 NHHY Local 36.405500 0.00 10.35 0.00 25,130.151.000000

Base 36.405500 0.00 10.35 0.00 25,130.15

10 Mar 2011 15 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

700.000 NHHY Local 36.369900 0.00 10.50 0.00 25,469.431.000000

Base 36.369900 0.00 10.50 0.00 25,469.43

92343V104 Total

20.85 0.000.001,390.000 Local 50,599.58

Base 0.00 20.85 0.00 50,599.58

COMMON STOCK92552V100 22 Mar 2011 25 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.VIASAT INC

100.000 NHHZ Local 39.290000 0.00 1.50 0.00 3,930.501.000000

Base 39.290000 0.00 1.50 0.00 3,930.50

COMMON STOCK USD.0192553H803 22 Mar 2011 25 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.VIASYSTEMS GROUP INC

170.000 NHHZ Local 27.900000 0.00 2.55 0.00 4,745.551.000000

Base 27.900000 0.00 2.55 0.00 4,745.55

COMMON STOCK92826C839 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSVISA INC CLASS A SHARES

180.000 NHEU Local 71.780000 0.00 2.70 0.00 12,923.101.000000

Base 71.780000 0.00 2.70 0.00 12,923.10

ADR92855S200 12 Jan 2011 18 Jan 2011 USD/DTC 0.05LOOP CAPITAL MARKETSVIVO PARTICIPACOES SA ADR

32,000.000 NHDJ Local 34.966200 0.00 1,600.00 0.00 1,120,518.401.000000

Base 34.966200 0.00 1,600.00 0.00 1,120,518.40
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COMMON STOCK USD.0192927K102 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSWABCO HOLDINGS INC

210.000 NHEU Local 57.459000 0.00 3.15 0.00 12,069.541.000000

Base 57.459000 0.00 3.15 0.00 12,069.54

COMMON STOCK USD.01929740108 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSWABTEC CORP

340.000 NHEU Local 55.185300 0.00 5.10 0.00 18,768.101.000000

Base 55.185300 0.00 5.10 0.00 18,768.10

COMMON STOCK USD.1931142103 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSWAL MART STORES INC

360.000 NHEU Local 55.732800 0.00 5.40 0.00 20,069.211.000000

Base 55.732800 0.00 5.40 0.00 20,069.21

03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

260.000 NHHY Local 55.693800 0.00 3.90 0.00 14,484.291.000000

Base 55.693800 0.00 3.90 0.00 14,484.29

931142103 Total

9.30 0.000.00620.000 Local 34,553.50

Base 0.00 9.30 0.00 34,553.50

COMMON STOCK931422109 09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)WALGREEN CO

260.000 NHEU Local 42.599900 0.00 3.90 0.00 11,079.871.000000

Base 42.599900 0.00 3.90 0.00 11,079.87

LIMITED PARTNERSHIP93399Y968 15 Feb 2011 15 Feb 2011 USD/BOSCAPITAL CALLWARBURG PINCUS PRVT EQUITY X

700,000.000 NHEL Local 1.000000 0.00 0.00 0.00 700,000.001.000000

Base 1.000000 0.00 0.00 0.00 700,000.00

23 Mar 2011 23 Mar 2011 USD/BOSCAPITAL CALL

227,500.000 NHEL Local 1.000000 0.00 0.00 0.00 227,500.001.000000

Base 1.000000 0.00 0.00 0.00 227,500.00
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23 Mar 2011 23 Mar 2011 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

93399Y968 Total

0.00 0.000.001,452,500.000 Local 1,452,500.00

Base 0.00 0.00 0.00 1,452,500.00

93499A977 25 Mar 2011 USD/BOSAUTREPAT-DISTRIBUTIONWARBURG PINCUS PRIVATE EQ VIII

736,000.000 NHEL Local 1.000000 0.00 0.00 0.00 736,000.001.000000

Base 1.000000 0.00 0.00 0.00 736,000.00

25 Mar 2011 CANCEL USD/BOSAUTREPAT-DISTRIBUTION

-736,000.000 NHEL Local 1.000000 0.00 0.00 0.00 -736,000.001.000000

Base 1.000000 0.00 0.00 0.00 -736,000.00

93499A977 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

LIMITED PARTNERSHIP939VCQ909 20 Jan 2011 USD/BOSAUTREPAT-DISTRIBUTIONRIVERSIDE FUND IV

2,086,477.000 NHEL Local 1.000000 0.00 0.00 0.00 2,086,477.001.000000

Base 1.000000 0.00 0.00 0.00 2,086,477.00

20 Jan 2011 CANCEL USD/BOSAUTREPAT-DISTRIBUTION

-2,086,477.000 NHEL Local 1.000000 0.00 0.00 0.00 -2,086,477.001.000000

Base 1.000000 0.00 0.00 0.00 -2,086,477.00

20 Jan 2011 20 Jan 2011 USD/BOSCAPITAL CALL

2,086,477.000 NHEL Local 1.000000 0.00 0.00 0.00 2,086,477.001.000000

Base 1.000000 0.00 0.00 0.00 2,086,477.00
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03 Mar 2011 03 Mar 2011 USD/BOSCAPITAL CALL

1,235,127.000 NHEL Local 1.000000 0.00 0.00 0.00 1,235,127.001.000000

Base 1.000000 0.00 0.00 0.00 1,235,127.00

939VCQ909 Total

0.00 0.000.003,321,604.000 Local 3,321,604.00

Base 0.00 0.00 0.00 3,321,604.00

COMMON STOCK USD.01941053100 09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)WASTE CONNECTIONS INC

350.000 NHEU Local 28.840000 0.00 5.25 0.00 10,099.251.000000

Base 28.840000 0.00 5.25 0.00 10,099.25

LP94399G973 03 Jan 2011 03 Jan 2011 USD/BOSCAPITAL CALLWIND POINT PARTNERS V

476,107.000 NHEL Local 1.000000 0.00 0.00 0.00 476,107.001.000000

Base 1.000000 0.00 0.00 0.00 476,107.00

COMMON STOCK947684106 14 Mar 2011 17 Mar 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INCWEBSENSE INC

2,710.000 NHHO Local 20.394300 0.00 108.40 0.00 55,376.951.000000

Base 20.394300 0.00 108.40 0.00 55,376.95

15 Mar 2011 18 Mar 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.

6,650.000 NHHO Local 20.330000 0.00 133.00 0.00 135,327.501.000000

Base 20.330000 0.00 133.00 0.00 135,327.50

16 Mar 2011 21 Mar 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INC

16,280.000 NHHO Local 20.586400 0.00 651.20 0.00 335,797.791.000000

Base 20.586400 0.00 651.20 0.00 335,797.79

947684106 Total

892.60 0.000.0025,640.000 Local 526,502.24

Base 0.00 892.60 0.00 526,502.24
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COMMON STOCK USD.01947890109 18 Feb 2011 24 Feb 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)WEBSTER FINANCIAL CORP

780.000 NHHZ Local 23.290200 0.00 11.70 0.00 18,178.061.000000

Base 23.290200 0.00 11.70 0.00 18,178.06

COMMON STOCK USD.0194973V107 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSWELLPOINT INC

250.000 NHHY Local 63.775900 0.00 3.75 0.00 15,947.731.000000

Base 63.775900 0.00 3.75 0.00 15,947.73

COMMON STOCK949746101 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSWELLS FARGO + CO

1,180.000 NHHY Local 32.686900 0.00 17.70 0.00 38,588.241.000000

Base 32.686900 0.00 17.70 0.00 38,588.24

10 Mar 2011 15 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

540.000 NHHY Local 32.109900 0.00 8.10 0.00 17,347.451.000000

Base 32.109900 0.00 8.10 0.00 17,347.45

949746101 Total

25.80 0.000.001,720.000 Local 55,935.69

Base 0.00 25.80 0.00 55,935.69

COMMON STOCK USD.1950587105 27 Jan 2011 01 Feb 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INCWENDY S/ARBY S GROUP INC A

167,110.000 NHDY Local 4.626300 0.00 5,013.30 0.00 778,114.291.000000

Base 4.626300 0.00 5,013.30 0.00 778,114.29

COMMON STOCK USD.01950755108 22 Mar 2011 25 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.WERNER ENTERPRISES INC

160.000 NHHZ Local 25.500000 0.00 2.40 0.00 4,082.401.000000

Base 25.500000 0.00 2.40 0.00 4,082.40

XI LP95099D913 18 Mar 2011 18 Mar 2011 USD/BOSCAPITAL CALLWELSH CARSON ANDERSON STOWE

147,949.000 NHEL Local 1.000000 0.00 0.00 0.00 147,949.001.000000

Base 1.000000 0.00 0.00 0.00 147,949.00



Prepared by State StreetPage 568

Purchase Report by Report Date
Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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 USD5.95709T100 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSWESTAR ENERGY INC

890.000 NHHY Local 25.896100 0.00 13.35 0.00 23,060.881.000000

Base 25.896100 0.00 13.35 0.00 23,060.88

COMMON STOCK USD.01958102105 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSWESTERN DIGITAL CORP

800.000 NHHY Local 35.980000 0.00 12.00 0.00 28,796.001.000000

Base 35.980000 0.00 12.00 0.00 28,796.00

COMMON STOCK USD.01959802109 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSWESTERN UNION CO

550.000 NHEU Local 20.619100 0.00 8.25 0.00 11,348.761.000000

Base 20.619100 0.00 8.25 0.00 11,348.76

COMMON STOCK NPV966612103 22 Mar 2011 25 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.WHITNEY HOLDING CORP

260.000 NHHZ Local 13.410000 0.00 3.90 0.00 3,490.501.000000

Base 13.410000 0.00 3.90 0.00 3,490.50

ADR97263M109 14 Mar 2011 17 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSWIMM BILL DANN FOODS ADR

800.000 NHHJ Local 33.268100 0.00 12.00 0.00 26,626.481.000000

Base 33.268100 0.00 12.00 0.00 26,626.48

ADR97651M109 14 Mar 2011 17 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSWIPRO LTD ADR

6,900.000 NHHJ Local 13.623200 0.00 103.50 0.00 94,103.581.000000

Base 13.623200 0.00 103.50 0.00 94,103.58

COMMON STOCK980745103 21 Jan 2011 26 Jan 2011 USD/DTC 0.03PULSE TRADING LLCWOODWARD INC

9,750.000 NHDY Local 34.955000 0.00 292.50 0.00 341,103.751.000000

Base 34.955000 0.00 292.50 0.00 341,103.75

25 Jan 2011 28 Jan 2011 USD/DTC 0.02INSTINET

1,270.000 NHHO Local 33.741800 0.00 25.40 0.00 42,877.491.000000

Base 33.741800 0.00 25.40 0.00 42,877.49
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23 Feb 2011 28 Feb 2011 USD/DTC 0.03PULSE TRADING LLC

6,340.000 NHDY Local 33.510300 0.00 190.20 0.00 212,645.501.000000

Base 33.510300 0.00 190.20 0.00 212,645.50

09 Mar 2011 14 Mar 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

2,010.000 NHHO Local 32.885300 0.00 80.40 0.00 66,179.851.000000

Base 32.885300 0.00 80.40 0.00 66,179.85

980745103 Total

588.50 0.000.0019,370.000 Local 662,806.59

Base 0.00 588.50 0.00 662,806.59

COMMON STOCK USD.01981475106 07 Jan 2011 12 Jan 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)WORLD FUEL SERVICES CORP

100.000 NHHZ Local 36.438100 0.00 1.50 0.00 3,645.311.000000

Base 36.438100 0.00 1.50 0.00 3,645.31

COMMON STOCK USD.01983134107 09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)WYNN RESORTS LTD

79.000 NHEU Local 127.980000 0.00 1.19 0.00 10,111.611.000000

Base 127.980000 0.00 1.19 0.00 10,111.61

COMMON STOCK USD2.598389B100 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSXCEL ENERGY INC

1,220.000 NHHY Local 23.635100 0.00 18.30 0.00 28,853.121.000000

Base 23.635100 0.00 18.30 0.00 28,853.12

COMMON STOCK98416J118 22 Mar 2011 25 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.XERIUM TECHNOLOGIES INC

200.000 NHHZ Local 23.100000 0.00 3.00 0.00 4,623.001.000000

Base 23.100000 0.00 3.00 0.00 4,623.00

COMMON STOCK984332106 14 Mar 2011 17 Mar 2011 USD/DTC 0.05LOOP CAPITAL MARKETSYAHOO  INC

46,000.000 NHDJ Local 17.192900 0.00 2,300.00 0.00 793,173.401.000000

Base 17.192900 0.00 2,300.00 0.00 793,173.40



Prepared by State StreetPage 570

Purchase Report by Report Date
Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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 NPV988498101 09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)YUM  BRANDS INC

280.000 NHEU Local 52.319900 0.00 4.20 0.00 14,653.771.000000

Base 52.319900 0.00 4.20 0.00 14,653.77

COMMON STOCK NPV989701107 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSZIONS BANCORPORATION

1,000.000 NHHY Local 24.214000 0.00 15.00 0.00 24,229.001.000000

Base 24.214000 0.00 15.00 0.00 24,229.00

LIMITED PARTNERSHIPACI0035N3 12 Jan 2011 12 Jan 2011 USD/BOSCAPITAL CALLFRANKLIN PARK VENTURE FD 2008

294,150.000 NHEL Local 1.000000 0.00 0.00 0.00 294,150.001.000000

Base 1.000000 0.00 0.00 0.00 294,150.00

11 Feb 2011 11 Feb 2011 USD/BOSCAPITAL CALL

352,980.000 NHEL Local 1.000000 0.00 0.00 0.00 352,980.001.000000

Base 1.000000 0.00 0.00 0.00 352,980.00

11 Mar 2011 11 Mar 2011 USD/BOSCAPITAL CALL

245,125.000 NHEL Local 1.000000 0.00 0.00 0.00 245,125.001.000000

Base 1.000000 0.00 0.00 0.00 245,125.00

28 Mar 2011 28 Mar 2011 USD/BOSCAPITAL CALL

78,440.000 NHEL Local 1.000000 0.00 0.00 0.00 78,440.001.000000

Base 1.000000 0.00 0.00 0.00 78,440.00

ACI0035N3 Total

0.00 0.000.00970,695.000 Local 970,695.00

Base 0.00 0.00 0.00 970,695.00

LIMITED PARTNERSHIPACI0035T0 04 Mar 2011 04 Mar 2011 USD/BOSCAPITAL CALLFRANKLIN PARK VENTURE FD SER09

172,400.000 NHEL Local 1.000000 0.00 0.00 0.00 172,400.001.000000

Base 1.000000 0.00 0.00 0.00 172,400.00
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24 Mar 2011 24 Mar 2011 USD/BOSCAPITAL CALL

172,400.000 NHEL Local 1.000000 0.00 0.00 0.00 172,400.001.000000

Base 1.000000 0.00 0.00 0.00 172,400.00

29 Mar 2011 29 Mar 2011 USD/BOSCAPITAL CALL

103,440.000 NHEL Local 1.000000 0.00 0.00 0.00 103,440.001.000000

Base 1.000000 0.00 0.00 0.00 103,440.00

ACI0035T0 Total

0.00 0.000.00448,240.000 Local 448,240.00

Base 0.00 0.00 0.00 448,240.00

LIMITED PARTNERSHIPACI0040Y2 09 Feb 2011 09 Feb 2011 USD/BOSCAPITAL CALLFRANKLIN PARK VENTURE FD2010

187,500.000 NHEL Local 1.000000 0.00 0.00 0.00 187,500.001.000000

Base 1.000000 0.00 0.00 0.00 187,500.00

29 Mar 2011 29 Mar 2011 USD/BOSCAPITAL CALL

137,500.000 NHEL Local 1.000000 0.00 0.00 0.00 137,500.001.000000

Base 1.000000 0.00 0.00 0.00 137,500.00

ACI0040Y2 Total

0.00 0.000.00325,000.000 Local 325,000.00

Base 0.00 0.00 0.00 325,000.00

REITACI006AD2 31 Jan 2011 USD/BOSAUTREPAT-DISTRIBUTIONCAHABA VILLAGE

270,000.000 NHEQ Local 1.000000 0.00 0.00 0.00 270,000.001.000000

Base 1.000000 0.00 0.00 0.00 270,000.00

31 Jan 2011 CANCEL USD/BOSAUTREPAT-DISTRIBUTION

-270,000.000 NHEQ Local 1.000000 0.00 0.00 0.00 -270,000.001.000000

Base 1.000000 0.00 0.00 0.00 -270,000.00
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ACI006AD2 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

LIMITED PARTNERSHIPACI006KU3 21 Mar 2011 21 Mar 2011 USD/BOSCAPITAL CALLTA ASSOCIATES XI LP

375,000.000 NHEL 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

MUTUAL FUNDACI00DPJ8 31 Mar 2011 31 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTROCWOOD CAPITAL PARTNERS LP

6,000,000.000 NHHG Local 1.000000 0.00 0.00 0.00 6,000,000.001.000000

Base 1.000000 0.00 0.00 0.00 6,000,000.00

LIMITED PARTNERSHIPACI00G3D8 31 Jan 2011 31 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTEMPYREAN CAPITAL FUND, LP

1,500,000.000 NHHG 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

31 Mar 2011 31 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

9,000,000.000 NHHG Local 1.000000 0.00 0.00 0.00 9,000,000.001.000000

Base 1.000000 0.00 0.00 0.00 9,000,000.00

ACI00G3D8 Total

0.00 0.000.0010,500,000.000 Local 10,500,000.00

Base 0.00 0.00 0.00 10,500,000.00

GDRB05N80906 15 Mar 2011 21 Mar 2011 USD/EUR 0.013 CABRERA CAPITAL MARKETS LLCSISTEMA JSFC REG S SPONS GDR

800.000 NHHJ Local 26.471100 0.00 10.59 0.00 21,187.471.000000

Base 26.471100 0.00 10.59 0.00 21,187.47

GDRB0DK75903 15 Mar 2011 23 Mar 2011 USD/EUR 0.065 CABRERA CAPITAL MARKETS LLCNOVATEK OAO SPONS GDR REG S

900.000 NHHJ Local 119.867900 0.00 53.94 0.00 107,935.051.000000

Base 119.867900 0.00 53.94 0.00 107,935.05
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GDRB0RTNX900 15 Mar 2011 21 Mar 2011 USD/EUR 0.023 CABRERA CAPITAL MARKETS LLCNOVOLIPET STEEL GDR REG S

900.000 NHHJ Local 42.218000 0.00 19.00 0.00 38,015.201.000000

Base 42.218000 0.00 19.00 0.00 38,015.20

GDRB1FY0V909 15 Mar 2011 21 Mar 2011 USD/EUR 0.013 CABRERA CAPITAL MARKETS LLCTMK GDR REG S

1,200.000 NHHJ Local 18.426400 0.00 11.06 0.00 22,122.741.000000

Base 18.426400 0.00 11.06 0.00 22,122.74

GDRB1W7FX909 15 Mar 2011 USD/NL5CABRERA CAPITAL MARKETS LLCVTB BANK OJSC GDR REG S

3,300.000 NHHJ Local 6.245600 0.00 10.31 0.00 20,620.791.000000

Base 6.245600 0.00 10.31 0.00 20,620.79

15 Mar 2011 CANCEL USD/NL5CABRERA CAPITAL MARKETS LLC

-3,300.000 NHHJ Local 6.245600 0.00 -10.31 0.00 -20,620.791.000000

Base 6.245600 0.00 -10.31 0.00 -20,620.79

15 Mar 2011 23 Mar 2011 USD/EUR5 CABRERA CAPITAL MARKETS LLC

3,300.000 NHHJ Local 6.245600 0.00 10.31 0.00 20,620.791.000000

Base 6.245600 0.00 10.31 0.00 20,620.79

B1W7FX909 Total

10.31 0.000.003,300.000 Local 20,620.79

Base 0.00 10.31 0.00 20,620.79

COMMON STOCKG1151C101 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSACCENTURE PLC CL A

190.000 NHEU Local 52.430000 0.00 2.85 0.00 9,964.551.000000

Base 52.430000 0.00 2.85 0.00 9,964.55

COMMON STOCK USD.01G16962105 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSBUNGE LTD

420.000 NHHY Local 69.527600 0.00 6.30 0.00 29,207.891.000000

Base 69.527600 0.00 6.30 0.00 29,207.89
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COMMON STOCK USD.01G24140108 09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)COOPER INDUSTRIES PLC

170.000 NHEU Local 63.859700 0.00 2.55 0.00 10,858.701.000000

Base 63.859700 0.00 2.55 0.00 10,858.70

COMMON STOCK USD5.G2519Y108 14 Mar 2011 17 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCREDICORP LTD

400.000 NHHJ Local 105.690000 0.00 6.00 0.00 42,282.001.000000

Base 105.690000 0.00 6.00 0.00 42,282.00

COMMON STOCK USD.2G2554F105 04 Mar 2011 09 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.COVIDIEN PLC

27,230.000 NHDM Local 52.708500 0.00 408.45 0.00 1,435,660.911.000000

Base 52.708500 0.00 408.45 0.00 1,435,660.91

09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

200.000 NHEU Local 53.400000 0.00 3.00 0.00 10,683.001.000000

Base 53.400000 0.00 3.00 0.00 10,683.00

G2554F105 Total

411.45 0.000.0027,430.000 Local 1,446,343.91

Base 0.00 411.45 0.00 1,446,343.91

COMMON STOCK USD.2G2554F113 21 Mar 2011 21 Mar 2011 USD/DTCMANDATORYEXCHANGE NON CASHCOVIDIEN PLC

27,230.000 NHDM Local 52.723500 0.00 0.00 0.00 1,435,660.911.000000

Base 52.723500 0.00 0.00 0.00 1,435,660.91

21 Mar 2011 21 Mar 2011 USD/DTCMANDATORYEXCHANGE NON CASH

29,680.000 NHEU Local 42.028449 0.00 0.00 0.00 1,247,404.381.000000

Base 42.028449 0.00 0.00 0.00 1,247,404.38

21 Mar 2011 21 Mar 2011 USD/DTCMANDATORYEXCHANGE NON CASH

353,109.000 NHHP Local 43.078853 0.00 0.00 0.00 15,211,530.871.000000

Base 43.078853 0.00 0.00 0.00 15,211,530.87
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G2554F113 Total

0.00 0.000.00410,019.000 Local 17,894,596.16

Base 0.00 0.00 0.00 17,894,596.16

COMMON STOCK USD2.5G3682E127 10 Mar 2011 15 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)FRONTLINE LTD

990.000 NHHY Local 24.779900 0.00 14.85 0.00 24,546.951.000000

Base 24.779900 0.00 14.85 0.00 24,546.95

COMMON STOCK USD.01G3922B107 24 Jan 2011 27 Jan 2011 USD/DTC 0.04GOLDMAN SACHS + COGENPACT LTD

34,118.000 NHDZ Local 14.761000 0.00 1,364.72 0.00 504,980.521.000000

Base 14.761000 0.00 1,364.72 0.00 504,980.52

25 Jan 2011 28 Jan 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

13,500.000 NHDZ Local 14.989400 0.00 540.00 0.00 202,896.901.000000

Base 14.989400 0.00 540.00 0.00 202,896.90

25 Jan 2011 28 Jan 2011 USD/DTC 0.02LIQUIDNETINC

7,600.000 NHDZ Local 14.965100 0.00 152.00 0.00 113,886.761.000000

Base 14.965100 0.00 152.00 0.00 113,886.76

26 Jan 2011 31 Jan 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

16,875.000 NHDZ Local 15.518500 0.00 675.00 0.00 262,549.691.000000

Base 15.518500 0.00 675.00 0.00 262,549.69

27 Jan 2011 01 Feb 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

13,476.000 NHDZ Local 15.249600 0.00 539.04 0.00 206,042.651.000000

Base 15.249600 0.00 539.04 0.00 206,042.65

27 Jan 2011 01 Feb 2011 USD/DTC 0.02LIQUIDNETINC

60,640.000 NHDZ Local 15.295000 0.00 1,212.80 0.00 928,701.601.000000

Base 15.295000 0.00 1,212.80 0.00 928,701.60
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28 Jan 2011 02 Feb 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

13,170.000 NHDZ Local 15.022600 0.00 526.80 0.00 198,374.441.000000

Base 15.022600 0.00 526.80 0.00 198,374.44

31 Jan 2011 03 Feb 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

24,558.000 NHDZ Local 15.090000 0.00 982.32 0.00 371,562.541.000000

Base 15.090000 0.00 982.32 0.00 371,562.54

31 Jan 2011 03 Feb 2011 USD/DTC 0.02LIQUIDNETINC

10,506.000 NHDZ Local 15.115000 0.00 210.12 0.00 159,008.311.000000

Base 15.115000 0.00 210.12 0.00 159,008.31

01 Feb 2011 04 Feb 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

62,663.000 NHDZ Local 15.264600 0.00 2,506.52 0.00 959,032.151.000000

Base 15.264600 0.00 2,506.52 0.00 959,032.15

02 Feb 2011 07 Feb 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

48,111.000 NHDZ Local 15.245800 0.00 1,924.44 0.00 735,415.121.000000

Base 15.245800 0.00 1,924.44 0.00 735,415.12

03 Feb 2011 08 Feb 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

23,258.000 NHDZ Local 15.266300 0.00 930.32 0.00 355,993.931.000000

Base 15.266300 0.00 930.32 0.00 355,993.93

04 Feb 2011 09 Feb 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

19,250.000 NHDZ Local 15.311400 0.00 770.00 0.00 295,514.451.000000

Base 15.311400 0.00 770.00 0.00 295,514.45

04 Feb 2011 09 Feb 2011 USD/DTC 0.02LIQUIDNETINC

16,475.000 NHDZ Local 15.222300 0.00 329.50 0.00 251,116.891.000000

Base 15.222300 0.00 329.50 0.00 251,116.89

04 Mar 2011 09 Mar 2011 USD/DTC 0.02LIQUIDNETINC

25,834.000 NHDZ Local 13.788300 0.00 516.68 0.00 356,723.621.000000

Base 13.788300 0.00 516.68 0.00 356,723.62
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07 Mar 2011 10 Mar 2011 USD/DTC 0.02LIQUIDNETINC

34,317.000 NHDZ Local 13.754700 0.00 686.34 0.00 472,706.381.000000

Base 13.754700 0.00 686.34 0.00 472,706.38

08 Mar 2011 11 Mar 2011 USD/DTC 0.02LIQUIDNETINC

16,299.000 NHDZ Local 13.988300 0.00 325.98 0.00 228,321.281.000000

Base 13.988300 0.00 325.98 0.00 228,321.28

08 Mar 2011 11 Mar 2011 USD/DTC 0.03CANTOR FITZGERALD + CO.

7,550.000 NHDZ Local 14.000000 0.00 226.50 0.00 105,926.501.000000

Base 14.000000 0.00 226.50 0.00 105,926.50

G3922B107 Total

14,419.08 0.000.00448,200.000 Local 6,708,753.73

Base 0.00 14,419.08 0.00 6,708,753.73

COMMON STOCK USD.01G4095J109 07 Jan 2011 12 Jan 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)GREENLIGHT CAPITAL RE LTD A

130.000 NHHZ Local 26.735200 0.00 1.95 0.00 3,477.531.000000

Base 26.735200 0.00 1.95 0.00 3,477.53

COMMON STOCKG4412G101 21 Mar 2011 24 Mar 2011 USD/DTC 0.04GARDNER RICH & COHERBALIFE LTD

6,525.000 NHEZ Local 80.183500 0.00 261.00 0.00 523,458.341.000000

Base 80.183500 0.00 261.00 0.00 523,458.34

22 Mar 2011 25 Mar 2011 USD/DTC 0.04GARDNER RICH & CO

3,362.000 NHEZ Local 80.255500 0.00 134.48 0.00 269,953.471.000000

Base 80.255500 0.00 134.48 0.00 269,953.47

G4412G101 Total

395.48 0.000.009,887.000 Local 793,411.81

Base 0.00 395.48 0.00 793,411.81
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COMMON STOCK USD.2G491BT108 28 Jan 2011 02 Feb 2011 USD/DTC 0.02LIQUIDNETINCINVESCO LTD

7,620.000 NHDZ Local 24.665000 0.00 152.40 0.00 188,099.701.000000

Base 24.665000 0.00 152.40 0.00 188,099.70

31 Jan 2011 03 Feb 2011 USD/DTC 0.02LIQUIDNETINC

26,880.000 NHDZ Local 24.598300 0.00 537.60 0.00 661,739.901.000000

Base 24.598300 0.00 537.60 0.00 661,739.90

G491BT108 Total

690.00 0.000.0034,500.000 Local 849,839.60

Base 0.00 690.00 0.00 849,839.60

COMMON STOCKG62185106 11 Feb 2011 16 Feb 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INCMONTPELIER RE HOLDINGS LTD

6,930.000 NHHO Local 20.557200 0.00 207.90 0.00 142,669.301.000000

Base 20.557200 0.00 207.90 0.00 142,669.30

11 Mar 2011 16 Mar 2011 USD/DTC 0.02INSTINET

4,190.000 NHHO Local 18.278500 0.00 83.80 0.00 76,670.721.000000

Base 18.278500 0.00 83.80 0.00 76,670.72

G62185106 Total

291.70 0.000.0011,120.000 Local 219,340.02

Base 0.00 291.70 0.00 219,340.02

COMMON STOCK USD.01G65773106 07 Jan 2011 12 Jan 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)NORDIC AMER TANKER SHIPPING

130.000 NHHZ Local 26.291400 0.00 1.95 0.00 3,419.831.000000

Base 26.291400 0.00 1.95 0.00 3,419.83

COMMON STOCK USD.01G7127P100 07 Jan 2011 12 Jan 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)PLATINUM UNDERWRITERS HLDGS

70.000 NHHZ Local 44.994000 0.00 1.05 0.00 3,150.631.000000

Base 44.994000 0.00 1.05 0.00 3,150.63
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COMMON STOCK USD.2H01301102 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSALCON INC

123.000 NHEU Local 164.071900 0.00 1.85 0.00 20,182.691.000000

Base 164.071900 0.00 1.85 0.00 20,182.69

COMMON STOCK USD1.H27013103 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSWEATHERFORD INTL LTD

1,190.000 NHHY Local 24.166100 0.00 17.85 0.00 28,775.511.000000

Base 24.166100 0.00 17.85 0.00 28,775.51

09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

2,370.000 NHEU Local 21.009900 0.00 35.55 0.00 49,829.011.000000

Base 21.009900 0.00 35.55 0.00 49,829.01

H27013103 Total

53.40 0.000.003,560.000 Local 78,604.52

Base 0.00 53.40 0.00 78,604.52

COMMON STOCKH5833N103 20 Jan 2011 25 Jan 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)NOBLE CORP

13,910.000 NHDM Local 37.597700 0.00 208.65 0.00 523,192.661.000000

Base 37.597700 0.00 208.65 0.00 523,192.66

COMMON STOCK ILS.000M0861T100 14 Mar 2011 17 Mar 2011 USD/DTC 0.01CABRERA CAPITAL MARKETSALVARION LTD

5,000.000 NHHJ Local 1.791300 0.00 50.00 0.00 9,006.501.000000

Base 1.791300 0.00 50.00 0.00 9,006.50

COMMON STOCK ILS.01M15342104 14 Mar 2011 17 Mar 2011 USD/DTC 0.01CABRERA CAPITAL MARKETSAUDIOCODES LTD

4,800.000 NHHJ Local 5.735700 0.00 48.00 0.00 27,579.361.000000

Base 5.735700 0.00 48.00 0.00 27,579.36

COMMON STOCK USD.01M22465104 14 Mar 2011 17 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCHECK POINT SOFTWARE TECH

2,800.000 NHHJ Local 48.476900 0.00 42.00 0.00 135,777.321.000000

Base 48.476900 0.00 42.00 0.00 135,777.32
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COMMON STOCK ILS.05M52020100 14 Mar 2011 17 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSGIVEN IMAGING LTD

500.000 NHHJ Local 18.602000 0.00 7.50 0.00 9,308.501.000000

Base 18.602000 0.00 7.50 0.00 9,308.50

COMMON STOCK USD.14M75253100 14 Mar 2011 17 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSORBOTECH LTD

3,200.000 NHHJ Local 13.721300 0.00 48.00 0.00 43,956.161.000000

Base 13.721300 0.00 48.00 0.00 43,956.16

COMMON STOCK USD1.M87245102 14 Mar 2011 17 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSSYNERON MEDICAL LTD

1,300.000 NHHJ Local 13.473200 0.00 19.50 0.00 17,534.661.000000

Base 13.473200 0.00 19.50 0.00 17,534.66

COMMON STOCKN20935206 09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)CNH GLOBAL N.V.

300.000 NHEU Local 47.229500 0.00 4.50 0.00 14,173.351.000000

Base 47.229500 0.00 4.50 0.00 14,173.35

COMMON STOCK EUR.02N22717107 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCORE LABORATORIES N.V.

330.000 NHEU Local 91.887300 0.00 4.95 0.00 30,327.761.000000

Base 91.887300 0.00 4.95 0.00 30,327.76

COMMON STOCK USD.01P8744Y102 22 Mar 2011 25 Mar 2011 USD/DTC 0.04WILLIAM BLAIR & COMPANY L.L.CSTEINER LEISURE LTD

2,434.000 NHEX Local 46.784200 0.00 97.36 0.00 113,970.101.000000

Base 46.784200 0.00 97.36 0.00 113,970.10

30 Mar 2011 OPEN USD/DTC 0.04WILLIAM BLAIR & COMPANY L.L.C

2,147.000 NHEX Local 46.437600 0.00 85.88 0.00 99,787.411.000000

Base 46.437600 0.00 85.88 0.00 99,787.41

P8744Y102 Total

183.24 0.000.004,581.000 Local 213,757.51

Base 0.00 183.24 0.00 213,757.51
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COMMON STOCK USD.01Y2685T107 26 Jan 2011 31 Jan 2011 USD/DTC 0.03FRIEDMAN BILLINGS + RAMSEYGENCO SHIPPING + TRADING LTD

34,250.000 NHDX Local 12.121700 0.00 1,027.50 0.00 416,195.731.000000

Base 12.121700 0.00 1,027.50 0.00 416,195.73

GDRY5217N118 15 Mar 2011 18 Mar 2011 USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITHLARSEN + TOUBRO GDR REG S

9,700.000 NHHJ Local 33.830000 0.00 145.50 0.00 328,296.501.000000

Base 33.830000 0.00 145.50 0.00 328,296.50

COMMON STOCK USD.01Y8565N102 22 Mar 2011 25 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.TEEKAY TANKERS LTD CLASS A

820.000 NHHZ Local 9.811700 0.00 12.30 0.00 8,057.891.000000

Base 9.811700 0.00 12.30 0.00 8,057.89

US DOLLAR  Total

0.00Local97,612,059.935

0.00Base

0.00

0.00

226,756.10

226,756.10

337,315,872.43

337,315,872.43

EQUITY  Total

135,531,024.205
Base 0.00 401,031.84 172,445.03 528,641,502.63

FIXED INCOME
US DOLLAR

5.15%   15 May 2019001055AC6 21 Mar 2011 24 Mar 2011 USD/DTCSOUTHWESTSECURITIESAFLAC INC

160,000.000 NHID Local 120.048000 4,873.33 0.00 0.00 192,076.801.000000

Base 120.048000 4,873.33 0.00 0.00 192,076.80

6.7%   15 Nov 201300206RAP7 25 Mar 2011 30 Mar 2011 USD/DTCMORGAN STANLEY CO INCORPORATEDAT + T INC

3,130,000.000 NHHW Local 113.065000 78,641.25 0.00 0.00 3,538,934.501.000000

Base 113.065000 78,641.25 0.00 0.00 3,538,934.50



Prepared by State StreetPage 582

Purchase Report by Report Date
Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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

4.85%   15 Feb 201400206RAQ5 25 Mar 2011 30 Mar 2011 USD/DTCUBS FINANCIAL SERVICES INCAT+T INC

1,625,000.000 NHHW Local 108.577000 9,851.56 0.00 0.00 1,764,376.251.000000

Base 108.577000 9,851.56 0.00 0.00 1,764,376.25

1%   12 Mar 201600212UAC1 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTATI ACQUISITION I CORP

532,423.810 NHHL Local 96.999997 0.00 0.00 0.00 516,451.081.000000

Base 96.999997 0.00 0.00 0.00 516,451.08

5.6%   30 Nov 2017002819AB6 25 Mar 2011 30 Mar 2011 USD/DTCGOLDMAN SACHS + COABBOTT LABORATORIES

335,000.000 NHFI Local 113.543000 6,253.33 0.00 0.00 380,369.051.000000

Base 113.543000 6,253.33 0.00 0.00 380,369.05

25 Mar 2011 30 Mar 2011 USD/DTCGOLDMAN SACHS + CO

665,000.000 NHHW Local 113.543000 12,413.33 0.00 0.00 755,060.951.000000

Base 113.543000 12,413.33 0.00 0.00 755,060.95

002819AB6 Total

0.00 0.0018,666.661,000,000.000 Local 1,135,430.00

Base 18,666.66 0.00 0.00 1,135,430.00

9.5%   01 Aug 201800439TAE7 14 Feb 2011 18 Feb 2011 USD/DTC4 EXCHANGE OFFER (NON CASH)ACCURIDE CORP

2,328,000.000 NHFS Local 104.251398 7,986.33 0.00 0.00 2,426,972.561.000000

Base 104.251398 7,986.33 0.00 0.00 2,426,972.56

1%   31 May 201400758R9E6 11 Feb 2011 08 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTADVANSTAR COMMUNICATIONS INC

333,333.340 NHHL Local 86.918752 0.00 0.00 0.00 289,729.181.000000

Base 86.918752 0.00 0.00 0.00 289,729.18

1%   18 Dec 201700769EAK6 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTADVANTAGE SALES + MARKETING

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
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23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

604,360.010 NHHL Local 99.500000 0.00 0.00 0.00 601,338.211.000000

Base 99.500000 0.00 0.00 0.00 601,338.21

00769EAK6 Total

0.00 0.000.001,354,360.010 Local 1,347,588.21

Base 0.00 0.00 0.00 1,347,588.21

1%   05 May 201600799M9G3 17 Dec 2010 06 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTADVANTAGE SALES + MARKETING

604,360.010 NHHL Local 99.500000 0.00 0.00 0.00 601,338.211.000000

Base 99.500000 0.00 0.00 0.00 601,338.21

5%   16 Jul 201500828KAF2 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTAFFINION GROUP 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

1%   21 Oct 201601168BAQ4 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTALASKA COMMUNICATIONS SYS  HLD

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

6.15%   15 Aug 2020013817AU5 14 Mar 2011 17 Mar 2011 USD/DTCCITIGROUPGLOBAL MARKETS INCALCOA INC

1,500,000.000 NHFJ Local 107.002000 8,200.00 0.00 0.00 1,605,030.001.000000

Base 107.002000 8,200.00 0.00 0.00 1,605,030.00

7.625%   15 Feb 2018014477AL7 04 Feb 2011 09 Feb 2011 USD/DTCBANK OF AMERICA SECURITIES LLCALERIS INTL INC

1,714,000.000 NHFS Local 100.000000 0.00 0.00 0.00 1,714,000.001.000000

Base 100.000000 0.00 0.00 0.00 1,714,000.00

07 Feb 2011 10 Feb 2011 USD/DTCBANK OF AMERICA SECURITIES LLC

647,000.000 NHFS Local 102.500000 137.04 0.00 0.00 663,175.001.000000

Base 102.500000 137.04 0.00 0.00 663,175.00
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25 Feb 2011 02 Mar 2011 USD/DTCGOLDMAN SACHS + CO

240,000.000 NHFS Local 101.750000 1,169.17 0.00 0.00 244,200.001.000000

Base 101.750000 1,169.17 0.00 0.00 244,200.00

25 Feb 2011 02 Mar 2011 USD/DTCGOLDMAN SACHS + CO

361,000.000 NHFS Local 101.750000 1,758.62 0.00 0.00 367,317.501.000000

Base 101.750000 1,758.62 0.00 0.00 367,317.50

014477AL7 Total

0.00 0.003,064.832,962,000.000 Local 2,988,692.50

Base 3,064.83 0.00 0.00 2,988,692.50

5.5%   01 Jun 201601860YAC6 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTALLIANCE HEALTHCARE SVCS INC

987,500.000 NHHM Local 98.000000 0.00 0.00 0.00 967,750.001.000000

Base 98.000000 0.00 0.00 0.00 967,750.00

1%   15 Jul 201302076JAC7 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTALPHA MEDIA GROUP HLDGS INC

2,312,850.640 NHHM Local 78.300920 0.00 0.00 0.00 1,810,983.341.000000

Base 78.300920 0.00 0.00 0.00 1,810,983.34

31 Mar 2011 OPEN USD/OTH4 PAYMENT IN KIND

46,257.020 NHHM Local 100.000000 0.00 0.00 0.00 46,257.021.000000

Base 100.000000 0.00 0.00 0.00 46,257.02

02076JAC7 Total

0.00 0.000.002,359,107.660 Local 1,857,240.36

Base 0.00 0.00 0.00 1,857,240.36

6%   13 Sep 201702580ECC5 15 Mar 2011 18 Mar 2011 USD/DTCCREDIT SUISSE SECURITIES (USA) LLCAMERICAN EXPRESS BK

1,400,000.000 NHFJ Local 112.713000 1,166.67 0.00 0.00 1,577,982.001.000000

Base 112.713000 1,166.67 0.00 0.00 1,577,982.00
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8.125%   20 May 2019025816BB4 24 Feb 2011 01 Mar 2011 USD/DTCLOOP CAPITAL MARKETS LLCAMERICAN EXPRESS CO

1,890,000.000 NHID Local 124.823000 43,082.81 0.00 0.00 2,359,154.701.000000

Base 124.823000 43,082.81 0.00 0.00 2,359,154.70

5.95%   12 Jun 201702581FYA1 15 Mar 2011 18 Mar 2011 USD/DTCCITIGROUPGLOBAL MARKETS INCAMERICAN EXPRESS CEN BK NEW

750,000.000 NHFJ Local 112.622000 11,900.00 0.00 0.00 844,665.001.000000

Base 112.622000 11,900.00 0.00 0.00 844,665.00

4.125%   15 Jan 201503523TAH1 15 Mar 2011 USD/DTCDEUTSCHE BANK SECURITIES INCANHEUSER BUSCH INBEV WOR

2,900,000.000 NHFJ Local 106.836000 20,934.38 0.00 0.00 3,098,244.001.000000

Base 106.836000 20,934.38 0.00 0.00 3,098,244.00

15 Mar 2011 CANCEL USD/DTCDEUTSCHE BANK SECURITIES INC

-2,900,000.000 NHFJ Local 106.836000 -20,934.38 0.00 0.00 -3,098,244.001.000000

Base 106.836000 -20,934.38 0.00 0.00 -3,098,244.00

03523TAH1 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

4.125%   15 Jan 201503523TAM0 15 Mar 2011 18 Mar 2011 USD/DTCDEUTSCHE BANK SECURITIES INCANHEUSER BUSCH INBEV WOR

2,900,000.000 NHFJ Local 106.836000 20,934.38 0.00 0.00 3,098,244.001.000000

Base 106.836000 20,934.38 0.00 0.00 3,098,244.00

1%   01 Apr 201603840BAD5 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTAQUILEX HLDGS LLC

1,100,521.150 NHHM Local 99.322265 0.00 0.00 0.00 1,093,062.541.000000

Base 99.322265 0.00 0.00 0.00 1,093,062.54

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

250,023.980 NHHL Local 99.000003 0.00 0.00 0.00 247,523.751.000000

Base 99.000003 0.00 0.00 0.00 247,523.75
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03840BAD5 Total

0.00 0.000.001,350,545.130 Local 1,340,586.29

Base 0.00 0.00 0.00 1,340,586.29

0.11%   26 Jan 201403852CAB2 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTARAMARK CORP

474,090.470 NHHM Local 96.822262 0.00 0.00 0.00 459,025.121.000000

Base 96.822262 0.00 0.00 0.00 459,025.12

0.0935%   26 Jan 20103852CAC0 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTARAMARK CORP

37,879.640 NHHL Local 100.000000 0.00 0.00 0.00 37,879.641.000000

Base 100.000000 0.00 0.00 0.00 37,879.64

3.55281%   26 Jan 2003852CAD8 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTARAMARK CORP

875,985.060 NHHL Local 99.623518 0.00 0.00 0.00 872,687.141.000000

Base 99.623518 0.00 0.00 0.00 872,687.14

0.01%   07 May 201604523JAL2 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTASPECT SOFTWARE INC

1,115,905.340 NHHL Local 98.386820 0.00 0.00 0.00 1,097,903.781.000000

Base 98.386820 0.00 0.00 0.00 1,097,903.78

1%   30 Apr 201204962CAC5 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTATTACHMATE CORP

862,254.150 NHHM Local 71.393728 0.00 0.00 0.00 615,595.391.000000

Base 71.393728 0.00 0.00 0.00 615,595.39

1%   30 Apr 201604962UAH4 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTATRIUM COS INC

878,457.430 NHHL Local 98.500000 0.00 0.00 0.00 865,280.571.000000

Base 98.500000 0.00 0.00 0.00 865,280.57

08 Mar 2011 USD/OTHUBS AG

110,399.000 NHHL Local 100.000000 0.00 0.00 0.00 110,399.001.000000

Base 100.000000 0.00 0.00 0.00 110,399.00
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04962UAH4 Total

0.00 0.000.00988,856.430 Local 975,679.57

Base 0.00 0.00 0.00 975,679.57

1%   15 Dec 201605332NAJ6 23 Mar 2011 23 Mar 2011 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

3.0605%   26 Oct 20105349UAJ1 23 Dec 2010 22 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTAVAYA INC

165,753.220 NHHL Local 93.145327 0.00 0.00 0.00 154,391.381.000000

Base 93.145327 0.00 0.00 0.00 154,391.38

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

331,508.680 NHHM Local 85.373103 0.00 0.00 0.00 283,019.251.000000

Base 85.373103 0.00 0.00 0.00 283,019.25

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

165,753.220 NHHL Local 93.145327 0.00 0.00 0.00 154,391.381.000000

Base 93.145327 0.00 0.00 0.00 154,391.38

05349UAJ1 Total

0.00 0.000.00663,015.120 Local 591,802.01

Base 0.00 0.00 0.00 591,802.01

1%   22 Aug 201105365VAC3 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTAVETA INC

352,896.580 NHHL Local 96.963093 0.00 0.00 0.00 342,179.441.000000

Base 96.963093 0.00 0.00 0.00 342,179.44

1%   22 Aug 201105365VAF6 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTAVETA INC

352,896.580 NHHL Local 97.000002 0.00 0.00 0.00 342,309.691.000000

Base 97.000002 0.00 0.00 0.00 342,309.69
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6.75%   06 Apr 202105367AAD5 30 Mar 2011 OPEN USD/DTCJ.P. MORGAN SECURITIES LLCAVIATION CAPITAL GROUP

855,000.000 NHFS Local 100.000000 0.00 0.00 0.00 855,000.001.000000

Base 100.000000 0.00 0.00 0.00 855,000.00

31 Mar 2011 OPEN USD/DTCBNP PARIBAS SECURITIES BOND

342,000.000 NHFS Local 100.375000 0.00 0.00 0.00 343,282.501.000000

Base 100.375000 0.00 0.00 0.00 343,282.50

05367AAD5 Total

0.00 0.000.001,197,000.000 Local 1,198,282.50

Base 0.00 0.00 0.00 1,198,282.50

1%   26 Oct 201705399F9Y2 17 Feb 2011 17 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTAVAYA, INC.

332,087.870 NHHM Local 100.000000 0.00 0.00 0.00 332,087.871.000000

Base 100.000000 0.00 0.00 0.00 332,087.87

04 Jan 2011 22 Feb 2011 USD/BOSSTATE STREET BANK AND TRUST

333,815.600 NHHM Local 95.265973 0.00 0.00 0.00 318,012.681.000000

Base 95.265973 0.00 0.00 0.00 318,012.68

05399F9Y2 Total

0.00 0.000.00665,903.470 Local 650,100.55

Base 0.00 0.00 0.00 650,100.55

1%   31 Dec 201405499C9K8 21 Jan 2011 31 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTBICENT POWER LLC

250,000.000 NHHM Local 18.000000 0.00 0.00 0.00 45,000.001.000000

Base 18.000000 0.00 0.00 0.00 45,000.00

3.125%   01 Oct 201505565QBN7 14 Mar 2011 17 Mar 2011 USD/DTCCITIGROUPGLOBAL MARKETS INCBP CAPITAL MARKETS PLC

1,900,000.000 NHFJ Local 101.752000 27,378.47 0.00 0.00 1,933,288.001.000000

Base 101.752000 27,378.47 0.00 0.00 1,933,288.00
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1%   24 Jun 201405568CAD8 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTBRSP LLC

2,984,564.090 NHHM Local 94.074342 0.00 0.00 0.00 2,807,709.031.000000

Base 94.074342 0.00 0.00 0.00 2,807,709.03

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

862,030.390 NHHL Local 94.000000 0.00 0.00 0.00 810,308.571.000000

Base 94.000000 0.00 0.00 0.00 810,308.57

05568CAD8 Total

0.00 0.000.003,846,594.480 Local 3,618,017.60

Base 0.00 0.00 0.00 3,618,017.60

1%   19 Dec 201605570UAL6 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTBNY CONVERGEX GROUP LLC

1,056,632.500 NHHM Local 99.000000 0.00 0.00 0.00 1,046,066.181.000000

Base 99.000000 0.00 0.00 0.00 1,046,066.18

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

273,230.220 NHHL Local 99.000000 0.00 0.00 0.00 270,497.921.000000

Base 99.000000 0.00 0.00 0.00 270,497.92

05570UAL6 Total

0.00 0.000.001,329,862.720 Local 1,316,564.10

Base 0.00 0.00 0.00 1,316,564.10

1%   17 Dec 201705570UAN2 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTBNY CONVERGEX GROUP LLC

528,316.250 NHHM Local 98.000000 0.00 0.00 0.00 517,749.931.000000

Base 98.000000 0.00 0.00 0.00 517,749.93

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

156,537.990 NHHL Local 97.999999 0.00 0.00 0.00 153,407.231.000000

Base 97.999999 0.00 0.00 0.00 153,407.23
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05570UAN2 Total

0.00 0.000.00684,854.240 Local 671,157.16

Base 0.00 0.00 0.00 671,157.16

1%   17 Dec 201605570UAP7 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTBNY CONVERGEX GROUP LLC

443,367.500 NHHM Local 99.000001 0.00 0.00 0.00 438,933.831.000000

Base 99.000001 0.00 0.00 0.00 438,933.83

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

114,648.570 NHHL Local 98.999996 0.00 0.00 0.00 113,502.081.000000

Base 98.999996 0.00 0.00 0.00 113,502.08

05570UAP7 Total

0.00 0.000.00558,016.070 Local 552,435.91

Base 0.00 0.00 0.00 552,435.91

1%   17 Dec 201705570UAQ5 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTBNY CONVERGEX GROUP LLC

221,683.750 NHHM Local 98.000002 0.00 0.00 0.00 217,250.081.000000

Base 98.000002 0.00 0.00 0.00 217,250.08

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

65,684.010 NHHL Local 98.000000 0.00 0.00 0.00 64,370.331.000000

Base 98.000000 0.00 0.00 0.00 64,370.33

05570UAQ5 Total

0.00 0.000.00287,367.760 Local 281,620.41

Base 0.00 0.00 0.00 281,620.41

1%   08 May 2014057458AC5 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTBAKERCORP

585,862.460 NHHL Local 98.871084 0.00 0.00 0.00 579,248.571.000000

Base 98.871084 0.00 0.00 0.00 579,248.57
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5.75%   01 Dec 2017060505DP6 14 Mar 2011 17 Mar 2011 USD/DTCBANK OF AMERICA SECURITIES LLCBANK AMER CORP

1,400,000.000 NHFJ Local 106.968000 23,702.78 0.00 0.00 1,497,552.001.000000

Base 106.968000 23,702.78 0.00 0.00 1,497,552.00

4.5%   01 Apr 201506051GEB1 15 Mar 2011 18 Mar 2011 USD/DTCCREDIT SUISSE SECURITIES (USA) LLCBANK OF AMERICA CORP

1,600,000.000 NHFJ Local 104.850000 33,400.00 0.00 0.00 1,677,600.001.000000

Base 104.850000 33,400.00 0.00 0.00 1,677,600.00

0.01%   12 Aug 201306851QAC3 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTBARRINGTON BROADCASTING GROUP

885,423.930 NHHM Local 99.272424 0.00 0.00 0.00 878,981.801.000000

Base 99.272424 0.00 0.00 0.00 878,981.80

7.125%   15 Apr 201606985PAB6 04 Feb 2011 09 Feb 2011 USD/DTCBANK OF AMERICA SECURITIES LLCBASIC ENERGY SVCS INC NEW

207,000.000 NHFS Local 100.750000 4,670.44 0.00 0.00 208,552.501.000000

Base 100.750000 4,670.44 0.00 0.00 208,552.50

7.75%   15 Feb 201906985PAG5 03 Feb 2011 15 Feb 2011 USD/DTCBANK OF AMERICA SECURITIES LLCBASIC ENERGY SERVICES

393,000.000 NHFS Local 100.000000 0.00 0.00 0.00 393,000.001.000000

Base 100.000000 0.00 0.00 0.00 393,000.00

1%   10 Apr 201507014QAB7 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTBASS PRO GROUP LLC

992,500.000 NHHM Local 99.000000 0.00 0.00 0.00 982,575.001.000000

Base 99.000000 0.00 0.00 0.00 982,575.00

5.7%   15 Nov 201407385TAJ5 15 Mar 2011 18 Mar 2011 USD/DTCPERSHING LLCBEAR STEARNS + CO INC

1,300,000.000 NHFJ Local 111.188000 25,317.50 0.00 0.00 1,445,444.001.000000

Base 111.188000 25,317.50 0.00 0.00 1,445,444.00

9.25%   15 Feb 2019088611AA6 27 Jan 2011 03 Feb 2011 USD/DTCCITIGROUPGLOBAL MARKETS INC SALOMONBI LO LLC/BI LO FIN CORP

1,341,000.000 NHFS Local 100.000000 0.00 0.00 0.00 1,341,000.001.000000

Base 100.000000 0.00 0.00 0.00 1,341,000.00



Prepared by State StreetPage 592

Purchase Report by Report Date
Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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 Jan 2011 03 Feb 2011 USD/DTCCITIGROUPGLOBAL MARKETS INC SALOMON

570,000.000 NHFS Local 103.000000 0.00 0.00 0.00 587,100.001.000000

Base 103.000000 0.00 0.00 0.00 587,100.00

31 Jan 2011 03 Feb 2011 USD/DTCCITIGROUPGLOBAL MARKETS INC SALOMON

566,000.000 NHFS Local 103.000000 0.00 0.00 0.00 582,980.001.000000

Base 103.000000 0.00 0.00 0.00 582,980.00

088611AA6 Total

0.00 0.000.002,477,000.000 Local 2,511,080.00

Base 0.00 0.00 0.00 2,511,080.00

100%   30 Jun 201408873PAB7 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTBICENT PWR LLC

213,880.630 NHHL Local 98.941442 0.00 0.00 0.00 211,616.581.000000

Base 98.941442 0.00 0.00 0.00 211,616.58

1%   31 Dec 201408873PAF8 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTBICENT PWR LLC

1,310,370.730 NHHM Local 35.527532 0.00 0.00 0.00 465,542.391.000000

Base 35.527532 0.00 0.00 0.00 465,542.39

0%09517PAD3 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTBLOUNT INC ORE

997,500.000 NHHM Local 99.000000 0.00 0.00 0.00 987,525.001.000000

Base 99.000000 0.00 0.00 0.00 987,525.00

7.625%   15 Feb 2019095699AA2 01 Feb 2011 16 Feb 2011 USD/DTCBANK OF AMERICA SECURITIES LLCBLUE MERGER SUB INC

997,000.000 NHFS Local 100.000000 0.00 0.00 0.00 997,000.001.000000

Base 100.000000 0.00 0.00 0.00 997,000.00

15 Feb 2011 18 Feb 2011 USD/DTCGOLDMAN SACHS + CO

482,000.000 NHFS Local 102.000000 204.18 0.00 0.00 491,640.001.000000

Base 102.000000 204.18 0.00 0.00 491,640.00
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14 Feb 2011 17 Feb 2011 USD/DTCGOLDMAN SACHS + CO

438,000.000 NHFS Local 101.875000 92.77 0.00 0.00 446,212.501.000000

Base 101.875000 92.77 0.00 0.00 446,212.50

14 Feb 2011 17 Feb 2011 USD/DTCGOLDMAN SACHS + CO

863,000.000 NHFS Local 102.000000 182.79 0.00 0.00 880,260.001.000000

Base 102.000000 182.79 0.00 0.00 880,260.00

08 Mar 2011 11 Mar 2011 USD/DTCCREDIT SUISSE SECURITIES (USA) LLC

596,000.000 NHFS Local 101.750000 3,155.90 0.00 0.00 606,430.001.000000

Base 101.750000 3,155.90 0.00 0.00 606,430.00

095699AA2 Total

0.00 0.003,635.643,376,000.000 Local 3,421,542.50

Base 3,635.64 0.00 0.00 3,421,542.50

3.25%   27 Oct 2014097014AK0 25 Mar 2011 30 Mar 2011 USD/DTCJEFFERIES+ CO. - BOND DIVISIONBOEING CAPITAL CORP

600,000.000 NHHW Local 104.810000 8,287.50 0.00 0.00 628,860.001.000000

Base 104.810000 8,287.50 0.00 0.00 628,860.00

1%   14 Oct 201610801QAB8 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTBRICKMAN GROUP HOLDINGS INC

793,078.930 NHHL Local 99.491645 0.00 0.00 0.00 789,047.281.000000

Base 99.491645 0.00 0.00 0.00 789,047.28

1%   15 Oct 201610899B9K6 08 Oct 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUSTBRICKMAN GROUP HOLDINGS INC.

-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

6.25%   23 Feb 201711799A9P6 18 Feb 2011 04 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTBURLINGTON COAT FACTORY

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
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0.01%   19 Feb 201611875VAJ9 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTBUCYRUS INTERNATIONAL INC

744,469.800 NHHM Local 99.500001 0.00 0.00 0.00 740,747.461.000000

Base 99.500001 0.00 0.00 0.00 740,747.46

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

491,129.110 NHHL Local 99.499997 0.00 0.00 0.00 488,673.451.000000

Base 99.499997 0.00 0.00 0.00 488,673.45

11875VAJ9 Total

0.00 0.000.001,235,598.910 Local 1,229,420.91

Base 0.00 0.00 0.00 1,229,420.91

1%   11 Feb 20171212079A4 11 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTBURGER KING CORPORATION

267,844.000 NHHL Local 100.000000 0.00 0.00 0.00 267,844.001.000000

Base 100.000000 0.00 0.00 0.00 267,844.00

11 Feb 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-267,844.000 NHHL Local 100.000000 0.00 0.00 0.00 -267,844.001.000000

Base 100.000000 0.00 0.00 0.00 -267,844.00

11 Feb 2011 USD/BOSSTATE STREET BANK AND TRUST

130,671.000 NHHL Local 100.000000 0.00 0.00 0.00 130,671.001.000000

Base 100.000000 0.00 0.00 0.00 130,671.00

11 Feb 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-130,671.000 NHHL Local 100.000000 0.00 0.00 0.00 -130,671.001.000000

Base 100.000000 0.00 0.00 0.00 -130,671.00

15 Feb 2011 USD/BOSSTATE STREET BANK AND TRUST

785,979.690 NHHL Local 100.000000 0.00 0.00 0.00 785,979.691.000000

Base 100.000000 0.00 0.00 0.00 785,979.69
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15 Feb 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-785,979.690 NHHL Local 100.000000 0.00 0.00 0.00 -785,979.691.000000

Base 100.000000 0.00 0.00 0.00 -785,979.69

1212079A4 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   19 Oct 201612199N9L1 11 Feb 2011 24 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTBURGER KING CORPORATION

267,844.000 NHHL Local 100.000000 0.00 0.00 0.00 267,844.001.000000

Base 100.000000 0.00 0.00 0.00 267,844.00

11 Feb 2011 USD/BOSSTATE STREET BANK AND TRUST

130,671.000 NHHL Local 100.000000 0.00 0.00 0.00 130,671.001.000000

Base 100.000000 0.00 0.00 0.00 130,671.00

11 Feb 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-130,671.000 NHHL Local 100.000000 0.00 0.00 0.00 -130,671.001.000000

Base 100.000000 0.00 0.00 0.00 -130,671.00

12199N9L1 Total

0.00 0.000.00267,844.000 Local 267,844.00

Base 0.00 0.00 0.00 267,844.00

1%   31 Dec 201512336MAG6 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTBUTLER ANIMAL HEALTH SUPPLY LL

742,500.000 NHHM Local 99.500000 0.00 0.00 0.00 738,787.501.000000

Base 99.500000 0.00 0.00 0.00 738,787.50

7%   15 Jan 20191248EPAS2 04 Jan 2011 11 Jan 2011 USD/DTCDEUTSCHE BANK SECURITIES INCCC0 HLDGS LLC/CAP CORP

201,000.000 NHFS Local 99.246000 0.00 0.00 0.00 199,484.461.000000

Base 99.246000 0.00 0.00 0.00 199,484.46
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1%   01 Aug 201412532DAC7 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTC G JCF CORP

1,604,569.380 NHHM Local 91.644328 0.00 0.00 0.00 1,470,496.841.000000

Base 91.644328 0.00 0.00 0.00 1,470,496.84

1%   05 May 201312599V9X3 07 Jan 2011 18 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTCMP SUSQUEHANNA

750,000.000 NHHM Local 94.000000 0.00 0.00 0.00 705,000.001.000000

Base 94.000000 0.00 0.00 0.00 705,000.00

0.4%   05 May 201312601FAC8 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTCMP SUSQUEHANNA CORP

750,000.000 NHHM Local 94.000000 0.00 0.00 0.00 705,000.001.000000

Base 94.000000 0.00 0.00 0.00 705,000.00

7.875%   15 Jan 2023131347BY1 10 Jan 2011 14 Jan 2011 USD/DTCDEUTSCHE BANK SECURITIES INCCALPINE CORP

2,500,000.000 NHFS Local 100.000000 0.00 0.00 0.00 2,500,000.001.000000

Base 100.000000 0.00 0.00 0.00 2,500,000.00

9.25%   01 Jul 201713959RAA2 23 Feb 2011 28 Feb 2011 USD/DTCBANK OF AMERICA SECURITIES LLCCAPELLA HEALTHCARE

2,299,000.000 NHFS Local 108.000000 33,670.77 0.00 0.00 2,482,920.001.000000

Base 108.000000 33,670.77 0.00 0.00 2,482,920.00

1%   14 Dec 201213999E9W7 31 Jan 2011 31 Jan 2011 USD/BOSSHARE ADJUSTMENTCAPITAL AUTOMATIVE REIT

4,677.410 NHHL Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

28 Feb 2011 28 Feb 2011 USD/BOSSHARE ADJUSTMENT

1,348.060 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 0.000.006,025.470 Local 0.00

Base 0.00 0.00 0.00 0.00
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0%1419989F3 23 Feb 2011 11 Mar 2011 USD/BOS7 STATE STREET BANK AND TRUSTCARESTREAM HEALTH INC

1,071,376.000 NHHL Local 99.500000 0.00 0.00 0.00 1,066,019.121.000000

Base 99.500000 0.00 0.00 0.00 1,066,019.12

1%   15 Dec 201615099R9C6 23 Feb 2011 02 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTCEDAR FAIR

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

2.46%   03 Jul 201415131YAC9 28 Mar 2011 28 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTCENGAGE LEARNING INC

968,712.410 NHHL Local 94.128038 0.00 0.00 0.00 911,829.991.000000

Base 94.128038 0.00 0.00 0.00 911,829.99

10.5%   16 Sep 201615200HAD0 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTCENTERPLATE INC

372,272.880 NHHL Local 97.352721 0.00 0.00 0.00 362,417.781.000000

Base 97.352721 0.00 0.00 0.00 362,417.78

8.25%   01 Mar 2018153527AG1 12 Jan 2011 18 Jan 2011 USD/DTCBANK OF AMERICA SECURITIES LLCCENTRAL GARDEN + PET CO

920,000.000 NHFS Local 102.750000 28,884.17 0.00 0.00 945,300.001.000000

Base 102.750000 28,884.17 0.00 0.00 945,300.00

14 Jan 2011 20 Jan 2011 USD/DTCTHE PRINCERIDGE GROUP LLC

60,000.000 NHFS Local 103.000000 1,911.25 0.00 0.00 61,800.001.000000

Base 103.000000 1,911.25 0.00 0.00 61,800.00

26 Jan 2011 31 Jan 2011 USD/DTCTHE PRINCERIDGE GROUP LLC

367,000.000 NHFS Local 104.250000 12,615.63 0.00 0.00 382,597.501.000000

Base 104.250000 12,615.63 0.00 0.00 382,597.50

04 Feb 2011 09 Feb 2011 USD/DTCTHE PRINCERIDGE GROUP LLC

415,000.000 NHFS Local 104.750000 15,026.46 0.00 0.00 434,712.501.000000

Base 104.750000 15,026.46 0.00 0.00 434,712.50
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153527AG1 Total

0.00 0.0058,437.511,762,000.000 Local 1,824,410.00

Base 58,437.51 0.00 0.00 1,824,410.00

7.25%   06 Mar 201416117LAR0 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTCHARTER COMMUNICATIONS OPT LLC

197,488.240 NHHL Local 97.435867 0.00 0.00 0.00 192,424.381.000000

Base 97.435867 0.00 0.00 0.00 192,424.38

1%   06 Sep 201616117LAX7 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTCHARTER COMMUNICATIONS

750,000.000 NHHM Local 66.581777 0.00 0.00 0.00 499,363.331.000000

Base 66.581777 0.00 0.00 0.00 499,363.33

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

728,914.670 NHHL Local 99.677283 0.00 0.00 0.00 726,562.341.000000

Base 99.677283 0.00 0.00 0.00 726,562.34

16117LAX7 Total

0.00 0.000.001,478,914.670 Local 1,225,925.67

Base 0.00 0.00 0.00 1,225,925.67

5.5%   27 Aug 201616388PAH5 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTCHEMTURA CORP

974,171.120 NHHL Local 99.000000 0.00 0.00 0.00 964,429.411.000000

Base 99.000000 0.00 0.00 0.00 964,429.41

8.375%   15 Oct 2020171871AN6 22 Mar 2011 25 Mar 2011 USD/DTCJ.P. MORGAN SECURITIES LLCCINCINNATI BELL INC

1,187,000.000 NHFS Local 99.250000 44,735.06 0.00 0.00 1,178,097.501.000000

Base 99.250000 44,735.06 0.00 0.00 1,178,097.50

25 Mar 2011 30 Mar 2011 USD/DTCJ.P. MORGAN SECURITIES LLC

794,000.000 NHFS Local 99.000000 30,847.45 0.00 0.00 786,060.001.000000

Base 99.000000 30,847.45 0.00 0.00 786,060.00
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171871AN6 Total

0.00 0.0075,582.511,981,000.000 Local 1,964,157.50

Base 75,582.51 0.00 0.00 1,964,157.50

1%   30 Apr 2016172442AG0 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTCINEMARK USA INC

1,472,441.830 NHHL Local 99.999999 0.00 0.00 0.00 1,472,441.821.000000

Base 99.999999 0.00 0.00 0.00 1,472,441.82

0.01%   30 Dec 201617285KAF2 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTCITADEL BROADCASTING CORP

1,980,000.000 NHHM Local 99.500000 0.00 0.00 0.00 1,970,100.001.000000

Base 99.500000 0.00 0.00 0.00 1,970,100.00

5.5%   15 Oct 2014172967EZ0 14 Mar 2011 17 Mar 2011 USD/DTCPERSHING LLCCITIGROUP INC

2,300,000.000 NHFJ Local 109.196000 53,411.11 0.00 0.00 2,511,508.001.000000

Base 109.196000 53,411.11 0.00 0.00 2,511,508.00

4.587%   15 Dec 2015172967FH9 09 Feb 2011 14 Feb 2011 USD/DTCCITIGROUPGLOBAL MARKETS INCCITIGROUP INC

3,700,000.000 NHFJ Local 103.827000 27,815.06 0.00 0.00 3,841,599.001.000000

Base 103.827000 27,815.06 0.00 0.00 3,841,599.00

14 Mar 2011 17 Mar 2011 USD/DTCCITIGROUPGLOBAL MARKETS INC

1,400,000.000 NHFJ Local 104.478000 16,411.27 0.00 0.00 1,462,692.001.000000

Base 104.478000 16,411.27 0.00 0.00 1,462,692.00

172967FH9 Total

0.00 0.0044,226.335,100,000.000 Local 5,304,291.00

Base 44,226.33 0.00 0.00 5,304,291.00

200%   30 Jun 2014181593AF1 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTCLARKE AMERN CORP

990,334.420 NHHM Local 89.149453 0.00 0.00 0.00 882,877.721.000000

Base 89.149453 0.00 0.00 0.00 882,877.72
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10.875%   01 Apr 20119190AAB3 28 Mar 2011 28 Mar 2011 USD/DTCNON CASH USE ONLYCOFFEYVILLE RESOURCES

2,774,000.000 NHFS Local 99.586935 0.00 0.00 0.00 2,762,541.581.000000

Base 99.586935 0.00 0.00 0.00 2,762,541.58

8.25%   15 Jan 2019203372AH0 11 Jan 2011 14 Jan 2011 USD/DTCJ.P. MORGAN SECURITIES LLCCOMMSCOPE INC

1,232,000.000 NHFS Local 100.000000 0.00 0.00 0.00 1,232,000.001.000000

Base 100.000000 0.00 0.00 0.00 1,232,000.00

15 Feb 2011 18 Feb 2011 USD/DTCCITIGROUPGLOBAL MARKETS INC SALOMON

1,403,000.000 NHFS Local 104.250000 10,931.71 0.00 0.00 1,462,627.501.000000

Base 104.250000 10,931.71 0.00 0.00 1,462,627.50

25 Feb 2011 02 Mar 2011 USD/DTCBANK OF AMERICA SECURITIES LLC

617,000.000 NHFS Local 104.250000 6,787.00 0.00 0.00 643,222.501.000000

Base 104.250000 6,787.00 0.00 0.00 643,222.50

203372AH0 Total

0.00 0.0017,718.713,252,000.000 Local 3,337,850.00

Base 17,718.71 0.00 0.00 3,337,850.00

4.75%   01 Feb 201420825CAS3 25 Mar 2011 30 Mar 2011 USD/DTCDEUTSCHE BANK SECURITIES INCCONOCOPHILLIPS

550,000.000 NHHW Local 109.080000 4,281.60 0.00 0.00 599,940.001.000000

Base 109.080000 4,281.60 0.00 0.00 599,940.00

8%   01 Apr 201720854PAD1 28 Feb 2011 USD/DTCEXCHANGE OFFER (NON CASH)CONSOL ENERGY INC

661,000.000 NHFS Local 100.000000 21,592.67 0.00 0.00 661,000.001.000000

Base 100.000000 21,592.67 0.00 0.00 661,000.00

28 Feb 2011 CANCEL USD/DTCEXCHANGE OFFER (NON CASH)

-661,000.000 NHFS Local 100.000000 -21,592.67 0.00 0.00 -661,000.001.000000

Base 100.000000 -21,592.67 0.00 0.00 -661,000.00
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28 Feb 2011 03 Mar 2011 USD/DTC3 EXCHANGE OFFER (NON CASH)

661,000.000 NHFS Local 100.000000 21,592.67 0.00 0.00 661,000.001.000000

Base 100.000000 21,592.67 0.00 0.00 661,000.00

20854PAD1 Total

0.00 0.0021,592.67661,000.000 Local 661,000.00

Base 21,592.67 0.00 0.00 661,000.00

8.25%   01 Apr 202020854PAF6 28 Feb 2011 USD/DTCEXCHANGE OFFER (NON CASH)CONSOL ENERGY INC

661,000.000 NHFS Local 100.000000 22,267.44 0.00 0.00 661,000.001.000000

Base 100.000000 22,267.44 0.00 0.00 661,000.00

28 Feb 2011 CANCEL USD/DTCEXCHANGE OFFER (NON CASH)

-661,000.000 NHFS Local 100.000000 -22,267.44 0.00 0.00 -661,000.001.000000

Base 100.000000 -22,267.44 0.00 0.00 -661,000.00

28 Feb 2011 03 Mar 2011 USD/DTC3 EXCHANGE OFFER (NON CASH)

661,000.000 NHFS Local 100.000000 22,267.44 0.00 0.00 661,000.001.000000

Base 100.000000 22,267.44 0.00 0.00 661,000.00

20854PAF6 Total

0.00 0.0022,267.44661,000.000 Local 661,000.00

Base 22,267.44 0.00 0.00 661,000.00

1%   28 Mar 201420902FAB9 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTCONSOLIDATED CONTAINER HLDGS

464,268.570 NHHM Local 88.393756 0.00 0.00 0.00 410,384.431.000000

Base 88.393756 0.00 0.00 0.00 410,384.43

0.48%   31 Dec 201420903EAL9 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTCONSOLIDATED COMMUNICATIONS IN

1,000,000.000 NHHM Local 83.500000 0.00 0.00 0.00 835,000.001.000000

Base 83.500000 0.00 0.00 0.00 835,000.00
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7.125%   01 Dec 2018209111EV1 15 Mar 2011 18 Mar 2011 USD/DTCJ.P. MORGAN CLEARING CORP.CONSOLIDATED EDISON CO NY INC

700,000.000 NHFJ Local 122.121000 14,823.96 0.00 0.00 854,847.001.000000

Base 122.121000 14,823.96 0.00 0.00 854,847.00

3.0625%   05 Jun 20121036CAQ0 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTCONSTELLATION BRANDS INC

422,072.020 NHHL Local 100.000000 0.00 0.00 0.00 422,072.021.000000

Base 100.000000 0.00 0.00 0.00 422,072.02

100%   22 Dec 20162129989A8 21 Dec 2010 05 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTCONVATEC HEALTHCARE

363,430.500 NHHL Local 99.500000 0.00 0.00 0.00 361,613.351.000000

Base 99.500000 0.00 0.00 0.00 361,613.35

8.5%   01 May 2018216762AE4 02 Feb 2011 USD/DTCEXCHANGE OFFER (NON CASH)COOPER STANDARD AUTOMOTI

1,870,000.000 NHFS Local 102.778342 40,179.03 0.00 0.00 1,921,955.001.000000

Base 102.778342 40,179.03 0.00 0.00 1,921,955.00

02 Feb 2011 CANCEL USD/DTCEXCHANGE OFFER (NON CASH)

-1,870,000.000 NHFS Local 102.778342 -40,179.03 0.00 0.00 -1,921,955.001.000000

Base 102.778342 -40,179.03 0.00 0.00 -1,921,955.00

04 Feb 2011 07 Feb 2011 USD/DTC3 EXCHANGE OFFER (NON CASH)

1,870,000.000 NHFS Local 102.778342 41,062.08 0.00 0.00 1,921,955.001.000000

Base 102.778342 41,062.08 0.00 0.00 1,921,955.00

216762AE4 Total

0.00 0.0041,062.081,870,000.000 Local 1,921,955.00

Base 41,062.08 0.00 0.00 1,921,955.00

0.73%   02 May 201221868EAB2 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTCOREL CORP

751,143.260 NHHM Local 88.079457 0.00 0.00 0.00 661,602.911.000000

Base 88.079457 0.00 0.00 0.00 661,602.91
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9.125%   01 Feb 2017225310AD3 01 Feb 2011 01 Feb 2011 USD/DTCMANDATORYEXCHANGE NON CASHCREDIT ACCEP CORP MICH

1,070,000.000 NHFS Local 97.965719 0.00 0.00 0.00 1,048,233.201.000000

Base 97.965719 0.00 0.00 0.00 1,048,233.20

6.75%   15 Feb 2021235825AB2 25 Jan 2011 28 Jan 2011 USD/DTCCITIGROUPGLOBAL MARKETS INC SALOMONDANA HOLDING CORP

1,000,000.000 NHFS 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

100%   21 Apr 201724227VAH1 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTDEALER COMPUTER SVCS INC

965,096.100 NHHL Local 99.250000 0.00 0.00 0.00 957,857.881.000000

Base 99.250000 0.00 0.00 0.00 957,857.88

0.1%   02 Apr 2014242369AG1 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTDEAN FOODS CO

412,132.230 NHHL Local 94.591803 0.00 0.00 0.00 389,843.311.000000

Base 94.591803 0.00 0.00 0.00 389,843.31

7.625%   15 Feb 201924522PAE3 01 Feb 2011 USD/DTCBANK OF AMERICA SECURITIES LLCBLUE MERGER SUB INC

997,000.000 NHFS Local 100.000000 0.00 0.00 0.00 997,000.001.000000

Base 100.000000 0.00 0.00 0.00 997,000.00

01 Feb 2011 CANCEL USD/DTCBANK OF AMERICA SECURITIES LLC

-997,000.000 NHFS Local 100.000000 0.00 0.00 0.00 -997,000.001.000000

Base 100.000000 0.00 0.00 0.00 -997,000.00

14 Feb 2011 USD/DTCGOLDMAN SACHS + CO

438,000.000 NHFS Local 101.875000 92.77 0.00 0.00 446,212.501.000000

Base 101.875000 92.77 0.00 0.00 446,212.50

14 Feb 2011 CANCEL USD/DTCGOLDMAN SACHS + CO

-438,000.000 NHFS Local 101.875000 -92.77 0.00 0.00 -446,212.501.000000

Base 101.875000 -92.77 0.00 0.00 -446,212.50
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14 Feb 2011 USD/DTCGOLDMAN SACHS + CO

863,000.000 NHFS Local 102.000000 182.79 0.00 0.00 880,260.001.000000

Base 102.000000 182.79 0.00 0.00 880,260.00

14 Feb 2011 CANCEL USD/DTCGOLDMAN SACHS + CO

-863,000.000 NHFS Local 102.000000 -182.79 0.00 0.00 -880,260.001.000000

Base 102.000000 -182.79 0.00 0.00 -880,260.00

24522PAE3 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

3.514%   30 Apr 201424736CAJ3 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTDELTA AIR LINES INC

1,227,735.370 NHHM Local 88.839439 0.00 0.00 0.00 1,090,713.221.000000

Base 88.839439 0.00 0.00 0.00 1,090,713.22

1%   07 Mar 201624736CAN4 07 Mar 2011 29 Mar 2011 USD/OTHCITIBANK ADRDELTA AIR LINES INC

347,644.890 NHHL Local 99.500001 0.00 0.00 0.00 345,906.671.000000

Base 99.500001 0.00 0.00 0.00 345,906.67

1%   11 Nov 201324802GAJ3 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTDELUXE ENTERTAINMENT SVCS   GR

377,906.980 NHHM Local 86.249999 0.00 0.00 0.00 325,944.771.000000

Base 86.249999 0.00 0.00 0.00 325,944.77

5.625%   15 Jan 201425179MAG8 25 Mar 2011 30 Mar 2011 USD/DTCBANK OF AMERICA SECURITIES LLCDEVON ENERGY CORP NEW

335,000.000 NHFI Local 110.631000 3,925.78 0.00 0.00 370,613.851.000000

Base 110.631000 3,925.78 0.00 0.00 370,613.85

1%   24 Oct 201425212FAJ6 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTDEX MEDIA EAST LLC

687,034.710 NHHL Local 100.000001 0.00 0.00 0.00 687,034.721.000000

Base 100.000001 0.00 0.00 0.00 687,034.72
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7%   24 Oct 201425212JAE9 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTDEX MEDIA WEST LLC

503,221.880 NHHM Local 98.919021 0.00 0.00 0.00 497,782.161.000000

Base 98.919021 0.00 0.00 0.00 497,782.16

6.375%   01 Mar 201225468PBX3 25 Mar 2011 30 Mar 2011 USD/DTCWELLS FARGO SECURITIES, LLCDISNEY WALT CO NEW MTN BK ENTR

840,000.000 NHFI Local 105.567000 4,313.75 0.00 0.00 886,762.801.000000

Base 105.567000 4,313.75 0.00 0.00 886,762.80

5.9%   15 Feb 2015260543CA9 15 Mar 2011 18 Mar 2011 USD/DTCMORGAN STANLEY CO INCORPORATEDDOW CHEM CO

2,900,000.000 NHFJ Local 112.103000 15,684.17 0.00 0.00 3,250,987.001.000000

Base 112.103000 15,684.17 0.00 0.00 3,250,987.00

6.3%   01 Feb 2014264399EQ5 25 Mar 2011 30 Mar 2011 USD/DTCKEYBANC CAPITAL MARKETS INCDUKE ENERGY CO

1,000,000.000 NHFI Local 111.854000 10,325.00 0.00 0.00 1,118,540.001.000000

Base 111.854000 10,325.00 0.00 0.00 1,118,540.00

1%   02 Apr 201326816JAL1 18 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTDYNEGY HLDGS INC

22,138.980 NHHM Local 99.374993 0.00 0.00 0.00 22,000.611.000000

Base 99.374993 0.00 0.00 0.00 22,000.61

18 Mar 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-22,138.980 NHHM Local 99.374993 0.00 0.00 0.00 -22,000.611.000000

Base 99.374993 0.00 0.00 0.00 -22,000.61

09 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

33,208.480 NHHM Local 99.375009 0.00 0.00 0.00 33,000.931.000000

Base 99.375009 0.00 0.00 0.00 33,000.93

09 Mar 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-33,208.480 NHHM Local 99.375009 0.00 0.00 0.00 -33,000.931.000000

Base 99.375009 0.00 0.00 0.00 -33,000.93
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09 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

33,208.480 NHHM Local 99.375009 0.00 0.00 0.00 33,000.931.000000

Base 99.375009 0.00 0.00 0.00 33,000.93

09 Mar 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-33,208.480 NHHM Local 99.375009 0.00 0.00 0.00 -33,000.931.000000

Base 99.375009 0.00 0.00 0.00 -33,000.93

18 Mar 2011 18 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

22,138.980 NHHM Local 99.374993 0.00 0.00 0.00 22,000.611.000000

Base 99.374993 0.00 0.00 0.00 22,000.61

09 Mar 2011 OPEN USD/BOS10 STATE STREET BANK AND TRUST

33,122.670 NHHM Local 99.374989 0.00 0.00 0.00 32,915.651.000000

Base 99.374989 0.00 0.00 0.00 32,915.65

26816JAL1 Total

0.00 0.000.0055,261.650 Local 54,916.26

Base 0.00 0.00 0.00 54,916.26

1%   02 Apr 201326816JAN7 18 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTDYNEGY HLDGS INC

277,861.020 NHHM Local 99.375000 0.00 0.00 0.00 276,124.391.000000

Base 99.375000 0.00 0.00 0.00 276,124.39

18 Mar 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-277,861.020 NHHM Local 99.375000 0.00 0.00 0.00 -276,124.391.000000

Base 99.375000 0.00 0.00 0.00 -276,124.39

09 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

416,791.520 NHHM Local 99.374999 0.00 0.00 0.00 414,186.571.000000

Base 99.374999 0.00 0.00 0.00 414,186.57
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09 Mar 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-416,791.520 NHHM Local 99.374999 0.00 0.00 0.00 -414,186.571.000000

Base 99.374999 0.00 0.00 0.00 -414,186.57

09 Mar 2011 OPEN USD/BOS24 STATE STREET BANK AND TRUST

416,791.520 NHHM Local 99.374999 0.00 0.00 0.00 414,186.571.000000

Base 99.374999 0.00 0.00 0.00 414,186.57

18 Mar 2011 18 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

277,861.020 NHHM Local 99.375000 0.00 0.00 0.00 276,124.391.000000

Base 99.375000 0.00 0.00 0.00 276,124.39

26816JAN7 Total

0.00 0.000.00694,652.540 Local 690,310.96

Base 0.00 0.00 0.00 690,310.96

7.375%   15 Mar 202128660GAE6 13 Jan 2011 21 Jan 2011 USD/DTCJ.P. MORGAN SECURITIES LLCELIZABETH ARDEN INC

200,000.000 NHFS Local 100.000000 0.00 0.00 0.00 200,000.001.000000

Base 100.000000 0.00 0.00 0.00 200,000.00

1%   13 Aug 201629276JAC8 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTENERGYSOLUTIONS INC

1,702,423.910 NHHL Local 97.499999 0.00 0.00 0.00 1,659,863.311.000000

Base 97.499999 0.00 0.00 0.00 1,659,863.31

8.75%   01 Aug 201729382RAD9 06 Jan 2011 07 Jan 2011 USD/DTC1 EXCHANGE OFFER (NON CASH)ENTRAVISION COMMUNICATIO

749,000.000 NHFS Local 99.607484 28,945.73 0.00 0.00 746,060.061.000000

Base 99.607484 28,945.73 0.00 0.00 746,060.06

8.125%   01 Mar 201829444UAJ5 12 Jan 2011 18 Jan 2011 USD/DTCCITIGROUPGLOBAL MARKETS INC SALOMONEQUINIX INC

335,000.000 NHFS Local 106.625000 10,358.25 0.00 0.00 357,193.751.000000

Base 106.625000 10,358.25 0.00 0.00 357,193.75



Prepared by State StreetPage 608

Purchase Report by Report Date
Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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 Mar 2011 28 Mar 2011 USD/DTCNON CASH USE ONLY

3,552,000.000 NHFS Local 102.435318 0.00 0.00 0.00 3,638,502.501.000000

Base 102.435318 0.00 0.00 0.00 3,638,502.50

29444UAJ5 Total

0.00 0.0010,358.253,887,000.000 Local 3,995,696.25

Base 10,358.25 0.00 0.00 3,995,696.25

9.5%   01 Feb 201629445GAH9 07 Mar 2011 10 Mar 2011 USD/DTCTHE PRINCERIDGE GROUP LLCEQUINOX HOLDINGS INC

709,000.000 NHFS Local 108.500000 7,296.79 0.00 0.00 769,265.001.000000

Base 108.500000 7,296.79 0.00 0.00 769,265.00

8.625%   01 Feb 2018302051AP2 13 Jan 2011 25 Jan 2011 USD/DTCDEUTSCHE BANK SECURITIES INCEXIDE TECHNOLOGIES

615,000.000 NHFS Local 100.000000 0.00 0.00 0.00 615,000.001.000000

Base 100.000000 0.00 0.00 0.00 615,000.00

8.5%   15 Dec 2016302203AA2 03 Mar 2011 08 Mar 2011 USD/DTCGOLDMAN SACHS + COEXPRO FINANCE LUXEMBOURG

105,000.000 NHFS Local 100.500000 2,057.71 0.00 0.00 105,525.001.000000

Base 100.500000 2,057.71 0.00 0.00 105,525.00

04 Mar 2011 09 Mar 2011 USD/DTCMORGAN STANLEY CO INCORPORATED

469,000.000 NHFS Local 100.750000 9,301.83 0.00 0.00 472,517.501.000000

Base 100.750000 9,301.83 0.00 0.00 472,517.50

02 Mar 2011 07 Mar 2011 USD/DTCBANK OF AMERICA SECURITIES LLC

208,000.000 NHFS Local 100.000000 4,027.11 0.00 0.00 208,000.001.000000

Base 100.000000 4,027.11 0.00 0.00 208,000.00

07 Mar 2011 10 Mar 2011 USD/DTCBANK OF AMERICA SECURITIES LLC

721,000.000 NHFS Local 100.625000 14,470.07 0.00 0.00 725,506.251.000000

Base 100.625000 14,470.07 0.00 0.00 725,506.25
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04 Mar 2011 09 Mar 2011 USD/DTCBANK OF AMERICA SECURITIES LLC

469,000.000 NHFS Local 101.000000 9,301.83 0.00 0.00 473,690.001.000000

Base 101.000000 9,301.83 0.00 0.00 473,690.00

302203AA2 Total

0.00 0.0039,158.551,972,000.000 Local 1,985,238.75

Base 39,158.55 0.00 0.00 1,985,238.75

1%   25 Jan 201630599V9W7 24 Jan 2011 24 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTFAIRPOINT COMMUNICATIONS, INC

727,326.010 NHHM Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

25 Jan 2011 09 Feb 2011 USD/BOSSTATE STREET BANK AND TRUST

750,000.000 NHHM Local 99.750000 0.00 0.00 0.00 748,125.001.000000

Base 99.750000 0.00 0.00 0.00 748,125.00

04 Feb 2011 11 Feb 2011 USD/BOSSTATE STREET BANK AND TRUST

1,785,714.280 NHHM Local 99.562499 0.00 0.00 0.00 1,777,901.781.000000

Base 99.562499 0.00 0.00 0.00 1,777,901.78

04 Feb 2011 23 Feb 2011 USD/BOS19 STATE STREET BANK AND TRUST

714,285.720 NHHM Local 99.486435 0.00 0.00 0.00 710,617.401.000000

Base 99.486435 0.00 0.00 0.00 710,617.40

30599V9W7 Total

0.00 0.000.003,977,326.010 Local 3,236,644.18

Base 0.00 0.00 0.00 3,236,644.18

5.5%   01 Dec 20223128MBQ75 26 Jan 2011 31 Jan 2011 USD/FEDNATIONAL FINANCIAL SERVICES CORP.FED HM LN PC POOL G12978

322,376.940 NHID Local 108.031251 1,477.56 0.00 0.00 348,267.841.000000

958,190.000 Base 108.031251 1,477.56 0.00 0.00 348,267.84
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22 Feb 2011 USD/FEDSOUTHWESTSECURITIES

259,532.150 NHID Local 107.593749 1,070.57 0.00 0.00 279,240.371.000000

80,259,500.000 Base 107.593749 1,070.57 0.00 0.00 279,240.37

22 Feb 2011 CANCEL USD/FEDSOUTHWESTSECURITIES

-259,532.150 NHID Local 107.593749 -1,070.57 0.00 0.00 -279,240.371.000000

-80,259,500.000 Base 107.593749 -1,070.57 0.00 0.00 -279,240.37

23 Feb 2011 28 Feb 2011 USD/FEDSTEPHENS,INC.

388,039.520 NHID Local 107.640626 1,600.66 0.00 0.00 417,688.171.000000

1,200,000.000 Base 107.640626 1,600.66 0.00 0.00 417,688.17

24 Feb 2011 28 Feb 2011 USD/FEDSTEPHENS,INC.

408,088.230 NHID Local 108.031251 1,683.36 0.00 0.00 440,862.821.000000

1,262,000.000 Base 108.031251 1,683.36 0.00 0.00 440,862.82

22 Feb 2011 28 Feb 2011 USD/FEDSOUTHWESTSECURITIES

259,532.150 NHID Local 107.593749 1,070.57 0.00 0.00 279,240.371.000000

802,595.000 Base 107.593749 1,070.57 0.00 0.00 279,240.37

3128MBQ75 Total

0.00 0.005,832.151,378,036.840 Local 1,486,059.20

4,222,785.000 Base 5,832.15 0.00 0.00 1,486,059.20

5.5%   01 Feb 20233128MBSK4 18 Mar 2011 28 Mar 2011 USD/FEDCANTOR FITZGERALD & CO./CASTLEOAK SFED HM LN PC POOL G13022

230,769.160 NHID Local 108.312497 951.92 0.00 0.00 249,951.841.000000

830,000.000 Base 108.312497 951.92 0.00 0.00 249,951.84

4.5%   01 May 20243128MCFN0 06 Jan 2011 USD/FEDRBC CAPITAL MARKETSFED HM LN PC POOL G13573

5,435,439.000 NHFI Local 104.296881 12,229.74 0.00 0.00 5,668,993.361.000000

8,714,000.000 Base 104.296881 12,229.74 0.00 0.00 5,668,993.36
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06 Jan 2011 CANCEL USD/FEDRBC CAPITAL MARKETS

-5,435,439.000 NHFI Local 104.296881 -12,229.74 0.00 0.00 -5,668,993.361.000000

-8,714,000.000 Base 104.296881 -12,229.74 0.00 0.00 -5,668,993.36

06 Jan 2011 19 Jan 2011 USD/FEDRBC CAPITAL MARKETS

5,131,909.000 NHFI Local 104.296885 11,546.80 0.00 0.00 5,352,421.271.000000

8,714,000.000 Base 104.296885 11,546.80 0.00 0.00 5,352,421.27

3128MCFN0 Total

0.00 0.0011,546.805,131,909.000 Local 5,352,421.27

8,714,000.000 Base 11,546.80 0.00 0.00 5,352,421.27

4.5%   01 Mar 20233128MMHX4 06 Jan 2011 USD/FEDARBOR RESEARCH AND TRADING LTD.FED HM LN PC POOL G18245

2,916,952.000 NHFI Local 104.296887 6,563.14 0.00 0.00 3,042,290.131.000000

7,005,676.000 Base 104.296887 6,563.14 0.00 0.00 3,042,290.13

06 Jan 2011 CANCEL USD/FEDARBOR RESEARCH AND TRADING LTD.

-2,916,952.000 NHFI Local 104.296887 -6,563.14 0.00 0.00 -3,042,290.131.000000

-7,005,676.000 Base 104.296887 -6,563.14 0.00 0.00 -3,042,290.13

06 Jan 2011 19 Jan 2011 USD/FEDARBOR RESEARCH AND TRADING LTD.

2,679,089.000 NHFI Local 104.296876 6,027.95 0.00 0.00 2,794,206.151.000000

7,005,676.000 Base 104.296876 6,027.95 0.00 0.00 2,794,206.15

3128MMHX4 Total

0.00 0.006,027.952,679,089.000 Local 2,794,206.15

7,005,676.000 Base 6,027.95 0.00 0.00 2,794,206.15

4.5%   01 Apr 20243128MMKU6 06 Jan 2011 USD/FEDRBC CAPITAL MARKETSFED HM LN PC POOL G18306

6,237,251.000 NHFI Local 104.296878 14,033.82 0.00 0.00 6,505,258.051.000000

9,541,500.000 Base 104.296878 14,033.82 0.00 0.00 6,505,258.05
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06 Jan 2011 CANCEL USD/FEDRBC CAPITAL MARKETS

-6,237,251.000 NHFI Local 104.296878 -14,033.82 0.00 0.00 -6,505,258.051.000000

-9,541,500.000 Base 104.296878 -14,033.82 0.00 0.00 -6,505,258.05

06 Jan 2011 19 Jan 2011 USD/FEDRBC CAPITAL MARKETS

5,898,096.000 NHFI Local 104.296891 13,270.72 0.00 0.00 6,151,530.781.000000

9,541,500.000 Base 104.296891 13,270.72 0.00 0.00 6,151,530.78

3128MMKU6 Total

0.00 0.0013,270.725,898,096.000 Local 6,151,530.78

9,541,500.000 Base 13,270.72 0.00 0.00 6,151,530.78

4%   01 Mar 20263128PUJ60 14 Mar 2011 17 Mar 2011 USD/FEDBONY/GRIFFIN KUBIK STEPHENSFED HM LN PC POOL J14785

5,000,000.000 NHFJ Local 103.984375 8,888.89 0.00 0.00 5,199,218.751.000000

5,000,000.000 Base 103.984375 8,888.89 0.00 0.00 5,199,218.75

2.3%   24 Feb 201531331KCW8 17 Mar 2011 18 Mar 2011 USD/FEDBARCLAYS CAPITAL INC.FEDERAL FARM CREDIT BANK

2,700,000.000 NHFJ Local 100.910000 4,140.00 0.00 0.00 2,724,570.001.000000

Base 100.910000 4,140.00 0.00 0.00 2,724,570.00

21 Mar 2011 22 Mar 2011 USD/FEDBARCLAYS CAPITAL INC.

2,700,000.000 NHFJ Local 100.850000 4,830.00 0.00 0.00 2,722,950.001.000000

Base 100.850000 4,830.00 0.00 0.00 2,722,950.00

31331KCW8 Total

0.00 0.008,970.005,400,000.000 Local 5,447,520.00

Base 8,970.00 0.00 0.00 5,447,520.00

4.875%   27 Nov 20133133XHXW7 16 Mar 2011 17 Mar 2011 USD/FEDBONY/GRIFFIN KUBIK STEPHENSFEDERAL HOME LOAN BANK

2,700,000.000 NHFJ Local 110.455000 40,218.75 0.00 0.00 2,982,285.001.000000

Base 110.455000 40,218.75 0.00 0.00 2,982,285.00
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4.875%   17 May 20173133XKQX6 16 Mar 2011 17 Mar 2011 USD/FEDDEUTSCHE BANK SECURITIES INCFEDERAL HOME LOAN BANK

2,900,000.000 NHFJ Local 113.427900 47,125.00 0.00 0.00 3,289,409.101.000000

Base 113.427900 47,125.00 0.00 0.00 3,289,409.10

5%   17 Nov 20173133XMQ87 14 Mar 2011 16 Mar 2011 USD/FEDMORGAN STANLEY CO INCORPORATEDFEDERAL HOME LOAN BANK

5,000,000.000 NHHW Local 113.237000 82,638.89 0.00 0.00 5,661,850.001.000000

Base 113.237000 82,638.89 0.00 0.00 5,661,850.00

14 Mar 2011 16 Mar 2011 USD/FEDMORGAN STANLEY CO INCORPORATED

4,000,000.000 NHFI Local 113.237000 66,111.11 0.00 0.00 4,529,480.001.000000

Base 113.237000 66,111.11 0.00 0.00 4,529,480.00

3133XMQ87 Total

0.00 0.00148,750.009,000,000.000 Local 10,191,330.00

Base 148,750.00 0.00 0.00 10,191,330.00

4%   06 Sep 20133133XRX88 16 Mar 2011 17 Mar 2011 USD/FEDBONY/GRIFFIN KUBIK STEPHENSFEDERAL HOME LOAN BANK

1,800,000.000 NHFJ Local 107.569000 2,200.00 0.00 0.00 1,936,242.001.000000

Base 107.569000 2,200.00 0.00 0.00 1,936,242.00

14 Mar 2011 16 Mar 2011 USD/FEDDEUTSCHE BANK SECURITIES INC

5,000,000.000 NHFI Local 107.412000 5,555.56 0.00 0.00 5,370,600.001.000000

Base 107.412000 5,555.56 0.00 0.00 5,370,600.00

14 Mar 2011 16 Mar 2011 USD/FEDDEUTSCHE BANK SECURITIES INC

10,000,000.000 NHHW Local 107.412000 11,111.11 0.00 0.00 10,741,200.001.000000

Base 107.412000 11,111.11 0.00 0.00 10,741,200.00

3133XRX88 Total

0.00 0.0018,866.6716,800,000.000 Local 18,048,042.00

Base 18,866.67 0.00 0.00 18,048,042.00
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3.625%   16 Sep 20113133XS4S4 20 Jan 2011 25 Jan 2011 USD/FEDBANK OF AMERICA SECURITIES LLCFEDERAL HOME LOAN BANK

8,410,000.000 NHHW Local 102.173000 109,242.40 0.00 0.00 8,592,749.301.000000

Base 102.173000 109,242.40 0.00 0.00 8,592,749.30

20 Jan 2011 25 Jan 2011 USD/FEDBANK OF AMERICA SECURITIES LLC

4,000,000.000 NHFI Local 102.173000 51,958.33 0.00 0.00 4,086,920.001.000000

Base 102.173000 51,958.33 0.00 0.00 4,086,920.00

3133XS4S4 Total

0.00 0.00161,200.7312,410,000.000 Local 12,679,669.30

Base 161,200.73 0.00 0.00 12,679,669.30

1.625%   26 Sep 20123133XUUJ0 14 Mar 2011 16 Mar 2011 USD/FEDDEUTSCHE BANK SECURITIES INCFEDERAL HOME LOAN BANK

7,500,000.000 NHFI Local 101.816000 57,552.08 0.00 0.00 7,636,200.001.000000

Base 101.816000 57,552.08 0.00 0.00 7,636,200.00

14 Mar 2011 USD/FEDDEUTSCHE BANK SECURITIES INC

7,500,000.000 NHFI Local 109.361000 57,187.50 0.00 0.00 8,202,075.001.000000

Base 109.361000 57,187.50 0.00 0.00 8,202,075.00

14 Mar 2011 CANCEL USD/FEDDEUTSCHE BANK SECURITIES INC

-7,500,000.000 NHFI Local 109.361000 -57,187.50 0.00 0.00 -8,202,075.001.000000

Base 109.361000 -57,187.50 0.00 0.00 -8,202,075.00

14 Mar 2011 16 Mar 2011 USD/FEDDEUTSCHE BANK SECURITIES INC

10,000,000.000 NHHW Local 101.816000 76,736.11 0.00 0.00 10,181,600.001.000000

Base 101.816000 76,736.11 0.00 0.00 10,181,600.00

3133XUUJ0 Total

0.00 0.00134,288.1917,500,000.000 Local 17,817,800.00

Base 134,288.19 0.00 0.00 17,817,800.00
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1.625%   21 Nov 20123133XVEM9 14 Mar 2011 16 Mar 2011 USD/FEDDEUTSCHE BANK SECURITIES INCFEDERAL HOME LOAN BANK

5,000,000.000 NHFI Local 101.843400 25,954.86 0.00 0.00 5,092,170.001.000000

Base 101.843400 25,954.86 0.00 0.00 5,092,170.00

14 Mar 2011 16 Mar 2011 USD/FEDDEUTSCHE BANK SECURITIES INC

10,000,000.000 NHHW Local 101.843400 51,909.72 0.00 0.00 10,184,340.001.000000

Base 101.843400 51,909.72 0.00 0.00 10,184,340.00

3133XVEM9 Total

0.00 0.0077,864.5815,000,000.000 Local 15,276,510.00

Base 77,864.58 0.00 0.00 15,276,510.00

4.5%   15 Jan 20143134A4UM4 16 Mar 2011 17 Mar 2011 USD/FEDBONY/GRIFFIN KUBIK STEPHENSFREDDIE MAC

3,000,000.000 NHFJ Local 109.672000 23,250.00 0.00 0.00 3,290,160.001.000000

Base 109.672000 23,250.00 0.00 0.00 3,290,160.00

14 Mar 2011 16 Mar 2011 USD/FEDDEUTSCHE BANK SECURITIES INC

10,000,000.000 NHHW Local 109.361000 76,250.00 0.00 0.00 10,936,100.001.000000

Base 109.361000 76,250.00 0.00 0.00 10,936,100.00

14 Mar 2011 16 Mar 2011 USD/FEDDEUTSCHE BANK SECURITIES INC

7,500,000.000 NHFI Local 109.361000 57,187.50 0.00 0.00 8,202,075.001.000000

Base 109.361000 57,187.50 0.00 0.00 8,202,075.00

3134A4UM4 Total

0.00 0.00156,687.5020,500,000.000 Local 22,428,335.00

Base 156,687.50 0.00 0.00 22,428,335.00

4.5%   15 Jan 20153134A4UX0 16 Mar 2011 17 Mar 2011 USD/FEDPERSHING LLCFREDDIE MAC

2,800,000.000 NHFJ Local 110.988000 21,700.00 0.00 0.00 3,107,664.001.000000

Base 110.988000 21,700.00 0.00 0.00 3,107,664.00
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4.75%   17 Nov 20153134A4VG6 14 Mar 2011 16 Mar 2011 USD/FEDMORGAN STANLEY CO INCORPORATEDFREDDIE MAC

5,000,000.000 NHFI Local 111.825000 78,506.94 0.00 0.00 5,591,250.001.000000

Base 111.825000 78,506.94 0.00 0.00 5,591,250.00

14 Mar 2011 16 Mar 2011 USD/FEDMORGAN STANLEY CO INCORPORATED

10,000,000.000 NHHW Local 111.825000 157,013.89 0.00 0.00 11,182,500.001.000000

Base 111.825000 157,013.89 0.00 0.00 11,182,500.00

3134A4VG6 Total

0.00 0.00235,520.8315,000,000.000 Local 16,773,750.00

Base 235,520.83 0.00 0.00 16,773,750.00

2%   25 Aug 20143134G15G5 25 Feb 2011 01 Mar 2011 USD/FEDCABRERA CAPITAL MARKETSFREDDIE MAC

1,040,000.000 NHID Local 100.185000 346.67 0.00 0.00 1,041,924.001.000000

Base 100.185000 346.67 0.00 0.00 1,041,924.00

2.1797%   27 Dec 201313551AN3 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTFEDERAL MOGUL CORP

412,737.640 NHHL Local 85.951353 0.00 0.00 0.00 354,753.591.000000

Base 85.951353 0.00 0.00 0.00 354,753.59

2.1509%   27 Dec 201313551AP8 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTFEDERAL MOGUL CORP

81,943.410 NHHL Local 85.875008 0.00 0.00 0.00 70,368.911.000000

Base 85.875008 0.00 0.00 0.00 70,368.91

4.375%   15 Sep 201231359MPF4 14 Mar 2011 16 Mar 2011 USD/FEDPERSHING LLCFANNIE MAE

7,500,000.000 NHFI Local 105.901000 911.46 0.00 0.00 7,942,575.001.000000

Base 105.901000 911.46 0.00 0.00 7,942,575.00

14 Mar 2011 16 Mar 2011 USD/FEDPERSHING LLC

10,000,000.000 NHHW Local 105.901000 1,215.28 0.00 0.00 10,590,100.001.000000

Base 105.901000 1,215.28 0.00 0.00 10,590,100.00
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31359MPF4 Total

0.00 0.002,126.7417,500,000.000 Local 18,532,675.00

Base 2,126.74 0.00 0.00 18,532,675.00

4.375%   15 Mar 201331359MRG0 14 Mar 2011 16 Mar 2011 USD/FEDPERSHING LLCFANNIE MAE

5,000,000.000 NHFI Local 107.262000 607.64 0.00 0.00 5,363,100.001.000000

Base 107.262000 607.64 0.00 0.00 5,363,100.00

14 Mar 2011 16 Mar 2011 USD/FEDPERSHING LLC

10,000,000.000 NHHW Local 107.262000 1,215.28 0.00 0.00 10,726,200.001.000000

Base 107.262000 1,215.28 0.00 0.00 10,726,200.00

31359MRG0 Total

0.00 0.001,822.9215,000,000.000 Local 16,089,300.00

Base 1,822.92 0.00 0.00 16,089,300.00

5.375%   15 Jul 201631359MS61 14 Mar 2011 16 Mar 2011 USD/FEDMORGAN STANLEY CO INCORPORATEDFANNIE MAE

7,500,000.000 NHHW Local 114.999000 68,307.29 0.00 0.00 8,624,925.001.000000

Base 114.999000 68,307.29 0.00 0.00 8,624,925.00

14 Mar 2011 16 Mar 2011 USD/FEDMORGAN STANLEY CO INCORPORATED

4,000,000.000 NHFI Local 114.999000 36,430.56 0.00 0.00 4,599,960.001.000000

Base 114.999000 36,430.56 0.00 0.00 4,599,960.00

31359MS61 Total

0.00 0.00104,737.8511,500,000.000 Local 13,224,885.00

Base 104,737.85 0.00 0.00 13,224,885.00

2.375%   11 Apr 20163135G0BA0 17 Mar 2011 18 Mar 2011 USD/FEDCANTOR FITZGERALD/CANTOR CLEARING SFANNIE MAE

1,700,000.000 NHFJ Local 101.017000 1,570.14 0.00 0.00 1,717,289.001.000000

Base 101.017000 1,570.14 0.00 0.00 1,717,289.00
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3.75%   27 Mar 20193137EACA5 14 Mar 2011 17 Mar 2011 USD/FEDMORGAN STANLEY CO INCORPORATEDFREDDIE MAC

2,000,000.000 NHFI Local 104.015900 35,416.67 0.00 0.00 2,080,318.001.000000

Base 104.015900 35,416.67 0.00 0.00 2,080,318.00

4%   01 Mar 20263138A8SR8 15 Mar 2011 18 Mar 2011 USD/FEDBARCLAYS CAPITAL INC.FNMA POOL AH6827

5,000,000.000 NHHW Local 103.734375 9,444.44 0.00 0.00 5,186,718.751.000000

5,000,000.000 Base 103.734375 9,444.44 0.00 0.00 5,186,718.75

4.5%   01 Apr 20413138AA4V0 15 Mar 2011 18 Mar 2011 USD/FEDBANK OF AMERICA SECURITIES LLCFNMA POOL AH8935

28,000,000.000 NHHW Local 102.750000 59,500.00 0.00 0.00 28,770,000.001.000000

28,000,000.000 Base 102.750000 59,500.00 0.00 0.00 28,770,000.00

5.625%   12 Jun 201731398ADM1 14 Mar 2011 16 Mar 2011 USD/FEDDEUTSCHE BANK SECURITIES INCFANNIE MAE

5,000,000.000 NHHW Local 114.948100 70,173.61 0.00 0.00 5,747,405.001.000000

Base 114.948100 70,173.61 0.00 0.00 5,747,405.00

14 Mar 2011 16 Mar 2011 USD/FEDDEUTSCHE BANK SECURITIES INC

5,000,000.000 NHFI Local 114.948100 70,173.61 0.00 0.00 5,747,405.001.000000

Base 114.948100 70,173.61 0.00 0.00 5,747,405.00

31398ADM1 Total

0.00 0.00140,347.2210,000,000.000 Local 11,494,810.00

Base 140,347.22 0.00 0.00 11,494,810.00

3.625%   12 Feb 201331398AKY7 14 Mar 2011 16 Mar 2011 USD/FEDPERSHING LLCFANNIE MAE

7,500,000.000 NHFI Local 105.570000 25,677.08 0.00 0.00 7,917,750.001.000000

Base 105.570000 25,677.08 0.00 0.00 7,917,750.00

14 Mar 2011 16 Mar 2011 USD/FEDPERSHING LLC

10,000,000.000 NHHW Local 105.570000 34,236.11 0.00 0.00 10,557,000.001.000000

Base 105.570000 34,236.11 0.00 0.00 10,557,000.00
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31398AKY7 Total

0.00 0.0059,913.1917,500,000.000 Local 18,474,750.00

Base 59,913.19 0.00 0.00 18,474,750.00

3.25%   09 Apr 201331398AMW9 16 Mar 2011 17 Mar 2011 USD/FEDUBS FINANCIAL SERVICES INCFANNIE MAE

4,700,000.000 NHFJ Local 105.228000 67,040.28 0.00 0.00 4,945,716.001.000000

Base 105.228000 67,040.28 0.00 0.00 4,945,716.00

2.375%   28 Jul 201531398AU34 16 Mar 2011 17 Mar 2011 USD/FEDPERSHING LLCFANNIE MAE

2,400,000.000 NHFJ Local 102.400000 7,758.33 0.00 0.00 2,457,600.001.000000

Base 102.400000 7,758.33 0.00 0.00 2,457,600.00

5.5%   01 Jul 203731410WPF9 15 Mar 2011 18 Mar 2011 USD/FEDWELLS FARGO SECURITIES LLCFNMA POOL 899622

14,985,169.000 NHHW Local 107.812506 38,919.82 0.00 0.00 16,155,886.191.000000

40,460,000.000 Base 107.812506 38,919.82 0.00 0.00 16,155,886.19

6%   01 Sep 203831412NFD3 15 Mar 2011 18 Mar 2011 USD/FEDFTN FINANCIAL SECURITIESFNMA POOL 929964

12,021,416.000 NHHW Local 109.531258 34,060.68 0.00 0.00 13,167,208.191.000000

23,800,000.000 Base 109.531258 34,060.68 0.00 0.00 13,167,208.19

4.5%   01 Jul 202431412P2K6 06 Jan 2011 USD/FEDNATIONAL FINANCIAL SERVICES CORP.FNMA POOL 931478

4,170,537.000 NHFI Local 104.718759 9,383.71 0.00 0.00 4,367,334.571.000000

5,323,000.000 Base 104.718759 9,383.71 0.00 0.00 4,367,334.57

06 Jan 2011 CANCEL USD/FEDNATIONAL FINANCIAL SERVICES CORP.

-4,170,537.000 NHFI Local 104.718759 -9,383.71 0.00 0.00 -4,367,334.571.000000

-5,323,000.000 Base 104.718759 -9,383.71 0.00 0.00 -4,367,334.57

06 Jan 2011 19 Jan 2011 USD/FEDNATIONAL FINANCIAL SERVICES CORP.

4,035,466.000 NHFI Local 104.718755 9,079.80 0.00 0.00 4,225,889.771.000000

5,323,000.000 Base 104.718755 9,079.80 0.00 0.00 4,225,889.77
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31412P2K6 Total

0.00 0.009,079.804,035,466.000 Local 4,225,889.77

5,323,000.000 Base 9,079.80 0.00 0.00 4,225,889.77

5%   01 Apr 203931412PFL0 15 Mar 2011 18 Mar 2011 USD/FEDBANK OF AMERICA SECURITIES LLCFNMA POOL 930871

19,023,814.000 NHHW Local 105.531253 44,917.34 0.00 0.00 20,076,069.231.000000

37,060,000.000 Base 105.531253 44,917.34 0.00 0.00 20,076,069.23

4.5%   01 Apr 202431412PKW0 15 Mar 2011 18 Mar 2011 USD/FEDBANK OF AMERICA SECURITIES LLCFNMA POOL 931009

4,145,384.000 NHHW Local 105.718766 8,808.94 0.00 0.00 4,382,448.821.000000

8,500,000.000 Base 105.718766 8,808.94 0.00 0.00 4,382,448.82

5%   01 Sep 202331415VXQ3 15 Mar 2011 USD/FEDBANK OF AMERICA SECURITIES LLCFNMA POOL 990887

5,491,510.000 NHHW Local 107.156262 12,966.07 0.00 0.00 5,884,496.821.000000

5,491,510.000 Base 107.156262 12,966.07 0.00 0.00 5,884,496.82

15 Mar 2011 CANCEL USD/FEDBANK OF AMERICA SECURITIES LLC

-5,491,510.000 NHHW Local 107.156262 -12,966.07 0.00 0.00 -5,884,496.821.000000

-5,491,510.000 Base 107.156262 -12,966.07 0.00 0.00 -5,884,496.82

15 Mar 2011 18 Mar 2011 USD/FEDBANK OF AMERICA SECURITIES LLC

5,491,510.000 NHHW Local 107.156261 12,966.07 0.00 0.00 5,884,496.821.000000

29,830,000.000 Base 107.156261 12,966.07 0.00 0.00 5,884,496.82

31415VXQ3 Total

0.00 0.0012,966.075,491,510.000 Local 5,884,496.82

29,830,000.000 Base 12,966.07 0.00 0.00 5,884,496.82

5.5%   01 Dec 202331416BZ27 07 Feb 2011 28 Feb 2011 USD/FEDBAIRD  ROBERT W. & COMPANY INCORPORFNMA POOL 995461

496,704.470 NHID Local 107.843749 2,048.91 0.00 0.00 535,664.721.000000

1,275,000.000 Base 107.843749 2,048.91 0.00 0.00 535,664.72
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4%   01 Aug 201931417YEY9 15 Mar 2011 USD/FEDICBCFS LLCFNMA POOL MA0150

7,504,439.000 NHFI Local 105.250010 14,175.05 0.00 0.00 7,898,422.801.000000

10,850,000.000 Base 105.250010 14,175.05 0.00 0.00 7,898,422.80

15 Mar 2011 CANCEL USD/FEDICBCFS LLC

-7,504,439.000 NHFI Local 105.250010 -14,175.05 0.00 0.00 -7,898,422.801.000000

-10,850,000.000 Base 105.250010 -14,175.05 0.00 0.00 -7,898,422.80

15 Mar 2011 USD/FEDICBCFS LLC

7,504,439.000 NHFI Local 105.250010 14,175.05 0.00 0.00 7,898,422.801.000000

10,850,000.000 Base 105.250010 14,175.05 0.00 0.00 7,898,422.80

31417YEY9 Total

0.00 0.0014,175.057,504,439.000 Local 7,898,422.80

10,850,000.000 Base 14,175.05 0.00 0.00 7,898,422.80

4.5%   01 May 202531418UC69 26 Jan 2011 31 Jan 2011 USD/FEDPERSHING LLCFNMA POOL AD6392

1,894,834.880 NHFJ Local 105.093750 7,105.63 0.00 0.00 1,991,353.031.000000

2,200,000.000 Base 105.093750 7,105.63 0.00 0.00 1,991,353.03

4.5%   01 Sep 204031419AN52 15 Mar 2011 18 Mar 2011 USD/FEDPERSHING LLCFNMA POOL AE0411

4,892,172.250 NHFJ Local 102.671875 10,395.87 0.00 0.00 5,022,884.981.000000

5,000,000.000 Base 102.671875 10,395.87 0.00 0.00 5,022,884.98

4%   01 Nov 204031419JSM1 15 Mar 2011 USD/FEDBANK OF AMERICA SECURITIES LLCFNMA POOL AE7723

9,007,691.000 NHHW Local 99.390629 17,014.53 0.00 0.00 8,952,800.711.000000

9,007,691.000 Base 99.390629 17,014.53 0.00 0.00 8,952,800.71

15 Mar 2011 CANCEL USD/FEDBANK OF AMERICA SECURITIES LLC

-9,007,691.000 NHHW Local 99.390629 -17,014.53 0.00 0.00 -8,952,800.711.000000

-9,007,691.000 Base 99.390629 -17,014.53 0.00 0.00 -8,952,800.71
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15 Mar 2011 18 Mar 2011 USD/FEDBANK OF AMERICA SECURITIES LLC

9,007,691.000 NHHW Local 99.390628 17,014.53 0.00 0.00 8,952,800.711.000000

9,100,000.000 Base 99.390628 17,014.53 0.00 0.00 8,952,800.71

31419JSM1 Total

0.00 0.0017,014.539,007,691.000 Local 8,952,800.71

9,100,000.000 Base 17,014.53 0.00 0.00 8,952,800.71

0.01%   18 Jul 201631620NAJ3 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTFIDELITY NATIONAL INF SOLU INC

748,125.000 NHHM Local 99.000000 0.00 0.00 0.00 740,643.751.000000

Base 99.000000 0.00 0.00 0.00 740,643.75

1%   03 Nov 201631679EAB0 23 Mar 2011 23 Mar 2011 USD/BOSSTATE 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

1%   12 Apr 201631850UAC3 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTFIRST AMERICAN CORP DEL

295,984.160 NHHL Local 99.000000 0.00 0.00 0.00 293,024.321.000000

Base 99.000000 0.00 0.00 0.00 293,024.32

3.01%   24 Sep 201432007UAF6 28 Mar 2011 28 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTFIRST DATA CORP

950,810.640 NHHM Local 86.082290 0.00 0.00 0.00 818,479.581.000000

Base 86.082290 0.00 0.00 0.00 818,479.58

3.00344%   24 Sep 2032007UAG4 28 Mar 2011 28 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTFIRST DATA CORPORATION

235,224.080 NHHL Local 86.104849 0.00 0.00 0.00 202,539.341.000000

Base 86.104849 0.00 0.00 0.00 202,539.34

3.002%   24 Sep 201432007UAH2 28 Mar 2011 28 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTFIRST DATA CORP

735,222.230 NHHL Local 85.928113 0.00 0.00 0.00 631,762.591.000000

Base 85.928113 0.00 0.00 0.00 631,762.59
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1%   15 Dec 201334539KAE4 28 Mar 2011 28 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTFORD MTR CO  SYNDICATED LNS

678,735.370 NHHL Local 96.589208 0.00 0.00 0.00 655,585.121.000000

Base 96.589208 0.00 0.00 0.00 655,585.12

0%   31 Dec 2015361438AA2 15 Dec 2010 CANCEL USD/DTCAUTREPAT-DISTRIBUTIONGAMCO INVS INC

-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

15 Dec 2010 USD/DTCAUTREPAT-DISTRIBUTION

12.480 NHHZ Local 76.682692 0.00 0.00 0.00 9.571.000000

Base 76.682692 0.00 0.00 0.00 9.57

15 Dec 2010 CANCEL USD/DTCAUTREPAT-DISTRIBUTION

-12.480 NHHZ Local 76.682692 0.00 0.00 0.00 -9.571.000000

Base 76.682692 0.00 0.00 0.00 -9.57

15 Dec 2010 USD/DTCAUTREPAT-DISTRIBUTION

1,248.000 NHHZ Local 76.685096 0.00 0.00 0.00 957.031.000000

Base 76.685096 0.00 0.00 0.00 957.03

15 Dec 2010 CANCEL USD/DTCAUTREPAT-DISTRIBUTION

-1,248.000 NHHZ Local 76.685096 0.00 0.00 0.00 -957.031.000000

Base 76.685096 0.00 0.00 0.00 -957.03

15 Dec 2010 31 Dec 2010 USD/DTCAUTREPAT-DISTRIBUTION

1,200.000 NHHZ Local 76.685000 0.00 0.00 0.00 920.221.000000

Base 76.685000 0.00 0.00 0.00 920.22

15 Dec 2010 USD/DTCAUTREPAT-DISTRIBUTION

12.480 NHHZ Local 76.682692 0.00 0.00 0.00 9.571.000000

Base 76.682692 0.00 0.00 0.00 9.57

15 Dec 2010 CANCEL USD/DTCAUTREPAT-DISTRIBUTION

-12.480 NHHZ Local 76.682692 0.00 0.00 0.00 -9.571.000000

Base 76.682692 0.00 0.00 0.00 -9.57
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361438AA2 Total

0.00 0.000.001,187.520 Local 907.74

Base 0.00 0.00 0.00 907.74

5%   15 Feb 20403620AF4W4 26 Jan 2011 31 Jan 2011 USD/FEDPERSHING LLCGNMA POOL 729037

1,886,527.690 NHFJ Local 106.343750 7,860.53 0.00 0.00 2,006,204.291.000000

2,300,000.000 Base 106.343750 7,860.53 0.00 0.00 2,006,204.29

2.25%   28 Aug 201436734TAC7 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTGATEHOUSE MEDIA HOLDCO INC

719,873.870 NHHM Local 92.982760 0.00 0.00 0.00 669,358.601.000000

Base 92.982760 0.00 0.00 0.00 669,358.60

2.22%   28 Aug 201436734TAF0 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTGATEHOUSE MEDIA HOLDCO INC

268,609.650 NHHM Local 92.982757 0.00 0.00 0.00 249,760.661.000000

Base 92.982757 0.00 0.00 0.00 249,760.66

5.25%   01 Feb 2014369550AN8 25 Mar 2011 30 Mar 2011 USD/DTCCITIGROUPGLOBAL MARKETS INCGENERAL DYNAMICS CORP

1,000,000.000 NHHW Local 110.790000 8,604.17 0.00 0.00 1,107,900.001.000000

Base 110.790000 8,604.17 0.00 0.00 1,107,900.00

5.25%   06 Dec 2017369604BC6 15 Mar 2011 18 Mar 2011 USD/DTCPERSHING LLCGENERAL ELEC CO

2,100,000.000 NHFJ Local 110.805000 31,237.50 0.00 0.00 2,326,905.001.000000

Base 110.805000 31,237.50 0.00 0.00 2,326,905.00

5.24%   19 Oct 201236962G3K8 25 Mar 2011 30 Mar 2011 USD/DTCGOLDMAN SACHS + COGENERAL ELEC CAP CORP

1,100,000.000 NHFI Local 106.307000 25,827.08 0.00 0.00 1,169,377.001.000000

Base 106.307000 25,827.08 0.00 0.00 1,169,377.00

3.75%   14 Nov 201436962G4G6 14 Mar 2011 17 Mar 2011 USD/DTCPERSHING LLCGENERAL ELEC CAP CORP

1,900,000.000 NHFJ Local 105.266000 24,343.75 0.00 0.00 2,000,054.001.000000

Base 105.266000 24,343.75 0.00 0.00 2,000,054.00
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1%   16 Aug 201337047R9R0 03 Mar 2011 18 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTGENERAL NUTRITION CENTERS

731,206.000 NHHL Local 99.749999 0.00 0.00 0.00 729,377.981.000000

Base 99.749999 0.00 0.00 0.00 729,377.98

1%   17 Aug 201637249UAG1 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTGENTIVA HEALTH SVCS INC

495,970.530 NHHL Local 96.000000 0.00 0.00 0.00 476,131.711.000000

Base 96.000000 0.00 0.00 0.00 476,131.71

0.237%   23 Dec 201437330PAQ0 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTGEORGIA PAC CORP

1,114,017.280 NHHL Local 100.232458 0.00 0.00 0.00 1,116,606.911.000000

Base 100.232458 0.00 0.00 0.00 1,116,606.91

5.4%   01 Jun 2040373334JR3 25 Mar 2011 30 Mar 2011 USD/DTCWELLS FARGO SECURITIES, LLCGEORGIA POWER COMPANY

840,000.000 NHHW Local 99.963000 14,994.00 0.00 0.00 839,689.201.000000

Base 99.963000 14,994.00 0.00 0.00 839,689.20

8.25%   01 Feb 2018374500AA4 12 Jan 2011 21 Jan 2011 USD/DTCDEUTSCHE BANK SECURITIES INCGIANT FUNDING CIRP

1,363,000.000 NHFS Local 100.000000 0.00 0.00 0.00 1,363,000.001.000000

Base 100.000000 0.00 0.00 0.00 1,363,000.00

5.35%   15 Jan 201638141GEE0 15 Mar 2011 18 Mar 2011 USD/DTCPERSHING LLCGOLDMAN SACHS GROUP INC

4,000,000.000 NHFJ Local 108.138000 37,450.00 0.00 0.00 4,325,520.001.000000

Base 108.138000 37,450.00 0.00 0.00 4,325,520.00

5.75%   28 Oct 201638238VAD7 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTGOODMAN GLOBAL INC

748,125.000 NHHM Local 99.000000 0.00 0.00 0.00 740,643.751.000000

Base 99.000000 0.00 0.00 0.00 740,643.75

6%   23 Sep 201638470CAQ7 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTGRAHAM PACKAGING CO LP

559,287.280 NHHL Local 99.249999 0.00 0.00 0.00 555,092.621.000000

Base 99.249999 0.00 0.00 0.00 555,092.62



Prepared by State StreetPage 626

Purchase Report by Report Date
Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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 Nov 201238822FAB8 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTGRANT U S HLDGS LLP

36,735.240 NHHM Local 99.908643 0.00 0.00 0.00 36,701.681.000000

Base 99.908643 0.00 0.00 0.00 36,701.68

0.01%   16 May 201438869CAF0 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTGRAPHIC PACKAGING INTL INC

399,025.360 NHHL Local 99.904873 0.00 0.00 0.00 398,645.781.000000

Base 99.904873 0.00 0.00 0.00 398,645.78

3.053%   16 May 201438869CAG8 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTGRAPHIC PACKAGING INTL INC

573,685.700 NHHL Local 91.000000 0.00 0.00 0.00 522,053.991.000000

Base 91.000000 0.00 0.00 0.00 522,053.99

1%   23 Jun 20113900649C9 22 Dec 2010 11 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTGREAT ATLANTIC + PAC TEA

276,046.630 NHHL Local 98.999998 0.00 0.00 0.00 273,286.161.000000

Base 98.999998 0.00 0.00 0.00 273,286.16

1%   14 Jun 201239006FAD0 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTGREAT ATLANTIC + PAC TEA CO IN

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

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

276,046.630 NHHL Local 98.999998 0.00 0.00 0.00 273,286.161.000000

Base 98.999998 0.00 0.00 0.00 273,286.16

39006FAD0 Total

0.00 0.000.001,276,046.630 Local 1,263,286.16

Base 0.00 0.00 0.00 1,263,286.16

7.125%   01 Apr 2018398433AE2 15 Mar 2011 18 Mar 2011 USD/DTCDEUTSCHE BANK SECURITIES INCGRIFFON CORPORATION

338,000.000 NHFS Local 100.500000 66.90 0.00 0.00 339,690.001.000000

Base 100.500000 66.90 0.00 0.00 339,690.00
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15 Mar 2011 18 Mar 2011 USD/DTCDEUTSCHE BANK SECURITIES INC

676,000.000 NHFS Local 99.875000 133.79 0.00 0.00 675,155.001.000000

Base 99.875000 133.79 0.00 0.00 675,155.00

14 Mar 2011 17 Mar 2011 USD/DTCDEUTSCHE BANK SECURITIES INC

473,000.000 NHFS Local 100.000000 0.00 0.00 0.00 473,000.001.000000

Base 100.000000 0.00 0.00 0.00 473,000.00

398433AE2 Total

0.00 0.00200.691,487,000.000 Local 1,487,845.00

Base 200.69 0.00 0.00 1,487,845.00

1%   23 Nov 201639843QAG6 01 Oct 2010 USD/BOSSTATE STREET BANK AND TRUSTGRIFOLS INC

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

0.01%   05 Oct 201639899G9A6 01 Oct 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUSTGRIFOLS INC

-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

1%   15 Nov 20174037779E7 14 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTGYMBOREE CORP

144,173.220 NHEL Local 100.048844 0.00 0.00 0.00 144,243.641.000000

Base 100.048844 0.00 0.00 0.00 144,243.64

14 Jan 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-144,173.220 NHEL Local 100.048844 0.00 0.00 0.00 -144,243.641.000000

Base 100.048844 0.00 0.00 0.00 -144,243.64

14 Jan 2011 14 Jan 2011 USD/BOSSTATE STREET BANK AND TRUST

96,115.480 NHHL Local 100.173842 0.00 0.00 0.00 96,282.571.000000

Base 100.173842 0.00 0.00 0.00 96,282.57
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17 Nov 2010 14 Jan 2011 USD/BOSSTATE STREET BANK AND TRUST

144,173.220 NHHL Local 100.048844 0.00 0.00 0.00 144,243.641.000000

Base 100.048844 0.00 0.00 0.00 144,243.64

4037779E7 Total

0.00 0.000.00240,288.700 Local 240,526.21

Base 0.00 0.00 0.00 240,526.21

2.557%   18 Nov 2013404122AG8 28 Mar 2011 28 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTHCA INC SYNDICATED LNS

749,135.690 NHHL Local 94.561815 0.00 0.00 0.00 708,396.311.000000

Base 94.561815 0.00 0.00 0.00 708,396.31

6.5%   08 Apr 201640415DAB2 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTHDG ACQUISITION INC

58,898.980 NHHL Local 99.955534 0.00 0.00 0.00 58,872.791.000000

Base 99.955534 0.00 0.00 0.00 58,872.79

6.5%   08 Apr 201640415DAD8 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTHDG ACQUISITION INC

428,356.140 NHHL Local 99.955527 0.00 0.00 0.00 428,165.641.000000

Base 99.955527 0.00 0.00 0.00 428,165.64

5.76125%   12 Dec 2040423CAF5 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTHMH PUBLISHING CO LTD

988,739.400 NHHM Local 93.403268 0.00 0.00 0.00 923,514.921.000000

Base 93.403268 0.00 0.00 0.00 923,514.92

1%   29 Jan 201541254PAB7 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTHARGRAY ACQUISITION CO

1,250,000.000 NHHM Local 58.193888 0.00 0.00 0.00 727,423.611.000000

Base 58.193888 0.00 0.00 0.00 727,423.61

1%   29 Jun 201441254PAE1 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTHARGRAY ACQUISITION CO

1,318,318.000 NHHM Local 92.035842 0.00 0.00 0.00 1,213,325.081.000000

Base 92.035842 0.00 0.00 0.00 1,213,325.08
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1%   28 Jan 2015413626AM4 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTHARRAHS OPERATING CO INC

450,735.670 NHHL Local 89.336932 0.00 0.00 0.00 402,673.421.000000

Base 89.336932 0.00 0.00 0.00 402,673.42

0%41399P9E9 24 Jan 2011 07 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTHARRAHS PROP CO

1,000,000.000 NHHM Local 82.000000 0.00 0.00 0.00 820,000.001.000000

Base 82.000000 0.00 0.00 0.00 820,000.00

2.21135%   26 Mar 2042012DAF6 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTHAWKER BEECHCRAFT INC

264,476.840 NHHL Local 93.999996 0.00 0.00 0.00 248,608.221.000000

Base 93.999996 0.00 0.00 0.00 248,608.22

1%   01 Nov 201542099J9A2 07 Jan 2011 12 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTHAWAIIAN TELECOM COMMUNICATION

1,102,745.000 NHHM Local 102.000000 0.00 0.00 0.00 1,124,799.901.000000

Base 102.000000 0.00 0.00 0.00 1,124,799.90

1%   01 Jul 201342330QAC9 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTHELIX ENERGY SOLUTIONS GROUP

1,166,198.170 NHHL Local 98.484584 0.00 0.00 0.00 1,148,525.421.000000

Base 98.484584 0.00 0.00 0.00 1,148,525.42

4.5%   01 Mar 2013428236AQ6 14 Mar 2011 17 Mar 2011 USD/DTCMERRILL LYNCH PIERCE FENNER + SMITHHEWLETT PACKARD CO

1,400,000.000 NHFJ Local 106.896000 2,800.00 0.00 0.00 1,496,544.001.000000

Base 106.896000 2,800.00 0.00 0.00 1,496,544.00

25 Mar 2011 30 Mar 2011 USD/DTCWELLS FARGO SECURITIES, LLC

870,000.000 NHFI Local 106.431000 3,153.75 0.00 0.00 925,949.701.000000

Base 106.431000 3,153.75 0.00 0.00 925,949.70

428236AQ6 Total

0.00 0.005,953.752,270,000.000 Local 2,422,493.70

Base 5,953.75 0.00 0.00 2,422,493.70
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8.25%   15 Mar 2018435765AC6 28 Feb 2011 03 Mar 2011 USD/DTCBANK OF AMERICA SECURITIES LLCHOLLY ENERGY PARTNERS LP

300,000.000 NHFS Local 108.000000 11,550.00 0.00 0.00 324,000.001.000000

Base 108.000000 11,550.00 0.00 0.00 324,000.00

1%   16 Dec 201443699G9A0 31 Jan 2011 01 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTINEOS US FINANCE LLC

115,920.860 NHHL Local 95.709055 0.00 0.00 0.00 110,946.761.000000

Base 95.709055 0.00 0.00 0.00 110,946.76

3.875%   15 Feb 2014438516AY2 25 Mar 2011 30 Mar 2011 USD/DTCCITIGROUPGLOBAL MARKETS INCHONEYWELL INTL INC

820,000.000 NHFI Local 106.940000 3,971.88 0.00 0.00 876,908.001.000000

Base 106.940000 3,971.88 0.00 0.00 876,908.00

1%   11 Jan 201644199L9B0 27 Jan 2011 07 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTHOUGHTON INTERNATIONAL 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

27 Jan 2011 10 Feb 2011 USD/BOSSTATE STREET BANK AND TRUST

64,223.590 NHHL Local 99.499996 0.00 0.00 0.00 63,902.471.000000

Base 99.499996 0.00 0.00 0.00 63,902.47

44199L9B0 Total

0.00 0.000.00814,223.590 Local 810,152.47

Base 0.00 0.00 0.00 810,152.47

6.45%   01 Jun 2016444859AV4 11 Jan 2011 14 Jan 2011 USD/DTCCANTOR FITZGERALD/CANTOR CLEARING SHUMANA INC

655,000.000 NHFJ Local 110.800000 5,046.23 0.00 0.00 725,740.001.000000

Base 110.800000 5,046.23 0.00 0.00 725,740.00

15 Mar 2011 18 Mar 2011 USD/DTCPERSHING LLC

1,500,000.000 NHFJ Local 112.236000 28,756.25 0.00 0.00 1,683,540.001.000000

Base 112.236000 28,756.25 0.00 0.00 1,683,540.00
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444859AV4 Total

0.00 0.0033,802.482,155,000.000 Local 2,409,280.00

Base 33,802.48 0.00 0.00 2,409,280.00

1%   19 Apr 201444701PAQ7 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTHUNTSMAN INTL LLC

1,088,809.690 NHHL Local 99.472911 0.00 0.00 0.00 1,083,070.701.000000

Base 99.472911 0.00 0.00 0.00 1,083,070.70

100%   26 Jun 201544972VAF0 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTIM US HLDGS LLC

656,250.000 NHHL Local 97.548147 0.00 0.00 0.00 640,159.721.000000

Base 97.548147 0.00 0.00 0.00 640,159.72

5.365%   01 Mar 2017452152HS3 23 Feb 2011 10 Mar 2011 USD/DTCMORGAN STANLEY CO INCORPORATEDILLINOIS ST

200,000.000 NHHW Local 100.000000 0.00 0.00 0.00 200,000.001.000000

Base 100.000000 0.00 0.00 0.00 200,000.00

23 Feb 2011 10 Mar 2011 USD/DTCMORGAN STANLEY CO INCORPORATED

200,000.000 NHFI Local 100.000000 0.00 0.00 0.00 200,000.001.000000

Base 100.000000 0.00 0.00 0.00 200,000.00

452152HS3 Total

0.00 0.000.00400,000.000 Local 400,000.00

Base 0.00 0.00 0.00 400,000.00

0.01%   07 Apr 201445777DAB3 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTINSIGHT MIDWEST HLDGS LLC

465,416.670 NHHL Local 98.680425 0.00 0.00 0.00 459,275.151.000000

Base 98.680425 0.00 0.00 0.00 459,275.15

7.25%   01 Apr 201945824TAD7 22 Mar 2011 OPEN USD/DTCBARCLAYS CAPITAL INCINTELSAT JACKSON HLDG

2,252,000.000 NHFS Local 100.000000 0.00 0.00 0.00 2,252,000.001.000000

Base 100.000000 0.00 0.00 0.00 2,252,000.00
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1%   12 Feb 201845840J9B5 08 Feb 2011 23 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTINTERACTIVE DATA CORP

904,106.050 NHHL Local 100.000000 0.00 0.00 0.00 904,106.051.000000

Base 100.000000 0.00 0.00 0.00 904,106.05

1%   31 Jan 201345880DAC5 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTINTERMEDIA OUTDOOR INC

426,213.480 NHHM Local 60.975000 0.00 0.00 0.00 259,883.671.000000

Base 60.975000 0.00 0.00 0.00 259,883.67

31 Mar 2011 USD/BOSSHARE ADJUSTMENT

26,833.620 NHHL Local 100.000000 0.00 0.00 0.00 26,833.621.000000

Base 100.000000 0.00 0.00 0.00 26,833.62

31 Mar 2011 CANCEL USD/BOSSHARE ADJUSTMENT

-26,833.620 NHHL Local 100.000000 0.00 0.00 0.00 -26,833.621.000000

Base 100.000000 0.00 0.00 0.00 -26,833.62

31 Mar 2011 USD/BOSSHARE ADJUSTMENT

26,833.620 NHHM Local 100.000000 0.00 0.00 0.00 26,833.621.000000

Base 100.000000 0.00 0.00 0.00 26,833.62

45880DAC5 Total

0.00 0.000.00453,047.100 Local 286,717.29

Base 0.00 0.00 0.00 286,717.29

4.75%   29 Nov 2012459200BA8 25 Mar 2011 30 Mar 2011 USD/DTCMORGAN STANLEY CO INCORPORATEDIBM CORP

1,100,000.000 NHFI Local 106.644000 17,561.81 0.00 0.00 1,173,084.001.000000

Base 106.644000 17,561.81 0.00 0.00 1,173,084.00

5.6%   30 Nov 2039459200GS4 25 Mar 2011 30 Mar 2011 USD/DTCWELLS FARGO SECURITIES, LLCIBM CORP

840,000.000 NHHW Local 105.379000 15,680.00 0.00 0.00 885,183.601.000000

Base 105.379000 15,680.00 0.00 0.00 885,183.60
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4.75%   27 Apr 201646069FAE7 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTINTERSIL CORP

463,658.330 NHHM Local 99.500000 0.00 0.00 0.00 461,340.041.000000

Base 99.500000 0.00 0.00 0.00 461,340.04

1%   14 Aug 201646122E9A5 11 Feb 2011 02 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTINVENTIV HEALTH INC

743,422.820 NHHL Local 99.874999 0.00 0.00 0.00 742,493.541.000000

Base 99.874999 0.00 0.00 0.00 742,493.54

1%   04 Aug 201646199X9D5 17 Feb 2011 02 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTINVENTIV HEALTH INC

133,922.040 NHHL Local 100.000000 0.00 0.00 0.00 133,922.041.000000

Base 100.000000 0.00 0.00 0.00 133,922.04

1%   26 Jul 201446459LAG7 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTISLE CAPRI CASINOS INC

491,094.150 NHHM Local 75.004951 0.00 0.00 0.00 368,344.931.000000

Base 75.004951 0.00 0.00 0.00 368,344.93

3.77%   18 Apr 201446574HAC5 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTITRON INC

849,605.660 NHHL Local 98.582634 0.00 0.00 0.00 837,563.641.000000

Base 98.582634 0.00 0.00 0.00 837,563.64

5.15%   01 Oct 201546625HDF4 15 Mar 2011 18 Mar 2011 USD/DTCJ.P. MORGAN CLEARING CORP.JPMORGAN CHASE + CO

2,600,000.000 NHFJ Local 108.316000 62,114.72 0.00 0.00 2,816,216.001.000000

Base 108.316000 62,114.72 0.00 0.00 2,816,216.00

6%   15 Jan 201846625HGY0 25 Mar 2011 30 Mar 2011 USD/DTCWELLS FARGO SECURITIES, LLCJPMORGAN CHASE + CO

435,000.000 NHFI Local 110.210000 5,437.50 0.00 0.00 479,413.501.000000

Base 110.210000 5,437.50 0.00 0.00 479,413.50

25 Mar 2011 30 Mar 2011 USD/DTCWELLS FARGO SECURITIES, LLC

725,000.000 NHHW Local 110.210000 9,062.50 0.00 0.00 799,022.501.000000

Base 110.210000 9,062.50 0.00 0.00 799,022.50
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46625HGY0 Total

0.00 0.0014,500.001,160,000.000 Local 1,278,436.00

Base 14,500.00 0.00 0.00 1,278,436.00

6.3%   23 Apr 201946625HHL7 22 Feb 2011 25 Feb 2011 USD/DTCCREDIT SUISSE SECURITIES (USA) LLCJPMORGAN CHASE + CO

2,025,000.000 NHID Local 112.588000 43,233.75 0.00 0.00 2,279,907.001.000000

Base 112.588000 43,233.75 0.00 0.00 2,279,907.00

17 Mar 2011 22 Mar 2011 USD/DTCMORGAN STANLEY & CO. INCORPORATED/R

435,000.000 NHID Local 112.061000 11,342.63 0.00 0.00 487,465.351.000000

Base 112.061000 11,342.63 0.00 0.00 487,465.35

46625HHL7 Total

0.00 0.0054,576.382,460,000.000 Local 2,767,372.35

Base 54,576.38 0.00 0.00 2,767,372.35

0.4499%   02 Jul 20146632VAB6 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTJRD HLDGS INC

696,698.730 NHHL Local 95.837687 0.00 0.00 0.00 667,699.951.000000

Base 95.837687 0.00 0.00 0.00 667,699.95

1%   26 Jan 201547110CAK7 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTJARDEN CORP

735,985.780 NHHL Local 100.000004 0.00 0.00 0.00 735,985.811.000000

Base 100.000004 0.00 0.00 0.00 735,985.81

8.25%   15 Mar 201847759YAA7 04 Mar 2011 11 Mar 2011 USD/DTCJ.P. MORGAN SECURITIES LLCJMC STEEL GROUP

1,379,000.000 NHFS Local 100.000000 0.00 0.00 0.00 1,379,000.001.000000

Base 100.000000 0.00 0.00 0.00 1,379,000.00

08 Mar 2011 11 Mar 2011 USD/DTCJ.P. MORGAN SECURITIES LLC

1,039,000.000 NHFS Local 101.750000 0.00 0.00 0.00 1,057,182.501.000000

Base 101.750000 0.00 0.00 0.00 1,057,182.50
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16 Mar 2011 21 Mar 2011 USD/DTCBANK OF AMERICA SECURITIES LLC

1,258,000.000 NHFS Local 100.000000 2,882.92 0.00 0.00 1,258,000.001.000000

Base 100.000000 2,882.92 0.00 0.00 1,258,000.00

47759YAA7 Total

0.00 0.002,882.923,676,000.000 Local 3,694,182.50

Base 2,882.92 0.00 0.00 3,694,182.50

1%   19 Oct 201348238NAC6 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTKAR HLDGS INC

437,090.340 NHHL Local 98.026318 0.00 0.00 0.00 428,463.571.000000

Base 98.026318 0.00 0.00 0.00 428,463.57

1%   20 Oct 201348599A9R6 01 Mar 2011 01 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTKAR HOLDINGS

385,342.000 NHHL Local 100.059028 0.00 0.00 0.00 385,569.461.000000

Base 100.059028 0.00 0.00 0.00 385,569.46

7.45%   01 Apr 2031487836AT5 25 Mar 2011 31 Mar 2011 USD/DTC1 BANK OF AMERICA SECURITIES LLCKELLOGG CO

890,000.000 NHHW Local 127.057000 32,968.32 0.00 0.00 1,130,807.301.000000

Base 127.057000 32,968.32 0.00 0.00 1,130,807.30

4.25%   06 Mar 2013487836BA5 25 Mar 2011 30 Mar 2011 USD/DTCCITIGROUPGLOBAL MARKETS INCKELLOGG CO

1,275,000.000 NHFI Local 105.738000 3,612.50 0.00 0.00 1,348,159.501.000000

Base 105.738000 3,612.50 0.00 0.00 1,348,159.50

1%   11 Jun 20164879989E8 16 Dec 2010 05 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTKENAN ADVANTAGE GROUP INC

1,084,856.520 NHHL Local 99.000002 0.00 0.00 0.00 1,074,007.981.000000

Base 99.000002 0.00 0.00 0.00 1,074,007.98

10.5%   01 May 2018488360AF5 13 Jan 2011 14 Jan 2011 USD/DTC1 EXCHANGE OFFER (NON CASH)KEMET CORP

2,591,000.000 NHFS Local 98.685000 54,411.00 0.00 0.00 2,556,928.351.000000

Base 98.685000 54,411.00 0.00 0.00 2,556,928.35
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6.125%   01 Feb 201850075NAU8 14 Mar 2011 17 Mar 2011 USD/DTCCANTOR FITZGERALD/CANTOR CLEARING SKRAFT FOODS INC

1,500,000.000 NHFJ Local 113.436000 11,739.58 0.00 0.00 1,701,540.001.000000

Base 113.436000 11,739.58 0.00 0.00 1,701,540.00

2.625%   08 May 201350075NAY0 14 Mar 2011 17 Mar 2011 USD/DTCCANTOR FITZGERALD/CANTOR CLEARING SKRAFT FOODS INC

1,500,000.000 NHFJ Local 102.979000 14,109.38 0.00 0.00 1,544,685.001.000000

Base 102.979000 14,109.38 0.00 0.00 1,544,685.00

0.01%   23 Nov 201651783QAG3 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTLAS VEGAS SANDS LLC

1,047,193.920 NHHM Local 89.803197 0.00 0.00 0.00 940,413.621.000000

Base 89.803197 0.00 0.00 0.00 940,413.62

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

934,716.790 NHHL Local 95.812434 0.00 0.00 0.00 895,574.911.000000

Base 95.812434 0.00 0.00 0.00 895,574.91

51783QAG3 Total

0.00 0.000.001,981,910.710 Local 1,835,988.53

Base 0.00 0.00 0.00 1,835,988.53

0.01%   23 Nov 201651783QAH1 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTLAS VEGAS SANDS LLC

237,195.870 NHHM Local 90.486305 0.00 0.00 0.00 214,629.781.000000

Base 90.486305 0.00 0.00 0.00 214,629.78

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

166,386.580 NHHL Local 97.450190 0.00 0.00 0.00 162,144.041.000000

Base 97.450190 0.00 0.00 0.00 162,144.04

51783QAH1 Total

0.00 0.000.00403,582.450 Local 376,773.82

Base 0.00 0.00 0.00 376,773.82
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0.819018547%   02 Ju52602FAC3 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTLENDER PROCESSING SVCS INC

44,609.520 NHHL Local 100.000000 0.00 0.00 0.00 44,609.521.000000

Base 100.000000 0.00 0.00 0.00 44,609.52

2.7615%   02 Jul 20152602FAD1 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTLENDER PROCESSING SVCS INC

1,005,206.510 NHHL Local 99.040836 0.00 0.00 0.00 995,564.941.000000

Base 99.040836 0.00 0.00 0.00 995,564.94

11.5%   13 Mar 201452729KAC0 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTLEVEL 3 FINANCING INC

357,142.860 NHHL Local 99.415533 0.00 0.00 0.00 355,055.481.000000

Base 99.415533 0.00 0.00 0.00 355,055.48

10%   15 Feb 201552989LAE9 24 Jan 2011 26 Jan 2011 USD/DTC2 EXCHANGE OFFER (NON CASH)LIBBEY GLASS INC

4,047,000.000 NHFS Local 102.918503 178,742.50 0.00 0.00 4,165,111.841.000000

Base 102.918503 178,742.50 0.00 0.00 4,165,111.84

1%   02 Nov 201453045DAB3 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTLIBERTY ELEC PWR LLC

1,012,287.790 NHHM Local 91.716453 0.00 0.00 0.00 928,434.461.000000

Base 91.716453 0.00 0.00 0.00 928,434.46

11%   01 Oct 2016531359AA5 27 Jan 2011 01 Feb 2011 USD/DTCTHE PRINCERIDGE GROUP LLCLIBERTY TIRE RECYCLING

116,000.000 NHFS Local 111.250000 4,288.78 0.00 0.00 129,050.001.000000

Base 111.250000 4,288.78 0.00 0.00 129,050.00

1%   15 Apr 201553219UAD1 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTLIFEPOINT HOSPS INC

359,717.660 NHHL Local 94.261265 0.00 0.00 0.00 339,074.421.000000

Base 94.261265 0.00 0.00 0.00 339,074.42

5.2%   15 Mar 2017532457BB3 25 Mar 2011 30 Mar 2011 USD/DTCSTIFEL NICOLAUS + CO INCLILLY ELI + CO

400,000.000 NHFI Local 111.367000 866.67 0.00 0.00 445,468.001.000000

Base 111.367000 866.67 0.00 0.00 445,468.00
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7.65%   01 May 2016539830AE9 25 Mar 2011 30 Mar 2011 USD/DTCMORGAN STANLEY CO INCORPORATEDLOCKHEED MARTIN CORP

1,100,000.000 NHFI Local 122.001000 34,828.75 0.00 0.00 1,342,011.001.000000

Base 122.001000 34,828.75 0.00 0.00 1,342,011.00

100%   28 Feb 201454323MAB4 21 Mar 2011 21 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTLONGVIEW PWR LLC

107,247.390 NHHM Local 96.462496 0.00 0.00 0.00 103,453.511.000000

Base 96.462496 0.00 0.00 0.00 103,453.51

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

107,247.390 NHHM Local 96.462496 0.00 0.00 0.00 103,453.511.000000

Base 96.462496 0.00 0.00 0.00 103,453.51

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

200,000.000 NHHL Local 99.055835 0.00 0.00 0.00 198,111.671.000000

Base 99.055835 0.00 0.00 0.00 198,111.67

54323MAB4 Total

0.00 0.000.00414,494.780 Local 405,018.69

Base 0.00 0.00 0.00 405,018.69

100%   28 Feb 201454323MAF5 21 Mar 2011 21 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTLONGVIEW PWR LLC

78,606.280 NHHM Local 96.462496 0.00 0.00 0.00 75,825.581.000000

Base 96.462496 0.00 0.00 0.00 75,825.58

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

78,606.280 NHHM Local 96.462496 0.00 0.00 0.00 75,825.581.000000

Base 96.462496 0.00 0.00 0.00 75,825.58

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

66,666.660 NHHL Local 99.055839 0.00 0.00 0.00 66,037.221.000000

Base 99.055839 0.00 0.00 0.00 66,037.22
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54323MAF5 Total

0.00 0.000.00223,879.220 Local 217,688.38

Base 0.00 0.00 0.00 217,688.38

6.5%   15 Mar 2021552704AA6 14 Mar 2011 18 Mar 2011 USD/DTCBARCLAYS CAPITAL INCMEG ENERGY CORP

473,000.000 NHFS Local 100.000000 0.00 0.00 0.00 473,000.001.000000

Base 100.000000 0.00 0.00 0.00 473,000.00

18 Mar 2011 23 Mar 2011 USD/DTCCANTOR FITZGERALD & CO

754,000.000 NHFS Local 101.125000 680.69 0.00 0.00 762,482.501.000000

Base 101.125000 680.69 0.00 0.00 762,482.50

552704AA6 Total

0.00 0.00680.691,227,000.000 Local 1,235,482.50

Base 680.69 0.00 0.00 1,235,482.50

8%   06 Nov 2014563553AH9 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTMANITOWOC CO INC

179,826.100 NHHM Local 86.577220 0.00 0.00 0.00 155,688.441.000000

Base 86.577220 0.00 0.00 0.00 155,688.44

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

434,021.480 NHHL Local 99.280987 0.00 0.00 0.00 430,900.811.000000

Base 99.280987 0.00 0.00 0.00 430,900.81

563553AH9 Total

0.00 0.000.00613,847.580 Local 586,589.25

Base 0.00 0.00 0.00 586,589.25

6.3%   15 Oct 203758013MEC4 25 Mar 2011 30 Mar 2011 USD/DTCBANK OF AMERICA SECURITIES LLCMCDONALDS CORP MEDIUM TERM NTS

900,000.000 NHHW Local 115.306000 25,987.50 0.00 0.00 1,037,754.001.000000

Base 115.306000 25,987.50 0.00 0.00 1,037,754.00
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4.3%   01 Mar 201358013MED2 25 Mar 2011 30 Mar 2011 USD/DTCBANK OF AMERICA SECURITIES LLCMCDONALDS CORP MEDIUM TERM NTS

650,000.000 NHFI Local 106.370000 2,251.53 0.00 0.00 691,405.001.000000

Base 106.370000 2,251.53 0.00 0.00 691,405.00

5.5%   31 Mar 201758446HAK8 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTMEDIACOM ILL LLC

987,500.000 NHHM Local 100.000000 0.00 0.00 0.00 987,500.001.000000

Base 100.000000 0.00 0.00 0.00 987,500.00

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

740,625.000 NHHL Local 98.500000 0.00 0.00 0.00 729,515.631.000000

Base 98.500000 0.00 0.00 0.00 729,515.63

58446HAK8 Total

0.00 0.000.001,728,125.000 Local 1,717,015.63

Base 0.00 0.00 0.00 1,717,015.63

4.75%   01 Mar 2015589331AK3 25 Mar 2011 30 Mar 2011 USD/DTCGOLDMAN SACHS + COMERCK + CO INC

1,400,000.000 NHFI Local 109.650000 5,356.94 0.00 0.00 1,535,100.001.000000

Base 109.650000 5,356.94 0.00 0.00 1,535,100.00

7.15%   15 Apr 202059001AAN2 11 Feb 2011 16 Feb 2011 USD/DTCWELLS FARGO SECURITIES, LLCMERITAGE HOMES CORP

763,000.000 NHFS Local 100.250000 18,336.37 0.00 0.00 764,907.501.000000

Base 100.250000 18,336.37 0.00 0.00 764,907.50

11 Feb 2011 16 Feb 2011 USD/DTCCANTOR FITZGERALD & CO

647,000.000 NHFS Local 100.250000 15,548.67 0.00 0.00 648,617.501.000000

Base 100.250000 15,548.67 0.00 0.00 648,617.50

28 Feb 2011 03 Mar 2011 USD/DTCBARCLAYS CAPITAL INC

1,000,000.000 NHFS Local 100.500000 27,408.33 0.00 0.00 1,005,000.001.000000

Base 100.500000 27,408.33 0.00 0.00 1,005,000.00
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29 Mar 2011 OPEN USD/DTCWELLS FARGO SECURITIES, LLC

118,000.000 NHFS Local 100.000000 3,890.39 0.00 0.00 118,000.001.000000

Base 100.000000 3,890.39 0.00 0.00 118,000.00

59001AAN2 Total

0.00 0.0065,183.762,528,000.000 Local 2,536,525.00

Base 65,183.76 0.00 0.00 2,536,525.00

5.3%   30 Sep 201559018YRZ6 09 Feb 2011 14 Feb 2011 USD/DTCBANK OF AMERICA SECURITIES LLCMERRILL LYNCH + CO INC

3,700,000.000 NHFJ Local 106.498000 72,992.78 0.00 0.00 3,940,426.001.000000

Base 106.498000 72,992.78 0.00 0.00 3,940,426.00

15 Mar 2011 18 Mar 2011 USD/DTCBANK OF AMERICA SECURITIES LLC

1,400,000.000 NHFJ Local 108.098000 34,626.67 0.00 0.00 1,513,372.001.000000

Base 108.098000 34,626.67 0.00 0.00 1,513,372.00

59018YRZ6 Total

0.00 0.00107,619.455,100,000.000 Local 5,453,798.00

Base 107,619.45 0.00 0.00 5,453,798.00

1%   16 Oct 201659116LAB6 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTMETALDYNE LLC

748,125.000 NHHM Local 99.000000 0.00 0.00 0.00 740,643.751.000000

Base 99.000000 0.00 0.00 0.00 740,643.75

7.875%   01 Sep 2018591709AK6 15 Mar 2011 18 Mar 2011 USD/DTCJ.P. MORGAN SECURITIES LLCMETROPCS WIRELESS INC

772,000.000 NHFS Local 104.625000 2,870.88 0.00 0.00 807,705.001.000000

Base 104.625000 2,870.88 0.00 0.00 807,705.00

16 Mar 2011 21 Mar 2011 USD/DTCJ.P. MORGAN SECURITIES LLC

266,000.000 NHFS Local 105.500000 1,163.75 0.00 0.00 280,630.001.000000

Base 105.500000 1,163.75 0.00 0.00 280,630.00
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16 Mar 2011 21 Mar 2011 USD/DTCJ.P. MORGAN SECURITIES LLC

382,000.000 NHFS Local 105.250000 1,671.25 0.00 0.00 402,055.001.000000

Base 105.250000 1,671.25 0.00 0.00 402,055.00

591709AK6 Total

0.00 0.005,705.881,420,000.000 Local 1,490,390.00

Base 5,705.88 0.00 0.00 1,490,390.00

2.95%   01 Jun 2014594918AB0 14 Mar 2011 17 Mar 2011 USD/DTCCREDIT SUISSE SECURITIES (USA) LLCMICROSOFT CORP

800,000.000 NHFJ Local 104.796000 6,948.89 0.00 0.00 838,368.001.000000

Base 104.796000 6,948.89 0.00 0.00 838,368.00

1%   14 Feb 201859499S9F1 22 Feb 2011 03 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTMICHAEL FOODS 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 Feb 2011 15 Mar 2011 USD/BOS12 STATE STREET BANK AND TRUST

455,335.000 NHHL Local 100.000000 0.00 0.00 0.00 455,335.001.000000

Base 100.000000 0.00 0.00 0.00 455,335.00

59499S9F1 Total

0.00 0.000.001,205,335.000 Local 1,205,335.00

Base 0.00 0.00 0.00 1,205,335.00

6%   28 Apr 201561747YCE3 14 Mar 2011 17 Mar 2011 USD/DTCMORGAN STANLEY CO INCORPORATEDMORGAN STANLEY

2,600,000.000 NHFJ Local 110.194000 60,233.33 0.00 0.00 2,865,044.001.000000

Base 110.194000 60,233.33 0.00 0.00 2,865,044.00

7.3%   13 May 201961747YCG8 14 Mar 2011 USD/DTCMORGAN STANLEY CO INCORPORATEDMORGAN STANLEY

1,200,000.000 NHFJ Local 113.477000 30,173.33 0.00 0.00 1,361,724.001.000000

Base 113.477000 30,173.33 0.00 0.00 1,361,724.00
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14 Mar 2011 CANCEL USD/DTCMORGAN STANLEY CO INCORPORATED

-1,200,000.000 NHFJ Local 113.477000 -30,173.33 0.00 0.00 -1,361,724.001.000000

Base 113.477000 -30,173.33 0.00 0.00 -1,361,724.00

14 Mar 2011 17 Mar 2011 USD/DTCMORGAN STANLEY CO INCORPORATED

1,200,000.000 NHFJ Local 113.456000 30,173.33 0.00 0.00 1,361,472.001.000000

Base 113.456000 30,173.33 0.00 0.00 1,361,472.00

61747YCG8 Total

0.00 0.0030,173.331,200,000.000 Local 1,361,472.00

Base 30,173.33 0.00 0.00 1,361,472.00

9%   01 Oct 2018628782AG9 24 Jan 2011 27 Jan 2011 USD/DTCBANK OF AMERICA SECURITIES LLCNBTY INC

903,000.000 NHFS Local 107.750000 26,187.00 0.00 0.00 972,982.501.000000

Base 107.750000 26,187.00 0.00 0.00 972,982.50

1%   02 Oct 201762899G9A8 24 Feb 2011 17 Mar 2011 USD/BOS10 STATE STREET BANK AND TRUSTNBTY INC

696,394.670 NHHL Local 100.000000 0.00 0.00 0.00 696,394.671.000000

Base 100.000000 0.00 0.00 0.00 696,394.67

0.01%   01 Feb 201362938UAC4 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTNRG HLDGS INC

183,101.210 NHHL Local 97.665607 0.00 0.00 0.00 178,826.911.000000

Base 97.665607 0.00 0.00 0.00 178,826.91

3.4695%   31 Aug 20162938UAG5 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTNRG HLDGS INC

871,315.030 NHHL Local 100.000001 0.00 0.00 0.00 871,315.041.000000

Base 100.000001 0.00 0.00 0.00 871,315.04

1%   03 Feb 201762938XAB0 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTNSH MERGER SUB INC

57,228.860 NHHL Local 100.000000 0.00 0.00 0.00 57,228.861.000000

Base 100.000000 0.00 0.00 0.00 57,228.86
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21 Mar 2011 USD/OTHJEFFERIES+ COMPANY INC

86,875.910 NHHL Local 0.119998 0.00 0.00 0.00 104.251.000000

Base 0.119998 0.00 0.00 0.00 104.25

62938XAB0 Total

0.00 0.000.00144,104.770 Local 57,333.11

Base 0.00 0.00 0.00 57,333.11

1%   02 Feb 201763799U9A6 01 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTNATIONAL SURGICAL HOSPITALS

328,112.140 NHHL Local 1.999999 0.00 0.00 0.00 6,562.241.000000

Base 1.999999 0.00 0.00 0.00 6,562.24

01 Feb 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-328,112.140 NHHL Local 1.999999 0.00 0.00 0.00 -6,562.241.000000

Base 1.999999 0.00 0.00 0.00 -6,562.24

01 Feb 2011 14 Feb 2011 USD/BOSSTATE STREET BANK AND TRUST

328,112.140 NHHL Local 98.000000 0.00 0.00 0.00 321,549.901.000000

Base 98.000000 0.00 0.00 0.00 321,549.90

63799U9A6 Total

0.00 0.000.00328,112.140 Local 321,549.90

Base 0.00 0.00 0.00 321,549.90

8.125%   15 Feb 2019639365AE5 13 Jan 2011 28 Jan 2011 USD/DTCBANK OF AMERICA SECURITIES LLCNAVIOS MARITIME HLDS/FIN

682,000.000 NHFS Local 102.250000 0.00 0.00 0.00 697,345.001.000000

Base 102.250000 0.00 0.00 0.00 697,345.00

13 Jan 2011 28 Jan 2011 USD/DTCBANK OF AMERICA SECURITIES LLC

1,706,000.000 NHFS Local 100.000000 0.00 0.00 0.00 1,706,000.001.000000

Base 100.000000 0.00 0.00 0.00 1,706,000.00
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639365AE5 Total

0.00 0.000.002,388,000.000 Local 2,403,345.00

Base 0.00 0.00 0.00 2,403,345.00

1%   08 Jun 201764399K9A0 29 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTNEW DEVELOPMENT HOLDINGS INC

518,958.510 NHHL Local 101.500000 0.00 0.00 0.00 526,742.891.000000

Base 101.500000 0.00 0.00 0.00 526,742.89

29 Dec 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-518,958.510 NHHL Local 101.500000 0.00 0.00 0.00 -526,742.891.000000

Base 101.500000 0.00 0.00 0.00 -526,742.89

64399K9A0 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   27 May 201665340EAG6 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTNEXTMEDIA OPERATING INC

1,250,000.000 NHHM Local 99.958650 0.00 0.00 0.00 1,249,483.131.000000

Base 99.958650 0.00 0.00 0.00 1,249,483.13

2.2613%   09 Aug 20165409YAM7 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTNIELSEN FIN LLC

821,752.810 NHHL Local 95.818011 0.00 0.00 0.00 787,387.201.000000

Base 95.818011 0.00 0.00 0.00 787,387.20

4.0112%   01 May 20165409YAR6 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTNIELSEN FIN LLC

702,640.570 NHHM Local 86.210224 0.00 0.00 0.00 605,748.011.000000

Base 86.210224 0.00 0.00 0.00 605,748.01

1%   27 May 201665999B9C7 24 Feb 2011 07 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTNEXTMEDIA OPERATING, INC

56,509.410 NHHM Local 100.374999 0.00 0.00 0.00 56,721.321.000000

Base 100.374999 0.00 0.00 0.00 56,721.32
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5.5%   15 Aug 2013665859AJ3 25 Mar 2011 30 Mar 2011 USD/DTCBANK OF AMERICA SECURITIES LLCNORTHERN TR CORP

359,000.000 NHFI Local 109.918000 2,468.13 0.00 0.00 394,605.621.000000

Base 109.918000 2,468.13 0.00 0.00 394,605.62

0%   26 Jan 20176699989A6 26 Jan 2011 10 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTEQUIPOWER RESOURCES HOLDING

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

10%   15 Aug 201667021BAD1 10 Jan 2011 13 Jan 2011 USD/DTCJ.P. MORGAN SECURITIES LLCNII CAPITAL CORP

2,000,000.000 NHFS Local 111.500000 82,222.22 0.00 0.00 2,230,000.001.000000

Base 111.500000 82,222.22 0.00 0.00 2,230,000.00

7.625%   01 Apr 202167021BAE9 24 Mar 2011 29 Mar 2011 USD/DTCGOLDMAN SACHS + CONII CAPITAL CORP

1,593,000.000 NHFS Local 102.250000 0.00 0.00 0.00 1,628,842.501.000000

Base 102.250000 0.00 0.00 0.00 1,628,842.50

24 Mar 2011 29 Mar 2011 USD/DTCGOLDMAN SACHS + CO

531,000.000 NHFS Local 100.000000 0.00 0.00 0.00 531,000.001.000000

Base 100.000000 0.00 0.00 0.00 531,000.00

28 Mar 2011 31 Mar 2011 USD/DTCGOLDMAN SACHS + CO

2,678,000.000 NHFS Local 102.250000 1,134.43 0.00 0.00 2,738,255.001.000000

Base 102.250000 1,134.43 0.00 0.00 2,738,255.00

67021BAE9 Total

0.00 0.001,134.434,802,000.000 Local 4,898,097.50

Base 1,134.43 0.00 0.00 4,898,097.50

3.3059%   13 Nov 20167073EAD2 28 Mar 2011 28 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTNUVEEN INVTS INC

1,152,899.930 NHHM Local 88.694444 0.00 0.00 0.00 1,022,558.191.000000

Base 88.694444 0.00 0.00 0.00 1,022,558.19
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5.7935%   13 May 20167073EAG5 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTNUVEEN INVTS 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

5.9%   15 Apr 2016681919AS5 15 Mar 2011 18 Mar 2011 USD/DTCCREDIT SUISSE SECURITIES (USA) LLCOMNICOM GROUP INC

2,300,000.000 NHFJ Local 112.792000 57,672.50 0.00 0.00 2,594,216.001.000000

Base 112.792000 57,672.50 0.00 0.00 2,594,216.00

9.25%   01 Mar 2016693320AL7 30 Mar 2011 31 Mar 2011 USD/DTC1 EXCHANGE OFFER (NON CASH)PHH CORP

1,102,000.000 NHFS Local 101.035617 8,211.43 0.00 0.00 1,113,412.501.000000

Base 101.035617 8,211.43 0.00 0.00 1,113,412.50

9%   01 Oct 2018693492AC4 28 Mar 2011 28 Mar 2011 USD/DTCNON CASH USE ONLYPINAFORE LLC/INC

2,080,000.000 NHFS Local 102.455769 0.00 0.00 0.00 2,131,080.001.000000

Base 102.455769 0.00 0.00 0.00 2,131,080.00

9.25%   15 May 201569349HAB3 28 Mar 2011 28 Mar 2011 USD/DTCNON CASH USE ONLYPNM RES INC

1,978,000.000 NHFS Local 101.989888 0.00 0.00 0.00 2,017,360.001.000000

Base 101.989888 0.00 0.00 0.00 2,017,360.00

5.625%   15 Jan 201769351HAC6 28 Mar 2011 28 Mar 2011 USD/DTCNON CASH USE ONLYPPF FDG INC

1,532,000.000 NHFS Local 87.469973 0.00 0.00 0.00 1,340,040.001.000000

Base 87.469973 0.00 0.00 0.00 1,340,040.00

1%   30 Jul 201469353FAB0 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTPQ CORP

786,074.450 NHHM Local 92.769510 0.00 0.00 0.00 729,237.421.000000

Base 92.769510 0.00 0.00 0.00 729,237.42

1%   31 Mar 201169830LAH7 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTPANAVISION INC

1,761,572.560 NHHM Local 94.907690 0.00 0.00 0.00 1,671,867.831.000000

Base 94.907690 0.00 0.00 0.00 1,671,867.83
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1%   30 Mar 201169899B9J5 31 Dec 2010 CANCEL 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

31 Dec 2010 31 Dec 2010 USD/BOSSTATE STREET BANK AND TRUST

22,278.810 NHHM Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

69899B9J5 Total

0.00 0.000.004,265.200 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   23 Aug 201569999B9X3 05 Jan 2011 07 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTTRAVELPORT LLC

600,000.000 NHHL Local 93.450000 0.00 0.00 0.00 560,700.001.000000

Base 93.450000 0.00 0.00 0.00 560,700.00

7.5%   15 Jan 201569999H9C6 19 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTCITY CENTER TL

750,000.000 NHHM Local 102.000000 0.00 0.00 0.00 765,000.001.000000

Base 102.000000 0.00 0.00 0.00 765,000.00

19 Jan 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-750,000.000 NHHM Local 102.000000 0.00 0.00 0.00 -765,000.001.000000

Base 102.000000 0.00 0.00 0.00 -765,000.00

69999H9C6 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   26 Jan 201869999K9F2 26 Jan 2011 07 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTEQUIPOWER RESOURCES HOLDINGS,

265,023.000 NHHL Local 99.000000 0.00 0.00 0.00 262,372.771.000000

Base 99.000000 0.00 0.00 0.00 262,372.77
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1%   10 Feb 201869999N9B5 09 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTREYNOLDS GROUP HOLDINGS INC.

1,183,406.000 NHHL Local 100.000000 0.00 0.00 0.00 1,183,406.001.000000

Base 100.000000 0.00 0.00 0.00 1,183,406.00

09 Feb 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-1,183,406.000 NHHL Local 100.000000 0.00 0.00 0.00 -1,183,406.001.000000

Base 100.000000 0.00 0.00 0.00 -1,183,406.00

09 Feb 2011 18 Feb 2011 USD/BOSSTATE STREET BANK AND TRUST

1,183,406.000 NHHL Local 100.000000 0.00 0.00 0.00 1,183,406.001.000000

Base 100.000000 0.00 0.00 0.00 1,183,406.00

10 Feb 2011 25 Feb 2011 USD/BOSSTATE STREET BANK AND TRUST

2,000,000.000 NHHM Local 99.718750 0.00 0.00 0.00 1,994,375.001.000000

Base 99.718750 0.00 0.00 0.00 1,994,375.00

69999N9B5 Total

0.00 0.000.003,183,406.000 Local 3,177,781.00

Base 0.00 0.00 0.00 3,177,781.00

1%   23 Aug 201769999N9Y5 23 Feb 2011 08 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTREGAL CINEMAS INC.

1,059,248.000 NHHL Local 100.000000 0.00 0.00 0.00 1,059,248.001.000000

Base 100.000000 0.00 0.00 0.00 1,059,248.00

8.25%   15 Apr 201870788AAA6 28 Mar 2011 28 Mar 2011 USD/DTCNON CASH USE ONLYPENN VIRGINIA RESOURCE

2,792,000.000 NHFS Local 101.444126 0.00 0.00 0.00 2,832,320.001.000000

Base 101.444126 0.00 0.00 0.00 2,832,320.00

3.75%   01 Mar 2014713448BK3 25 Mar 2011 30 Mar 2011 USD/DTCCITIGROUPGLOBAL MARKETS INCPEPSICO INC

970,000.000 NHFI Local 106.636000 2,930.21 0.00 0.00 1,034,369.201.000000

Base 106.636000 2,930.21 0.00 0.00 1,034,369.20
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4.5%   15 Jan 2020713448BN7 15 Mar 2011 18 Mar 2011 USD/DTCUBS FINANCIAL SERVICES INCPEPSICO INC

1,900,000.000 NHFJ Local 105.771000 14,962.50 0.00 0.00 2,009,649.001.000000

Base 105.771000 14,962.50 0.00 0.00 2,009,649.00

2.76%   02 Apr 201472347NAC4 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTPINNACLE FOODS FIN LLC

1,443,848.630 NHHL Local 95.316457 0.00 0.00 0.00 1,376,225.371.000000

Base 95.316457 0.00 0.00 0.00 1,376,225.37

5.25%   15 Jan 203772447XAB3 01 Feb 2011 04 Feb 2011 USD/DTCLOOP CAPITAL MARKETS LLCPITNEY BROWES INC GLOBAL

590,000.000 NHID Local 103.250000 1,634.79 0.00 0.00 609,175.001.000000

Base 103.250000 1,634.79 0.00 0.00 609,175.00

1%   04 Jun 2016743665AH4 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTPROTECTION ONE INC

515,232.660 NHHL Local 98.659089 0.00 0.00 0.00 508,323.851.000000

Base 98.659089 0.00 0.00 0.00 508,323.85

7.875%   15 Jun 2032745867AM3 09 Mar 2011 14 Mar 2011 USD/DTCCANTOR FITZGERALD & COPULTE HOME INC

250,000.000 NHFS Local 92.250000 4,867.19 0.00 0.00 230,625.001.000000

Base 92.250000 4,867.19 0.00 0.00 230,625.00

6.375%   15 May 2033745867AP6 25 Feb 2011 02 Mar 2011 USD/DTCGOLDMAN SACHS + COPULTE HOMES INC

456,000.000 NHFS Local 80.000000 8,640.25 0.00 0.00 364,800.001.000000

Base 80.000000 8,640.25 0.00 0.00 364,800.00

09 Mar 2011 14 Mar 2011 USD/DTCCANTOR FITZGERALD & CO

200,000.000 NHFS Local 82.375000 4,214.58 0.00 0.00 164,750.001.000000

Base 82.375000 4,214.58 0.00 0.00 164,750.00

10 Mar 2011 15 Mar 2011 USD/DTCLOOP CAPITAL MARKETS LLC

5,000,000.000 NHFS Local 82.375000 106,250.00 0.00 0.00 4,118,750.001.000000

Base 82.375000 106,250.00 0.00 0.00 4,118,750.00
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745867AP6 Total

0.00 0.00119,104.835,656,000.000 Local 4,648,300.00

Base 119,104.83 0.00 0.00 4,648,300.00

1%   02 Jul 201674733GAC7 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTQUAD GRAPHICS INC

1,000,000.000 NHHM Local 99.083333 0.00 0.00 0.00 990,833.331.000000

Base 99.083333 0.00 0.00 0.00 990,833.33

9%   24 Oct 201474956FAG0 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTR H DONNELLEY INC

750,000.020 NHHM Local 98.172810 0.00 0.00 0.00 736,296.101.000000

Base 98.172810 0.00 0.00 0.00 736,296.10

3.26%   20 May 201475524EAF5 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTREABLE THERAPEUTICS FIN LLC

989,377.340 NHHL Local 98.774987 0.00 0.00 0.00 977,257.341.000000

Base 98.774987 0.00 0.00 0.00 977,257.34

1%   21 Jun 201576154YAB5 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTREVOLUTION STUDIOS  DISTRIBUTI

500,000.000 NHHM Local 16.769264 0.00 0.00 0.00 83,846.321.000000

Base 16.769264 0.00 0.00 0.00 83,846.32

1%   21 Dec 201476154YAF6 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTREVOLUTION STUDIOS DIST

936,783.240 NHHM Local 81.659925 0.00 0.00 0.00 764,976.501.000000

Base 81.659925 0.00 0.00 0.00 764,976.50

1%   09 Feb 201876173FAJ6 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTREYNOLDS GROUP HLDGS INC

1,500,000.000 NHHM Local 99.718750 0.00 0.00 0.00 1,495,781.251.000000

Base 99.718750 0.00 0.00 0.00 1,495,781.25

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

1,183,406.000 NHHL Local 100.000000 0.00 0.00 0.00 1,183,406.001.000000

Base 100.000000 0.00 0.00 0.00 1,183,406.00
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76173FAJ6 Total

0.00 0.000.002,683,406.000 Local 2,679,187.25

Base 0.00 0.00 0.00 2,679,187.25

1%   04 Jun 201476599A9X4 27 Jan 2011 04 Mar 2011 USD/BOS25 STATE STREET BANK AND TRUSTRITE AID CORPORATION

339,561.880 NHHL Local 96.374999 0.00 0.00 0.00 327,252.761.000000

Base 96.374999 0.00 0.00 0.00 327,252.76

28 Jan 2011 OPEN USD/BOS127 STATE STREET BANK AND TRUST

339,561.880 NHHL Local 96.250000 0.00 0.00 0.00 326,828.311.000000

Base 96.250000 0.00 0.00 0.00 326,828.31

76599A9X4 Total

0.00 0.000.00679,123.760 Local 654,081.07

Base 0.00 0.00 0.00 654,081.07

5.1%   15 Sep 201478387GAP8 15 Mar 2011 18 Mar 2011 USD/DTCPERSHING LLCSBC COMMUNICATIONS INC

3,400,000.000 NHFJ Local 110.861000 1,445.00 0.00 0.00 3,769,274.001.000000

Base 110.861000 1,445.00 0.00 0.00 3,769,274.00

25 Mar 2011 30 Mar 2011 USD/DTCWELLS FARGO SECURITIES, LLC

710,000.000 NHFI Local 109.710000 1,508.75 0.00 0.00 778,941.001.000000

Base 109.710000 1,508.75 0.00 0.00 778,941.00

78387GAP8 Total

0.00 0.002,953.754,110,000.000 Local 4,548,215.00

Base 2,953.75 0.00 0.00 4,548,215.00

2.2285%   30 Sep 20178571YAH3 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTSABRE INC

741,855.230 NHHL Local 93.477775 0.00 0.00 0.00 693,469.771.000000

Base 93.477775 0.00 0.00 0.00 693,469.77
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1%   06 Apr 201580372RAF9 17 Feb 2011 17 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTSARNOVA HC LLC

1,140,061.620 NHHL Local 98.500001 0.00 0.00 0.00 1,122,960.711.000000

Base 98.500001 0.00 0.00 0.00 1,122,960.71

1%   10 Mar 201680599D9H5 03 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTSAVERS INC.

146,055.010 NHHL Local 100.000000 0.00 0.00 0.00 146,055.011.000000

Base 100.000000 0.00 0.00 0.00 146,055.01

03 Mar 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-146,055.010 NHHL Local 100.000000 0.00 0.00 0.00 -146,055.011.000000

Base 100.000000 0.00 0.00 0.00 -146,055.01

80599D9H5 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   15 Feb 201780999A9G9 14 Feb 2011 24 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTSCITOR CORPORATION

793,427.000 NHHL Local 99.499999 0.00 0.00 0.00 789,459.861.000000

Base 99.499999 0.00 0.00 0.00 789,459.86

16 Feb 2011 28 Feb 2011 USD/BOSSTATE STREET BANK AND TRUST

55,454.000 NHHL Local 100.874995 0.00 0.00 0.00 55,939.221.000000

Base 100.874995 0.00 0.00 0.00 55,939.22

16 Feb 2011 USD/BOSSTATE STREET BANK AND TRUST

55,454.000 NHHL Local 100.874995 0.00 0.00 0.00 55,939.221.000000

Base 100.874995 0.00 0.00 0.00 55,939.22

16 Feb 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-55,454.000 NHHL Local 100.874995 0.00 0.00 0.00 -55,939.221.000000

Base 100.874995 0.00 0.00 0.00 -55,939.22
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80999A9G9 Total

0.00 0.000.00848,881.000 Local 845,399.08

Base 0.00 0.00 0.00 845,399.08

3.56%   03 Dec 201481732LAC2 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTSEQUA CORP

841,499.980 NHHL Local 96.225781 0.00 0.00 0.00 809,739.931.000000

Base 96.225781 0.00 0.00 0.00 809,739.93

2.30344%   10 Mar 2081749LAC3 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTSERENA SOFTWARE INC

457,971.010 NHHL Local 98.697679 0.00 0.00 0.00 452,006.761.000000

Base 98.697679 0.00 0.00 0.00 452,006.76

825.205620413%   16 83272RAB3 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTSMURFIT STONE CONTAINER CORP

1,140,745.080 NHHL Local 99.000000 0.00 0.00 0.00 1,129,337.641.000000

Base 99.000000 0.00 0.00 0.00 1,129,337.64

1%   21 Jan 201783699E9U7 21 Jan 2011 01 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTSOURCE MEDIA INC

568,965.520 NHHM Local 98.999999 0.00 0.00 0.00 563,275.861.000000

Base 98.999999 0.00 0.00 0.00 563,275.86

1%   09 Feb 201584649QAD5 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTSPANSION LLC

838,107.150 NHHM Local 99.166718 0.00 0.00 0.00 831,123.361.000000

Base 99.166718 0.00 0.00 0.00 831,123.36

1%   17 Jun 201684762L9M9 28 Jan 2011 10 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTSPECTRUM BRANDS INC

900,000.000 NHHM Local 100.000000 0.00 0.00 0.00 900,000.001.000000

Base 100.000000 0.00 0.00 0.00 900,000.00

02 Feb 2011 02 Feb 2011 USD/BOSSTATE STREET BANK AND TRUST

571,478.020 NHHL Local 100.000000 0.00 0.00 0.00 571,478.021.000000

Base 100.000000 0.00 0.00 0.00 571,478.02
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84762L9M9 Total

0.00 0.000.001,471,478.020 Local 1,471,478.02

Base 0.00 0.00 0.00 1,471,478.02

1%   30 Sep 201684857HAG5 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTSPIRIT AEROSYSTEMS INC

764,855.600 NHHL Local 100.000000 0.00 0.00 0.00 764,855.601.000000

Base 100.000000 0.00 0.00 0.00 764,855.60

7%   23 Feb 201585022FAD3 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTSPRINGBOARD FIN LLC

1,925,000.000 NHHM Local 99.140624 0.00 0.00 0.00 1,908,457.021.000000

Base 99.140624 0.00 0.00 0.00 1,908,457.02

6.25%   15 Aug 2017855244AC3 15 Mar 2011 18 Mar 2011 USD/DTCPERSHING LLCSTARBUCKS CORP

500,000.000 NHFJ Local 114.291000 2,864.58 0.00 0.00 571,455.001.000000

Base 114.291000 2,864.58 0.00 0.00 571,455.00

17 Mar 2011 22 Mar 2011 USD/DTCGOLDMAN SACHS INTERNATIONAL

1,520,000.000 NHFJ Local 114.483000 9,763.89 0.00 0.00 1,740,141.601.000000

Base 114.483000 9,763.89 0.00 0.00 1,740,141.60

855244AC3 Total

0.00 0.0012,628.472,020,000.000 Local 2,311,596.60

Base 12,628.47 0.00 0.00 2,311,596.60

2.0083%   28 Feb 20186736GAC8 28 Mar 2011 28 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTSUNGARD DATA SYS INC

49,534.170 NHHL Local 96.435127 0.00 0.00 0.00 47,768.341.000000

Base 96.435127 0.00 0.00 0.00 47,768.34

3.929%   28 Feb 201686736GAG9 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTSUNGARD DATA SYS INC

1,026,675.760 NHHL Local 96.435083 0.00 0.00 0.00 990,075.631.000000

Base 96.435083 0.00 0.00 0.00 990,075.63
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1%   15 Dec 20178676549D9 15 Dec 2010 10 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTSUNQUEST INFORMATION SYSTEMS

472,522.910 NHHL Local 98.500000 0.00 0.00 0.00 465,435.071.000000

Base 98.500000 0.00 0.00 0.00 465,435.07

20 Dec 2010 27 Jan 2011 USD/BOSSTATE STREET BANK AND TRUST

94,504.580 NHHL Local 100.525635 0.00 0.00 0.00 95,001.331.000000

Base 100.525635 0.00 0.00 0.00 95,001.33

8676549D9 Total

0.00 0.000.00567,027.490 Local 560,436.40

Base 0.00 0.00 0.00 560,436.40

1%   28 Feb 201486799C9B5 31 Jan 2011 10 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTSUNGARD

1,000,000.000 NHHL Local 100.527066 0.00 0.00 0.00 1,005,270.661.000000

Base 100.527066 0.00 0.00 0.00 1,005,270.66

1%   28 Feb 201486799D9Z0 02 Feb 2011 02 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTSUNGARD DATA SYSTEMS, INC.

240,725.120 NHHL Local 100.000000 0.00 0.00 0.00 240,725.121.000000

Base 100.000000 0.00 0.00 0.00 240,725.12

31 Jan 2011 08 Feb 2011 USD/BOSSTATE STREET BANK AND TRUST

78,257.720 NHHL Local 100.000000 0.00 0.00 0.00 78,257.721.000000

Base 100.000000 0.00 0.00 0.00 78,257.72

28 Feb 2011 28 Feb 2011 USD/BOSSTATE STREET BANK AND TRUST

1,000,000.000 NHHL Local 100.230785 0.00 0.00 0.00 1,002,307.851.000000

Base 100.230785 0.00 0.00 0.00 1,002,307.85

86799D9Z0 Total

0.00 0.000.001,318,982.840 Local 1,321,290.69

Base 0.00 0.00 0.00 1,321,290.69
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3.51%   05 Oct 201586853TAH6 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTSUPERVALU INC

105,649.740 NHHL Local 100.000000 0.00 0.00 0.00 105,649.741.000000

Base 100.000000 0.00 0.00 0.00 105,649.74

1%   21 Dec 20178689989L1 21 Dec 2010 26 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTSYNIVERSE TECHNOLOGIES INC

423,052.010 NHHL Local 98.952083 0.00 0.00 0.00 418,618.781.000000

Base 98.952083 0.00 0.00 0.00 418,618.78

1%   22 Dec 201787163K9A5 10 Jan 2011 26 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTSYNIVERSE TECHNOLOGIES INC

1,160,164.410 NHHL Local 97.999999 0.00 0.00 0.00 1,136,961.121.000000

Base 97.999999 0.00 0.00 0.00 1,136,961.12

1%   15 Dec 201487262CAH6 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTTPF GENERATION HLDGS LLC

500,000.000 NHHM Local 92.028826 0.00 0.00 0.00 460,144.131.000000

Base 92.028826 0.00 0.00 0.00 460,144.13

6.875%   01 Feb 202187612BAG7 01 Feb 2011 USD/DTCEXCHANGE OFFERTARGA RESOURCES PARTNERS

579,000.000 NHFS Local 100.000000 3,216.67 0.00 0.00 579,000.001.000000

Base 100.000000 3,216.67 0.00 0.00 579,000.00

01 Feb 2011 CANCEL USD/DTCEXCHANGE OFFER

-579,000.000 NHFS Local 100.000000 -3,216.67 0.00 0.00 -579,000.001.000000

Base 100.000000 -3,216.67 0.00 0.00 -579,000.00

01 Feb 2011 04 Feb 2011 USD/DTC3 EXCHANGE OFFER

579,000.000 NHFS Local 100.000000 221.14 0.00 0.00 579,000.001.000000

Base 100.000000 221.14 0.00 0.00 579,000.00

87612BAG7 Total

0.00 0.00221.14579,000.000 Local 579,000.00

Base 221.14 0.00 0.00 579,000.00
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1%   18 Dec 201487650QAC6 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTTASC INC

136,017.280 NHHL Local 98.999987 0.00 0.00 0.00 134,657.091.000000

Base 98.999987 0.00 0.00 0.00 134,657.09

5.75%   18 Dec 201587650QAD4 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTTASC INC

286,769.770 NHHL Local 98.999992 0.00 0.00 0.00 283,902.051.000000

Base 98.999992 0.00 0.00 0.00 283,902.05

6.875%   15 Dec 2020880349AQ8 11 Mar 2011 14 Mar 2011 USD/DTC3 EXCHANGE OFFER (NON CASH)TENNECO INC

949,000.000 NHFS Local 100.000000 14,136.15 0.00 0.00 949,000.001.000000

Base 100.000000 14,136.15 0.00 0.00 949,000.00

9.25%   15 Aug 2020882491AQ6 21 Jan 2011 27 Jan 2011 USD/DTC6 EXCHANGE OFFER (NON CASH)TEXAS INDUSTRIES INC

2,464,000.000 NHFS Local 100.000000 101,930.89 0.00 0.00 2,464,000.001.000000

Base 100.000000 101,930.89 0.00 0.00 2,464,000.00

5.85%   01 May 201788732JAH1 14 Mar 2011 17 Mar 2011 USD/DTCGOLDMAN SACHS + COTIME WARNER CABLE INC

2,600,000.000 NHFJ Local 110.869000 57,460.00 0.00 0.00 2,882,594.001.000000

Base 110.869000 57,460.00 0.00 0.00 2,882,594.00

6.5%   15 Aug 201889352HAF6 25 Mar 2011 30 Mar 2011 USD/DTCBANK OF AMERICA SECURITIES LLCTRANSCANADA PIPELINES LTD

230,000.000 NHFI Local 117.155000 1,868.75 0.00 0.00 269,456.501.000000

Base 117.155000 1,868.75 0.00 0.00 269,456.50

1%   21 Dec 201689599F9W8 16 Dec 2010 13 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTTRANSTAR HOLDING COMPANY

504,190.980 NHHL Local 98.500000 0.00 0.00 0.00 496,628.121.000000

Base 98.500000 0.00 0.00 0.00 496,628.12

1%   30 Jun 201489615DAF8 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTTRIDENT EXPL CORP

563,323.170 NHHM Local 96.999999 0.00 0.00 0.00 546,423.471.000000

Base 96.999999 0.00 0.00 0.00 546,423.47
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1%   04 Aug 201589688EAD3 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTTRIZETTO GROUP INC

563,410.060 NHHL Local 98.456046 0.00 0.00 0.00 554,711.271.000000

Base 98.456046 0.00 0.00 0.00 554,711.27

400%   04 Aug 201589688EAE1 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTTRIZETTO GROUP INC

415,199.270 NHHL Local 99.499999 0.00 0.00 0.00 413,123.271.000000

Base 99.499999 0.00 0.00 0.00 413,123.27

7.625%   01 Nov 2018901109AA6 12 Jan 2011 18 Jan 2011 USD/DTCDEUTSCHE BANK SECURITIES INCTUTOR PERINI CORP

3,273,000.000 NHFS Local 101.250000 61,005.08 0.00 0.00 3,313,912.501.000000

Base 101.250000 61,005.08 0.00 0.00 3,313,912.50

1%   22 Apr 201690187DAJ6 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST24 HOUR FITNESS WORLDWIDE INC

1,492,500.000 NHHM Local 98.000000 0.00 0.00 0.00 1,462,650.001.000000

Base 98.000000 0.00 0.00 0.00 1,462,650.00

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

1,091,906.720 NHHL Local 98.000001 0.00 0.00 0.00 1,070,068.601.000000

Base 98.000001 0.00 0.00 0.00 1,070,068.60

90187DAJ6 Total

0.00 0.000.002,584,406.720 Local 2,532,718.60

Base 0.00 0.00 0.00 2,532,718.60

1%   10 Oct 201490210EAF3 28 Mar 2011 28 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTTXU US HLDGS CO

778,802.650 NHHL Local 98.800570 0.00 0.00 0.00 769,461.461.000000

Base 98.800570 0.00 0.00 0.00 769,461.46

1%   31 Dec 2016903203AR8 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTUPC FING PARTNERSHIP

166,321.730 NHHL Local 95.999999 0.00 0.00 0.00 159,668.861.000000

Base 95.999999 0.00 0.00 0.00 159,668.86
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7.541875%   01 May 290399Q9H7 20 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTURS CORP TLB

658,136.640 NHHL Local 100.000000 0.00 0.00 0.00 658,136.641.000000

Base 100.000000 0.00 0.00 0.00 658,136.64

20 Jan 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-658,136.640 NHHL Local 100.000000 0.00 0.00 0.00 -658,136.641.000000

Base 100.000000 0.00 0.00 0.00 -658,136.64

20 Jan 2011 USD/BOSSTATE STREET BANK AND TRUST

658,136.640 NHHL Local 100.000000 0.00 0.00 0.00 658,136.641.000000

Base 100.000000 0.00 0.00 0.00 658,136.64

20 Jan 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-658,136.640 NHHL Local 100.000000 0.00 0.00 0.00 -658,136.641.000000

Base 100.000000 0.00 0.00 0.00 -658,136.64

90399Q9H7 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

5.125%   15 Feb 2014907818DC9 25 Mar 2011 30 Mar 2011 USD/DTCBANK OF AMERICA SECURITIES LLCUNION PAC CORP

600,000.000 NHFI Local 109.003000 3,843.75 0.00 0.00 654,018.001.000000

Base 109.003000 3,843.75 0.00 0.00 654,018.00

1%   28 Feb 2016910QQHII9 31 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTSUNGARD DATA

830,345.000 NHHL Local 98.718054 0.00 0.00 0.00 819,700.431.000000

Base 98.718054 0.00 0.00 0.00 819,700.43

31 Jan 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-830,345.000 NHHL Local 98.718054 0.00 0.00 0.00 -819,700.431.000000

Base 98.718054 0.00 0.00 0.00 -819,700.43
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910QQHII9 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

6.2%   15 Jan 2038911312AJ5 25 Mar 2011 30 Mar 2011 USD/DTCGOLDMAN SACHS + COUNITED PARCEL SVC INC

840,000.000 NHHW Local 113.587000 10,850.00 0.00 0.00 954,130.801.000000

Base 113.587000 10,850.00 0.00 0.00 954,130.80

3.875%   01 Apr 2014911312AL0 25 Mar 2011 30 Mar 2011 USD/DTCJ.P. MORGAN SECURITIES LLCUNITED PARCEL SERVICE

500,000.000 NHFI Local 107.259000 9,633.68 0.00 0.00 536,295.001.000000

Base 107.259000 9,633.68 0.00 0.00 536,295.00

0.01%   15 Aug 2019912803AR4 14 Mar 2011 16 Mar 2011 USD/FEDBANK OF AMERICA SECURITIES LLCSTRIP PRINC

15,500,000.000 NHFI Local 76.726000 0.00 0.00 0.00 11,892,530.001.000000

Base 76.726000 0.00 0.00 0.00 11,892,530.00

0.01%   15 Aug 2039912803DH3 14 Mar 2011 16 Mar 2011 USD/FEDBANK OF AMERICA SECURITIES LLCUNITED STATES TRES BD STRP PRN

45,000,000.000 NHHW Local 25.430000 0.00 0.00 0.00 11,443,500.001.000000

Base 25.430000 0.00 0.00 0.00 11,443,500.00

3.5%   15 Feb 2039912810QA9 22 Feb 2011 25 Feb 2011 USD/FEDLOOP CAPITAL MARKETS LLCUS TREASURY N/B

9,000,000.000 NHHW Local 82.500000 8,701.66 0.00 0.00 7,425,000.001.000000

Base 82.500000 8,701.66 0.00 0.00 7,425,000.00

10 Mar 2011 15 Mar 2011 USD/FEDDEUTSCHE BANK SECURITIES, INC.

5,000,000.000 NHHW Local 82.703525 13,535.91 0.00 0.00 4,135,176.251.000000

Base 82.703525 13,535.91 0.00 0.00 4,135,176.25

14 Mar 2011 16 Mar 2011 USD/FEDDEUTSCHE BANK SECURITIES, INC.

30,000,000.000 NHHW Local 83.418368 84,116.02 0.00 0.00 25,025,510.631.000000

Base 83.418368 84,116.02 0.00 0.00 25,025,510.63
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912810QA9 Total

0.00 0.00106,353.5944,000,000.000 Local 36,585,686.88

Base 106,353.59 0.00 0.00 36,585,686.88

4%   15 Nov 2012912828AP5 17 Mar 2011 18 Mar 2011 USD/FEDMERRILL LYNCH PIERCE FENNER + SMITHUS TREASURY N/B

2,400,000.000 NHFJ Local 105.882813 32,618.78 0.00 0.00 2,541,187.501.000000

Base 105.882813 32,618.78 0.00 0.00 2,541,187.50

4.25%   15 Nov 2013912828BR0 17 Mar 2011 18 Mar 2011 USD/FEDMERRILL LYNCH PIERCE FENNER + SMITHUS TREASURY N/B

3,400,000.000 NHFJ Local 109.093750 49,098.07 0.00 0.00 3,709,187.501.000000

Base 109.093750 49,098.07 0.00 0.00 3,709,187.50

4.25%   15 Aug 2014912828CT5 18 Mar 2011 21 Mar 2011 USD/FEDMERRILL LYNCH PIERCE FENNER + SMITHUS TREASURY N/B

2,700,000.000 NHFJ Local 110.328125 10,777.62 0.00 0.00 2,978,859.381.000000

Base 110.328125 10,777.62 0.00 0.00 2,978,859.38

4%   15 Feb 2015912828DM9 18 Mar 2011 21 Mar 2011 USD/FEDMERRILL LYNCH PIERCE FENNER + SMITHUS TREASURY N/B

3,000,000.000 NHFJ Local 109.890625 11,270.72 0.00 0.00 3,296,718.751.000000

Base 109.890625 11,270.72 0.00 0.00 3,296,718.75

4.125%   15 May 2015912828DV9 18 Mar 2011 21 Mar 2011 USD/FEDMESIROW FINANCIAL INC.US TREASURY N/B

2,400,000.000 NHFJ Local 110.433594 34,458.56 0.00 0.00 2,650,406.251.000000

Base 110.433594 34,458.56 0.00 0.00 2,650,406.25

4.5%   15 May 2017912828GS3 17 Mar 2011 18 Mar 2011 USD/FEDPERSHING LLCUS TREASURY N/B

1,600,000.000 NHFJ Local 112.390625 24,464.09 0.00 0.00 1,798,250.001.000000

Base 112.390625 24,464.09 0.00 0.00 1,798,250.00

4.75%   15 Aug 2017912828HA1 15 Feb 2011 18 Feb 2011 USD/FEDCABRERA CAPITAL MARKETSUS TREASURY N/B

445,000.000 NHID Local 111.406250 175.17 0.00 0.00 495,757.811.000000

Base 111.406250 175.17 0.00 0.00 495,757.81
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01 Mar 2011 03 Mar 2011 USD/FEDLOOP CAPITAL MARKETS LLC

445,000.000 NHID Local 112.453125 934.25 0.00 0.00 500,416.411.000000

Base 112.453125 934.25 0.00 0.00 500,416.41

10 Mar 2011 14 Mar 2011 USD/FEDCABRERA CAPITAL MARKETS

535,000.000 NHID Local 112.671875 1,895.41 0.00 0.00 602,794.531.000000

Base 112.671875 1,895.41 0.00 0.00 602,794.53

912828HA1 Total

0.00 0.003,004.831,425,000.000 Local 1,598,968.75

Base 3,004.83 0.00 0.00 1,598,968.75

4.25%   15 Nov 2017912828HH6 10 Jan 2011 11 Jan 2011 USD/FEDCABRERA CAPITAL MARKETSUS TREASURY N/B

495,000.000 NHID Local 110.546881 3,370.65 0.00 0.00 547,207.061.000000

Base 110.546881 3,370.65 0.00 0.00 547,207.06

07 Jan 2011 12 Jan 2011 USD/FEDGOLDMAN SACHS + CO

550,000.000 NHID Local 110.375400 3,745.17 0.00 0.00 607,064.701.000000

Base 110.375400 3,745.17 0.00 0.00 607,064.70

21 Jan 2011 26 Jan 2011 USD/FEDBANK OF AMERICA SECURITIES LLC

355,000.000 NHID Local 109.605869 3,000.83 0.00 0.00 389,100.831.000000

Base 109.605869 3,000.83 0.00 0.00 389,100.83

24 Jan 2011 27 Jan 2011 USD/FEDBANK OF AMERICA SECURITIES LLC

545,000.000 NHID Local 109.812900 4,670.89 0.00 0.00 598,480.311.000000

Base 109.812900 4,670.89 0.00 0.00 598,480.31

04 Feb 2011 08 Feb 2011 USD/FEDCABRERA CAPITAL MARKETS

675,000.000 NHID Local 108.140625 6,736.02 0.00 0.00 729,949.221.000000

Base 108.140625 6,736.02 0.00 0.00 729,949.22
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912828HH6 Total

0.00 0.0021,523.562,620,000.000 Local 2,871,802.12

Base 21,523.56 0.00 0.00 2,871,802.12

3.5%   15 Feb 2018912828HR4 18 Mar 2011 21 Mar 2011 USD/FEDMESIROW FINANCIAL INC.US TREASURY N/B

2,400,000.000 NHFJ Local 105.687500 7,889.50 0.00 0.00 2,536,500.001.000000

Base 105.687500 7,889.50 0.00 0.00 2,536,500.00

14 Mar 2011 16 Mar 2011 USD/FEDBANK OF AMERICA SECURITIES LLC

25,000,000.000 NHFI Local 105.203525 70,096.69 0.00 0.00 26,300,881.251.000000

Base 105.203525 70,096.69 0.00 0.00 26,300,881.25

14 Mar 2011 16 Mar 2011 USD/FEDBANK OF AMERICA SECURITIES LLC

12,500,000.000 NHHW Local 105.203525 35,048.34 0.00 0.00 13,150,440.631.000000

Base 105.203525 35,048.34 0.00 0.00 13,150,440.63

912828HR4 Total

0.00 0.00113,034.5339,900,000.000 Local 41,987,821.88

Base 113,034.53 0.00 0.00 41,987,821.88

2.875%   30 Apr 2013912828HY9 18 Mar 2011 21 Mar 2011 USD/FEDMERRILL LYNCH PIERCE FENNER + SMITHUS TREASURY N/B

3,800,000.000 NHFJ Local 105.273438 46,253.45 0.00 0.00 4,000,390.631.000000

Base 105.273438 46,253.45 0.00 0.00 4,000,390.63

3.75%   15 Nov 2018912828JR2 17 Mar 2011 18 Mar 2011 USD/FEDPERSHING LLCUS TREASURY N/B

1,700,000.000 NHFJ Local 106.718750 21,660.91 0.00 0.00 1,814,218.751.000000

Base 106.718750 21,660.91 0.00 0.00 1,814,218.75

3.125%   15 May 2019912828KQ2 17 Mar 2011 18 Mar 2011 USD/FEDPERSHING LLCUS TREASURY N/B

1,500,000.000 NHFJ Local 101.523437 15,927.14 0.00 0.00 1,522,851.561.000000

Base 101.523437 15,927.14 0.00 0.00 1,522,851.56
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2.625%   29 Feb 2016912828KS8 11 Jan 2011 12 Jan 2011 USD/FEDCANTOR FITZGERALD/CANTOR CLEARING SUS TREASURY N/B

3,600,000.000 NHFJ Local 103.015625 34,980.66 0.00 0.00 3,708,562.501.000000

Base 103.015625 34,980.66 0.00 0.00 3,708,562.50

18 Mar 2011 21 Mar 2011 USD/FEDMESIROW FINANCIAL INC.

1,400,000.000 NHFJ Local 103.312500 2,097.15 0.00 0.00 1,446,375.001.000000

Base 103.312500 2,097.15 0.00 0.00 1,446,375.00

912828KS8 Total

0.00 0.0037,077.815,000,000.000 Local 5,154,937.50

Base 37,077.81 0.00 0.00 5,154,937.50

2.25%   31 May 2014912828KV1 31 Dec 2010 05 Jan 2011 USD/FEDPERSHING LLCUS TREASURY N/B

12,500,000.000 NHHW Local 103.406250 27,815.93 0.00 0.00 12,925,781.251.000000

Base 103.406250 27,815.93 0.00 0.00 12,925,781.25

14 Mar 2011 16 Mar 2011 USD/FEDLOOP CAPITAL MARKETS LLC

25,000,000.000 NHHW Local 103.554687 163,804.95 0.00 0.00 25,888,671.881.000000

Base 103.554687 163,804.95 0.00 0.00 25,888,671.88

17 Mar 2011 22 Mar 2011 USD/FEDLOOP CAPITAL MARKETS LLC

6,400,000.000 NHHW Local 103.687500 44,307.69 0.00 0.00 6,636,000.001.000000

Base 103.687500 44,307.69 0.00 0.00 6,636,000.00

912828KV1 Total

0.00 0.00235,928.5743,900,000.000 Local 45,450,453.13

Base 235,928.57 0.00 0.00 45,450,453.13

2.625%   31 Jul 2014912828LC2 17 Mar 2011 18 Mar 2011 USD/FEDCANTOR FITZGERALD/CANTOR CLEARING SUS TREASURY N/B

5,000,000.000 NHFJ Local 104.820313 16,678.18 0.00 0.00 5,241,015.631.000000

Base 104.820313 16,678.18 0.00 0.00 5,241,015.63
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3.125%   31 Jul 2016912828LD0 18 Mar 2011 21 Mar 2011 USD/FEDMESIROW FINANCIAL INC.US TREASURY N/B

3,400,000.000 NHFJ Local 105.953125 14,957.18 0.00 0.00 3,602,406.251.000000

Base 105.953125 14,957.18 0.00 0.00 3,602,406.25

1.375%   15 Oct 2012912828LR9 17 Mar 2011 18 Mar 2011 USD/FEDMERRILL LYNCH PIERCE FENNER + SMITHUS TREASURY N/B

1,900,000.000 NHFJ Local 101.449219 11,052.88 0.00 0.00 1,927,535.161.000000

Base 101.449219 11,052.88 0.00 0.00 1,927,535.16

3.125%   31 Dec 2016912828MD9 17 Mar 2011 18 Mar 2011 USD/FEDPERSHING LLCUS TREASURY N/B

1,900,000.000 NHFJ Local 105.433594 13,134.67 0.00 0.00 2,003,238.281.000000

Base 105.433594 13,134.67 0.00 0.00 2,003,238.28

0.01%   31 Mar 2015912828MW7 14 Mar 2011 15 Mar 2011 USD/FEDPERSHING LLCUS TREASURY N/B

105,000,000.000 NHFJ Local 103.753906 1,197,115.38 0.00 0.00 108,941,601.561.000000

Base 103.753906 1,197,115.38 0.00 0.00 108,941,601.56

1%   30 Apr 2012912828NB2 14 Mar 2011 16 Mar 2011 USD/FEDBANK OF AMERICA SECURITIES LLCUS TREASURY N/B

20,000,000.000 NHFI Local 100.800781 75,138.12 0.00 0.00 20,160,156.241.000000

Base 100.800781 75,138.12 0.00 0.00 20,160,156.24

14 Mar 2011 16 Mar 2011 USD/FEDBANK OF AMERICA SECURITIES LLC

50,000,000.000 NHHW Local 100.800781 187,845.30 0.00 0.00 50,400,390.601.000000

Base 100.800781 187,845.30 0.00 0.00 50,400,390.60

14 Mar 2011 16 Mar 2011 USD/FEDBANK OF AMERICA SECURITIES LLC

27,500,000.000 NHHW Local 100.800781 103,314.92 0.00 0.00 27,720,214.831.000000

Base 100.800781 103,314.92 0.00 0.00 27,720,214.83

912828NB2 Total

0.00 0.00366,298.3497,500,000.000 Local 98,280,761.67

Base 366,298.34 0.00 0.00 98,280,761.67
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2.625%   15 Aug 2020912828NT3 17 Feb 2011 23 Feb 2011 USD/FEDLOOP CAPITAL MARKETS LLCUS TREASURY N/B

3,000,000.000 NHFI Local 92.859375 1,740.33 0.00 0.00 2,785,781.251.000000

Base 92.859375 1,740.33 0.00 0.00 2,785,781.25

17 Feb 2011 23 Feb 2011 USD/FEDLOOP CAPITAL MARKETS LLC

5,000,000.000 NHHW Local 92.859375 2,900.55 0.00 0.00 4,642,968.751.000000

Base 92.859375 2,900.55 0.00 0.00 4,642,968.75

22 Feb 2011 25 Feb 2011 USD/FEDBANK OF AMERICA SECURITIES LLC

6,000,000.000 NHFI Local 93.609775 4,350.83 0.00 0.00 5,616,586.501.000000

Base 93.609775 4,350.83 0.00 0.00 5,616,586.50

10 Mar 2011 15 Mar 2011 USD/FEDMORGAN STANLEY CO INCORPORATED

7,500,000.000 NHFI Local 93.746493 15,227.90 0.00 0.00 7,030,987.031.000000

Base 93.746493 15,227.90 0.00 0.00 7,030,987.03

14 Mar 2011 16 Mar 2011 USD/FEDLOOP CAPITAL MARKETS LLC

15,500,000.000 NHFI Local 94.578125 32,594.96 0.00 0.00 14,659,609.381.000000

Base 94.578125 32,594.96 0.00 0.00 14,659,609.38

14 Mar 2011 16 Mar 2011 USD/FEDLOOP CAPITAL MARKETS LLC

27,500,000.000 NHHW Local 94.578125 57,829.77 0.00 0.00 26,008,984.381.000000

Base 94.578125 57,829.77 0.00 0.00 26,008,984.38

912828NT3 Total

0.00 0.00114,644.3464,500,000.000 Local 60,744,917.29

Base 114,644.34 0.00 0.00 60,744,917.29

3.625%   15 Feb 2021912828PX2 16 Mar 2011 21 Mar 2011 USD/FEDDEUTSCHE BANK SECURITIES, INC.US TREASURY N/B

320,000.000 NHFI Local 103.234775 1,089.50 0.00 0.00 330,351.281.000000

Base 103.234775 1,089.50 0.00 0.00 330,351.28



Prepared by State StreetPage 668

Purchase Report by Report Date
Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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

16 Mar 2011 21 Mar 2011 USD/FEDDEUTSCHE BANK SECURITIES, INC.

435,000.000 NHHW Local 103.234775 1,481.04 0.00 0.00 449,071.271.000000

Base 103.234775 1,481.04 0.00 0.00 449,071.27

912828PX2 Total

0.00 0.002,570.54755,000.000 Local 779,422.55

Base 2,570.54 0.00 0.00 779,422.55

2.875%   28 Feb 2018912828PY0 15 Mar 2011 18 Mar 2011 USD/FEDGOLDMAN SACHS + COUS TREASURY N/B

415,000.000 NHFI Local 100.586337 558.22 0.00 0.00 417,433.301.000000

Base 100.586337 558.22 0.00 0.00 417,433.30

15 Mar 2011 18 Mar 2011 USD/FEDGOLDMAN SACHS + CO

500,000.000 NHHW Local 100.586337 672.55 0.00 0.00 502,931.691.000000

Base 100.586337 672.55 0.00 0.00 502,931.69

16 Mar 2011 21 Mar 2011 USD/FEDGOLDMAN SACHS + CO

465,000.000 NHFI Local 101.062900 729.72 0.00 0.00 469,942.491.000000

Base 101.062900 729.72 0.00 0.00 469,942.49

16 Mar 2011 21 Mar 2011 USD/FEDGOLDMAN SACHS + CO

630,000.000 NHHW Local 101.062900 988.65 0.00 0.00 636,696.271.000000

Base 101.062900 988.65 0.00 0.00 636,696.27

16 Mar 2011 21 Mar 2011 USD/FEDGOLDMAN SACHS + CO

755,000.000 NHFI Local 101.281650 1,184.82 0.00 0.00 764,676.461.000000

Base 101.281650 1,184.82 0.00 0.00 764,676.46

16 Mar 2011 21 Mar 2011 USD/FEDGOLDMAN SACHS + CO

760,000.000 NHFI Local 101.164463 1,192.66 0.00 0.00 768,849.921.000000

Base 101.164463 1,192.66 0.00 0.00 768,849.92
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16 Mar 2011 21 Mar 2011 USD/FEDGOLDMAN SACHS + CO

1,040,000.000 NHHW Local 101.281650 1,632.07 0.00 0.00 1,053,329.161.000000

Base 101.281650 1,632.07 0.00 0.00 1,053,329.16

16 Mar 2011 21 Mar 2011 USD/FEDGOLDMAN SACHS + CO

1,290,000.000 NHHW Local 101.164462 2,024.39 0.00 0.00 1,305,021.571.000000

Base 101.164462 2,024.39 0.00 0.00 1,305,021.57

912828PY0 Total

0.00 0.008,983.085,855,000.000 Local 5,918,880.86

Base 8,983.08 0.00 0.00 5,918,880.86

2.125%   29 Feb 2016912828QJ2 15 Mar 2011 18 Mar 2011 USD/FEDDEUTSCHE BANK SECURITIES, INC.US TREASURY N/B

625,000.000 NHFI Local 100.953460 649.63 0.00 0.00 630,959.131.000000

Base 100.953460 649.63 0.00 0.00 630,959.13

15 Mar 2011 18 Mar 2011 USD/FEDGOLDMAN SACHS + CO

485,000.000 NHFI Local 100.750335 504.11 0.00 0.00 488,639.121.000000

Base 100.750335 504.11 0.00 0.00 488,639.12

15 Mar 2011 18 Mar 2011 USD/FEDGOLDMAN SACHS + CO

375,000.000 NHHW Local 100.750335 389.78 0.00 0.00 377,813.761.000000

Base 100.750335 389.78 0.00 0.00 377,813.76

16 Mar 2011 21 Mar 2011 USD/FEDDEUTSCHE BANK SECURITIES, INC.

500,000.000 NHFI Local 101.203460 606.32 0.00 0.00 506,017.301.000000

Base 101.203460 606.32 0.00 0.00 506,017.30

912828QJ2 Total

0.00 0.002,149.841,985,000.000 Local 2,003,429.31

Base 2,149.84 0.00 0.00 2,003,429.31
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0.625%   28 Feb 2013912828QK9 07 Mar 2011 08 Mar 2011 USD/FEDFEDERAL RESERVE BANK OF BOSTONUS TREASURY N/B

5,000,000.000 NHFS Local 99.890625 679.35 0.00 0.00 4,994,531.251.000000

Base 99.890625 679.35 0.00 0.00 4,994,531.25

22 Mar 2011 25 Mar 2011 USD/FEDLOOP CAPITAL MARKETS LLC

4,500,000.000 NHFS Local 99.921875 1,910.67 0.00 0.00 4,496,484.381.000000

Base 99.921875 1,910.67 0.00 0.00 4,496,484.38

912828QK9 Total

0.00 0.002,590.029,500,000.000 Local 9,491,015.63

Base 2,590.02 0.00 0.00 9,491,015.63

1%   17 Aug 201591299L9T1 18 Feb 2011 03 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTUS TELEPACIFIC

375,794.000 NHHL Local 100.000000 0.00 0.00 0.00 375,794.001.000000

Base 100.000000 0.00 0.00 0.00 375,794.00

200%   31 Mar 2015912RBZ900 28 Dec 2010 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

28 Dec 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-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

04 Jan 2011 12 Jan 2011 USD/BOSSTATE STREET BANK AND TRUST

750,000.000 NHHM Local 73.125000 0.00 0.00 0.00 548,437.501.000000

Base 73.125000 0.00 0.00 0.00 548,437.50

912RBZ900 Total

0.00 0.000.00750,000.000 Local 548,437.50

Base 0.00 0.00 0.00 548,437.50
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0%   14 Nov 2014913EQJII9 27 Jan 2011 07 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTCCS INC (1331826 ALBERTA ULC)

250,000.000 NHHM Local 95.500000 0.00 0.00 0.00 238,750.001.000000

Base 95.500000 0.00 0.00 0.00 238,750.00

1%   29 Sep 2014914908AJ7 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTUNIVISION COMMUNICATIONS INC

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

4.4614%   31 Mar 201914908AN8 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTUNIVISION COMMUNICATIONS INC

603,337.660 NHHM Local 98.809706 0.00 0.00 0.00 596,156.171.000000

Base 98.809706 0.00 0.00 0.00 596,156.17

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

1,015,023.850 NHHL Local 100.000000 0.00 0.00 0.00 1,015,023.851.000000

Base 100.000000 0.00 0.00 0.00 1,015,023.85

914908AN8 Total

0.00 0.000.001,618,361.510 Local 1,611,180.02

Base 0.00 0.00 0.00 1,611,180.02

1%   31 May 201491832FAC3 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTVSS AHC CONS HLDGS CORP

333,333.340 NHHL Local 86.918752 0.00 0.00 0.00 289,729.181.000000

Base 86.918752 0.00 0.00 0.00 289,729.18

17 Mar 2011 USD/OTHCREDIT SUISSE - NEW YORK BRANCH

155,103.270 NHHL Local 85.000000 0.00 0.00 0.00 131,837.781.000000

Base 85.000000 0.00 0.00 0.00 131,837.78

91832FAC3 Total

0.00 0.000.00488,436.610 Local 421,566.96

Base 0.00 0.00 0.00 421,566.96
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5.25%   15 Apr 201392343VAN4 25 Mar 2011 30 Mar 2011 USD/DTCDEUTSCHE BANK SECURITIES INCVERIZON COMMUNICATIONS INC

640,000.000 NHHW Local 107.992000 15,400.00 0.00 0.00 691,148.801.000000

Base 107.992000 15,400.00 0.00 0.00 691,148.80

1%   29 Jan 201692399E9U1 31 Dec 2010 CANCEL 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

8.875%   15 Sep 201692552VAC4 04 Feb 2011 09 Feb 2011 USD/DTCJ.P. MORGAN SECURITIES LLCVIASAT INC

1,069,000.000 NHFS Local 107.875000 37,949.50 0.00 0.00 1,153,183.751.000000

Base 107.875000 37,949.50 0.00 0.00 1,153,183.75

14 Feb 2011 17 Feb 2011 USD/DTCJ.P. MORGAN SECURITIES LLC

1,848,000.000 NHFS Local 108.000000 69,248.67 0.00 0.00 1,995,840.001.000000

Base 108.000000 69,248.67 0.00 0.00 1,995,840.00

92552VAC4 Total

0.00 0.00107,198.172,917,000.000 Local 3,149,023.75

Base 107,198.17 0.00 0.00 3,149,023.75

1%   31 Jul 201492553JAC0 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTVEYANCE TECHNOLOGIES INC

1,300,242.210 NHHM Local 89.000929 0.00 0.00 0.00 1,157,227.651.000000

Base 89.000929 0.00 0.00 0.00 1,157,227.65

1%   31 Jul 201492553JAD8 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTVEYANCE TECHNOLOGIES INC

186,320.180 NHHM Local 89.001282 0.00 0.00 0.00 165,827.351.000000

Base 89.001282 0.00 0.00 0.00 165,827.35

200%   01 Oct 201792839FAG5 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTVISTEON CORP

997,500.000 NHHM Local 100.750000 0.00 0.00 0.00 1,004,981.251.000000

Base 100.750000 0.00 0.00 0.00 1,004,981.25
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6.75%   15 Apr 201992839UAE7 31 Mar 2011 OPEN USD/DTCBANK OF AMERICA SECURITIES LLCVISTEON CORP

2,250,000.000 NHFS Local 100.000000 0.00 0.00 0.00 2,250,000.001.000000

Base 100.000000 0.00 0.00 0.00 2,250,000.00

5.5%   11 Feb 201692928DAH0 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTWM BOLTHOUSE FARMS INC

1,085,788.610 NHHL Local 99.717928 0.00 0.00 0.00 1,082,725.911.000000

Base 99.717928 0.00 0.00 0.00 1,082,725.91

6.5%   15 Aug 2037931142CK7 25 Mar 2011 30 Mar 2011 USD/DTCBARCLAYS CAPITAL INCWAL MART STORES INC

840,000.000 NHHW Local 114.670000 6,825.00 0.00 0.00 963,228.001.000000

Base 114.670000 6,825.00 0.00 0.00 963,228.00

1%   24 Oct 2014939JNYII8 04 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTAVAYA INC

500,000.000 NHHM Local 95.875000 0.00 0.00 0.00 479,375.001.000000

Base 95.875000 0.00 0.00 0.00 479,375.00

04 Jan 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-500,000.000 NHHM Local 95.875000 0.00 0.00 0.00 -479,375.001.000000

Base 95.875000 0.00 0.00 0.00 -479,375.00

23 Dec 2010 USD/BOSSTATE STREET BANK AND TRUST

500,000.000 NHHL Local 94.500000 0.00 0.00 0.00 472,500.001.000000

Base 94.500000 0.00 0.00 0.00 472,500.00

23 Dec 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-500,000.000 NHHL Local 94.500000 0.00 0.00 0.00 -472,500.001.000000

Base 94.500000 0.00 0.00 0.00 -472,500.00

04 Jan 2011 22 Feb 2011 USD/BOSSTATE STREET BANK AND TRUST

166,184.400 NHHM Local 95.319446 0.00 0.00 0.00 158,406.051.000000

Base 95.319446 0.00 0.00 0.00 158,406.05
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939JNYII8 Total

0.00 0.000.00166,184.400 Local 158,406.05

Base 0.00 0.00 0.00 158,406.05

4.375%   31 Jan 2013949746NY3 25 Mar 2011 30 Mar 2011 USD/DTCCREDIT SUISSE SECURITIES (USA) LLCWELLS FARGO + CO NEW

700,000.000 NHFI Local 105.542000 5,104.17 0.00 0.00 738,794.001.000000

Base 105.542000 5,104.17 0.00 0.00 738,794.00

5.75%   16 May 201694980VAE8 15 Mar 2011 18 Mar 2011 USD/DTCWELLS FARGO SECURITIES LLCWELLS FARGO BK NATL ASSN

3,600,000.000 NHFJ Local 111.238000 70,725.00 0.00 0.00 4,004,568.001.000000

Base 111.238000 70,725.00 0.00 0.00 4,004,568.00

5%   24 May 201795058QAC7 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTWENDYS/ARBYS RESTAURANTS LLC

995,000.000 NHHM Local 99.500000 0.00 0.00 0.00 990,025.001.000000

Base 99.500000 0.00 0.00 0.00 990,025.00

0.01%   11 Mar 2016959WGXII4 03 Mar 2011 17 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTSAVERS, INC.

146,055.010 NHHL Local 100.000000 0.00 0.00 0.00 146,055.011.000000

Base 100.000000 0.00 0.00 0.00 146,055.01

1%   18 Sep 2013959WLLII4 30 Sep 2010 USD/BOSSTATE STREET BANK AND TRUSTGUILFORD MILLS

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/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

959WLLII4 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00
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0%959ZJUII0 14 Jan 2011 26 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTMGM MIRAGE

375,000.000 NHHM Local 97.750000 0.00 0.00 0.00 366,562.501.000000

Base 97.750000 0.00 0.00 0.00 366,562.50

7.875%   01 Nov 201797381WAJ3 02 Feb 2011 07 Feb 2011 USD/DTCBANK OF AMERICA SECURITIES LLCWINDSTREAM CORP

1,667,000.000 NHFS Local 108.250000 35,007.00 0.00 0.00 1,804,527.501.000000

Base 108.250000 35,007.00 0.00 0.00 1,804,527.50

7.5%   01 Apr 202397381WAQ7 02 Mar 2011 16 Mar 2011 USD/DTCCITIGROUPGLOBAL MARKETS INC SALOMONWINDSTREAM CORP

2,476,000.000 NHFS Local 100.000000 0.00 0.00 0.00 2,476,000.001.000000

Base 100.000000 0.00 0.00 0.00 2,476,000.00

1%   14 Apr 2015981UWJII3 02 Dec 2010 13 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTAVETA HOLDINGS, LLC

108,856.470 NHHL Local 97.000003 0.00 0.00 0.00 105,590.781.000000

Base 97.000003 0.00 0.00 0.00 105,590.78

100%   19 May 2017981ZDRII5 28 Feb 2011 28 Feb 2011 USD/BOSSHARE ADJUSTMENTBWAY CORPORATION

3,112.480 NHHM Local 100.000000 0.00 0.00 0.00 3,112.481.000000

Base 100.000000 0.00 0.00 0.00 3,112.48

1%   11 Feb 201798299B9M3 04 Feb 2011 18 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTWEATHER CHANNEL

1,250,000.000 NHHM 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

1%   30 Jun 2014982DNRII2 15 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTWILLBROS US HOLDINGS INC.

254,033.650 NHHL Local 101.249999 0.00 0.00 0.00 257,209.071.000000

Base 101.249999 0.00 0.00 0.00 257,209.07

15 Feb 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-254,033.650 NHHL Local 101.249999 0.00 0.00 0.00 -257,209.071.000000

Base 101.249999 0.00 0.00 0.00 -257,209.07
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18 Feb 2011 USD/BOSSTATE STREET BANK AND TRUST

127,016.830 NHHL Local 100.249998 0.00 0.00 0.00 127,334.371.000000

Base 100.249998 0.00 0.00 0.00 127,334.37

18 Feb 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-127,016.830 NHHL Local 100.249998 0.00 0.00 0.00 -127,334.371.000000

Base 100.249998 0.00 0.00 0.00 -127,334.37

982DNRII2 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

0%982QSDII9 04 Jan 2011 04 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTDARLING INTERNATIONAL INC

136,286.440 NHHL Local 99.500001 0.00 0.00 0.00 135,605.011.000000

Base 99.500001 0.00 0.00 0.00 135,605.01

1%   24 Sep 2014982RLVII4 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTFIRST DATA CORP

950,810.640 NHHM Local 86.082290 0.00 0.00 0.00 818,479.581.000000

Base 86.082290 0.00 0.00 0.00 818,479.58

1%   15 Dec 2013982RLWII2 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTFORD MTR CO

678,735.370 NHHL Local 96.589208 0.00 0.00 0.00 655,585.121.000000

Base 96.589208 0.00 0.00 0.00 655,585.12

6.75%   05 Apr 2014982RLZII5 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTGRAHAM PACKAGING CO LP

996,679.980 NHHL Local 99.665396 0.00 0.00 0.00 993,345.051.000000

Base 99.665396 0.00 0.00 0.00 993,345.05

1%   17 Nov 2013982RMAII9 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTHCA INC

749,135.690 NHHL Local 94.561815 0.00 0.00 0.00 708,396.311.000000

Base 94.561815 0.00 0.00 0.00 708,396.31
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2.5625%   13 Oct 201982RMBII7 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTMICHAELS STORES INC

519,591.130 NHHL Local 90.375006 0.00 0.00 0.00 469,580.521.000000

Base 90.375006 0.00 0.00 0.00 469,580.52

1%   02 Oct 2014982RMCII5 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTMYLAN LABORATORIES INC

220,917.340 NHHL Local 97.775901 0.00 0.00 0.00 216,003.921.000000

Base 97.775901 0.00 0.00 0.00 216,003.92

200%   10 Oct 2014982RMGII6 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTTXU US HLDGS CO

778,802.650 NHHL Local 98.800570 0.00 0.00 0.00 769,461.461.000000

Base 98.800570 0.00 0.00 0.00 769,461.46

1%   28 Jan 2015982RZDII9 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTCAESARS ENTERTAINMENT

1,340,959.980 NHHL Local 89.791619 0.00 0.00 0.00 1,204,069.681.000000

Base 89.791619 0.00 0.00 0.00 1,204,069.68

1%   18 Dec 2017982SULII4 15 Dec 2010 04 Jan 2011 USD/BOSSHARE ADJUSTMENTBNY CONVERGEX GROUP LLC

221,683.750 NHHM Local 98.000002 0.00 0.00 0.00 217,250.081.000000

Base 98.000002 0.00 0.00 0.00 217,250.08

15 Dec 2010 11 Jan 2011 USD/BOSSTATE STREET BANK AND TRUST

65,684.010 NHHL Local 98.000000 0.00 0.00 0.00 64,370.331.000000

Base 98.000000 0.00 0.00 0.00 64,370.33

982SULII4 Total

0.00 0.000.00287,367.760 Local 281,620.41

Base 0.00 0.00 0.00 281,620.41

1%   01 Sep 2016982TGKII0 15 Oct 2010 21 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTSHIP US BIDCO INC

500,000.000 NHHM Local 99.000000 0.00 0.00 0.00 495,000.001.000000

Base 99.000000 0.00 0.00 0.00 495,000.00
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1%   26 Jul 2017982TLSII7 27 Jan 2011 27 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTUCI INTERNATIONAL, 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

20 Jan 2011 03 Feb 2011 USD/BOSSTATE STREET BANK AND TRUST

658,136.640 NHHL Local 100.000000 0.00 0.00 0.00 658,136.641.000000

Base 100.000000 0.00 0.00 0.00 658,136.64

982TLSII7 Total

0.00 0.000.001,408,136.640 Local 1,408,136.64

Base 0.00 0.00 0.00 1,408,136.64

1%   18 Feb 2013982VNXII9 16 Feb 2011 02 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTSI ORGANIZATION INC THE

1,166,285.340 NHHL Local 100.000000 0.00 0.00 0.00 1,166,285.341.000000

Base 100.000000 0.00 0.00 0.00 1,166,285.34

1%   10 Feb 2018982VRUII1 09 Feb 2011 14 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTTRANS UNION, LLC

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

09 Feb 2011 18 Feb 2011 USD/BOSSTATE STREET BANK AND TRUST

621,573.000 NHHL Local 100.000000 0.00 0.00 0.00 621,573.001.000000

Base 100.000000 0.00 0.00 0.00 621,573.00

982VRUII1 Total

0.00 0.000.001,621,573.000 Local 1,621,573.00

Base 0.00 0.00 0.00 1,621,573.00

5.5%   15 Mar 2013983024AA8 25 Mar 2011 30 Mar 2011 USD/DTCGOLDMAN SACHS + COWYETH

920,000.000 NHFI Local 108.570000 2,108.33 0.00 0.00 998,844.001.000000

Base 108.570000 2,108.33 0.00 0.00 998,844.00



Prepared by State StreetPage 679

Purchase Report by Report Date
Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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%   14 Feb 201798399T9F8 15 Feb 2011 24 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTTRANSDIGM 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

1%   15 Dec 201698399U9D0 13 Dec 2010 10 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTNOVELIS, INC.

90,857.630 NHHL Local 98.999995 0.00 0.00 0.00 89,949.051.000000

Base 98.999995 0.00 0.00 0.00 89,949.05

1%   15 Oct 2017983BEYII0 13 Jan 2011 21 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTSHIP US BIDCO, INC.

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 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 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

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 0.000.00782,826.000 Local 774,997.74

Base 0.00 0.00 0.00 774,997.74
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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

1%   18 Nov 2017983ERMII6 17 Feb 2011 04 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTDUNKIN BRANDS INC

169,520.000 NHHL Local 100.000000 0.00 0.00 0.00 169,520.001.000000

Base 100.000000 0.00 0.00 0.00 169,520.00

1%   23 Nov 2017983FXKII0 17 Feb 2011 03 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTDUNKIN BRANDS INC

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%   09 Dec 2016983HTYII1 08 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTRENAL ADVANTAGE HOLDINGS INC

90,857.630 NHHL Local 100.500002 0.00 0.00 0.00 91,311.921.000000

Base 100.500002 0.00 0.00 0.00 91,311.92

08 Dec 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-90,857.630 NHHL Local 100.500002 0.00 0.00 0.00 -91,311.921.000000

Base 100.500002 0.00 0.00 0.00 -91,311.92

08 Dec 2010 05 Jan 2011 USD/BOSSTATE STREET BANK AND TRUST

90,857.630 NHHL Local 98.999995 0.00 0.00 0.00 89,949.051.000000

Base 98.999995 0.00 0.00 0.00 89,949.05

983HTYII1 Total

0.00 0.000.0090,857.630 Local 89,949.05

Base 0.00 0.00 0.00 89,949.05

1%   30 Dec 2017983JBYII6 15 Dec 2010 11 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTBNY CONVERGEX GROUP LLC

222,222.000 NHHL Local 98.000000 0.00 0.00 0.00 217,777.561.000000

Base 98.000000 0.00 0.00 0.00 217,777.56

0.01%   13 Nov 2015983JKMII2 14 Jan 2011 21 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTCLEAR CHANNEL COMMUNICATIONS

750,000.000 NHHM Local 89.418889 0.00 0.00 0.00 670,641.671.000000

Base 89.418889 0.00 0.00 0.00 670,641.67
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23 Dec 2010 USD/BOSSTATE STREET BANK AND TRUST

500,000.000 NHHL Local 8.633056 0.00 0.00 0.00 43,165.281.000000

Base 8.633056 0.00 0.00 0.00 43,165.28

23 Dec 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-500,000.000 NHHL Local 8.633056 0.00 0.00 0.00 -43,165.281.000000

Base 8.633056 0.00 0.00 0.00 -43,165.28

23 Dec 2010 18 Jan 2011 USD/BOSSTATE STREET BANK AND TRUST

500,000.000 NHHL Local 86.233050 0.00 0.00 0.00 431,165.251.000000

Base 86.233050 0.00 0.00 0.00 431,165.25

01 Feb 2011 09 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

241,006.340 NHHL Local 90.126147 0.00 0.00 0.00 217,209.731.000000

Base 90.126147 0.00 0.00 0.00 217,209.73

983JKMII2 Total

0.00 0.000.001,491,006.340 Local 1,319,016.65

Base 0.00 0.00 0.00 1,319,016.65

0.1%   15 Dec 2016983JVTII5 15 Dec 2010 11 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTBNY CONVERGEX GROUP

387,878.790 NHHL Local 98.999999 0.00 0.00 0.00 384,000.001.000000

Base 98.999999 0.00 0.00 0.00 384,000.00

1%   16 Dec 2016983JWSII6 13 Dec 2010 04 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTNOVELIS, INC

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

7%   02 Nov 2015983KAGII3 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTOBSIDIAN NATURAL GAS TRUST

1,155,756.770 NHHL Local 101.000000 0.00 0.00 0.00 1,167,314.341.000000

Base 101.000000 0.00 0.00 0.00 1,167,314.34
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200%   24 Sep 2014983KAJII7 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTFIRST DATA CORP

235,224.080 NHHL Local 86.104849 0.00 0.00 0.00 202,539.341.000000

Base 86.104849 0.00 0.00 0.00 202,539.34

1%   24 Sep 2014983KAKII4 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTFIRST DATA CORP

735,222.230 NHHL Local 85.928113 0.00 0.00 0.00 631,762.591.000000

Base 85.928113 0.00 0.00 0.00 631,762.59

3.75344%   10 Oct 20983KAMII0 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTTXU US HLDGS CO

992,307.710 NHHM Local 80.690549 0.00 0.00 0.00 800,698.541.000000

Base 80.690549 0.00 0.00 0.00 800,698.54

1%   10 Oct 2014983KANII8 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTTXU US HLDGS CO

404,641.540 NHHL Local 98.497534 0.00 0.00 0.00 398,561.941.000000

Base 98.497534 0.00 0.00 0.00 398,561.94

1%   30 Sep 2016983KHAII9 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTALLIANCE LAUNDRY SYSTEMS LLC

511,128.980 NHHL Local 99.238119 0.00 0.00 0.00 507,234.791.000000

Base 99.238119 0.00 0.00 0.00 507,234.79

1%   06 Oct 2015983KHDII3 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTGENERAL CHEMICAL CORPORATION

748,125.000 NHHM Local 98.499999 0.00 0.00 0.00 736,903.121.000000

Base 98.499999 0.00 0.00 0.00 736,903.12

28 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

748,125.000 NHHM Local 98.499999 0.00 0.00 0.00 736,903.121.000000

Base 98.499999 0.00 0.00 0.00 736,903.12

28 Mar 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-748,125.000 NHHM Local 98.499999 0.00 0.00 0.00 -736,903.121.000000

Base 98.499999 0.00 0.00 0.00 -736,903.12
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983KHDII3 Total

0.00 0.000.00748,125.000 Local 736,903.12

Base 0.00 0.00 0.00 736,903.12

1%   16 Dec 2013983KHFII8 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTINEOS US FINANCE LLC

807,231.000 NHHL Local 98.773374 0.00 0.00 0.00 797,329.301.000000

Base 98.773374 0.00 0.00 0.00 797,329.30

200%   16 Dec 2014983KHGII6 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTINEOS US FINANCE LLC

807,726.620 NHHL Local 98.708736 0.00 0.00 0.00 797,296.741.000000

Base 98.708736 0.00 0.00 0.00 797,296.74

5.25%   28 Jun 2017983KHJII0 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTLPL HOLDINGS INC

722,902.220 NHHL Local 99.000000 0.00 0.00 0.00 715,673.201.000000

Base 99.000000 0.00 0.00 0.00 715,673.20

1%   26 Aug 2017983KHLII5 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTMULTIPLAN INC

1,525,552.420 NHHL Local 97.999999 0.00 0.00 0.00 1,495,041.371.000000

Base 97.999999 0.00 0.00 0.00 1,495,041.37

0.01%   26 May 2017983KHRII2 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTSKILLSOFT CORPORATION

593,876.450 NHHL Local 99.139571 0.00 0.00 0.00 588,766.571.000000

Base 99.139571 0.00 0.00 0.00 588,766.57

1%   29 Jan 2016983KHTII8 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTVANGUARD HEALTH HOLD CO II LLC

746,254.700 NHHM Local 98.874999 0.00 0.00 0.00 737,859.331.000000

Base 98.874999 0.00 0.00 0.00 737,859.33

1%   30 Sep 2016983KVCII9 15 Dec 2010 05 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTCNO FINANCIAL GROUP INC

375,949.950 NHHL Local 98.750001 0.00 0.00 0.00 371,250.581.000000

Base 98.750001 0.00 0.00 0.00 371,250.58
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22 Dec 2010 27 Jan 2011 USD/BOSSTATE STREET BANK AND TRUST

48,336.420 NHHL Local 100.678246 0.00 0.00 0.00 48,664.261.000000

Base 100.678246 0.00 0.00 0.00 48,664.26

983KVCII9 Total

0.00 0.000.00424,286.370 Local 419,914.84

Base 0.00 0.00 0.00 419,914.84

0.01%   18 Jun 2018983KWSII3 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTADVANTAGE SALES + MARKETING

173,024.520 NHHL Local 98.499998 0.00 0.00 0.00 170,429.151.000000

Base 98.499998 0.00 0.00 0.00 170,429.15

100%   28 Feb 2014983KWTII1 21 Mar 2011 21 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTLONGVIEW POWER LLC

564,146.330 NHHM Local 96.462501 0.00 0.00 0.00 544,189.661.000000

Base 96.462501 0.00 0.00 0.00 544,189.66

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

564,146.330 NHHM Local 96.462501 0.00 0.00 0.00 544,189.661.000000

Base 96.462501 0.00 0.00 0.00 544,189.66

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

233,333.340 NHHL Local 99.055831 0.00 0.00 0.00 231,130.281.000000

Base 99.055831 0.00 0.00 0.00 231,130.28

983KWTII1 Total

0.00 0.000.001,361,626.000 Local 1,319,509.60

Base 0.00 0.00 0.00 1,319,509.60

1%   02 Apr 2014983KXBII9 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTPINNACLE FOODS HOLDINGS CORP

832,453.650 NHHM Local 100.000000 0.00 0.00 0.00 832,453.651.000000

Base 100.000000 0.00 0.00 0.00 832,453.65
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23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

92,877.930 NHHL Local 100.000000 0.00 0.00 0.00 92,877.931.000000

Base 100.000000 0.00 0.00 0.00 92,877.93

983KXBII9 Total

0.00 0.000.00925,331.580 Local 925,331.58

Base 0.00 0.00 0.00 925,331.58

7.5%   30 Sep 2016983KYKII8 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTCNO FINANCIAL GROUP INC

367,714.850 NHHL Local 98.969674 0.00 0.00 0.00 363,926.191.000000

Base 98.969674 0.00 0.00 0.00 363,926.19

0.01%   25 Jan 2017983KYLII6 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTCOMMUNITY HEALTH SYSTEMS INC

678,757.680 NHHL Local 100.000000 0.00 0.00 0.00 678,757.681.000000

Base 100.000000 0.00 0.00 0.00 678,757.68

6.25%   05 Jul 2016983KYVII4 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTDYNCORP INTERNATIONAL LLC

223,398.810 NHHL Local 98.535712 0.00 0.00 0.00 220,127.611.000000

Base 98.535712 0.00 0.00 0.00 220,127.61

0.01%   16 Dec 2016983LQCII3 16 Dec 2010 24 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTTRANSTAR HOLDING COMPANY

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

1%   13 May 2017983LRVII0 31 Dec 2010 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

31 Dec 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-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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983LRVII0 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

0.01%   21 Dec 2017983NLWII0 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTSYNIVERSE TECHNOLOGIES INC

423,052.010 NHHL Local 98.952083 0.00 0.00 0.00 418,618.781.000000

Base 98.952083 0.00 0.00 0.00 418,618.78

1%   21 Jan 2017983QLWII3 21 Jan 2011 01 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTSOURCE MEDIA INC

181,034.480 NHHM Local 99.000002 0.00 0.00 0.00 179,224.141.000000

Base 99.000002 0.00 0.00 0.00 179,224.14

1%   04 Aug 2016983QQVII0 11 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTINVENTIV HEALTH INC

267,843.960 NHHL Local 100.000000 0.00 0.00 0.00 267,843.961.000000

Base 100.000000 0.00 0.00 0.00 267,843.96

11 Feb 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-267,843.960 NHHL Local 100.000000 0.00 0.00 0.00 -267,843.961.000000

Base 100.000000 0.00 0.00 0.00 -267,843.96

983QQVII0 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

2.54438%   25 Jul 20983RHAII4 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTCOMMUNITY HEALTH SYSTEMS INC

1,358,108.050 NHHL Local 98.342068 0.00 0.00 0.00 1,335,591.551.000000

Base 98.342068 0.00 0.00 0.00 1,335,591.55

2.54438%   25 Jul 20983RHBII2 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTCOMMUNITY HEALTH SYSTEMS INC

61,493.070 NHHL Local 98.731840 0.00 0.00 0.00 60,713.241.000000

Base 98.731840 0.00 0.00 0.00 60,713.24
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1%   28 Feb 2014983RHCII0 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTSUNGARD DATA SYSTEMS INC

49,534.170 NHHL Local 96.435127 0.00 0.00 0.00 47,768.341.000000

Base 96.435127 0.00 0.00 0.00 47,768.34

1%   21 Dec 2016983SBYII6 16 Dec 2010 13 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTTRANSTAR HOLDING COMPANY

253,553.010 NHHL Local 99.000000 0.00 0.00 0.00 251,017.481.000000

Base 99.000000 0.00 0.00 0.00 251,017.48

1%   16 Dec 2016983SKWII0 17 Dec 2010 USD/BOSSHARE ADJUSTMENTBNY CONVERGEX GROUP LLC

443,367.500 NHHM Local 99.000034 0.00 0.00 0.00 438,933.981.000000

Base 99.000034 0.00 0.00 0.00 438,933.98

17 Dec 2010 CANCEL USD/BOSSHARE ADJUSTMENT

-443,367.500 NHHM Local 99.000034 0.00 0.00 0.00 -438,933.981.000000

Base 99.000034 0.00 0.00 0.00 -438,933.98

17 Dec 2010 04 Jan 2011 USD/BOSSHARE ADJUSTMENT

443,367.500 NHHM Local 99.000001 0.00 0.00 0.00 438,933.831.000000

Base 99.000001 0.00 0.00 0.00 438,933.83

15 Dec 2010 11 Jan 2011 USD/BOSSTATE STREET BANK AND TRUST

114,648.570 NHHL Local 98.999996 0.00 0.00 0.00 113,502.081.000000

Base 98.999996 0.00 0.00 0.00 113,502.08

983SKWII0 Total

0.00 0.000.00558,016.070 Local 552,435.91

Base 0.00 0.00 0.00 552,435.91

1%   31 Mar 2015983TGBII9 23 Mar 2011 23 Mar 2011 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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1%   30 Jun 2016983TGFII0 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTSIX FLAGS THEME PARKS 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

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

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

983TGFII0 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

1%   30 Jun 2014983TGKII9 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTWILLBROS UNITED STATES HOLDING

481,578.020 NHHL Local 94.000000 0.00 0.00 0.00 452,683.341.000000

Base 94.000000 0.00 0.00 0.00 452,683.34

18 Feb 2011 USD/BOSSTATE STREET BANK AND TRUST

127,016.830 NHHL Local 100.249998 0.00 0.00 0.00 127,334.371.000000

Base 100.249998 0.00 0.00 0.00 127,334.37

15 Feb 2011 USD/BOSSTATE STREET BANK AND TRUST

254,033.650 NHHL Local 101.249999 0.00 0.00 0.00 257,209.071.000000

Base 101.249999 0.00 0.00 0.00 257,209.07

18 Mar 2011 USD/OTHCOLIN HOCHSTIN

255,718.000 NHHL Local 100.000000 0.00 0.00 0.00 255,718.001.000000

Base 100.000000 0.00 0.00 0.00 255,718.00

983TGKII9 Total

0.00 0.000.001,118,346.500 Local 1,092,944.78

Base 0.00 0.00 0.00 1,092,944.78
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5.25%   07 Nov 2016983TSCII4 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTGETTY IMAGES 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

9%   01 Nov 2015983TSFII7 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTHAWAIIAN TELCOM INC

1,500,000.000 NHHM Local 74.986660 0.00 0.00 0.00 1,124,799.901.000000

Base 74.986660 0.00 0.00 0.00 1,124,799.90

22 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

500,000.000 NHHM Local 102.000000 0.00 0.00 0.00 510,000.001.000000

Base 102.000000 0.00 0.00 0.00 510,000.00

22 Mar 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-500,000.000 NHHM Local 102.000000 0.00 0.00 0.00 -510,000.001.000000

Base 102.000000 0.00 0.00 0.00 -510,000.00

22 Mar 2011 29 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

500,000.000 NHHM Local 102.000000 0.00 0.00 0.00 510,000.001.000000

Base 102.000000 0.00 0.00 0.00 510,000.00

30 Mar 2011 OPEN USD/OTHWELLS FARGO BANK

1,000,000.000 NHHM Local 102.500000 0.00 0.00 0.00 1,025,000.001.000000

Base 102.500000 0.00 0.00 0.00 1,025,000.00

983TSFII7 Total

0.00 0.000.003,000,000.000 Local 2,659,799.90

Base 0.00 0.00 0.00 2,659,799.90

1%   13 Mar 2014983TSTII7 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTLEVEL 3 FINANCING INC

525,000.000 NHHL Local 90.946672 0.00 0.00 0.00 477,470.031.000000

Base 90.946672 0.00 0.00 0.00 477,470.03
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5.3125%   14 Dec 201983TSWII0 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTMARSICO PARENT COMPANY

2,322,394.340 NHHM Local 85.434158 0.00 0.00 0.00 1,984,118.071.000000

Base 85.434158 0.00 0.00 0.00 1,984,118.07

1%   21 Aug 2015983TTWII9 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTTRAVELPORT LLC

600,000.000 NHHL Local 93.450000 0.00 0.00 0.00 560,700.001.000000

Base 93.450000 0.00 0.00 0.00 560,700.00

1%   25 Mar 2016983TUTII4 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTWYLE SERVICES CORPORATION

204,035.830 NHHL Local 98.499998 0.00 0.00 0.00 200,975.291.000000

Base 98.499998 0.00 0.00 0.00 200,975.29

1%   04 Jan 2018983TUVII9 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTEQUIPOWER RESOURCES

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 Feb 2017983XBHII2 28 Jan 2011 10 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTTOWERCO FINANCE LLC

1,500,000.000 NHHM Local 99.500000 0.00 0.00 0.00 1,492,500.001.000000

Base 99.500000 0.00 0.00 0.00 1,492,500.00

1%   19 May 2011983YANII8 19 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTAPPLESEEDS INTERMEDIATE HLDGS

381,818.170 NHHM Local 98.857141 0.00 0.00 0.00 377,454.531.000000

Base 98.857141 0.00 0.00 0.00 377,454.53

19 Jan 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-381,818.170 NHHM Local 98.857141 0.00 0.00 0.00 -377,454.531.000000

Base 98.857141 0.00 0.00 0.00 -377,454.53

19 Jan 2011 21 Jan 2011 USD/BOSSTATE STREET BANK AND TRUST

436,363.630 NHHM Local 86.499997 0.00 0.00 0.00 377,454.531.000000

Base 86.499997 0.00 0.00 0.00 377,454.53
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983YANII8 Total

0.00 0.000.00436,363.630 Local 377,454.53

Base 0.00 0.00 0.00 377,454.53

5%   02 Nov 2017983YGPII7 23 Mar 2011 23 Mar 2011 USD/BOSSTATE 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

0.000001%   02 Aug 2983YLAII4 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTBOOZ ALLEN HAMILTON INC

886,617.710 NHHL Local 100.000000 0.00 0.00 0.00 886,617.711.000000

Base 100.000000 0.00 0.00 0.00 886,617.71

08 Mar 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

60,800.960 NHHL Local 101.124998 0.00 0.00 0.00 61,484.971.000000

Base 101.124998 0.00 0.00 0.00 61,484.97

983YLAII4 Total

0.00 0.000.00947,418.670 Local 948,102.68

Base 0.00 0.00 0.00 948,102.68

0.01%   02 Aug 2017983YUYII2 31 Jan 2011 10 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTBOOZ ALLEN HAMILTON INC

886,617.710 NHHL Local 100.000000 0.00 0.00 0.00 886,617.711.000000

Base 100.000000 0.00 0.00 0.00 886,617.71

1%   31 Jan 2017983YXEII3 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTTOWERCO FINANCE

1,500,000.000 NHHM Local 99.500000 0.00 0.00 0.00 1,492,500.001.000000

Base 99.500000 0.00 0.00 0.00 1,492,500.00

1%   02 Aug 2017983YXFII0 28 Jan 2011 08 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTSTYRON S A R L LLC

1,500,000.000 NHHM 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
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23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

1,500,000.000 NHHM 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

983YXFII0 Total

0.00 0.000.003,000,000.000 Local 3,000,000.00

Base 0.00 0.00 0.00 3,000,000.00

1%   02 Feb 2017983YXSII2 11 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTNSH MERGER SUB

57,228.860 NHHL Local 97.999995 0.00 0.00 0.00 56,084.281.000000

Base 97.999995 0.00 0.00 0.00 56,084.28

11 Feb 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-57,228.860 NHHL Local 97.999995 0.00 0.00 0.00 -56,084.281.000000

Base 97.999995 0.00 0.00 0.00 -56,084.28

11 Feb 2011 14 Feb 2011 USD/BOSSTATE STREET BANK AND TRUST

57,228.860 NHHL Local 100.000000 0.00 0.00 0.00 57,228.861.000000

Base 100.000000 0.00 0.00 0.00 57,228.86

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

328,112.140 NHHL Local 98.000000 0.00 0.00 0.00 321,549.901.000000

Base 98.000000 0.00 0.00 0.00 321,549.90

21 Mar 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

498,088.560 NHHL Local 99.879999 0.00 0.00 0.00 497,490.851.000000

Base 99.879999 0.00 0.00 0.00 497,490.85

983YXSII2 Total

0.00 0.000.00883,429.560 Local 876,269.61

Base 0.00 0.00 0.00 876,269.61
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1.9075%   24 Oct 201983YYBII8 23 Dec 2010 22 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTAVAYA INC

332,949.490 NHHL Local 93.707913 0.00 0.00 0.00 312,000.021.000000

Base 93.707913 0.00 0.00 0.00 312,000.02

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

665,903.470 NHHM Local 97.626845 0.00 0.00 0.00 650,100.551.000000

Base 97.626845 0.00 0.00 0.00 650,100.55

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

332,949.490 NHHL Local 93.707913 0.00 0.00 0.00 312,000.021.000000

Base 93.707913 0.00 0.00 0.00 312,000.02

31 Mar 2011 OPEN USD/OTH8 DATEK PLANNING CO

498,699.340 NHHM Local 97.875000 0.00 0.00 0.00 488,101.981.000000

Base 97.875000 0.00 0.00 0.00 488,101.98

983YYBII8 Total

0.00 0.000.001,830,501.790 Local 1,762,202.57

Base 0.00 0.00 0.00 1,762,202.57

1%   03 Jul 2014983YYCII6 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTCENGAGE LEARNING ACQUISITIONS

968,712.410 NHHL Local 94.128038 0.00 0.00 0.00 911,829.991.000000

Base 94.128038 0.00 0.00 0.00 911,829.99

1%   13 Nov 2014983YYMII4 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTNUVEEN INVESTMENTS INC

1,152,899.930 NHHM Local 88.694444 0.00 0.00 0.00 1,022,558.191.000000

Base 88.694444 0.00 0.00 0.00 1,022,558.19

1%   13 Feb 2017983YYXII0 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTWEATHER CHANNEL

1,246,875.000 NHHM Local 100.000000 0.00 0.00 0.00 1,246,875.001.000000

Base 100.000000 0.00 0.00 0.00 1,246,875.00
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1%   04 Mar 2015983ZJEII6 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST1 800 CONTACTS INC

1,348,268.910 NHHM Local 87.400716 0.00 0.00 0.00 1,178,396.691.000000

Base 87.400716 0.00 0.00 0.00 1,178,396.69

1%   13 Jan 2012983ZJFII3 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTBERYL OIL AND GAS LP

1,017,486.450 NHHM Local 95.244090 0.00 0.00 0.00 969,095.721.000000

Base 95.244090 0.00 0.00 0.00 969,095.72

1%   05 Oct 2016983ZJGII1 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTCHG COMPANIES INC

518,807.810 NHHL Local 97.999999 0.00 0.00 0.00 508,431.651.000000

Base 97.999999 0.00 0.00 0.00 508,431.65

1%   18 Jul 2014983ZJHII9 23 Mar 2011 23 Mar 2011 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%   09 Jun 2015983ZJJII5 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTCRESCENT RESOURCES LLC

1,000,000.000 NHHM Local 90.199427 0.00 0.00 0.00 901,994.271.000000

Base 90.199427 0.00 0.00 0.00 901,994.27

1%   09 Jun 2014983ZJKII2 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTCRESCENT RESOURCES LLC

721,700.210 NHHM Local 100.999999 0.00 0.00 0.00 728,917.211.000000

Base 100.999999 0.00 0.00 0.00 728,917.21

5.5%   23 Nov 2016983ZJLII0 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTEXCELITAS TECHNOLOGIES CORP

2,098,724.790 NHHL Local 98.999999 0.00 0.00 0.00 2,077,737.541.000000

Base 98.999999 0.00 0.00 0.00 2,077,737.54

0.01%   22 Jan 2016983ZJMII8 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTFAIRPOINT COMMUNICATIONS INC

3,977,326.010 NHHM Local 81.377392 0.00 0.00 0.00 3,236,644.181.000000

Base 81.377392 0.00 0.00 0.00 3,236,644.18
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1%   23 Feb 2018983ZUPII8 11 Feb 2011 01 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTGYMBOREE CORP

616,041.000 NHHL Local 100.000000 0.00 0.00 0.00 616,041.001.000000

Base 100.000000 0.00 0.00 0.00 616,041.00

1%   30 Sep 2016985UPYII4 30 Sep 2010 CANCEL 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

1%   21 Nov 2016985VCMII2 29 Dec 2010 25 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTVIRTUAL RADIOLOGIC CORP TL

365,878.720 NHHL Local 98.500000 0.00 0.00 0.00 360,390.541.000000

Base 98.500000 0.00 0.00 0.00 360,390.54

07 Feb 2011 02 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

169,520.000 NHHL Local 100.212936 0.00 0.00 0.00 169,880.971.000000

Base 100.212936 0.00 0.00 0.00 169,880.97

985VCMII2 Total

0.00 0.000.00535,398.720 Local 530,271.51

Base 0.00 0.00 0.00 530,271.51

1%   19 Oct 2016985YRTII5 11 Feb 2011 18 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTBURGER KING CORPORATION

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%   21 Feb 2014985YZMII1 14 Jan 2011 26 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTMGM MIRAGE

375,000.000 NHHM Local 97.750000 0.00 0.00 0.00 366,562.501.000000

Base 97.750000 0.00 0.00 0.00 366,562.50

1%   08 Feb 201898799R9Z4 08 Feb 2011 18 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTINTERACTIVE DATA CORPORATION

2,020,000.000 NHHM Local 100.000000 0.00 0.00 0.00 2,020,000.001.000000

Base 100.000000 0.00 0.00 0.00 2,020,000.00
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1%   20 Mar 201898799Y9T3 17 Dec 2010 25 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTINTELSAT JACKSON HOLDINGS LTD.

794,120.570 NHHL Local 99.500000 0.00 0.00 0.00 790,149.971.000000

Base 99.500000 0.00 0.00 0.00 790,149.97

0.01%   27 Nov 2015987ATSII5 23 Nov 2010 05 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTATLANTIC BROADBAND FINANCE LLC

683,254.680 NHHL Local 99.481982 0.00 0.00 0.00 679,715.301.000000

Base 99.481982 0.00 0.00 0.00 679,715.30

5.25%   06 Apr 2018987CSDII5 23 Mar 2011 23 Mar 2011 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

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

794,120.570 NHHL Local 99.500000 0.00 0.00 0.00 790,149.971.000000

Base 99.500000 0.00 0.00 0.00 790,149.97

987CSDII5 Total

0.00 0.000.001,544,120.570 Local 1,536,399.97

Base 0.00 0.00 0.00 1,536,399.97

7%   17 Mar 2016987CSQII6 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTDELOS AIRCRAFT INC

750,000.000 NHHM Local 99.625000 0.00 0.00 0.00 747,187.501.000000

Base 99.625000 0.00 0.00 0.00 747,187.50

1%   30 Jun 2016987CSSII2 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTPILOT TRAVEL CENTERS LLC

425,734.950 NHHL Local 98.999999 0.00 0.00 0.00 421,477.601.000000

Base 98.999999 0.00 0.00 0.00 421,477.60

1%   22 Dec 2016987CSXII1 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTCONVATEC INC

363,430.500 NHHL Local 99.500000 0.00 0.00 0.00 361,613.351.000000

Base 99.500000 0.00 0.00 0.00 361,613.35
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1%   21 Dec 2016987DJUII5 16 Dec 2010 11 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTSWIFT TRANSPORTATION CO INC

49,377.000 NHHL Local 99.000000 0.00 0.00 0.00 48,883.231.000000

Base 99.000000 0.00 0.00 0.00 48,883.23

16 Dec 2010 10 Jan 2011 USD/BOSSTATE STREET BANK AND TRUST

2,000,000.000 NHHM Local 99.000000 0.00 0.00 0.00 1,980,000.001.000000

Base 99.000000 0.00 0.00 0.00 1,980,000.00

987DJUII5 Total

0.00 0.000.002,049,377.000 Local 2,028,883.23

Base 0.00 0.00 0.00 2,028,883.23

200%   29 Jan 2016987FPBII5 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTCLEAR CHANNEL COMMUNICATION

723,019.010 NHHM Local 89.418889 0.00 0.00 0.00 646,515.571.000000

Base 89.418889 0.00 0.00 0.00 646,515.57

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

723,019.010 NHHL Local 87.530749 0.00 0.00 0.00 632,863.961.000000

Base 87.530749 0.00 0.00 0.00 632,863.96

11 Mar 2011 OPEN USD/OTH45 JP MORGANCHASE BANK

241,237.000 NHHL Local 88.000000 0.00 0.00 0.00 212,288.561.000000

Base 88.000000 0.00 0.00 0.00 212,288.56

987FPBII5 Total

0.00 0.000.001,687,275.020 Local 1,491,668.09

Base 0.00 0.00 0.00 1,491,668.09

1%   14 Jan 2018987FQSII7 13 Jan 2011 31 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTCOMMSCOPE, INC.

296,646.000 NHHL Local 99.500000 0.00 0.00 0.00 295,162.771.000000

Base 99.500000 0.00 0.00 0.00 295,162.77
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1%   26 Jul 2017987FSRII7 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTUCI INTL

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

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

658,136.640 NHHL Local 100.000000 0.00 0.00 0.00 658,136.641.000000

Base 100.000000 0.00 0.00 0.00 658,136.64

987FSRII7 Total

0.00 0.000.001,408,136.640 Local 1,408,136.64

Base 0.00 0.00 0.00 1,408,136.64

1%   22 Nov 2016987GGWII7 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTSI ORGANIZATION INC THE

1,166,285.340 NHHL Local 100.000000 0.00 0.00 0.00 1,166,285.341.000000

Base 100.000000 0.00 0.00 0.00 1,166,285.34

1%   17 Aug 2017987GGYII3 14 Feb 2011 02 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTSEA WORLD PARKS + ENTERTAINMEN

803,532.000 NHHL Local 100.000000 0.00 0.00 0.00 803,532.001.000000

Base 100.000000 0.00 0.00 0.00 803,532.00

1%   26 Feb 2018987GHLII0 03 Feb 2011 09 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTDEL MONTE CORPORATION

635,449.000 NHHL Local 99.750000 0.00 0.00 0.00 633,860.381.000000

Base 99.750000 0.00 0.00 0.00 633,860.38

1%   08 Mar 2018987GMKII6 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTDEL MONTE CORP

750,000.000 NHHM Local 99.750000 0.00 0.00 0.00 748,125.001.000000

Base 99.750000 0.00 0.00 0.00 748,125.00

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

635,449.000 NHHL Local 99.750000 0.00 0.00 0.00 633,860.381.000000

Base 99.750000 0.00 0.00 0.00 633,860.38
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987GMKII6 Total

0.00 0.000.001,385,449.000 Local 1,381,985.38

Base 0.00 0.00 0.00 1,381,985.38

0%987GYUII1 04 Feb 2011 09 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTROVI SOLUTIONS CORPORATION

2,000,000.000 NHHM Local 99.625000 0.00 0.00 0.00 1,992,500.001.000000

Base 99.625000 0.00 0.00 0.00 1,992,500.00

1%   23 Nov 2017987HDWII8 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTGYMBOREE CORP

616,041.000 NHHL Local 100.000000 0.00 0.00 0.00 616,041.001.000000

Base 100.000000 0.00 0.00 0.00 616,041.00

09 Mar 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

167,720.000 NHHL Local 100.125000 0.00 0.00 0.00 167,929.651.000000

Base 100.125000 0.00 0.00 0.00 167,929.65

25 Mar 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

292,482.000 NHHL Local 100.250001 0.00 0.00 0.00 293,213.211.000000

Base 100.250001 0.00 0.00 0.00 293,213.21

987HDWII8 Total

0.00 0.000.001,076,243.000 Local 1,077,183.86

Base 0.00 0.00 0.00 1,077,183.86

0%987HDXII6 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTINVENTIV HEALTH INC

133,922.040 NHHL Local 100.000000 0.00 0.00 0.00 133,922.041.000000

Base 100.000000 0.00 0.00 0.00 133,922.04

1%   04 Aug 2016987HDYII4 11 Feb 2011 OPEN USD/BOS71 STATE STREET BANK AND TRUSTINVENTIV HEALTH INC

267,843.960 NHHL Local 100.000000 0.00 0.00 0.00 267,843.961.000000

Base 100.000000 0.00 0.00 0.00 267,843.96
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1%   02 Feb 2018987HEQII0 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTTRANS UNION

621,573.000 NHHL Local 100.000000 0.00 0.00 0.00 621,573.001.000000

Base 100.000000 0.00 0.00 0.00 621,573.00

29 Mar 2011 USD/OTHDEUTSCHE BANK SECURITIES INC

292,482.000 NHHL Local 100.630001 0.00 0.00 0.00 294,324.641.000000

Base 100.630001 0.00 0.00 0.00 294,324.64

23 Mar 2011 USD/OTHDEUTSCHE BANK SECURITIES INC

168,177.000 NHHL Local 100.630002 0.00 0.00 0.00 169,236.521.000000

Base 100.630002 0.00 0.00 0.00 169,236.52

987HEQII0 Total

0.00 0.000.001,082,232.000 Local 1,085,134.16

Base 0.00 0.00 0.00 1,085,134.16

0.000001%   01 Feb 2987HEVII9 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTROCKWOOD SPECIALTIES

850,399.000 NHHL Local 100.000000 0.00 0.00 0.00 850,399.001.000000

Base 100.000000 0.00 0.00 0.00 850,399.00

1%   26 Jan 2018987HEWII7 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTJ CREW

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

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

537,912.000 NHHL Local 100.000000 0.00 0.00 0.00 537,912.001.000000

Base 100.000000 0.00 0.00 0.00 537,912.00

987HEWII7 Total

0.00 0.000.001,287,912.000 Local 1,287,912.00

Base 0.00 0.00 0.00 1,287,912.00



Prepared by State StreetPage 701

Purchase Report by Report Date
Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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

4.75%   26 Feb 2018987HEXII5 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTINTERACTIVE DATA CORP

1,500,000.000 NHHM 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

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

904,106.050 NHHL Local 100.000000 0.00 0.00 0.00 904,106.051.000000

Base 100.000000 0.00 0.00 0.00 904,106.05

987HEXII5 Total

0.00 0.000.002,404,106.050 Local 2,404,106.05

Base 0.00 0.00 0.00 2,404,106.05

1%   15 Feb 2017987HGJII4 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTSCITOR CORPORATION

848,881.000 NHHL Local 99.589822 0.00 0.00 0.00 845,399.081.000000

Base 99.589822 0.00 0.00 0.00 845,399.08

0.000001%   14 Aug 2987HGSII4 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTSEAWORLD

803,532.000 NHHL Local 100.000000 0.00 0.00 0.00 803,532.001.000000

Base 100.000000 0.00 0.00 0.00 803,532.00

01 Mar 2011 USD/OTHBANK OF AMERICA

113,672.000 NHHL Local 101.129996 0.00 0.00 0.00 114,956.491.000000

Base 101.129996 0.00 0.00 0.00 114,956.49

987HGSII4 Total

0.00 0.000.00917,204.000 Local 918,488.49

Base 0.00 0.00 0.00 918,488.49

200%   13 Jan 2015987HHPII9 19 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTCITY CENTER HOLDINGS LLC

750,000.000 NHHM Local 102.000000 0.00 0.00 0.00 765,000.001.000000

Base 102.000000 0.00 0.00 0.00 765,000.00



Prepared by State StreetPage 702

Purchase Report by Report Date
Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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

0.01%   19 Jul 2013987HHVII6 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTREXNORD CORPORATION

1,250,000.000 NHHL Local 98.532744 0.00 0.00 0.00 1,231,659.301.000000

Base 98.532744 0.00 0.00 0.00 1,231,659.30

0.01%   15 Oct 2017987HHWII4 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTSHIP US BIDCO INC

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

21 Oct 2010 OPEN USD/BOS76 STATE 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

15 Oct 2010 OPEN USD/BOS76 STATE 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

987HHWII4 Total

0.00 0.000.001,298,598.850 Local 1,294,381.00

Base 0.00 0.00 0.00 1,294,381.00

100%   10 Oct 2014987HHZII7 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTTEXAS COMPETITIVE ELECTRIC HOL

391,558.320 NHHL Local 73.499993 0.00 0.00 0.00 287,795.341.000000

Base 73.499993 0.00 0.00 0.00 287,795.34

1%   18 Mar 2013987HMAII6 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTGUILFORD MILLS INC

149,453.920 NHHM Local 100.000000 0.00 0.00 0.00 149,453.921.000000

Base 100.000000 0.00 0.00 0.00 149,453.92

1%   18 Sep 2013987HMBII4 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTGUILFORD MILLS INC

93,953.220 NHHM Local 93.785449 0.00 0.00 0.00 88,114.451.000000

Base 93.785449 0.00 0.00 0.00 88,114.45
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31 Mar 2011 OPEN USD/OTH7 PAYMENT IN KIND

59.380 NHHM Local 100.000000 0.00 0.00 0.00 59.381.000000

Base 100.000000 0.00 0.00 0.00 59.38

987HMBII4 Total

0.00 0.000.0094,012.600 Local 88,173.83

Base 0.00 0.00 0.00 88,173.83

200%   13 Feb 2013987HMCII2 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTHARRAHS PROP CO

1,000,000.000 NHHM Local 82.000000 0.00 0.00 0.00 820,000.001.000000

Base 82.000000 0.00 0.00 0.00 820,000.00

100%   27 May 2016987HMDII0 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTHILLMAN GROUP INC

255,435.480 NHHL Local 99.499998 0.00 0.00 0.00 254,158.301.000000

Base 99.499998 0.00 0.00 0.00 254,158.30

1%   29 Jan 2016987HMEII8 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTHOUGHTON INTERNATIONAL INC

746,784.070 NHHM Local 99.500000 0.00 0.00 0.00 743,050.151.000000

Base 99.500000 0.00 0.00 0.00 743,050.15

1%   19 May 2011987HMFII5 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTJOHNNY APPLESEEDS INC

436,363.630 NHHM Local 86.499997 0.00 0.00 0.00 377,454.531.000000

Base 86.499997 0.00 0.00 0.00 377,454.53

0%987HMGII3 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTKENAN ADVANTAGE GROUP INC

1,084,856.520 NHHL Local 99.000002 0.00 0.00 0.00 1,074,007.981.000000

Base 99.000002 0.00 0.00 0.00 1,074,007.98

4.5%   23 Oct 2017987HMHII1 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTMEDIACOM BROADBAND LLC

1,990,000.000 NHHM Local 99.500000 0.00 0.00 0.00 1,980,050.001.000000

Base 99.500000 0.00 0.00 0.00 1,980,050.00
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23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

1,015,306.130 NHHL Local 99.500001 0.00 0.00 0.00 1,010,229.611.000000

Base 99.500001 0.00 0.00 0.00 1,010,229.61

987HMHII1 Total

0.00 0.000.003,005,306.130 Local 2,990,279.61

Base 0.00 0.00 0.00 2,990,279.61

1%   21 Feb 2014987HMJII7 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTMGM MIRAGE

375,000.000 NHHM Local 97.750000 0.00 0.00 0.00 366,562.501.000000

Base 97.750000 0.00 0.00 0.00 366,562.50

200%   21 Feb 2014987HMKII4 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTMGM MIRAGE

375,000.000 NHHM Local 97.750000 0.00 0.00 0.00 366,562.501.000000

Base 97.750000 0.00 0.00 0.00 366,562.50

1%   23 Dec 2013987HMMII0 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTNORTHWEST AIRLINES INC

179,292.910 NHHM Local 81.059663 0.00 0.00 0.00 145,334.231.000000

Base 81.059663 0.00 0.00 0.00 145,334.23

1%   29 Dec 2013987HMNII8 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTNYCO HOLDINGS 2 APS

718,526.890 NHHM Local 96.249999 0.00 0.00 0.00 691,582.131.000000

Base 96.249999 0.00 0.00 0.00 691,582.13

1%   29 Dec 2014987HMPII3 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTNYCO HOLDINGS 2 APS

235,990.340 NHHM Local 90.750002 0.00 0.00 0.00 214,161.241.000000

Base 90.750002 0.00 0.00 0.00 214,161.24

1%   29 Dec 2015987HMQII1 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTNYCO HOLDINGS 2 APS

235,918.620 NHHM Local 90.750000 0.00 0.00 0.00 214,096.151.000000

Base 90.750000 0.00 0.00 0.00 214,096.15
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6.2%   08 Oct 2014987HMRII9 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTPHILADELPHIA MEDIA NETWORK INC

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

1%   31 Dec 2014987HMSII7 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTPODS FUNDING CORP II

1,386,113.010 NHHL Local 99.105567 0.00 0.00 0.00 1,373,715.161.000000

Base 99.105567 0.00 0.00 0.00 1,373,715.16

1%   24 Mar 2016987HMTII5 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTPRESTIGE BRANDS INC

359,921.440 NHHL Local 99.077998 0.00 0.00 0.00 356,602.961.000000

Base 99.077998 0.00 0.00 0.00 356,602.96

1%   09 Nov 2017987HMUII2 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTRACE POINT POWER

1,160,164.410 NHHL Local 97.999999 0.00 0.00 0.00 1,136,961.121.000000

Base 97.999999 0.00 0.00 0.00 1,136,961.12

1%   10 Dec 2015987HMVII0 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTRJO HOLDINGS CORP

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

1%   24 Nov 2016987HMWII8 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTRURAL METRO OPERATING COMPANY

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

1%   05 Mar 2014987HMXII6 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTSEMINOLE TRIBE OF FLORIDA

56,923.430 NHHL Local 99.620209 0.00 0.00 0.00 56,707.241.000000

Base 99.620209 0.00 0.00 0.00 56,707.24

1%   05 Mar 2014987HMYII4 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTSEMINOLE TRIBE OF FLORIDA

129,554.660 NHHL Local 99.620098 0.00 0.00 0.00 129,062.481.000000

Base 99.620098 0.00 0.00 0.00 129,062.48
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200%   17 Jun 2016987HNBII3 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTSPECTRUM BRANDS 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

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

571,478.020 NHHL Local 100.000000 0.00 0.00 0.00 571,478.021.000000

Base 100.000000 0.00 0.00 0.00 571,478.02

987HNBII3 Total

0.00 0.000.001,321,478.020 Local 1,321,478.02

Base 0.00 0.00 0.00 1,321,478.02

1%   28 Feb 2014987HNCII1 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTSUNGARD DATA SYSTEMS INC

1,318,982.840 NHHL Local 100.174971 0.00 0.00 0.00 1,321,290.691.000000

Base 100.174971 0.00 0.00 0.00 1,321,290.69

200%   16 Dec 2016987HNDII9 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTSUNQUEST INFORMATION SYSTEMS I

567,027.490 NHHL Local 98.837606 0.00 0.00 0.00 560,436.401.000000

Base 98.837606 0.00 0.00 0.00 560,436.40

1%   30 Dec 2017987HNEII7 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTTRANSTAR HOLDING COMPANY

504,190.980 NHHL Local 98.500000 0.00 0.00 0.00 496,628.121.000000

Base 98.500000 0.00 0.00 0.00 496,628.12

1%   06 Nov 2014987HNFII4 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTUNIVERSAL CITY DEVELOPMENT PAR

1,205,208.340 NHHL Local 99.999999 0.00 0.00 0.00 1,205,208.331.000000

Base 99.999999 0.00 0.00 0.00 1,205,208.33

1%   03 Nov 2016987HNGII2 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTVIRTUAL RADIOLOGIC CORP

535,398.720 NHHL Local 99.042356 0.00 0.00 0.00 530,271.511.000000

Base 99.042356 0.00 0.00 0.00 530,271.51
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1%   16 Sep 2015987HNHII0 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTVOLUME SERVICES AMERICA INC

136,356.780 NHHL Local 98.500008 0.00 0.00 0.00 134,311.441.000000

Base 98.500008 0.00 0.00 0.00 134,311.44

0.01%   26 Aug 2017987HNNII7 25 Mar 2011 25 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTMULTIPLAN

1,525,552.420 NHHL Local 100.000000 0.00 0.00 0.00 1,525,552.421.000000

Base 100.000000 0.00 0.00 0.00 1,525,552.42

1%   14 Feb 2017987HPQII8 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTTRANSDIGM 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

1%   01 Mar 2018987HPRII6 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTACOSTA 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

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

422,692.000 NHHL Local 100.000000 0.00 0.00 0.00 422,692.001.000000

Base 100.000000 0.00 0.00 0.00 422,692.00

22 Feb 2011 USD/BOSSTATE STREET BANK AND TRUST

141,266.570 NHHL Local 101.125000 0.00 0.00 0.00 142,855.821.000000

Base 101.125000 0.00 0.00 0.00 142,855.82

15 Feb 2011 USD/BOSSTATE STREET BANK AND TRUST

112,718.000 NHHL Local 101.250004 0.00 0.00 0.00 114,126.981.000000

Base 101.250004 0.00 0.00 0.00 114,126.98

987HPRII6 Total

0.00 0.000.001,676,676.570 Local 1,679,674.80

Base 0.00 0.00 0.00 1,679,674.80
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0.01%   19 Oct 2016987HPSII4 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTBURGER KING CORP

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

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

1,053,823.690 NHHL Local 99.320943 0.00 0.00 0.00 1,046,667.631.000000

Base 99.320943 0.00 0.00 0.00 1,046,667.63

11 Feb 2011 USD/BOSSTATE STREET BANK AND TRUST

130,671.000 NHHL Local 100.000000 0.00 0.00 0.00 130,671.001.000000

Base 100.000000 0.00 0.00 0.00 130,671.00

987HPSII4 Total

0.00 0.000.002,184,494.690 Local 2,172,338.63

Base 0.00 0.00 0.00 2,172,338.63

1%   05 Feb 2018987HPZ907 04 Feb 2011 16 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTROVI SOLUTIONS CORPORATION

63,508.000 NHHL Local 99.750000 0.00 0.00 0.00 63,349.231.000000

Base 99.750000 0.00 0.00 0.00 63,349.23

0.01%   01 Mar 2017987HWHII0 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTFAIRMOUNT MINERALS

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

11 Mar 2011 OPEN USD/OTH16 BARCLAYS BANK

753,593.000 NHHL Local 99.500000 0.00 0.00 0.00 749,825.041.000000

Base 99.500000 0.00 0.00 0.00 749,825.04

987HWHII0 Total

0.00 0.000.001,503,593.000 Local 1,496,075.04

Base 0.00 0.00 0.00 1,496,075.04
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100%   16 Mar 2018987HWMII9 14 Mar 2011 USD/OTHJP MORGANCHASE BANKBROCK HOLDINGS III INC

197,709.000 NHHL Local 98.000000 0.00 0.00 0.00 193,754.821.000000

Base 98.000000 0.00 0.00 0.00 193,754.82

14 Mar 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-197,709.000 NHHL Local 98.000000 0.00 0.00 0.00 -193,754.821.000000

Base 98.000000 0.00 0.00 0.00 -193,754.82

14 Mar 2011 31 Mar 2011 USD/OTHJP MORGANCHASE BANK

197,709.000 NHHL Local 98.000000 0.00 0.00 0.00 193,754.821.000000

Base 98.000000 0.00 0.00 0.00 193,754.82

987HWMII9 Total

0.00 0.000.00197,709.000 Local 193,754.82

Base 0.00 0.00 0.00 193,754.82

200%   16 Mar 2018987HXJII5 15 Mar 2011 31 Mar 2011 USD/OTHJP MORGANCHASE BANKJO ANN STORES INC

1,228,219.000 NHHL Local 99.000000 0.00 0.00 0.00 1,215,936.811.000000

Base 99.000000 0.00 0.00 0.00 1,215,936.81

1%   10 Mar 2017987HXKII2 10 Mar 2011 USD/OTHGOLDMAN SACHS + COARIZONA CHEMICALS

477,366.000 NHHL Local 100.000000 0.00 0.00 0.00 477,366.001.000000

Base 100.000000 0.00 0.00 0.00 477,366.00

21 Mar 2011 OPEN USD/OTH46 JEFFERIES+ COMPANY INC

292,482.000 NHHL Local 100.750001 0.00 0.00 0.00 294,675.621.000000

Base 100.750001 0.00 0.00 0.00 294,675.62

10 Mar 2011 OPEN USD/OTHGOLDMAN SACHS + CO

462,934.000 NHHL Local 100.000000 0.00 0.00 0.00 462,934.001.000000

Base 100.000000 0.00 0.00 0.00 462,934.00
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10 Mar 2011 CANCEL USD/OTHGOLDMAN SACHS + CO

-477,366.000 NHHL Local 100.000000 0.00 0.00 0.00 -477,366.001.000000

Base 100.000000 0.00 0.00 0.00 -477,366.00

987HXKII2 Total

0.00 0.000.00755,416.000 Local 757,609.62

Base 0.00 0.00 0.00 757,609.62

0.01%   14 Jul 2015987HXNII6 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTFOXCO ACQUISITION SUB LLC

724,947.330 NHHM Local 97.375879 0.00 0.00 0.00 705,923.841.000000

Base 97.375879 0.00 0.00 0.00 705,923.84

1%   07 Aug 2015987HYAII3 21 Mar 2011 21 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTNTELOS

1,484,990.440 NHHM Local 100.000000 0.00 0.00 0.00 1,484,990.441.000000

Base 100.000000 0.00 0.00 0.00 1,484,990.44

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

1,484,990.440 NHHM Local 100.000000 0.00 0.00 0.00 1,484,990.441.000000

Base 100.000000 0.00 0.00 0.00 1,484,990.44

987HYAII3 Total

0.00 0.000.002,969,980.880 Local 2,969,980.88

Base 0.00 0.00 0.00 2,969,980.88

1%   23 Jun 2017987HYYII1 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTCITGO PETROLEUM CORP

839,767.080 NHHL Local 97.999998 0.00 0.00 0.00 822,971.731.000000

Base 97.999998 0.00 0.00 0.00 822,971.73

0%987JBDII8 09 Feb 2011 10 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTJ CREW OPERATING CORP

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
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09 Feb 2011 14 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

537,912.000 NHHL Local 100.000000 0.00 0.00 0.00 537,912.001.000000

Base 100.000000 0.00 0.00 0.00 537,912.00

987JBDII8 Total

0.00 0.000.001,287,912.000 Local 1,287,912.00

Base 0.00 0.00 0.00 1,287,912.00

0.01%   10 Feb 2017987JCPII0 03 Mar 2011 03 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTORIENTAL TRADING COMPANY INC

381,050.000 NHHL Local 99.000000 0.00 0.00 0.00 377,239.501.000000

Base 99.000000 0.00 0.00 0.00 377,239.50

1%   15 Feb 2017987JDKII0 14 Feb 2011 01 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTWINDSOR QUALITY FOOD COMP LTD

635,084.000 NHHL Local 99.000000 0.00 0.00 0.00 628,733.161.000000

Base 99.000000 0.00 0.00 0.00 628,733.16

1%   02 Oct 2017987JPJII0 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTNBTY

696,394.670 NHHL Local 100.000000 0.00 0.00 0.00 696,394.671.000000

Base 100.000000 0.00 0.00 0.00 696,394.67

1%   15 Feb 2018987KDGII6 15 Feb 2011 07 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTACOSTA

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

14 Feb 2011 07 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

422,692.000 NHHL Local 100.000000 0.00 0.00 0.00 422,692.001.000000

Base 100.000000 0.00 0.00 0.00 422,692.00

15 Feb 2011 USD/BOSSTATE STREET BANK AND TRUST

112,718.000 NHHL Local 101.250004 0.00 0.00 0.00 114,126.981.000000

Base 101.250004 0.00 0.00 0.00 114,126.98
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15 Feb 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-112,718.000 NHHL Local 101.250004 0.00 0.00 0.00 -114,126.981.000000

Base 101.250004 0.00 0.00 0.00 -114,126.98

22 Feb 2011 USD/BOSSTATE STREET BANK AND TRUST

141,266.570 NHHL Local 101.125000 0.00 0.00 0.00 142,855.821.000000

Base 101.125000 0.00 0.00 0.00 142,855.82

22 Feb 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-141,266.570 NHHL Local 101.125000 0.00 0.00 0.00 -142,855.821.000000

Base 101.125000 0.00 0.00 0.00 -142,855.82

987KDGII6 Total

0.00 0.000.001,422,692.000 Local 1,422,692.00

Base 0.00 0.00 0.00 1,422,692.00

1%   21 Apr 2017987MTTII7 07 Mar 2011 OPEN USD/OTH36 DATEK PLANNING COHUNTSMAN INTERNATIONAL LLC

796,633.170 NHHL Local 100.000000 0.00 0.00 0.00 796,633.171.000000

Base 100.000000 0.00 0.00 0.00 796,633.17

1%   18 Feb 2017987MVDII9 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTBURLINGTON COAT FACTORY

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

1%   23 Feb 2017987MVEII7 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTU S TELEPACIFIC CORP

375,794.000 NHHL Local 100.000000 0.00 0.00 0.00 375,794.001.000000

Base 100.000000 0.00 0.00 0.00 375,794.00

100%   20 Feb 2017987MVKII3 17 Feb 2011 04 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTDATATEL

340,146.000 NHHL Local 100.000000 0.00 0.00 0.00 340,146.001.000000

Base 100.000000 0.00 0.00 0.00 340,146.00
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23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

340,146.000 NHHL Local 100.000000 0.00 0.00 0.00 340,146.001.000000

Base 100.000000 0.00 0.00 0.00 340,146.00

987MVKII3 Total

0.00 0.000.00680,292.000 Local 680,292.00

Base 0.00 0.00 0.00 680,292.00

1%   29 Nov 2017987MWPII1 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTDUNKIN BRANDS

1,500,000.000 NHHM Local 99.666666 0.00 0.00 0.00 1,495,000.001.000000

Base 99.666666 0.00 0.00 0.00 1,495,000.00

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

887,849.250 NHHL Local 99.780877 0.00 0.00 0.00 885,903.771.000000

Base 99.780877 0.00 0.00 0.00 885,903.77

987MWPII1 Total

0.00 0.000.002,387,849.250 Local 2,380,903.77

Base 0.00 0.00 0.00 2,380,903.77

1%   18 Feb 2017987MXBII1 17 Feb 2011 28 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTCPG INTERNATIONAL INC

127,017.000 NHHL Local 99.499996 0.00 0.00 0.00 126,381.911.000000

Base 99.499996 0.00 0.00 0.00 126,381.91

1%   30 Nov 2017987MZUII7 25 Feb 2011 11 Mar 2011 USD/BOS3 STATE STREET BANK AND TRUSTLESLIES POOLMART INC

255,718.000 NHHL Local 100.000000 0.00 0.00 0.00 255,718.001.000000

Base 100.000000 0.00 0.00 0.00 255,718.00

1%   15 Feb 2018987NGNII2 09 Feb 2011 23 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTROCKWOOD SPECIALTIES GROUP

850,399.000 NHHL Local 100.000000 0.00 0.00 0.00 850,399.001.000000

Base 100.000000 0.00 0.00 0.00 850,399.00
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1%   23 Aug 2017987NPDII4 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTREGAL CINEMAS

1,059,248.000 NHHL Local 100.000000 0.00 0.00 0.00 1,059,248.001.000000

Base 100.000000 0.00 0.00 0.00 1,059,248.00

1%   25 Feb 2017987NPEII2 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTCARESTREAM HEALTH HLDGS INC

1,071,376.000 NHHL Local 99.500000 0.00 0.00 0.00 1,066,019.121.000000

Base 99.500000 0.00 0.00 0.00 1,066,019.12

0.01%   23 Feb 2018987NPFII9 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTMICHAEL FOODS

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

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

455,335.000 NHHL Local 100.000000 0.00 0.00 0.00 455,335.001.000000

Base 100.000000 0.00 0.00 0.00 455,335.00

987NPFII9 Total

0.00 0.000.001,205,335.000 Local 1,205,335.00

Base 0.00 0.00 0.00 1,205,335.00

1%   15 Dec 2017987NPJII1 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTCEDAR FAIR LP

1,492,367.020 NHHM Local 99.670076 0.00 0.00 0.00 1,487,443.351.000000

Base 99.670076 0.00 0.00 0.00 1,487,443.35

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

1,672,582.900 NHHL Local 98.999999 0.00 0.00 0.00 1,655,857.071.000000

Base 98.999999 0.00 0.00 0.00 1,655,857.07

987NPJII1 Total

0.00 0.000.003,164,949.920 Local 3,143,300.42

Base 0.00 0.00 0.00 3,143,300.42
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1%   29 Sep 2016987NPKII8 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTPINAFORE

581,431.820 NHHL Local 98.999999 0.00 0.00 0.00 575,617.501.000000

Base 98.999999 0.00 0.00 0.00 575,617.50

1%   14 Aug 2016987NPLII6 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTINVENTIV HEALTH

743,422.820 NHHL Local 99.874999 0.00 0.00 0.00 742,493.541.000000

Base 99.874999 0.00 0.00 0.00 742,493.54

1%   15 Mar 2018987NVTII2 04 Mar 2011 OPEN USD/BOS57 STATE STREET BANK AND TRUSTWALTER IND

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

1%   05 Mar 2018987NVUII9 04 Mar 2011 22 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTHERTZ CORPORATION   THE

754,423.000 NHHL Local 99.499999 0.00 0.00 0.00 750,650.881.000000

Base 99.499999 0.00 0.00 0.00 750,650.88

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

754,423.000 NHHL Local 99.499999 0.00 0.00 0.00 750,650.881.000000

Base 99.499999 0.00 0.00 0.00 750,650.88

987NVUII9 Total

0.00 0.000.001,508,846.000 Local 1,501,301.76

Base 0.00 0.00 0.00 1,501,301.76

100%   19 Feb 2018987PHGII1 17 Feb 2011 04 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTDATATEL

103,226.000 NHHL Local 99.500000 0.00 0.00 0.00 102,709.871.000000

Base 99.500000 0.00 0.00 0.00 102,709.87

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

103,226.000 NHHL Local 99.500000 0.00 0.00 0.00 102,709.871.000000

Base 99.500000 0.00 0.00 0.00 102,709.87
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987PHGII1 Total

0.00 0.000.00206,452.000 Local 205,419.74

Base 0.00 0.00 0.00 205,419.74

0.01%   23 Feb 2018987PHKII2 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTBWAY CORPORATION

685,398.410 NHHM Local 99.502270 0.00 0.00 0.00 681,986.981.000000

Base 99.502270 0.00 0.00 0.00 681,986.98

0.01%   17 Feb 2018987PHLII0 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTBWAY CORPORATION

60,851.820 NHHM Local 99.499982 0.00 0.00 0.00 60,547.551.000000

Base 99.499982 0.00 0.00 0.00 60,547.55

1%   15 Feb 2017987PHQII9 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTWINDSOR QUALITY FOOD CO

335,661.730 NHHL Local 98.999999 0.00 0.00 0.00 332,305.111.000000

Base 98.999999 0.00 0.00 0.00 332,305.11

1%   02 Mar 2018987PHTII3 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTGENERAL NUTRITION CENTERS

750,000.000 NHHM Local 99.750000 0.00 0.00 0.00 748,125.001.000000

Base 99.750000 0.00 0.00 0.00 748,125.00

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

731,206.000 NHHL Local 99.749999 0.00 0.00 0.00 729,377.981.000000

Base 99.749999 0.00 0.00 0.00 729,377.98

987PHTII3 Total

0.00 0.000.001,481,206.000 Local 1,477,502.98

Base 0.00 0.00 0.00 1,477,502.98

1%   10 Nov 2016987PTPII8 04 Mar 2011 29 Mar 2011 USD/OTHCREDIT SUISSE FIRST BOSTONGLOBAL TEL LINK CORPORATION

1,364,059.000 NHHL Local 99.500000 0.00 0.00 0.00 1,357,238.711.000000

Base 99.500000 0.00 0.00 0.00 1,357,238.71
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1%   21 Dec 2016987PTTII0 11 Mar 2011 29 Mar 2011 USD/OTHJP MORGANCHASE BANKTRANSTAR INDUSTRIES  INC

369,433.000 NHHL Local 100.000000 0.00 0.00 0.00 369,433.001.000000

Base 100.000000 0.00 0.00 0.00 369,433.00

16 Mar 2011 USD/OTHTHE ROYALBANK OF CANADA EUROPE

134,335.980 NHHL Local 100.380002 0.00 0.00 0.00 134,846.461.000000

Base 100.380002 0.00 0.00 0.00 134,846.46

987PTTII0 Total

0.00 0.000.00503,768.980 Local 504,279.46

Base 0.00 0.00 0.00 504,279.46

1%   05 Mar 2014987PTVII5 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTSEMINOLE TRIBE OF FLORIDA

205,283.370 NHHL Local 99.620095 0.00 0.00 0.00 204,503.491.000000

Base 99.620095 0.00 0.00 0.00 204,503.49

1%   31 Dec 2011987PTXII1 29 Mar 2011 29 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTGRANT U S HOLDINGS LLP

73,292.680 NHHM Local 60.639821 0.00 0.00 0.00 44,444.551.000000

Base 60.639821 0.00 0.00 0.00 44,444.55

1%   11 May 2013987PTYII9 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTDELUXE ENTERTAINMENT SERVICES

115,554.340 NHHM Local 95.075745 0.00 0.00 0.00 109,864.151.000000

Base 95.075745 0.00 0.00 0.00 109,864.15

1%   08 Dec 2015987PTZII6 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTVONAGE HOLDINGS CORP

731,250.000 NHHM Local 97.000000 0.00 0.00 0.00 709,312.501.000000

Base 97.000000 0.00 0.00 0.00 709,312.50

1%   11 May 2013987PUAII9 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTDELUXE ENTERTAINMENT SERVICES

1,848,869.310 NHHM Local 93.569767 0.00 0.00 0.00 1,729,982.721.000000

Base 93.569767 0.00 0.00 0.00 1,729,982.72



Prepared by State StreetPage 718

Purchase Report by Report Date
Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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%   02 Mar 2017987QHMII6 28 Feb 2011 16 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTPLAYBOY ENTERPRISES INC

254,034.000 NHHL Local 98.000000 0.00 0.00 0.00 248,953.321.000000

Base 98.000000 0.00 0.00 0.00 248,953.32

1%   02 Mar 2018987QVYII4 03 Mar 2011 09 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTGENERAL NUTRITION CENTERS INC

750,000.000 NHHM Local 99.750000 0.00 0.00 0.00 748,125.001.000000

Base 99.750000 0.00 0.00 0.00 748,125.00

0.01%   07 Sep 2016987QYSII4 08 Mar 2011 11 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTSUMMIT ENTERTAINMENT, 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

100%   02 Apr 2018987QZBII0 21 Mar 2011 21 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTCALPINE CORPORATION

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

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

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

08 Mar 2011 USD/OTHMORGAN STANLEY

113,672.000 NHHL Local 100.750000 0.00 0.00 0.00 114,524.541.000000

Base 100.750000 0.00 0.00 0.00 114,524.54

08 Mar 2011 USD/OTHMORGAN STANLEY

170,507.000 NHHL Local 100.749998 0.00 0.00 0.00 171,785.801.000000

Base 100.749998 0.00 0.00 0.00 171,785.80

05 Mar 2011 OPEN USD/OTHCITIBANK ADR

568,358.000 NHHL Local 100.000000 0.00 0.00 0.00 568,358.001.000000

Base 100.000000 0.00 0.00 0.00 568,358.00
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987QZBII0 Total

0.00 0.000.002,352,537.000 Local 2,354,668.34

Base 0.00 0.00 0.00 2,354,668.34

1%   03 Mar 2017987QZCII8 28 Mar 2011 28 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTGENTEK

748,125.000 NHHM Local 98.499999 0.00 0.00 0.00 736,903.121.000000

Base 98.499999 0.00 0.00 0.00 736,903.12

1%   24 Feb 2017987RAMII1 28 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTATTACHMATE CORP

270,722.000 NHHL Local 100.000000 0.00 0.00 0.00 270,722.001.000000

Base 100.000000 0.00 0.00 0.00 270,722.00

28 Feb 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-270,722.000 NHHL Local 100.000000 0.00 0.00 0.00 -270,722.001.000000

Base 100.000000 0.00 0.00 0.00 -270,722.00

28 Feb 2011 USD/BOSSTATE STREET BANK AND TRUST

270,722.000 NHHL Local 100.000000 0.00 0.00 0.00 270,722.001.000000

Base 100.000000 0.00 0.00 0.00 270,722.00

23 Mar 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

292,482.000 NHHL Local 99.750001 0.00 0.00 0.00 291,750.801.000000

Base 99.750001 0.00 0.00 0.00 291,750.80

987RAMII1 Total

0.00 0.000.00563,204.000 Local 562,472.80

Base 0.00 0.00 0.00 562,472.80

0.01%   03 Mar 2017987RAQII2 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTSAVERS INC

563,688.420 NHHL Local 99.259108 0.00 0.00 0.00 559,512.101.000000

Base 99.259108 0.00 0.00 0.00 559,512.10
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03 Mar 2011 USD/OTHJP MORGANCHASE BANK

134,112.210 NHHL Local 100.000000 0.00 0.00 0.00 134,112.211.000000

Base 100.000000 0.00 0.00 0.00 134,112.21

987RAQII2 Total

0.00 0.000.00697,800.630 Local 693,624.31

Base 0.00 0.00 0.00 693,624.31

200%   08 Mar 2016987RAWII9 28 Mar 2011 28 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTATLANTIC BROADBAND FINANCE

822,277.000 NHHL Local 100.000000 0.00 0.00 0.00 822,277.001.000000

Base 100.000000 0.00 0.00 0.00 822,277.00

1%   12 Mar 2018987RAXII7 21 Mar 2011 21 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTNDS FINANCE

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

23 Mar 2011 23 Mar 2011 USD/BOSSTATE 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

987RAXII7 Total

0.00 0.000.001,500,000.000 Local 1,492,500.00

Base 0.00 0.00 0.00 1,492,500.00

100%   07 Sep 2016987RAZII2 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTSUMMIT ENT

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

100%   03 Apr 2017987RGTII0 10 Mar 2011 29 Mar 2011 USD/OTHJP MORGANCHASE BANKJMC STEEL

383,576.000 NHHL Local 99.500000 0.00 0.00 0.00 381,658.121.000000

Base 99.500000 0.00 0.00 0.00 381,658.12
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5.25%   01 Mar 2017987RUUII1 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTFAIRMOUNT MINERALS 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

1%   06 Apr 2018987SAUII1 09 Mar 2011 OPEN USD/BOS21 STATE STREET BANK AND TRUSTHCR HEALTHCARE  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%   07 Nov 2016987SBAII4 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTLIVE NATION

628,828.140 NHHL Local 99.777597 0.00 0.00 0.00 627,429.611.000000

Base 99.777597 0.00 0.00 0.00 627,429.61

100%   10 Mar 2017987SBCII0 10 Mar 2011 USD/OTHBARCLAYS BANKCAPITAL AUTOMOTIVE L P

1,291,443.000 NHHL Local 99.000000 0.00 0.00 0.00 1,278,528.571.000000

Base 99.000000 0.00 0.00 0.00 1,278,528.57

10 Mar 2011 CANCEL USD/OTHBARCLAYS BANK

-1,291,443.000 NHHL Local 99.000000 0.00 0.00 0.00 -1,278,528.571.000000

Base 99.000000 0.00 0.00 0.00 -1,278,528.57

10 Mar 2011 30 Mar 2011 USD/OTHBARCLAYS BANK

1,289,972.690 NHHL Local 98.999999 0.00 0.00 0.00 1,277,072.961.000000

Base 98.999999 0.00 0.00 0.00 1,277,072.96

987SBCII0 Total

0.00 0.000.001,289,972.690 Local 1,277,072.96

Base 0.00 0.00 0.00 1,277,072.96

200%   25 Aug 2017987SBEII6 10 Mar 2011 USD/OTHBANK OF AMERICAIMS HEALTH INCORPORATED

1,136,715.000 NHHL Local 100.000000 0.00 0.00 0.00 1,136,715.001.000000

Base 100.000000 0.00 0.00 0.00 1,136,715.00
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10 Mar 2011 CANCEL USD/OTHBANK OF AMERICA

-1,136,715.000 NHHL Local 100.000000 0.00 0.00 0.00 -1,136,715.001.000000

Base 100.000000 0.00 0.00 0.00 -1,136,715.00

10 Mar 2011 OPEN USD/OTHBANK OF AMERICA

1,424,554.700 NHHL Local 100.000000 0.00 0.00 0.00 1,424,554.701.000000

Base 100.000000 0.00 0.00 0.00 1,424,554.70

987SBEII6 Total

0.00 0.000.001,424,554.700 Local 1,424,554.70

Base 0.00 0.00 0.00 1,424,554.70

4.5%   08 Mar 2018987SCSII4 03 Feb 2011 10 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTDEL MONTE

750,000.000 NHHM Local 99.750000 0.00 0.00 0.00 748,125.001.000000

Base 99.750000 0.00 0.00 0.00 748,125.00

1%   25 Feb 2016987SGJII0 25 Feb 2011 15 Mar 2011 USD/BOS7 STATE STREET BANK AND TRUSTENCOMPASS DIGITAL MEDIA

490,493.890 NHHL Local 97.999999 0.00 0.00 0.00 480,684.011.000000

Base 97.999999 0.00 0.00 0.00 480,684.01

200%   16 Mar 2017987TAFII2 14 Mar 2011 USD/OTHJP MORGANCHASE BANKBROCK HOLDINGS III INC

260,069.000 NHHL Local 99.249999 0.00 0.00 0.00 258,118.481.000000

Base 99.249999 0.00 0.00 0.00 258,118.48

14 Mar 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-260,069.000 NHHL Local 99.249999 0.00 0.00 0.00 -258,118.481.000000

Base 99.249999 0.00 0.00 0.00 -258,118.48

15 Mar 2011 USD/OTHJP MORGANCHASE BANK

104,028.000 NHHL Local 100.000000 0.00 0.00 0.00 104,028.001.000000

Base 100.000000 0.00 0.00 0.00 104,028.00
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14 Mar 2011 USD/OTHJP MORGANCHASE BANK

260,069.000 NHHL Local 99.249999 0.00 0.00 0.00 258,118.481.000000

Base 99.249999 0.00 0.00 0.00 258,118.48

14 Mar 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-260,069.000 NHHL Local 99.249999 0.00 0.00 0.00 -258,118.481.000000

Base 99.249999 0.00 0.00 0.00 -258,118.48

14 Mar 2011 31 Mar 2011 USD/OTHJP MORGANCHASE BANK

260,069.000 NHHL Local 99.249999 0.00 0.00 0.00 258,118.481.000000

Base 99.249999 0.00 0.00 0.00 258,118.48

16 Mar 2011 USD/OTHJP MORGANCHASE BANK

354,378.000 NHHL Local 99.750001 0.00 0.00 0.00 353,492.061.000000

Base 99.750001 0.00 0.00 0.00 353,492.06

987TAFII2 Total

0.00 0.000.00718,475.000 Local 715,638.54

Base 0.00 0.00 0.00 715,638.54

1%   15 Mar 2018987TAPII0 14 Mar 2011 OPEN USD/OTHBANK OF AMERICAWARNER CHILCOTT COMPANY

194,865.500 NHHL Local 100.000000 0.00 0.00 0.00 194,865.501.000000

Base 100.000000 0.00 0.00 0.00 194,865.50

1%   15 Mar 2018987TAQII8 14 Mar 2011 OPEN USD/OTHBANK OF AMERICAWARNER CHILCOTT COMPANY

389,731.010 NHHL Local 100.000000 0.00 0.00 0.00 389,731.011.000000

Base 100.000000 0.00 0.00 0.00 389,731.01

1%   15 Mar 2018987TARII6 14 Mar 2011 OPEN USD/OTHBANK OF AMERICAWC LUXCO SARL

267,940.070 NHHL Local 100.000000 0.00 0.00 0.00 267,940.071.000000

Base 100.000000 0.00 0.00 0.00 267,940.07
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1%   25 Feb 2016987UBAII9 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTENCOMPASS DIGITAL MEDIA  INC

490,493.890 NHHL Local 97.999999 0.00 0.00 0.00 480,684.011.000000

Base 97.999999 0.00 0.00 0.00 480,684.01

1%   30 Sep 2016987UBBII7 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTEVERTEC INC

1,128,792.140 NHHL Local 97.066667 0.00 0.00 0.00 1,095,680.911.000000

Base 97.066667 0.00 0.00 0.00 1,095,680.91

0.01%   29 Sep 2015987UBCII5 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTPINAFORE

739,966.100 NHHM Local 99.923076 0.00 0.00 0.00 739,396.891.000000

Base 99.923076 0.00 0.00 0.00 739,396.89

0.01%   28 Oct 2016987UBDII3 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTSINCLAIR TELEVISION GROUP INC

625,000.000 NHHM Local 100.000000 0.00 0.00 0.00 625,000.001.000000

Base 100.000000 0.00 0.00 0.00 625,000.00

1%   14 Apr 2015989CPLII8 02 Dec 2010 13 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTAVETA INC

108,856.470 NHHL Local 96.879009 0.00 0.00 0.00 105,459.071.000000

Base 96.879009 0.00 0.00 0.00 105,459.07

1%   05 May 2017989LAHII3 17 Dec 2010 06 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTADVANTAGE SALES/MARKETING, INC

173,024.520 NHHL Local 98.499998 0.00 0.00 0.00 170,429.151.000000

Base 98.499998 0.00 0.00 0.00 170,429.15

1%   16 Dec 2013989WZN908 31 Jan 2011 01 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTINEOS US FINANCE LLC

115,849.840 NHHL Local 95.953598 0.00 0.00 0.00 111,162.091.000000

Base 95.953598 0.00 0.00 0.00 111,162.09

1%   14 Nov 2014C1467EAB6 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTCCS INC

1,471,788.400 NHHM Local 88.815144 0.00 0.00 0.00 1,307,171.001.000000

Base 88.815144 0.00 0.00 0.00 1,307,171.00
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US DOLLAR  Total

7,001,812.31Local1,419,520,213.670

244,011,961.000 7,001,812.31Base

0.00

0.00

0.00

0.00

1,400,792,414.02

1,400,792,414.02

FIXED INCOME  Total

1,419,520,213.670
244,011,961.000 Base 7,001,812.31 0.00 0.00 1,400,792,414.02

PURCHASE Total
3,268,419,134.685

244,011,961.000 7,001,812.31 401,031.84 172,445.03 3,642,799,988.56Base
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US DOLLAR

JUN11 XIOM99XW09684 10 Mar 2011 CITIGROUPGLOBAL MARKETS INCS+P 500 E MINI INDEX FUTURES

1,143.000 NHEM Local 1,310.600000 2,571.75 74,900,790.001.000000

Base 1,310.600000 2,571.75 74,900,790.0057,150.000777

10 Mar 2011 CITIGROUPGLOBAL MARKETS INC

84.000 NHEM Local 1,293.000000 189.00 5,430,600.001.000000

Base 1,293.000000 189.00 5,430,600.004,200.000778

11 Mar 2011 CITIGROUPGLOBAL MARKETS INC

29.000 NHEM Local 1,298.750000 65.25 1,883,187.501.000000

Base 1,298.750000 65.25 1,883,187.501,450.000781

15 Mar 2011 CITIGROUPGLOBAL MARKETS INC

49.000 NHEM Local 1,276.500000 110.25 3,127,425.001.000000

Base 1,276.500000 110.25 3,127,425.002,450.000787

16 Mar 2011 CITIGROUPGLOBAL MARKETS INC

46.000 NHEM Local 1,259.250000 103.50 2,896,275.001.000000

Base 1,259.250000 103.50 2,896,275.002,300.000790

17 Mar 2011 CITIGROUPGLOBAL MARKETS INC

8.000 NHEM Local 1,266.250000 18.00 506,500.001.000000

Base 1,266.250000 18.00 506,500.00400.000793

24 Mar 2011 CITIGROUPGLOBAL MARKETS INC

30.000 NHEM Local 1,303.500000 67.50 1,955,250.001.000000

Base 1,303.500000 67.50 1,955,250.001,500.0007

31 Mar 2011 CITIGROUPGLOBAL MARKETS INC

8.000 NHEM Local 1,324.250000 18.00 529,700.001.000000

Base 1,324.250000 18.00 529,700.00400.00020
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99XW09684 Total

3,143.251,397.000 Local 91,229,727.50

Base 3,143.25 91,229,727.5069,850.000

MAR11 XIOM99XY11231 10 Jan 2011 CITIGROUPGLOBAL MARKETS INCS+P 500 E MINI INDEX FUTURES

21.000 NHEM Local 1,266.000000 47.25 1,329,300.001.000000

Base 1,266.000000 47.25 1,329,300.001,050.000656

11 Jan 2011 CITIGROUPGLOBAL MARKETS INC

15.000 NHEM Local 1,269.000000 33.75 951,750.001.000000

Base 1,269.000000 33.75 951,750.00750.000659

12 Jan 2011 CITIGROUPGLOBAL MARKETS INC

8.000 NHEM Local 1,281.750000 18.00 512,700.001.000000

Base 1,281.750000 18.00 512,700.00400.000662

13 Jan 2011 CITIGROUPGLOBAL MARKETS INC

30.000 NHEM Local 1,279.500000 67.50 1,919,250.001.000000

Base 1,279.500000 67.50 1,919,250.001,500.000665

14 Jan 2011 CITIGROUPGLOBAL MARKETS INC

12.000 NHEM Local 1,288.000000 27.00 772,800.001.000000

Base 1,288.000000 27.00 772,800.00600.000668

18 Jan 2011 CITIGROUPGLOBAL MARKETS INC

13.000 NHEM Local 1,290.750000 29.25 838,987.501.000000

Base 1,290.750000 29.25 838,987.50650.000671

21 Jan 2011 CITIGROUPGLOBAL MARKETS INC

8.000 NHEM Local 1,281.000000 18.00 512,400.001.000000

Base 1,281.000000 18.00 512,400.00400.000686
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27 Jan 2011 CITIGROUPGLOBAL MARKETS INC

94.000 NHEM Local 1,295.500000 211.50 6,088,850.001.000000

Base 1,295.500000 211.50 6,088,850.004,700.000696

28 Jan 2011 CITIGROUPGLOBAL MARKETS INC

6.000 NHEM Local 1,276.250000 13.50 382,875.001.000000

Base 1,276.250000 13.50 382,875.00300.000699

01 Feb 2011 CITIGROUPGLOBAL MARKETS INC

106.000 NHEM Local 1,302.500000 238.50 6,903,250.001.000000

Base 1,302.500000 238.50 6,903,250.005,300.000705

03 Feb 2011 CITIGROUPGLOBAL MARKETS INC

21.000 NHEM Local 1,300.500000 47.25 1,365,525.001.000000

Base 1,300.500000 47.25 1,365,525.001,050.000709

07 Feb 2011 CITIGROUPGLOBAL MARKETS INC

34.000 NHEM Local 1,315.500000 76.50 2,236,350.001.000000

Base 1,315.500000 76.50 2,236,350.001,700.000714

15 Feb 2011 CITIGROUPGLOBAL MARKETS INC

18.000 NHEM Local 1,324.500000 40.50 1,192,050.001.000000

Base 1,324.500000 40.50 1,192,050.00900.000728

17 Feb 2011 CITIGROUPGLOBAL MARKETS INC

52.000 NHEM Local 1,338.500000 117.00 3,480,100.001.000000

Base 1,338.500000 117.00 3,480,100.002,600.000734

18 Feb 2011 CITIGROUPGLOBAL MARKETS INC

6.000 NHEM Local 1,339.250000 13.50 401,775.001.000000

Base 1,339.250000 13.50 401,775.00300.000737

23 Feb 2011 CITIGROUPGLOBAL MARKETS INC

14.000 NHEM Local 1,306.250000 31.50 914,375.001.000000

Base 1,306.250000 31.50 914,375.00700.000743
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25 Feb 2011 CITIGROUPGLOBAL MARKETS INC

11.000 NHEM Local 1,318.250000 24.75 725,037.501.000000

Base 1,318.250000 24.75 725,037.50550.000749

28 Feb 2011 CITIGROUPGLOBAL MARKETS INC

21.000 NHEM Local 1,323.250000 47.25 1,389,412.501.000000

Base 1,323.250000 47.25 1,389,412.501,050.000752

02 Mar 2011 CITIGROUPGLOBAL MARKETS INC

10.000 NHEM Local 1,307.750000 22.50 653,875.001.000000

Base 1,307.750000 22.50 653,875.00500.000756

09 Mar 2011 CITIGROUPGLOBAL MARKETS INC

33.000 NHEM Local 1,318.750000 74.25 2,175,937.501.000000

Base 1,318.750000 74.25 2,175,937.501,650.000771

20 Jan 2011 CITIGROUPGLOBAL MARKETS INC

5.000 NHEM Local 1,279.750000 11.25 319,937.501.000000

Base 1,279.750000 11.25 319,937.50250.000683

99XY11231 Total

1,210.50538.000 Local 35,066,537.50

Base 1,210.50 35,066,537.5026,900.000

US DOLLAR  Total

Local1,935.000

Base

4,353.75

4,353.75

126,296,265.00

126,296,265.0096,750.000

FUTURE BUY TO OPEN  Total

1,935.000
96,750.000 Base 4,353.75 126,296,265.00
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FUTURE PURCHASE Total
1,935.000

4,353.75 126,296,265.0096,750.000 Base
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CASH EQUIVALENTS
US DOLLAR

0.217% 31 Dec 20308611249L1 01 Jan 2011 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASHSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,484,365.330 NHDF Local 100.000000 0.00 0.00 0.00 2,484,365.331.000000

Base 100.000000 0.00 0.00 0.00 2,484,365.33

0.231% 31 Dec 20308611249L1 01 Jan 2011 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASHSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

3,226,470.510 NHDG Local 100.000000 0.00 0.00 0.00 3,226,470.511.000000

Base 100.000000 0.00 0.00 0.00 3,226,470.51

0.280% 31 Dec 20308611249L1 01 Jan 2011 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASHSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

503,741.430 NHDJ Local 100.000000 0.00 0.00 0.00 503,741.431.000000

Base 100.000000 0.00 0.00 0.00 503,741.43

0.230% 31 Dec 20308611249L1 01 Jan 2011 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASHSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

393,872.840 NHDM Local 100.000000 0.00 0.00 0.00 393,872.841.000000

Base 100.000000 0.00 0.00 0.00 393,872.84

0.229% 31 Dec 20308611249L1 01 Jan 2011 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASHSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,838,904.170 NHDU Local 100.000000 0.00 0.00 0.00 2,838,904.171.000000

Base 100.000000 0.00 0.00 0.00 2,838,904.17

0.256% 31 Dec 20308611249L1 01 Jan 2011 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASHSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,946,612.780 NHDX Local 100.000000 0.00 0.00 0.00 2,946,612.781.000000

Base 100.000000 0.00 0.00 0.00 2,946,612.78

0.221% 31 Dec 20308611249L1 01 Jan 2011 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASHSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

12,306,401.590 NHDY Local 100.000000 0.00 0.00 0.00 12,306,401.591.000000

Base 100.000000 0.00 0.00 0.00 12,306,401.59
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0.217% 31 Dec 20308611249L1 01 Jan 2011 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASHSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

8,920,319.670 NHDZ Local 100.000000 0.00 0.00 0.00 8,920,319.671.000000

Base 100.000000 0.00 0.00 0.00 8,920,319.67

1.000% 31 Dec 20308611249L1 01 Jan 2011 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASHSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

124,447.870 NHEF Local 100.000000 0.00 0.00 0.00 124,447.871.000000

Base 100.000000 0.00 0.00 0.00 124,447.87

0.214% 31 Dec 20308611249L1 01 Jan 2011 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASHSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

874,834.570 NHEG Local 100.000000 0.00 0.00 0.00 874,834.571.000000

Base 100.000000 0.00 0.00 0.00 874,834.57

0.297% 31 Dec 20308611249L1 01 Jan 2011 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASHSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,721,009.110 NHEH Local 100.000000 0.00 0.00 0.00 1,721,009.111.000000

Base 100.000000 0.00 0.00 0.00 1,721,009.11

0.229% 31 Dec 20308611249L1 01 Jan 2011 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASHSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

5,585,660.100 NHEL Local 100.000000 0.00 0.00 0.00 5,585,660.101.000000

Base 100.000000 0.00 0.00 0.00 5,585,660.10

0.232% 31 Dec 20308611249L1 01 Jan 2011 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASHSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND
163,494,420.000 NHEN Local 100.000000 0.00 0.00 0.00 163,494,420.001.000000

Base 100.000000 0.00 0.00 0.00 163,494,420.00

0.230% 31 Dec 20308611249L1 01 Jan 2011 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASHSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

262,506.630 NHEU Local 100.000000 0.00 0.00 0.00 262,506.631.000000

Base 100.000000 0.00 0.00 0.00 262,506.63
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0.244% 31 Dec 20308611249L1 01 Jan 2011 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASHSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,441,903.260 NHEX Local 100.000000 0.00 0.00 0.00 1,441,903.261.000000

Base 100.000000 0.00 0.00 0.00 1,441,903.26

0.239% 31 Dec 20308611249L1 01 Jan 2011 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASHSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

254,683.520 NHEY Local 100.000000 0.00 0.00 0.00 254,683.521.000000

Base 100.000000 0.00 0.00 0.00 254,683.52

0.230% 31 Dec 20308611249L1 01 Jan 2011 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASHSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,178,730.430 NHEZ Local 100.000000 0.00 0.00 0.00 1,178,730.431.000000

Base 100.000000 0.00 0.00 0.00 1,178,730.43

1.000% 31 Dec 20308611249L1 01 Jan 2011 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASHSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,034.370 NHFG Local 100.000000 0.00 0.00 0.00 1,034.371.000000

Base 100.000000 0.00 0.00 0.00 1,034.37

0.232% 31 Dec 20308611249L1 01 Jan 2011 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASHSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

5,984,872.990 NHFI Local 100.000000 0.00 0.00 0.00 5,984,872.991.000000

Base 100.000000 0.00 0.00 0.00 5,984,872.99

0.221% 31 Dec 20308611249L1 01 Jan 2011 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASHSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

10,008,775.460 NHFJ Local 100.000000 0.00 0.00 0.00 10,008,775.461.000000

Base 100.000000 0.00 0.00 0.00 10,008,775.46

0.230% 31 Dec 20308611249L1 01 Jan 2011 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASHSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

12,344,259.360 NHFS Local 100.000000 0.00 0.00 0.00 12,344,259.361.000000

Base 100.000000 0.00 0.00 0.00 12,344,259.36



Prepared by State StreetPage 734

Sales Report by Report Date
Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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

1.000% 31 Dec 20308611249L1 01 Jan 2011 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASHSTATE 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

0.242% 31 Dec 20308611249L1 01 Jan 2011 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASHSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,575,291.860 NHHG Local 100.000000 0.00 0.00 0.00 2,575,291.861.000000

Base 100.000000 0.00 0.00 0.00 2,575,291.86

0.207% 31 Dec 20308611249L1 01 Jan 2011 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASHSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

3,277,971.720 NHHJ Local 100.000000 0.00 0.00 0.00 3,277,971.721.000000

Base 100.000000 0.00 0.00 0.00 3,277,971.72

0.236% 31 Dec 20308611249L1 01 Jan 2011 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASHSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,664,899.900 NHHL Local 100.000000 0.00 0.00 0.00 2,664,899.901.000000

Base 100.000000 0.00 0.00 0.00 2,664,899.90

0.230% 31 Dec 20308611249L1 01 Jan 2011 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASHSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

5,817,740.240 NHHM Local 100.000000 0.00 0.00 0.00 5,817,740.241.000000

Base 100.000000 0.00 0.00 0.00 5,817,740.24

0.214% 31 Dec 20308611249L1 01 Jan 2011 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASHSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,699,396.460 NHHO Local 100.000000 0.00 0.00 0.00 1,699,396.461.000000

Base 100.000000 0.00 0.00 0.00 1,699,396.46

0.238% 31 Dec 20308611249L1 01 Jan 2011 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASHSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

5,672,644.100 NHHP Local 100.000000 0.00 0.00 0.00 5,672,644.101.000000

Base 100.000000 0.00 0.00 0.00 5,672,644.10
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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

0.280% 31 Dec 20308611249L1 01 Jan 2011 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASHSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

360,911.820 NHHV Local 100.000000 0.00 0.00 0.00 360,911.821.000000

Base 100.000000 0.00 0.00 0.00 360,911.82

0.206% 31 Dec 20308611249L1 01 Jan 2011 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASHSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

19,275,927.090 NHHW Local 100.000000 0.00 0.00 0.00 19,275,927.091.000000

Base 100.000000 0.00 0.00 0.00 19,275,927.09

0.232% 31 Dec 20308611249L1 01 Jan 2011 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASHSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

328,459.560 NHHY Local 100.000000 0.00 0.00 0.00 328,459.561.000000

Base 100.000000 0.00 0.00 0.00 328,459.56

0.207% 31 Dec 20308611249L1 01 Jan 2011 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASHSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

194,713.770 NHHZ Local 100.000000 0.00 0.00 0.00 194,713.771.000000

Base 100.000000 0.00 0.00 0.00 194,713.77

31 Dec 2030 01 Jan 2011 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASH
SHORT TERM INVESTMENT FUND

1,106,355.620 NHIB Local 100.000000 0.00 0.00 0.00 1,106,355.621.000000

Base 100.000000 0.00 0.00 0.00 1,106,355.62

0.228% 31 Dec 20308611249L1 01 Jan 2011 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASHSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

1,050,898.930 NHID Local 100.000000 0.00 0.00 0.00 1,050,898.931.000000

Base 100.000000 0.00 0.00 0.00 1,050,898.93

0.291% 31 Dec 20308611249L1 01 Jan 2011 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASHSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

14,753,917.350 NHEB Local 100.000000 0.00 0.00 0.00 14,753,917.351.000000

Base 100.000000 0.00 0.00 0.00 14,753,917.35
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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

0.305% 31 Dec 20308611249L1 01 Jan 2011 01 Jan 2011 USD/CSWASSET TRANSFER AT MARKET NON CASHSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

22,701,584.330 NHEM Local 100.000000 0.00 0.00 0.00 22,701,584.331.000000

Base 100.000000 0.00 0.00 0.00 22,701,584.33

1.000% 31 Dec 20308611249L1 22 Feb 2011 22 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

0.500 NHFN Local 100.000000 0.00 0.00 0.00 0.501.000000

Base 100.000000 0.00 0.00 0.00 0.50

31 Dec 2030 30 Mar 2011 30 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

15,000,000.000 NHEI Local 100.000000 0.00 0.00 0.00 15,000,000.001.000000

Base 100.000000 0.00 0.00 0.00 15,000,000.00

8611249L1 Total

0.00 0.000.00333,378,539.310 Local 333,378,539.31

Base 0.00 0.00 0.00 333,378,539.31

1.000% 31 Dec 203086199E9B7 04 Jan 2011 04 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

17,898.080 NHDX Local 100.000000 0.00 0.00 0.00 17,898.081.000000

Base 100.000000 0.00 0.00 0.00 17,898.08

31 Dec 2030 04 Jan 2011 04 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

681,522.990 NHDY Local 100.000000 0.00 0.00 0.00 681,522.991.000000

Base 100.000000 0.00 0.00 0.00 681,522.99

31 Dec 2030 04 Jan 2011 04 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,230,649.940 NHDZ Local 100.000000 0.00 0.00 0.00 2,230,649.941.000000

Base 100.000000 0.00 0.00 0.00 2,230,649.94
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Sales 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 Proceeds

Base Currency: USD - US DOLLAR

31 Dec 2030 04 Jan 2011 04 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

8,678,404.030 NHEN Local 100.000000 0.00 0.00 0.00 8,678,404.031.000000

Base 100.000000 0.00 0.00 0.00 8,678,404.03

31 Dec 2030 04 Jan 2011 04 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

172,392.960 NHEX Local 100.000000 0.00 0.00 0.00 172,392.961.000000

Base 100.000000 0.00 0.00 0.00 172,392.96

31 Dec 2030 04 Jan 2011 04 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

36.160 NHEZ Local 100.000000 0.00 0.00 0.00 36.161.000000

Base 100.000000 0.00 0.00 0.00 36.16

31 Dec 2030 04 Jan 2011 04 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

4.050 NHFI Local 100.000000 0.00 0.00 0.00 4.051.000000

Base 100.000000 0.00 0.00 0.00 4.05

31 Dec 2030 04 Jan 2011 04 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

5.340 NHFS Local 100.000000 0.00 0.00 0.00 5.341.000000

Base 100.000000 0.00 0.00 0.00 5.34

31 Dec 2030 04 Jan 2011 04 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

6.610 NHHJ Local 100.000000 0.00 0.00 0.00 6.611.000000

Base 100.000000 0.00 0.00 0.00 6.61

31 Dec 2030 04 Jan 2011 04 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

877,609.470 NHHL Local 100.000000 0.00 0.00 0.00 877,609.471.000000

Base 100.000000 0.00 0.00 0.00 877,609.47
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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 2030 04 Jan 2011 04 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

3,259,399.430 NHHM Local 100.000000 0.00 0.00 0.00 3,259,399.431.000000

Base 100.000000 0.00 0.00 0.00 3,259,399.43

31 Dec 2030 04 Jan 2011 04 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

190,318.790 NHHO Local 100.000000 0.00 0.00 0.00 190,318.791.000000

Base 100.000000 0.00 0.00 0.00 190,318.79

31 Dec 2030 04 Jan 2011 04 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

332.140 NHHW Local 100.000000 0.00 0.00 0.00 332.141.000000

Base 100.000000 0.00 0.00 0.00 332.14

31 Dec 2030 04 Jan 2011 04 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

502,038.630 NHIB Local 100.000000 0.00 0.00 0.00 502,038.631.000000

Base 100.000000 0.00 0.00 0.00 502,038.63

31 Dec 2030 04 Jan 2011 04 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

839,838.430 NHID Local 100.000000 0.00 0.00 0.00 839,838.431.000000

Base 100.000000 0.00 0.00 0.00 839,838.43

31 Dec 2030 05 Jan 2011 05 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

702,424.630 NHDZ Local 100.000000 0.00 0.00 0.00 702,424.631.000000

Base 100.000000 0.00 0.00 0.00 702,424.63

31 Dec 2030 05 Jan 2011 05 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,000.000 NHEG Local 100.000000 0.00 0.00 0.00 1,000.001.000000

Base 100.000000 0.00 0.00 0.00 1,000.00
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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 2030 05 Jan 2011 05 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

985.500 NHEM Local 100.000000 0.00 0.00 0.00 985.501.000000

Base 100.000000 0.00 0.00 0.00 985.50

31 Dec 2030 05 Jan 2011 05 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

70,611,240.270 NHEN Local 100.000000 0.00 0.00 0.00 70,611,240.271.000000

Base 100.000000 0.00 0.00 0.00 70,611,240.27

31 Dec 2030 05 Jan 2011 05 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

44,141.770 NHEX Local 100.000000 0.00 0.00 0.00 44,141.771.000000

Base 100.000000 0.00 0.00 0.00 44,141.77

31 Dec 2030 05 Jan 2011 05 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,230,498.190 NHHL Local 100.000000 0.00 0.00 0.00 1,230,498.191.000000

Base 100.000000 0.00 0.00 0.00 1,230,498.19

31 Dec 2030 05 Jan 2011 05 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

617.510 NHHZ Local 100.000000 0.00 0.00 0.00 617.511.000000

Base 100.000000 0.00 0.00 0.00 617.51

31 Dec 2030 06 Jan 2011 06 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

27,802.500 NHDX Local 100.000000 0.00 0.00 0.00 27,802.501.000000

Base 100.000000 0.00 0.00 0.00 27,802.50

31 Dec 2030 06 Jan 2011 06 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

403,768.290 NHDZ Local 100.000000 0.00 0.00 0.00 403,768.291.000000

Base 100.000000 0.00 0.00 0.00 403,768.29
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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 2030 06 Jan 2011 06 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

35.760 NHEG Local 100.000000 0.00 0.00 0.00 35.761.000000

Base 100.000000 0.00 0.00 0.00 35.76

31 Dec 2030 06 Jan 2011 06 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,848,505.000 NHEN Local 100.000000 0.00 0.00 0.00 1,848,505.001.000000

Base 100.000000 0.00 0.00 0.00 1,848,505.00

31 Dec 2030 06 Jan 2011 06 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

159,469.320 NHEX Local 100.000000 0.00 0.00 0.00 159,469.321.000000

Base 100.000000 0.00 0.00 0.00 159,469.32

31 Dec 2030 06 Jan 2011 06 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

613,087.660 NHHL Local 100.000000 0.00 0.00 0.00 613,087.661.000000

Base 100.000000 0.00 0.00 0.00 613,087.66

31 Dec 2030 06 Jan 2011 06 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,604,736.090 NHHM Local 100.000000 0.00 0.00 0.00 2,604,736.091.000000

Base 100.000000 0.00 0.00 0.00 2,604,736.09

31 Dec 2030 06 Jan 2011 06 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

12,953,597.180 NHHW Local 100.000000 0.00 0.00 0.00 12,953,597.181.000000

Base 100.000000 0.00 0.00 0.00 12,953,597.18

31 Dec 2030 07 Jan 2011 07 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,283,654.300 NHDF Local 100.000000 0.00 0.00 0.00 1,283,654.301.000000

Base 100.000000 0.00 0.00 0.00 1,283,654.30
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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 2030 07 Jan 2011 07 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

40,241.640 NHDX Local 100.000000 0.00 0.00 0.00 40,241.641.000000

Base 100.000000 0.00 0.00 0.00 40,241.64

31 Dec 2030 07 Jan 2011 07 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

139,375.490 NHDY Local 100.000000 0.00 0.00 0.00 139,375.491.000000

Base 100.000000 0.00 0.00 0.00 139,375.49

31 Dec 2030 07 Jan 2011 07 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

617,555.640 NHDZ Local 100.000000 0.00 0.00 0.00 617,555.641.000000

Base 100.000000 0.00 0.00 0.00 617,555.64

31 Dec 2030 07 Jan 2011 07 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

88,593.500 NHEM Local 100.000000 0.00 0.00 0.00 88,593.501.000000

Base 100.000000 0.00 0.00 0.00 88,593.50

31 Dec 2030 07 Jan 2011 07 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

319,841.230 NHEX Local 100.000000 0.00 0.00 0.00 319,841.231.000000

Base 100.000000 0.00 0.00 0.00 319,841.23

31 Dec 2030 07 Jan 2011 07 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

447,286.530 NHEZ Local 100.000000 0.00 0.00 0.00 447,286.531.000000

Base 100.000000 0.00 0.00 0.00 447,286.53

31 Dec 2030 07 Jan 2011 07 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,131,091.100 NHHP Local 100.000000 0.00 0.00 0.00 1,131,091.101.000000

Base 100.000000 0.00 0.00 0.00 1,131,091.10
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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

31 Dec 2030 07 Jan 2011 07 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

132,209.340 NHIB Local 100.000000 0.00 0.00 0.00 132,209.341.000000

Base 100.000000 0.00 0.00 0.00 132,209.34

31 Dec 2030 10 Jan 2011 10 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

465,879.010 NHDX Local 100.000000 0.00 0.00 0.00 465,879.011.000000

Base 100.000000 0.00 0.00 0.00 465,879.01

31 Dec 2030 10 Jan 2011 10 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

87,716.040 NHDY Local 100.000000 0.00 0.00 0.00 87,716.041.000000

Base 100.000000 0.00 0.00 0.00 87,716.04

31 Dec 2030 10 Jan 2011 10 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

153,026.750 NHEM Local 100.000000 0.00 0.00 0.00 153,026.751.000000

Base 100.000000 0.00 0.00 0.00 153,026.75

31 Dec 2030 10 Jan 2011 10 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

22,949.760 NHHM Local 100.000000 0.00 0.00 0.00 22,949.761.000000

Base 100.000000 0.00 0.00 0.00 22,949.76

31 Dec 2030 10 Jan 2011 10 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

112,467.440 NHHO Local 100.000000 0.00 0.00 0.00 112,467.441.000000

Base 100.000000 0.00 0.00 0.00 112,467.44

31 Dec 2030 11 Jan 2011 11 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

169,604.950 NHDU Local 100.000000 0.00 0.00 0.00 169,604.951.000000

Base 100.000000 0.00 0.00 0.00 169,604.95
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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 2030 11 Jan 2011 11 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

314,243.710 NHDY Local 100.000000 0.00 0.00 0.00 314,243.711.000000

Base 100.000000 0.00 0.00 0.00 314,243.71

31 Dec 2030 11 Jan 2011 11 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

105,572.250 NHEM Local 100.000000 0.00 0.00 0.00 105,572.251.000000

Base 100.000000 0.00 0.00 0.00 105,572.25

31 Dec 2030 11 Jan 2011 11 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

99,577.380 NHEY Local 100.000000 0.00 0.00 0.00 99,577.381.000000

Base 100.000000 0.00 0.00 0.00 99,577.38

31 Dec 2030 11 Jan 2011 11 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

199,484.460 NHFS Local 100.000000 0.00 0.00 0.00 199,484.461.000000

Base 100.000000 0.00 0.00 0.00 199,484.46

31 Dec 2030 11 Jan 2011 11 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

592,907.030 NHHM Local 100.000000 0.00 0.00 0.00 592,907.031.000000

Base 100.000000 0.00 0.00 0.00 592,907.03

31 Dec 2030 12 Jan 2011 12 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

18,524.560 NHDX Local 100.000000 0.00 0.00 0.00 18,524.561.000000

Base 100.000000 0.00 0.00 0.00 18,524.56

31 Dec 2030 12 Jan 2011 12 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

4,140.850 NHDY Local 100.000000 0.00 0.00 0.00 4,140.851.000000

Base 100.000000 0.00 0.00 0.00 4,140.85
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Sales 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 Proceeds

Base Currency: USD - US DOLLAR

31 Dec 2030 12 Jan 2011 12 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

106,542.770 NHEN Local 100.000000 0.00 0.00 0.00 106,542.771.000000

Base 100.000000 0.00 0.00 0.00 106,542.77

31 Dec 2030 12 Jan 2011 12 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

3,743,543.160 NHFJ Local 100.000000 0.00 0.00 0.00 3,743,543.161.000000

Base 100.000000 0.00 0.00 0.00 3,743,543.16

31 Dec 2030 12 Jan 2011 12 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,450,074.850 NHHM Local 100.000000 0.00 0.00 0.00 1,450,074.851.000000

Base 100.000000 0.00 0.00 0.00 1,450,074.85

31 Dec 2030 12 Jan 2011 12 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,725,984.070 NHHP Local 100.000000 0.00 0.00 0.00 1,725,984.071.000000

Base 100.000000 0.00 0.00 0.00 1,725,984.07

31 Dec 2030 12 Jan 2011 12 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

257,360.950 NHHZ Local 100.000000 0.00 0.00 0.00 257,360.951.000000

Base 100.000000 0.00 0.00 0.00 257,360.95

31 Dec 2030 12 Jan 2011 12 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

377,038.020 NHIB Local 100.000000 0.00 0.00 0.00 377,038.021.000000

Base 100.000000 0.00 0.00 0.00 377,038.02

31 Dec 2030 12 Jan 2011 12 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

610,809.870 NHID Local 100.000000 0.00 0.00 0.00 610,809.871.000000

Base 100.000000 0.00 0.00 0.00 610,809.87
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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 2030 13 Jan 2011 13 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

261,012.500 NHDX Local 100.000000 0.00 0.00 0.00 261,012.501.000000

Base 100.000000 0.00 0.00 0.00 261,012.50

31 Dec 2030 13 Jan 2011 13 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

69,909.940 NHDY Local 100.000000 0.00 0.00 0.00 69,909.941.000000

Base 100.000000 0.00 0.00 0.00 69,909.94

31 Dec 2030 13 Jan 2011 13 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

315,870.300 NHEX Local 100.000000 0.00 0.00 0.00 315,870.301.000000

Base 100.000000 0.00 0.00 0.00 315,870.30

31 Dec 2030 13 Jan 2011 13 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,312,222.220 NHFS Local 100.000000 0.00 0.00 0.00 2,312,222.221.000000

Base 100.000000 0.00 0.00 0.00 2,312,222.22

31 Dec 2030 13 Jan 2011 13 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

471,000.570 NHHL Local 100.000000 0.00 0.00 0.00 471,000.571.000000

Base 100.000000 0.00 0.00 0.00 471,000.57

0.233% 31 Dec 203086199E9B7 13 Jan 2011 13 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

671,250.000 NHHM Local 100.000000 0.00 0.00 0.00 671,250.001.000000

Base 100.000000 0.00 0.00 0.00 671,250.00

0.230% 31 Dec 203086199E9B7 13 Jan 2011 13 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

225,568.670 NHID Local 100.000000 0.00 0.00 0.00 225,568.671.000000

Base 100.000000 0.00 0.00 0.00 225,568.67
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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

1.000% 31 Dec 203086199E9B7 14 Jan 2011 14 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

61,429.860 NHDY Local 100.000000 0.00 0.00 0.00 61,429.861.000000

Base 100.000000 0.00 0.00 0.00 61,429.86

31 Dec 2030 14 Jan 2011 14 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

112,237.500 NHEM Local 100.000000 0.00 0.00 0.00 112,237.501.000000

Base 100.000000 0.00 0.00 0.00 112,237.50

31 Dec 2030 14 Jan 2011 14 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

753,246.180 NHEN Local 100.000000 0.00 0.00 0.00 753,246.181.000000

Base 100.000000 0.00 0.00 0.00 753,246.18

31 Dec 2030 14 Jan 2011 14 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

730,786.230 NHFJ Local 100.000000 0.00 0.00 0.00 730,786.231.000000

Base 100.000000 0.00 0.00 0.00 730,786.23

31 Dec 2030 14 Jan 2011 14 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

3,732,000.000 NHFS Local 100.000000 0.00 0.00 0.00 3,732,000.001.000000

Base 100.000000 0.00 0.00 0.00 3,732,000.00

0.233% 31 Dec 203086199E9B7 14 Jan 2011 14 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

692,958.360 NHHM Local 100.000000 0.00 0.00 0.00 692,958.361.000000

Base 100.000000 0.00 0.00 0.00 692,958.36

1.000% 31 Dec 203086199E9B7 14 Jan 2011 14 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

250,182.040 NHHO Local 100.000000 0.00 0.00 0.00 250,182.041.000000

Base 100.000000 0.00 0.00 0.00 250,182.04
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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 2030 14 Jan 2011 14 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,630,786.770 NHHP Local 100.000000 0.00 0.00 0.00 2,630,786.771.000000

Base 100.000000 0.00 0.00 0.00 2,630,786.77

31 Dec 2030 18 Jan 2011 18 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

181,934.370 NHDJ Local 100.000000 0.00 0.00 0.00 181,934.371.000000

Base 100.000000 0.00 0.00 0.00 181,934.37

31 Dec 2030 18 Jan 2011 18 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

29,977.000 NHDY Local 100.000000 0.00 0.00 0.00 29,977.001.000000

Base 100.000000 0.00 0.00 0.00 29,977.00

31 Dec 2030 18 Jan 2011 18 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

759,782.030 NHEN Local 100.000000 0.00 0.00 0.00 759,782.031.000000

Base 100.000000 0.00 0.00 0.00 759,782.03

31 Dec 2030 18 Jan 2011 18 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

121,894.400 NHEX Local 100.000000 0.00 0.00 0.00 121,894.401.000000

Base 100.000000 0.00 0.00 0.00 121,894.40

31 Dec 2030 18 Jan 2011 18 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,180,602.110 NHFS Local 100.000000 0.00 0.00 0.00 1,180,602.111.000000

Base 100.000000 0.00 0.00 0.00 1,180,602.11

31 Dec 2030 18 Jan 2011 18 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

38,400.770 NHHO Local 100.000000 0.00 0.00 0.00 38,400.771.000000

Base 100.000000 0.00 0.00 0.00 38,400.77
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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 2030 18 Jan 2011 18 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

396,620.580 NHHP Local 100.000000 0.00 0.00 0.00 396,620.581.000000

Base 100.000000 0.00 0.00 0.00 396,620.58

31 Dec 2030 18 Jan 2011 18 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

61,581.300 NHIB Local 100.000000 0.00 0.00 0.00 61,581.301.000000

Base 100.000000 0.00 0.00 0.00 61,581.30

31 Dec 2030 19 Jan 2011 19 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

3,200,315.200 NHDF Local 100.000000 0.00 0.00 0.00 3,200,315.201.000000

Base 100.000000 0.00 0.00 0.00 3,200,315.20

31 Dec 2030 19 Jan 2011 19 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,660.030 NHDM Local 100.000000 0.00 0.00 0.00 2,660.031.000000

Base 100.000000 0.00 0.00 0.00 2,660.03

31 Dec 2030 19 Jan 2011 19 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

130,916.610 NHDU Local 100.000000 0.00 0.00 0.00 130,916.611.000000

Base 100.000000 0.00 0.00 0.00 130,916.61

31 Dec 2030 19 Jan 2011 19 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

5,586,761.960 NHEL Local 100.000000 0.00 0.00 0.00 5,586,761.961.000000

Base 100.000000 0.00 0.00 0.00 5,586,761.96

31 Dec 2030 19 Jan 2011 19 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

18,560,844.790 NHFI Local 100.000000 0.00 0.00 0.00 18,560,844.791.000000

Base 100.000000 0.00 0.00 0.00 18,560,844.79
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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 2030 19 Jan 2011 19 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

233,154.960 NHHO Local 100.000000 0.00 0.00 0.00 233,154.961.000000

Base 100.000000 0.00 0.00 0.00 233,154.96

31 Dec 2030 19 Jan 2011 19 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

3,128.610 NHHY Local 100.000000 0.00 0.00 0.00 3,128.611.000000

Base 100.000000 0.00 0.00 0.00 3,128.61

31 Dec 2030 20 Jan 2011 20 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

733,190.340 NHEG Local 100.000000 0.00 0.00 0.00 733,190.341.000000

Base 100.000000 0.00 0.00 0.00 733,190.34

31 Dec 2030 20 Jan 2011 20 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,544,160.500 NHEH Local 100.000000 0.00 0.00 0.00 1,544,160.501.000000

Base 100.000000 0.00 0.00 0.00 1,544,160.50

31 Dec 2030 20 Jan 2011 20 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

935,626.250 NHEM Local 100.000000 0.00 0.00 0.00 935,626.251.000000

Base 100.000000 0.00 0.00 0.00 935,626.25

31 Dec 2030 20 Jan 2011 20 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,331,258.360 NHEN Local 100.000000 0.00 0.00 0.00 2,331,258.361.000000

Base 100.000000 0.00 0.00 0.00 2,331,258.36

31 Dec 2030 20 Jan 2011 20 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

63,711.250 NHFS Local 100.000000 0.00 0.00 0.00 63,711.251.000000

Base 100.000000 0.00 0.00 0.00 63,711.25
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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

0.233% 31 Dec 203086199E9B7 20 Jan 2011 20 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

414,231.030 NHHM Local 100.000000 0.00 0.00 0.00 414,231.031.000000

Base 100.000000 0.00 0.00 0.00 414,231.03

0.225% 31 Dec 203086199E9B7 20 Jan 2011 20 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

597,453.540 NHHP Local 100.000000 0.00 0.00 0.00 597,453.541.000000

Base 100.000000 0.00 0.00 0.00 597,453.54

1.000% 31 Dec 203086199E9B7 21 Jan 2011 21 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

62,429.060 NHEG Local 100.000000 0.00 0.00 0.00 62,429.061.000000

Base 100.000000 0.00 0.00 0.00 62,429.06

31 Dec 2030 21 Jan 2011 21 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

731,242.000 NHEN Local 100.000000 0.00 0.00 0.00 731,242.001.000000

Base 100.000000 0.00 0.00 0.00 731,242.00

31 Dec 2030 21 Jan 2011 21 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,563,000.000 NHFS Local 100.000000 0.00 0.00 0.00 1,563,000.001.000000

Base 100.000000 0.00 0.00 0.00 1,563,000.00

31 Dec 2030 21 Jan 2011 21 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

557,842.860 NHHL Local 100.000000 0.00 0.00 0.00 557,842.861.000000

Base 100.000000 0.00 0.00 0.00 557,842.86

0.233% 31 Dec 203086199E9B7 21 Jan 2011 21 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

659,999.740 NHHM Local 100.000000 0.00 0.00 0.00 659,999.741.000000

Base 100.000000 0.00 0.00 0.00 659,999.74
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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

0.225% 31 Dec 203086199E9B7 21 Jan 2011 21 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

481,017.730 NHHP Local 100.000000 0.00 0.00 0.00 481,017.731.000000

Base 100.000000 0.00 0.00 0.00 481,017.73

1.000% 31 Dec 203086199E9B7 24 Jan 2011 24 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

5,202.440 NHDX Local 100.000000 0.00 0.00 0.00 5,202.441.000000

Base 100.000000 0.00 0.00 0.00 5,202.44

31 Dec 2030 24 Jan 2011 24 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,668,031.030 NHEN Local 100.000000 0.00 0.00 0.00 1,668,031.031.000000

Base 100.000000 0.00 0.00 0.00 1,668,031.03

31 Dec 2030 24 Jan 2011 24 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

25,462.330 NHHJ Local 100.000000 0.00 0.00 0.00 25,462.331.000000

Base 100.000000 0.00 0.00 0.00 25,462.33

0.225% 31 Dec 203086199E9B7 24 Jan 2011 24 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

817,693.250 NHHP Local 100.000000 0.00 0.00 0.00 817,693.251.000000

Base 100.000000 0.00 0.00 0.00 817,693.25

1.000% 31 Dec 203086199E9B7 24 Jan 2011 24 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

83,556.760 NHIB Local 100.000000 0.00 0.00 0.00 83,556.761.000000

Base 100.000000 0.00 0.00 0.00 83,556.76

31 Dec 2030 25 Jan 2011 25 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

860,510.480 NHDM Local 100.000000 0.00 0.00 0.00 860,510.481.000000

Base 100.000000 0.00 0.00 0.00 860,510.48
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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

31 Dec 2030 25 Jan 2011 25 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

405,096.400 NHDY Local 100.000000 0.00 0.00 0.00 405,096.401.000000

Base 100.000000 0.00 0.00 0.00 405,096.40

31 Dec 2030 25 Jan 2011 25 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

305,570.000 NHEG Local 100.000000 0.00 0.00 0.00 305,570.001.000000

Base 100.000000 0.00 0.00 0.00 305,570.00

31 Dec 2030 25 Jan 2011 25 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,379,069.000 NHEN Local 100.000000 0.00 0.00 0.00 1,379,069.001.000000

Base 100.000000 0.00 0.00 0.00 1,379,069.00

0.230% 31 Dec 203086199E9B7 25 Jan 2011 25 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

4,138,878.310 NHFI Local 100.000000 0.00 0.00 0.00 4,138,878.311.000000

Base 100.000000 0.00 0.00 0.00 4,138,878.31

1.000% 31 Dec 203086199E9B7 25 Jan 2011 25 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

615,000.000 NHFS Local 100.000000 0.00 0.00 0.00 615,000.001.000000

Base 100.000000 0.00 0.00 0.00 615,000.00

0.232% 31 Dec 203086199E9B7 25 Jan 2011 25 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

552,598.330 NHHL Local 100.000000 0.00 0.00 0.00 552,598.331.000000

Base 100.000000 0.00 0.00 0.00 552,598.33

0.225% 31 Dec 203086199E9B7 25 Jan 2011 25 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

108,081.660 NHHP Local 100.000000 0.00 0.00 0.00 108,081.661.000000

Base 100.000000 0.00 0.00 0.00 108,081.66
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Trd Date
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

1.000% 31 Dec 203086199E9B7 25 Jan 2011 25 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

4,433,348.460 NHHW Local 100.000000 0.00 0.00 0.00 4,433,348.461.000000

Base 100.000000 0.00 0.00 0.00 4,433,348.46

31 Dec 2030 26 Jan 2011 26 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

500,079.310 NHDX Local 100.000000 0.00 0.00 0.00 500,079.311.000000

Base 100.000000 0.00 0.00 0.00 500,079.31

31 Dec 2030 26 Jan 2011 26 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

341,103.750 NHDY Local 100.000000 0.00 0.00 0.00 341,103.751.000000

Base 100.000000 0.00 0.00 0.00 341,103.75

31 Dec 2030 26 Jan 2011 26 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

5,183,977.540 NHDZ Local 100.000000 0.00 0.00 0.00 5,183,977.541.000000

Base 100.000000 0.00 0.00 0.00 5,183,977.54

31 Dec 2030 26 Jan 2011 26 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

51,844.000 NHEM Local 100.000000 0.00 0.00 0.00 51,844.001.000000

Base 100.000000 0.00 0.00 0.00 51,844.00

31 Dec 2030 26 Jan 2011 26 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

23,513.820 NHEN Local 100.000000 0.00 0.00 0.00 23,513.821.000000

Base 100.000000 0.00 0.00 0.00 23,513.82

31 Dec 2030 26 Jan 2011 26 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

140,061.440 NHEX Local 100.000000 0.00 0.00 0.00 140,061.441.000000

Base 100.000000 0.00 0.00 0.00 140,061.44
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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

0.227% 31 Dec 203086199E9B7 26 Jan 2011 26 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,552,024.630 NHHL Local 100.000000 0.00 0.00 0.00 1,552,024.631.000000

Base 100.000000 0.00 0.00 0.00 1,552,024.63

0.225% 31 Dec 203086199E9B7 26 Jan 2011 26 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

18,145.850 NHHP Local 100.000000 0.00 0.00 0.00 18,145.851.000000

Base 100.000000 0.00 0.00 0.00 18,145.85

1.000% 31 Dec 203086199E9B7 27 Jan 2011 27 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

13,232.000 NHDX Local 100.000000 0.00 0.00 0.00 13,232.001.000000

Base 100.000000 0.00 0.00 0.00 13,232.00

31 Dec 2030 27 Jan 2011 27 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

224,106.000 NHEN Local 100.000000 0.00 0.00 0.00 224,106.001.000000

Base 100.000000 0.00 0.00 0.00 224,106.00

0.233% 31 Dec 203086199E9B7 27 Jan 2011 27 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

129,528.310 NHHL Local 100.000000 0.00 0.00 0.00 129,528.311.000000

Base 100.000000 0.00 0.00 0.00 129,528.31

1.000% 31 Dec 203086199E9B7 27 Jan 2011 27 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

399,659.000 NHHO Local 100.000000 0.00 0.00 0.00 399,659.001.000000

Base 100.000000 0.00 0.00 0.00 399,659.00

31 Dec 2030 28 Jan 2011 28 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

6,779.770 NHDX Local 100.000000 0.00 0.00 0.00 6,779.771.000000

Base 100.000000 0.00 0.00 0.00 6,779.77
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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

31 Dec 2030 28 Jan 2011 28 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

3,403,345.000 NHFS Local 100.000000 0.00 0.00 0.00 3,403,345.001.000000

Base 100.000000 0.00 0.00 0.00 3,403,345.00

0.240% 31 Dec 203086199E9B7 28 Jan 2011 28 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

41,569.460 NHHM Local 100.000000 0.00 0.00 0.00 41,569.461.000000

Base 100.000000 0.00 0.00 0.00 41,569.46

1.000% 31 Dec 203086199E9B7 28 Jan 2011 28 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

188,951.510 NHHO Local 100.000000 0.00 0.00 0.00 188,951.511.000000

Base 100.000000 0.00 0.00 0.00 188,951.51

0.225% 31 Dec 203086199E9B7 28 Jan 2011 28 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

55,932.130 NHHP Local 100.000000 0.00 0.00 0.00 55,932.131.000000

Base 100.000000 0.00 0.00 0.00 55,932.13

1.000% 31 Dec 203086199E9B7 28 Jan 2011 28 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

603,151.200 NHID Local 100.000000 0.00 0.00 0.00 603,151.201.000000

Base 100.000000 0.00 0.00 0.00 603,151.20

31 Dec 2030 31 Jan 2011 31 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

9,857.960 NHDG Local 100.000000 0.00 0.00 0.00 9,857.961.000000

Base 100.000000 0.00 0.00 0.00 9,857.96

31 Dec 2030 31 Jan 2011 31 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

400,401.690 NHDX Local 100.000000 0.00 0.00 0.00 400,401.691.000000

Base 100.000000 0.00 0.00 0.00 400,401.69
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Sales Report by Report Date
Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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 2030 31 Jan 2011 31 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

5,295,363.930 NHDZ Local 100.000000 0.00 0.00 0.00 5,295,363.931.000000

Base 100.000000 0.00 0.00 0.00 5,295,363.93

31 Dec 2030 31 Jan 2011 31 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,342,798.500 NHEM Local 100.000000 0.00 0.00 0.00 1,342,798.501.000000

Base 100.000000 0.00 0.00 0.00 1,342,798.50

31 Dec 2030 31 Jan 2011 31 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

3,693,023.480 NHFJ Local 100.000000 0.00 0.00 0.00 3,693,023.481.000000

Base 100.000000 0.00 0.00 0.00 3,693,023.48

0.249% 31 Dec 203086199E9B7 31 Jan 2011 31 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

447,373.570 NHFS Local 100.000000 0.00 0.00 0.00 447,373.571.000000

Base 100.000000 0.00 0.00 0.00 447,373.57

1.000% 31 Dec 203086199E9B7 31 Jan 2011 31 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,500,000.000 NHHG 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

0.233% 31 Dec 203086199E9B7 31 Jan 2011 31 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

288,485.030 NHHL Local 100.000000 0.00 0.00 0.00 288,485.031.000000

Base 100.000000 0.00 0.00 0.00 288,485.03

1.000% 31 Dec 203086199E9B7 31 Jan 2011 31 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

170,297.630 NHHO Local 100.000000 0.00 0.00 0.00 170,297.631.000000

Base 100.000000 0.00 0.00 0.00 170,297.63
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Sales Report by Report Date
Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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

0.225% 31 Dec 203086199E9B7 31 Jan 2011 31 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

82,730.590 NHHP Local 100.000000 0.00 0.00 0.00 82,730.591.000000

Base 100.000000 0.00 0.00 0.00 82,730.59

31 Dec 2030 31 Jan 2011 31 Jan 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

83,900.370 NHIB Local 100.000000 0.00 0.00 0.00 83,900.371.000000

Base 100.000000 0.00 0.00 0.00 83,900.37

0.240% 31 Dec 203086199E9B7 31 Jan 2011 31 Jan 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

349,745.400 NHID Local 100.000000 0.00 0.00 0.00 349,745.401.000000

Base 100.000000 0.00 0.00 0.00 349,745.40

1.000% 31 Dec 203086199E9B7 01 Feb 2011 01 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

178,770.960 NHDU Local 100.000000 0.00 0.00 0.00 178,770.961.000000

Base 100.000000 0.00 0.00 0.00 178,770.96

31 Dec 2030 01 Feb 2011 01 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

863,284.510 NHDY Local 100.000000 0.00 0.00 0.00 863,284.511.000000

Base 100.000000 0.00 0.00 0.00 863,284.51

0.240% 31 Dec 203086199E9B7 01 Feb 2011 01 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

597,629.830 NHHM Local 100.000000 0.00 0.00 0.00 597,629.831.000000

Base 100.000000 0.00 0.00 0.00 597,629.83

1.000% 31 Dec 203086199E9B7 01 Feb 2011 01 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

74,271.260 NHHO Local 100.000000 0.00 0.00 0.00 74,271.261.000000

Base 100.000000 0.00 0.00 0.00 74,271.26
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Sales Report by Report Date
Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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

0.225% 31 Dec 203086199E9B7 01 Feb 2011 01 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

192,827.600 NHHP Local 100.000000 0.00 0.00 0.00 192,827.601.000000

Base 100.000000 0.00 0.00 0.00 192,827.60

0.229% 31 Dec 203086199E9B7 02 Feb 2011 02 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

743,893.230 NHDF Local 100.000000 0.00 0.00 0.00 743,893.231.000000

Base 100.000000 0.00 0.00 0.00 743,893.23

1.000% 31 Dec 203086199E9B7 02 Feb 2011 02 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

36,198.060 NHDX Local 100.000000 0.00 0.00 0.00 36,198.061.000000

Base 100.000000 0.00 0.00 0.00 36,198.06

31 Dec 2030 02 Feb 2011 02 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

340,693.640 NHDY Local 100.000000 0.00 0.00 0.00 340,693.641.000000

Base 100.000000 0.00 0.00 0.00 340,693.64

31 Dec 2030 02 Feb 2011 02 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

84,876.350 NHEN Local 100.000000 0.00 0.00 0.00 84,876.351.000000

Base 100.000000 0.00 0.00 0.00 84,876.35

31 Dec 2030 02 Feb 2011 02 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1.150 NHEX Local 100.000000 0.00 0.00 0.00 1.151.000000

Base 100.000000 0.00 0.00 0.00 1.15

0.249% 31 Dec 203086199E9B7 02 Feb 2011 02 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

552,520.330 NHFS Local 100.000000 0.00 0.00 0.00 552,520.331.000000

Base 100.000000 0.00 0.00 0.00 552,520.33
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Sales Report by Report Date
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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

0.225% 31 Dec 203086199E9B7 02 Feb 2011 02 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

268,889.590 NHHP Local 100.000000 0.00 0.00 0.00 268,889.591.000000

Base 100.000000 0.00 0.00 0.00 268,889.59

1.000% 31 Dec 203086199E9B7 02 Feb 2011 02 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

81.000 NHHW Local 100.000000 0.00 0.00 0.00 81.001.000000

Base 100.000000 0.00 0.00 0.00 81.00

0.232% 31 Dec 203086199E9B7 02 Feb 2011 02 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2.680 NHIB Local 100.000000 0.00 0.00 0.00 2.681.000000

Base 100.000000 0.00 0.00 0.00 2.68

0.227% 31 Dec 203086199E9B7 02 Feb 2011 02 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

28.240 NHID Local 100.000000 0.00 0.00 0.00 28.241.000000

Base 100.000000 0.00 0.00 0.00 28.24

1.000% 31 Dec 203086199E9B7 03 Feb 2011 03 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

15,602.820 NHDX Local 100.000000 0.00 0.00 0.00 15,602.821.000000

Base 100.000000 0.00 0.00 0.00 15,602.82

31 Dec 2030 03 Feb 2011 03 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

58,414.250 NHDY Local 100.000000 0.00 0.00 0.00 58,414.251.000000

Base 100.000000 0.00 0.00 0.00 58,414.25

31 Dec 2030 03 Feb 2011 03 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

152,280.000 NHEM Local 100.000000 0.00 0.00 0.00 152,280.001.000000

Base 100.000000 0.00 0.00 0.00 152,280.00
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Sales Report by Report Date
Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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 2030 03 Feb 2011 03 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

0.030 NHEN Local 100.000000 0.00 0.00 0.00 0.031.000000

Base 100.000000 0.00 0.00 0.00 0.03

0.249% 31 Dec 203086199E9B7 03 Feb 2011 03 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,623,568.700 NHFS Local 100.000000 0.00 0.00 0.00 1,623,568.701.000000

Base 100.000000 0.00 0.00 0.00 1,623,568.70

0.233% 31 Dec 203086199E9B7 03 Feb 2011 03 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

405,062.650 NHHL Local 100.000000 0.00 0.00 0.00 405,062.651.000000

Base 100.000000 0.00 0.00 0.00 405,062.65

0.225% 31 Dec 203086199E9B7 03 Feb 2011 03 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1.910 NHHP Local 100.000000 0.00 0.00 0.00 1.911.000000

Base 100.000000 0.00 0.00 0.00 1.91

0.224% 31 Dec 203086199E9B7 04 Feb 2011 04 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,848,423.820 NHDF Local 100.000000 0.00 0.00 0.00 2,848,423.821.000000

Base 100.000000 0.00 0.00 0.00 2,848,423.82

1.000% 31 Dec 203086199E9B7 04 Feb 2011 04 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

122,149.160 NHDX Local 100.000000 0.00 0.00 0.00 122,149.161.000000

Base 100.000000 0.00 0.00 0.00 122,149.16

31 Dec 2030 04 Feb 2011 04 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

582,671.220 NHDZ Local 100.000000 0.00 0.00 0.00 582,671.221.000000

Base 100.000000 0.00 0.00 0.00 582,671.22
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Sales Report by Report Date
Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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 2030 04 Feb 2011 04 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

886,421.400 NHEN Local 100.000000 0.00 0.00 0.00 886,421.401.000000

Base 100.000000 0.00 0.00 0.00 886,421.40

31 Dec 2030 04 Feb 2011 04 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

276,761.180 NHEZ Local 100.000000 0.00 0.00 0.00 276,761.181.000000

Base 100.000000 0.00 0.00 0.00 276,761.18

31 Dec 2030 04 Feb 2011 04 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

199,853.550 NHHO Local 100.000000 0.00 0.00 0.00 199,853.551.000000

Base 100.000000 0.00 0.00 0.00 199,853.55

0.232% 31 Dec 203086199E9B7 04 Feb 2011 04 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

235,248.380 NHIB Local 100.000000 0.00 0.00 0.00 235,248.381.000000

Base 100.000000 0.00 0.00 0.00 235,248.38

0.227% 31 Dec 203086199E9B7 04 Feb 2011 04 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

147.510 NHID Local 100.000000 0.00 0.00 0.00 147.511.000000

Base 100.000000 0.00 0.00 0.00 147.51

1.000% 31 Dec 203086199E9B7 07 Feb 2011 07 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

180,264.020 NHDG Local 100.000000 0.00 0.00 0.00 180,264.021.000000

Base 100.000000 0.00 0.00 0.00 180,264.02

31 Dec 2030 07 Feb 2011 07 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

28,425.610 NHDJ Local 100.000000 0.00 0.00 0.00 28,425.611.000000

Base 100.000000 0.00 0.00 0.00 28,425.61
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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

0.240% 31 Dec 203086199E9B7 07 Feb 2011 07 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

12,137.550 NHDM Local 100.000000 0.00 0.00 0.00 12,137.551.000000

Base 100.000000 0.00 0.00 0.00 12,137.55

1.000% 31 Dec 203086199E9B7 07 Feb 2011 07 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

260,970.560 NHDU Local 100.000000 0.00 0.00 0.00 260,970.561.000000

Base 100.000000 0.00 0.00 0.00 260,970.56

31 Dec 2030 07 Feb 2011 07 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

406,141.660 NHEB Local 100.000000 0.00 0.00 0.00 406,141.661.000000

Base 100.000000 0.00 0.00 0.00 406,141.66

31 Dec 2030 07 Feb 2011 07 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,359,500.000 NHEN Local 100.000000 0.00 0.00 0.00 1,359,500.001.000000

Base 100.000000 0.00 0.00 0.00 1,359,500.00

31 Dec 2030 07 Feb 2011 07 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

11,898.200 NHEU Local 100.000000 0.00 0.00 0.00 11,898.201.000000

Base 100.000000 0.00 0.00 0.00 11,898.20

31 Dec 2030 07 Feb 2011 07 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

62,320.950 NHEX Local 100.000000 0.00 0.00 0.00 62,320.951.000000

Base 100.000000 0.00 0.00 0.00 62,320.95

31 Dec 2030 07 Feb 2011 07 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

19,141.260 NHEY Local 100.000000 0.00 0.00 0.00 19,141.261.000000

Base 100.000000 0.00 0.00 0.00 19,141.26
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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 Proceeds

Base Currency: USD - US DOLLAR

31 Dec 2030 07 Feb 2011 07 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

88,642.310 NHEZ Local 100.000000 0.00 0.00 0.00 88,642.311.000000

Base 100.000000 0.00 0.00 0.00 88,642.31

31 Dec 2030 07 Feb 2011 07 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

496,828.520 NHHG Local 100.000000 0.00 0.00 0.00 496,828.521.000000

Base 100.000000 0.00 0.00 0.00 496,828.52

0.227% 31 Dec 203086199E9B7 07 Feb 2011 07 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

227,575.640 NHHO Local 100.000000 0.00 0.00 0.00 227,575.641.000000

Base 100.000000 0.00 0.00 0.00 227,575.64

0.225% 31 Dec 203086199E9B7 07 Feb 2011 07 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

477,524.820 NHHP Local 100.000000 0.00 0.00 0.00 477,524.821.000000

Base 100.000000 0.00 0.00 0.00 477,524.82

1.000% 31 Dec 203086199E9B7 07 Feb 2011 07 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

14,180.720 NHHY Local 100.000000 0.00 0.00 0.00 14,180.721.000000

Base 100.000000 0.00 0.00 0.00 14,180.72

0.225% 31 Dec 203086199E9B7 07 Feb 2011 07 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,738.250 NHHZ Local 100.000000 0.00 0.00 0.00 2,738.251.000000

Base 100.000000 0.00 0.00 0.00 2,738.25

1.000% 31 Dec 203086199E9B7 08 Feb 2011 08 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

75,498.520 NHDY Local 100.000000 0.00 0.00 0.00 75,498.521.000000

Base 100.000000 0.00 0.00 0.00 75,498.52
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to June 15, 2011View Date:March 31, 2011January 1, 2011

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 2030 08 Feb 2011 08 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

6,616,810.000 NHEN Local 100.000000 0.00 0.00 0.00 6,616,810.001.000000

Base 100.000000 0.00 0.00 0.00 6,616,810.00

31 Dec 2030 08 Feb 2011 08 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

620,460.540 NHEU Local 100.000000 0.00 0.00 0.00 620,460.541.000000

Base 100.000000 0.00 0.00 0.00 620,460.54

0.240% 31 Dec 203086199E9B7 08 Feb 2011 08 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

686,706.310 NHHM Local 100.000000 0.00 0.00 0.00 686,706.311.000000

Base 100.000000 0.00 0.00 0.00 686,706.31

0.225% 31 Dec 203086199E9B7 08 Feb 2011 08 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,355,690.810 NHHP Local 100.000000 0.00 0.00 0.00 2,355,690.811.000000

Base 100.000000 0.00 0.00 0.00 2,355,690.81

1.000% 31 Dec 203086199E9B7 08 Feb 2011 08 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,904,847.600 NHHY Local 100.000000 0.00 0.00 0.00 1,904,847.601.000000

Base 100.000000 0.00 0.00 0.00 1,904,847.60

0.232% 31 Dec 203086199E9B7 08 Feb 2011 08 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

6,175.170 NHIB Local 100.000000 0.00 0.00 0.00 6,175.171.000000

Base 100.000000 0.00 0.00 0.00 6,175.17

1.000% 31 Dec 203086199E9B7 09 Feb 2011 09 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

28,425.610 NHDJ Local 100.000000 0.00 0.00 0.00 28,425.611.000000

Base 100.000000 0.00 0.00 0.00 28,425.61
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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 2030 09 Feb 2011 09 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

273,220.150 NHDU Local 100.000000 0.00 0.00 0.00 273,220.151.000000

Base 100.000000 0.00 0.00 0.00 273,220.15

31 Dec 2030 09 Feb 2011 09 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,829,563.600 NHDZ Local 100.000000 0.00 0.00 0.00 1,829,563.601.000000

Base 100.000000 0.00 0.00 0.00 1,829,563.60

0.240% 31 Dec 203086199E9B7 09 Feb 2011 09 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

35.760 NHEG Local 100.000000 0.00 0.00 0.00 35.761.000000

Base 100.000000 0.00 0.00 0.00 35.76

0.227% 31 Dec 203086199E9B7 09 Feb 2011 09 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

3,568,095.150 NHFS Local 100.000000 0.00 0.00 0.00 3,568,095.151.000000

Base 100.000000 0.00 0.00 0.00 3,568,095.15

0.240% 31 Dec 203086199E9B7 09 Feb 2011 09 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

487,127.190 NHHM Local 100.000000 0.00 0.00 0.00 487,127.191.000000

Base 100.000000 0.00 0.00 0.00 487,127.19

0.230% 31 Dec 203086199E9B7 09 Feb 2011 09 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,449,366.210 NHHP Local 100.000000 0.00 0.00 0.00 1,449,366.211.000000

Base 100.000000 0.00 0.00 0.00 1,449,366.21

0.232% 31 Dec 203086199E9B7 09 Feb 2011 09 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

158,260.110 NHIB Local 100.000000 0.00 0.00 0.00 158,260.111.000000

Base 100.000000 0.00 0.00 0.00 158,260.11
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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 Proceeds

Base Currency: USD - US DOLLAR

0.227% 31 Dec 203086199E9B7 09 Feb 2011 09 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

197,135.830 NHID Local 100.000000 0.00 0.00 0.00 197,135.831.000000

Base 100.000000 0.00 0.00 0.00 197,135.83

0.245% 31 Dec 203086199E9B7 10 Feb 2011 10 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

969,539.760 NHDF Local 100.000000 0.00 0.00 0.00 969,539.761.000000

Base 100.000000 0.00 0.00 0.00 969,539.76

31 Dec 2030 10 Feb 2011 10 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

634,084.710 NHDZ Local 100.000000 0.00 0.00 0.00 634,084.711.000000

Base 100.000000 0.00 0.00 0.00 634,084.71

1.000% 31 Dec 203086199E9B7 10 Feb 2011 10 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

139,000.000 NHEM Local 100.000000 0.00 0.00 0.00 139,000.001.000000

Base 100.000000 0.00 0.00 0.00 139,000.00

31 Dec 2030 10 Feb 2011 10 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

73,168,648.170 NHEN Local 100.000000 0.00 0.00 0.00 73,168,648.171.000000

Base 100.000000 0.00 0.00 0.00 73,168,648.17

0.230% 31 Dec 203086199E9B7 10 Feb 2011 10 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

78,670.250 NHFI Local 100.000000 0.00 0.00 0.00 78,670.251.000000

Base 100.000000 0.00 0.00 0.00 78,670.25

0.229% 31 Dec 203086199E9B7 10 Feb 2011 10 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

604,582.030 NHFS Local 100.000000 0.00 0.00 0.00 604,582.031.000000

Base 100.000000 0.00 0.00 0.00 604,582.03
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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

0.240% 31 Dec 203086199E9B7 10 Feb 2011 10 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

594,364.440 NHHM Local 100.000000 0.00 0.00 0.00 594,364.441.000000

Base 100.000000 0.00 0.00 0.00 594,364.44

0.229% 31 Dec 203086199E9B7 10 Feb 2011 10 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,202,933.450 NHHP Local 100.000000 0.00 0.00 0.00 1,202,933.451.000000

Base 100.000000 0.00 0.00 0.00 1,202,933.45

1.000% 31 Dec 203086199E9B7 10 Feb 2011 10 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

135,473.000 NHHW Local 100.000000 0.00 0.00 0.00 135,473.001.000000

Base 100.000000 0.00 0.00 0.00 135,473.00

31 Dec 2030 11 Feb 2011 11 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

162,858.040 NHDX Local 100.000000 0.00 0.00 0.00 162,858.041.000000

Base 100.000000 0.00 0.00 0.00 162,858.04

0.245% 31 Dec 203086199E9B7 11 Feb 2011 11 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

427,508.970 NHDZ Local 100.000000 0.00 0.00 0.00 427,508.971.000000

Base 100.000000 0.00 0.00 0.00 427,508.97

1.000% 31 Dec 203086199E9B7 11 Feb 2011 11 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

23,764.250 NHEM Local 100.000000 0.00 0.00 0.00 23,764.251.000000

Base 100.000000 0.00 0.00 0.00 23,764.25

0.249% 31 Dec 203086199E9B7 11 Feb 2011 11 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

352,980.000 NHEN Local 100.000000 0.00 0.00 0.00 352,980.001.000000

Base 100.000000 0.00 0.00 0.00 352,980.00
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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

0.230% 31 Dec 203086199E9B7 11 Feb 2011 11 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,617,463.210 NHHM Local 100.000000 0.00 0.00 0.00 2,617,463.211.000000

Base 100.000000 0.00 0.00 0.00 2,617,463.21

0.227% 31 Dec 203086199E9B7 11 Feb 2011 11 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

174,587.310 NHHO Local 100.000000 0.00 0.00 0.00 174,587.311.000000

Base 100.000000 0.00 0.00 0.00 174,587.31

1.000% 31 Dec 203086199E9B7 14 Feb 2011 14 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

186,972.390 NHDX Local 100.000000 0.00 0.00 0.00 186,972.391.000000

Base 100.000000 0.00 0.00 0.00 186,972.39

0.245% 31 Dec 203086199E9B7 14 Feb 2011 14 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,324,922.880 NHDZ Local 100.000000 0.00 0.00 0.00 1,324,922.881.000000

Base 100.000000 0.00 0.00 0.00 1,324,922.88

0.240% 31 Dec 203086199E9B7 14 Feb 2011 14 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

370,869.980 NHHL Local 100.000000 0.00 0.00 0.00 370,869.981.000000

Base 100.000000 0.00 0.00 0.00 370,869.98

0.240% 31 Dec 203086199E9B7 14 Feb 2011 14 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

741,085.830 NHHM Local 100.000000 0.00 0.00 0.00 741,085.831.000000

Base 100.000000 0.00 0.00 0.00 741,085.83

0.227% 31 Dec 203086199E9B7 14 Feb 2011 14 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

47,295.200 NHHO Local 100.000000 0.00 0.00 0.00 47,295.201.000000

Base 100.000000 0.00 0.00 0.00 47,295.20
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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

0.229% 31 Dec 203086199E9B7 14 Feb 2011 14 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,591,267.740 NHHP Local 100.000000 0.00 0.00 0.00 2,591,267.741.000000

Base 100.000000 0.00 0.00 0.00 2,591,267.74

0.230% 31 Dec 203086199E9B7 14 Feb 2011 14 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

712,128.430 NHIB Local 100.000000 0.00 0.00 0.00 712,128.431.000000

Base 100.000000 0.00 0.00 0.00 712,128.43

0.229% 31 Dec 203086199E9B7 15 Feb 2011 15 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

37,450.190 NHIB Local 100.000000 0.00 0.00 0.00 37,450.191.000000

Base 100.000000 0.00 0.00 0.00 37,450.19

1.000% 31 Dec 203086199E9B7 16 Feb 2011 16 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,285,839.150 NHDG Local 100.000000 0.00 0.00 0.00 2,285,839.151.000000

Base 100.000000 0.00 0.00 0.00 2,285,839.15

31 Dec 2030 16 Feb 2011 16 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

27,106.290 NHDX Local 100.000000 0.00 0.00 0.00 27,106.291.000000

Base 100.000000 0.00 0.00 0.00 27,106.29

31 Dec 2030 16 Feb 2011 16 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

74,370.500 NHEM Local 100.000000 0.00 0.00 0.00 74,370.501.000000

Base 100.000000 0.00 0.00 0.00 74,370.50

0.249% 31 Dec 203086199E9B7 16 Feb 2011 16 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

5,458,154.430 NHEN Local 100.000000 0.00 0.00 0.00 5,458,154.431.000000

Base 100.000000 0.00 0.00 0.00 5,458,154.43
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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

0.229% 31 Dec 203086199E9B7 16 Feb 2011 16 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,342,323.890 NHFS Local 100.000000 0.00 0.00 0.00 2,342,323.891.000000

Base 100.000000 0.00 0.00 0.00 2,342,323.89

0.229% 31 Dec 203086199E9B7 16 Feb 2011 16 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

13,206.850 NHIB Local 100.000000 0.00 0.00 0.00 13,206.851.000000

Base 100.000000 0.00 0.00 0.00 13,206.85

1.000% 31 Dec 203086199E9B7 17 Feb 2011 17 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

69,853.350 NHDX Local 100.000000 0.00 0.00 0.00 69,853.351.000000

Base 100.000000 0.00 0.00 0.00 69,853.35

0.240% 31 Dec 203086199E9B7 17 Feb 2011 17 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

471,240.000 NHEG Local 100.000000 0.00 0.00 0.00 471,240.001.000000

Base 100.000000 0.00 0.00 0.00 471,240.00

1.000% 31 Dec 203086199E9B7 17 Feb 2011 17 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

776,422.190 NHEZ Local 100.000000 0.00 0.00 0.00 776,422.191.000000

Base 100.000000 0.00 0.00 0.00 776,422.19

0.229% 31 Dec 203086199E9B7 17 Feb 2011 17 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,814,662.930 NHFS Local 100.000000 0.00 0.00 0.00 2,814,662.931.000000

Base 100.000000 0.00 0.00 0.00 2,814,662.93

0.227% 31 Dec 203086199E9B7 17 Feb 2011 17 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

118,978.960 NHHO Local 100.000000 0.00 0.00 0.00 118,978.961.000000

Base 100.000000 0.00 0.00 0.00 118,978.96
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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

0.231% 31 Dec 203086199E9B7 17 Feb 2011 17 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

24.990 NHHP Local 100.000000 0.00 0.00 0.00 24.991.000000

Base 100.000000 0.00 0.00 0.00 24.99

0.229% 31 Dec 203086199E9B7 17 Feb 2011 17 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

151,860.390 NHIB Local 100.000000 0.00 0.00 0.00 151,860.391.000000

Base 100.000000 0.00 0.00 0.00 151,860.39

0.240% 31 Dec 203086199E9B7 18 Feb 2011 18 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

675,145.550 NHEG Local 100.000000 0.00 0.00 0.00 675,145.551.000000

Base 100.000000 0.00 0.00 0.00 675,145.55

0.224% 31 Dec 203086199E9B7 18 Feb 2011 18 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,682,370.000 NHEN Local 100.000000 0.00 0.00 0.00 1,682,370.001.000000

Base 100.000000 0.00 0.00 0.00 1,682,370.00

1.000% 31 Dec 203086199E9B7 18 Feb 2011 18 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

231,403.870 NHEX Local 100.000000 0.00 0.00 0.00 231,403.871.000000

Base 100.000000 0.00 0.00 0.00 231,403.87

0.240% 31 Dec 203086199E9B7 18 Feb 2011 18 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

3,750,141.600 NHHM Local 100.000000 0.00 0.00 0.00 3,750,141.601.000000

Base 100.000000 0.00 0.00 0.00 3,750,141.60

0.231% 31 Dec 203086199E9B7 18 Feb 2011 18 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

68,097.470 NHHP Local 100.000000 0.00 0.00 0.00 68,097.471.000000

Base 100.000000 0.00 0.00 0.00 68,097.47
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Trd Date
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

0.229% 31 Dec 203086199E9B7 18 Feb 2011 18 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

89,932.570 NHIB Local 100.000000 0.00 0.00 0.00 89,932.571.000000

Base 100.000000 0.00 0.00 0.00 89,932.57

1.000% 31 Dec 203086199E9B7 22 Feb 2011 22 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

571,238.990 NHDU Local 100.000000 0.00 0.00 0.00 571,238.991.000000

Base 100.000000 0.00 0.00 0.00 571,238.99

31 Dec 2030 22 Feb 2011 22 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

302,514.210 NHDY Local 100.000000 0.00 0.00 0.00 302,514.211.000000

Base 100.000000 0.00 0.00 0.00 302,514.21

0.239% 31 Dec 203086199E9B7 22 Feb 2011 22 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,799,414.520 NHDZ Local 100.000000 0.00 0.00 0.00 1,799,414.521.000000

Base 100.000000 0.00 0.00 0.00 1,799,414.52

0.232% 31 Dec 203086199E9B7 22 Feb 2011 22 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

38,226.910 NHEX Local 100.000000 0.00 0.00 0.00 38,226.911.000000

Base 100.000000 0.00 0.00 0.00 38,226.91

0.227% 31 Dec 203086199E9B7 22 Feb 2011 22 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

515,729.670 NHHO Local 100.000000 0.00 0.00 0.00 515,729.671.000000

Base 100.000000 0.00 0.00 0.00 515,729.67

1.000% 31 Dec 203086199E9B7 22 Feb 2011 22 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

495,932.980 NHID Local 100.000000 0.00 0.00 0.00 495,932.981.000000

Base 100.000000 0.00 0.00 0.00 495,932.98
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Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

0.222% 31 Dec 203086199E9B7 23 Feb 2011 23 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

49,307.370 NHDZ Local 100.000000 0.00 0.00 0.00 49,307.371.000000

Base 100.000000 0.00 0.00 0.00 49,307.37

1.000% 31 Dec 203086199E9B7 23 Feb 2011 23 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,594,776.250 NHEM Local 100.000000 0.00 0.00 0.00 1,594,776.251.000000

Base 100.000000 0.00 0.00 0.00 1,594,776.25

0.232% 31 Dec 203086199E9B7 23 Feb 2011 23 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

89,772.240 NHEX Local 100.000000 0.00 0.00 0.00 89,772.241.000000

Base 100.000000 0.00 0.00 0.00 89,772.24

0.230% 31 Dec 203086199E9B7 23 Feb 2011 23 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,787,521.580 NHFI Local 100.000000 0.00 0.00 0.00 2,787,521.581.000000

Base 100.000000 0.00 0.00 0.00 2,787,521.58

0.229% 31 Dec 203086199E9B7 23 Feb 2011 23 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,722,907.220 NHHL Local 100.000000 0.00 0.00 0.00 1,722,907.221.000000

Base 100.000000 0.00 0.00 0.00 1,722,907.22

0.221% 31 Dec 203086199E9B7 23 Feb 2011 23 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

688,126.200 NHHM Local 100.000000 0.00 0.00 0.00 688,126.201.000000

Base 100.000000 0.00 0.00 0.00 688,126.20

0.231% 31 Dec 203086199E9B7 23 Feb 2011 23 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

453,474.770 NHHP Local 100.000000 0.00 0.00 0.00 453,474.771.000000

Base 100.000000 0.00 0.00 0.00 453,474.77
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Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

1.000% 31 Dec 203086199E9B7 23 Feb 2011 23 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

4,645,869.300 NHHW Local 100.000000 0.00 0.00 0.00 4,645,869.301.000000

Base 100.000000 0.00 0.00 0.00 4,645,869.30

31 Dec 2030 24 Feb 2011 24 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

356,329.680 NHDY Local 100.000000 0.00 0.00 0.00 356,329.681.000000

Base 100.000000 0.00 0.00 0.00 356,329.68

0.222% 31 Dec 203086199E9B7 24 Feb 2011 24 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

189,629.670 NHDZ Local 100.000000 0.00 0.00 0.00 189,629.671.000000

Base 100.000000 0.00 0.00 0.00 189,629.67

1.000% 31 Dec 203086199E9B7 24 Feb 2011 24 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

486,051.500 NHEM Local 100.000000 0.00 0.00 0.00 486,051.501.000000

Base 100.000000 0.00 0.00 0.00 486,051.50

0.240% 31 Dec 203086199E9B7 24 Feb 2011 24 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,043,456.660 NHHL Local 100.000000 0.00 0.00 0.00 1,043,456.661.000000

Base 100.000000 0.00 0.00 0.00 1,043,456.66

0.221% 31 Dec 203086199E9B7 24 Feb 2011 24 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

746,074.890 NHHM Local 100.000000 0.00 0.00 0.00 746,074.891.000000

Base 100.000000 0.00 0.00 0.00 746,074.89

0.229% 31 Dec 203086199E9B7 24 Feb 2011 24 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

36,701.130 NHHO Local 100.000000 0.00 0.00 0.00 36,701.131.000000

Base 100.000000 0.00 0.00 0.00 36,701.13
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Base Currency: USD - US DOLLAR

1.000% 31 Dec 203086199E9B7 24 Feb 2011 24 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

176,265.840 NHHV Local 100.000000 0.00 0.00 0.00 176,265.841.000000

Base 100.000000 0.00 0.00 0.00 176,265.84

0.225% 31 Dec 203086199E9B7 24 Feb 2011 24 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

317,475.650 NHHZ Local 100.000000 0.00 0.00 0.00 317,475.651.000000

Base 100.000000 0.00 0.00 0.00 317,475.65

1.000% 31 Dec 203086199E9B7 25 Feb 2011 25 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

255,001.020 NHDX Local 100.000000 0.00 0.00 0.00 255,001.021.000000

Base 100.000000 0.00 0.00 0.00 255,001.02

31 Dec 2030 25 Feb 2011 25 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

449,472.440 NHDY Local 100.000000 0.00 0.00 0.00 449,472.441.000000

Base 100.000000 0.00 0.00 0.00 449,472.44

0.222% 31 Dec 203086199E9B7 25 Feb 2011 25 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

140,434.180 NHDZ Local 100.000000 0.00 0.00 0.00 140,434.181.000000

Base 100.000000 0.00 0.00 0.00 140,434.18

0.219% 31 Dec 203086199E9B7 25 Feb 2011 25 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

147,754.240 NHEG Local 100.000000 0.00 0.00 0.00 147,754.241.000000

Base 100.000000 0.00 0.00 0.00 147,754.24

1.000% 31 Dec 203086199E9B7 25 Feb 2011 25 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

153,996.500 NHEM Local 100.000000 0.00 0.00 0.00 153,996.501.000000

Base 100.000000 0.00 0.00 0.00 153,996.50



Prepared by State StreetPage 776

Sales Report by Report Date
Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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

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 25 Feb 2011 25 Feb 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

275,844.900 NHEY Local 100.000000 0.00 0.00 0.00 275,844.901.000000

Base 100.000000 0.00 0.00 0.00 275,844.90

0.240% 31 Dec 203086199E9B7 25 Feb 2011 25 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,358,578.200 NHFI Local 100.000000 0.00 0.00 0.00 1,358,578.201.000000

Base 100.000000 0.00 0.00 0.00 1,358,578.20

0.221% 31 Dec 203086199E9B7 25 Feb 2011 25 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,470,555.730 NHHM Local 100.000000 0.00 0.00 0.00 2,470,555.731.000000

Base 100.000000 0.00 0.00 0.00 2,470,555.73

1.000% 31 Dec 203086199E9B7 25 Feb 2011 25 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

34,369.530 NHHV Local 100.000000 0.00 0.00 0.00 34,369.531.000000

Base 100.000000 0.00 0.00 0.00 34,369.53

0.227% 31 Dec 203086199E9B7 25 Feb 2011 25 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

4,390,599.610 NHHW Local 100.000000 0.00 0.00 0.00 4,390,599.611.000000

Base 100.000000 0.00 0.00 0.00 4,390,599.61

1.000% 31 Dec 203086199E9B7 28 Feb 2011 28 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

640,233.150 NHDY Local 100.000000 0.00 0.00 0.00 640,233.151.000000

Base 100.000000 0.00 0.00 0.00 640,233.15

0.232% 31 Dec 203086199E9B7 28 Feb 2011 28 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

91,655.560 NHEX Local 100.000000 0.00 0.00 0.00 91,655.561.000000

Base 100.000000 0.00 0.00 0.00 91,655.56
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Base Currency: USD - US DOLLAR

0.219% 31 Dec 203086199E9B7 28 Feb 2011 28 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,312,715.530 NHFS Local 100.000000 0.00 0.00 0.00 2,312,715.531.000000

Base 100.000000 0.00 0.00 0.00 2,312,715.53

0.229% 31 Dec 203086199E9B7 28 Feb 2011 28 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

182,959.990 NHHL Local 100.000000 0.00 0.00 0.00 182,959.991.000000

Base 100.000000 0.00 0.00 0.00 182,959.99

0.223% 31 Dec 203086199E9B7 28 Feb 2011 28 Feb 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,114,159.830 NHID Local 100.000000 0.00 0.00 0.00 1,114,159.831.000000

Base 100.000000 0.00 0.00 0.00 1,114,159.83

1.000% 31 Dec 203086199E9B7 01 Mar 2011 01 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

705,314.140 NHDY Local 100.000000 0.00 0.00 0.00 705,314.141.000000

Base 100.000000 0.00 0.00 0.00 705,314.14

0.221% 31 Dec 203086199E9B7 01 Mar 2011 01 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,284,320.940 NHHL Local 100.000000 0.00 0.00 0.00 1,284,320.941.000000

Base 100.000000 0.00 0.00 0.00 1,284,320.94

0.229% 31 Dec 203086199E9B7 01 Mar 2011 01 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

322,332.750 NHHO Local 100.000000 0.00 0.00 0.00 322,332.751.000000

Base 100.000000 0.00 0.00 0.00 322,332.75

0.240% 31 Dec 203086199E9B7 01 Mar 2011 01 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

24,966.000 NHHY Local 100.000000 0.00 0.00 0.00 24,966.001.000000

Base 100.000000 0.00 0.00 0.00 24,966.00
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0.220% 31 Dec 203086199E9B7 01 Mar 2011 01 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

596,847.340 NHID Local 100.000000 0.00 0.00 0.00 596,847.341.000000

Base 100.000000 0.00 0.00 0.00 596,847.34

0.245% 31 Dec 203086199E9B7 02 Mar 2011 02 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

273,013.200 NHDF Local 100.000000 0.00 0.00 0.00 273,013.201.000000

Base 100.000000 0.00 0.00 0.00 273,013.20

1.000% 31 Dec 203086199E9B7 02 Mar 2011 02 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

78.350 NHDU Local 100.000000 0.00 0.00 0.00 78.351.000000

Base 100.000000 0.00 0.00 0.00 78.35

0.219% 31 Dec 203086199E9B7 02 Mar 2011 02 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

186,346.160 NHEG Local 100.000000 0.00 0.00 0.00 186,346.161.000000

Base 100.000000 0.00 0.00 0.00 186,346.16

1.000% 31 Dec 203086199E9B7 02 Mar 2011 02 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

319,979.370 NHEH Local 100.000000 0.00 0.00 0.00 319,979.371.000000

Base 100.000000 0.00 0.00 0.00 319,979.37

31 Dec 2030 02 Mar 2011 02 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,435,000.000 NHEM Local 100.000000 0.00 0.00 0.00 1,435,000.001.000000

Base 100.000000 0.00 0.00 0.00 1,435,000.00

0.221% 31 Dec 203086199E9B7 02 Mar 2011 02 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

434.210 NHEN Local 100.000000 0.00 0.00 0.00 434.211.000000

Base 100.000000 0.00 0.00 0.00 434.21
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0.223% 31 Dec 203086199E9B7 02 Mar 2011 02 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

696,002.000 NHFS Local 100.000000 0.00 0.00 0.00 696,002.001.000000

Base 100.000000 0.00 0.00 0.00 696,002.00

1.000% 31 Dec 203086199E9B7 02 Mar 2011 02 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

28,501.810 NHHJ Local 100.000000 0.00 0.00 0.00 28,501.811.000000

Base 100.000000 0.00 0.00 0.00 28,501.81

0.223% 31 Dec 203086199E9B7 02 Mar 2011 02 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

3,220,733.630 NHHL Local 100.000000 0.00 0.00 0.00 3,220,733.631.000000

Base 100.000000 0.00 0.00 0.00 3,220,733.63

0.231% 31 Dec 203086199E9B7 02 Mar 2011 02 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

0.290 NHHP Local 100.000000 0.00 0.00 0.00 0.291.000000

Base 100.000000 0.00 0.00 0.00 0.29

0.221% 31 Dec 203086199E9B7 03 Mar 2011 03 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

613,162.770 NHEN Local 100.000000 0.00 0.00 0.00 613,162.771.000000

Base 100.000000 0.00 0.00 0.00 613,162.77

0.232% 31 Dec 203086199E9B7 03 Mar 2011 03 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

460,177.710 NHEZ Local 100.000000 0.00 0.00 0.00 460,177.711.000000

Base 100.000000 0.00 0.00 0.00 460,177.71

1.000% 31 Dec 203086199E9B7 03 Mar 2011 03 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

35,507.420 NHHJ Local 100.000000 0.00 0.00 0.00 35,507.421.000000

Base 100.000000 0.00 0.00 0.00 35,507.42
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0.221% 31 Dec 203086199E9B7 03 Mar 2011 03 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,237,833.900 NHHM Local 100.000000 0.00 0.00 0.00 1,237,833.901.000000

Base 100.000000 0.00 0.00 0.00 1,237,833.90

0.239% 31 Dec 203086199E9B7 03 Mar 2011 03 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

225,086.910 NHHO Local 100.000000 0.00 0.00 0.00 225,086.911.000000

Base 100.000000 0.00 0.00 0.00 225,086.91

1.000% 31 Dec 203086199E9B7 04 Mar 2011 04 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

363,779.970 NHDU Local 100.000000 0.00 0.00 0.00 363,779.971.000000

Base 100.000000 0.00 0.00 0.00 363,779.97

31 Dec 2030 04 Mar 2011 04 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

67,529.810 NHDY Local 100.000000 0.00 0.00 0.00 67,529.811.000000

Base 100.000000 0.00 0.00 0.00 67,529.81

0.219% 31 Dec 203086199E9B7 04 Mar 2011 04 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

247,130.000 NHEG Local 100.000000 0.00 0.00 0.00 247,130.001.000000

Base 100.000000 0.00 0.00 0.00 247,130.00

0.221% 31 Dec 203086199E9B7 04 Mar 2011 04 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

472,400.000 NHEN Local 100.000000 0.00 0.00 0.00 472,400.001.000000

Base 100.000000 0.00 0.00 0.00 472,400.00

0.218% 31 Dec 203086199E9B7 04 Mar 2011 04 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

46,809.570 NHEZ Local 100.000000 0.00 0.00 0.00 46,809.571.000000

Base 100.000000 0.00 0.00 0.00 46,809.57
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0.221% 31 Dec 203086199E9B7 04 Mar 2011 04 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

125,330.340 NHHO Local 100.000000 0.00 0.00 0.00 125,330.341.000000

Base 100.000000 0.00 0.00 0.00 125,330.34

1.000% 31 Dec 203086199E9B7 04 Mar 2011 04 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

265,630.470 NHHV Local 100.000000 0.00 0.00 0.00 265,630.471.000000

Base 100.000000 0.00 0.00 0.00 265,630.47

31 Dec 2030 07 Mar 2011 07 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

274,596.380 NHDX Local 100.000000 0.00 0.00 0.00 274,596.381.000000

Base 100.000000 0.00 0.00 0.00 274,596.38

31 Dec 2030 07 Mar 2011 07 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

57,586.750 NHDY Local 100.000000 0.00 0.00 0.00 57,586.751.000000

Base 100.000000 0.00 0.00 0.00 57,586.75

31 Dec 2030 07 Mar 2011 07 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

531,309.000 NHEM Local 100.000000 0.00 0.00 0.00 531,309.001.000000

Base 100.000000 0.00 0.00 0.00 531,309.00

0.218% 31 Dec 203086199E9B7 07 Mar 2011 07 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

311,506.350 NHEZ Local 100.000000 0.00 0.00 0.00 311,506.351.000000

Base 100.000000 0.00 0.00 0.00 311,506.35

0.230% 31 Dec 203086199E9B7 07 Mar 2011 07 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,022,879.630 NHHM Local 100.000000 0.00 0.00 0.00 1,022,879.631.000000

Base 100.000000 0.00 0.00 0.00 1,022,879.63
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0.240% 31 Dec 203086199E9B7 07 Mar 2011 07 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,158.190 NHHV Local 100.000000 0.00 0.00 0.00 1,158.191.000000

Base 100.000000 0.00 0.00 0.00 1,158.19

0.229% 31 Dec 203086199E9B7 07 Mar 2011 07 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

55,748.970 NHIB Local 100.000000 0.00 0.00 0.00 55,748.971.000000

Base 100.000000 0.00 0.00 0.00 55,748.97

0.239% 31 Dec 203086199E9B7 08 Mar 2011 08 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

802,689.330 NHDF Local 100.000000 0.00 0.00 0.00 802,689.331.000000

Base 100.000000 0.00 0.00 0.00 802,689.33

0.240% 31 Dec 203086199E9B7 08 Mar 2011 08 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

217.300 NHDM Local 100.000000 0.00 0.00 0.00 217.301.000000

Base 100.000000 0.00 0.00 0.00 217.30

1.000% 31 Dec 203086199E9B7 08 Mar 2011 08 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

106,458.580 NHDU Local 100.000000 0.00 0.00 0.00 106,458.581.000000

Base 100.000000 0.00 0.00 0.00 106,458.58

31 Dec 2030 08 Mar 2011 08 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

159,924.410 NHDY Local 100.000000 0.00 0.00 0.00 159,924.411.000000

Base 100.000000 0.00 0.00 0.00 159,924.41

31 Dec 2030 08 Mar 2011 08 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

628,789.250 NHEM Local 100.000000 0.00 0.00 0.00 628,789.251.000000

Base 100.000000 0.00 0.00 0.00 628,789.25
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0.232% 31 Dec 203086199E9B7 08 Mar 2011 08 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

94,851.870 NHEX Local 100.000000 0.00 0.00 0.00 94,851.871.000000

Base 100.000000 0.00 0.00 0.00 94,851.87

0.221% 31 Dec 203086199E9B7 08 Mar 2011 08 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

13,065.690 NHEY Local 100.000000 0.00 0.00 0.00 13,065.691.000000

Base 100.000000 0.00 0.00 0.00 13,065.69

0.217% 31 Dec 203086199E9B7 08 Mar 2011 08 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

4,558,764.020 NHFS Local 100.000000 0.00 0.00 0.00 4,558,764.021.000000

Base 100.000000 0.00 0.00 0.00 4,558,764.02

0.231% 31 Dec 203086199E9B7 08 Mar 2011 08 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

10,152.360 NHHP Local 100.000000 0.00 0.00 0.00 10,152.361.000000

Base 100.000000 0.00 0.00 0.00 10,152.36

0.221% 31 Dec 203086199E9B7 09 Mar 2011 09 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

618,766.010 NHDF Local 100.000000 0.00 0.00 0.00 618,766.011.000000

Base 100.000000 0.00 0.00 0.00 618,766.01

0.240% 31 Dec 203086199E9B7 09 Mar 2011 09 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,650,815.300 NHDM Local 100.000000 0.00 0.00 0.00 1,650,815.301.000000

Base 100.000000 0.00 0.00 0.00 1,650,815.30

0.219% 31 Dec 203086199E9B7 09 Mar 2011 09 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

72,000,000.000 NHEN Local 100.000000 0.00 0.00 0.00 72,000,000.001.000000

Base 100.000000 0.00 0.00 0.00 72,000,000.00
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0.220% 31 Dec 203086199E9B7 09 Mar 2011 09 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

542,867.900 NHFS Local 100.000000 0.00 0.00 0.00 542,867.901.000000

Base 100.000000 0.00 0.00 0.00 542,867.90

0.221% 31 Dec 203086199E9B7 09 Mar 2011 10 Mar 2011 USD/CSW1 STATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,973,710.150 NHHL Local 100.000000 0.00 0.00 0.00 1,973,710.151.000000

Base 100.000000 0.00 0.00 0.00 1,973,710.15

0.218% 31 Dec 203086199E9B7 09 Mar 2011 09 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

285,750.820 NHHO Local 100.000000 0.00 0.00 0.00 285,750.821.000000

Base 100.000000 0.00 0.00 0.00 285,750.82

1.000% 31 Dec 203086199E9B7 10 Mar 2011 10 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

393,906.640 NHDU Local 100.000000 0.00 0.00 0.00 393,906.641.000000

Base 100.000000 0.00 0.00 0.00 393,906.64

31 Dec 2030 10 Mar 2011 10 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

266,247.260 NHDX Local 100.000000 0.00 0.00 0.00 266,247.261.000000

Base 100.000000 0.00 0.00 0.00 266,247.26

31 Dec 2030 10 Mar 2011 10 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,660.730 NHDY Local 100.000000 0.00 0.00 0.00 2,660.731.000000

Base 100.000000 0.00 0.00 0.00 2,660.73

0.222% 31 Dec 203086199E9B7 10 Mar 2011 10 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,361,287.390 NHDZ Local 100.000000 0.00 0.00 0.00 2,361,287.391.000000

Base 100.000000 0.00 0.00 0.00 2,361,287.39
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0.228% 31 Dec 203086199E9B7 10 Mar 2011 10 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

512,268.880 NHEH Local 100.000000 0.00 0.00 0.00 512,268.881.000000

Base 100.000000 0.00 0.00 0.00 512,268.88

1.000% 31 Dec 203086199E9B7 10 Mar 2011 10 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

266,451.750 NHEM Local 100.000000 0.00 0.00 0.00 266,451.751.000000

Base 100.000000 0.00 0.00 0.00 266,451.75

0.240% 31 Dec 203086199E9B7 10 Mar 2011 10 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

200,000.000 NHFI Local 100.000000 0.00 0.00 0.00 200,000.001.000000

Base 100.000000 0.00 0.00 0.00 200,000.00

0.235% 31 Dec 203086199E9B7 10 Mar 2011 10 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,440,371.920 NHHM Local 100.000000 0.00 0.00 0.00 1,440,371.921.000000

Base 100.000000 0.00 0.00 0.00 1,440,371.92

0.227% 31 Dec 203086199E9B7 10 Mar 2011 10 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

195,774.020 NHHW Local 100.000000 0.00 0.00 0.00 195,774.021.000000

Base 100.000000 0.00 0.00 0.00 195,774.02

1.000% 31 Dec 203086199E9B7 11 Mar 2011 11 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

3,430.250 NHDU Local 100.000000 0.00 0.00 0.00 3,430.251.000000

Base 100.000000 0.00 0.00 0.00 3,430.25

0.230% 31 Dec 203086199E9B7 11 Mar 2011 11 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

294,554.530 NHDX Local 100.000000 0.00 0.00 0.00 294,554.531.000000

Base 100.000000 0.00 0.00 0.00 294,554.53
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1.000% 31 Dec 203086199E9B7 11 Mar 2011 11 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,225,897.500 NHEM Local 100.000000 0.00 0.00 0.00 1,225,897.501.000000

Base 100.000000 0.00 0.00 0.00 1,225,897.50

0.235% 31 Dec 203086199E9B7 11 Mar 2011 11 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

245,125.000 NHEN Local 100.000000 0.00 0.00 0.00 245,125.001.000000

Base 100.000000 0.00 0.00 0.00 245,125.00

0.231% 31 Dec 203086199E9B7 11 Mar 2011 11 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

46,144.600 NHHP Local 100.000000 0.00 0.00 0.00 46,144.601.000000

Base 100.000000 0.00 0.00 0.00 46,144.60

0.229% 31 Dec 203086199E9B7 11 Mar 2011 11 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

342,678.350 NHIB Local 100.000000 0.00 0.00 0.00 342,678.351.000000

Base 100.000000 0.00 0.00 0.00 342,678.35

0.221% 31 Dec 203086199E9B7 14 Mar 2011 14 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

5,601,929.990 NHDF Local 100.000000 0.00 0.00 0.00 5,601,929.991.000000

Base 100.000000 0.00 0.00 0.00 5,601,929.99

1.000% 31 Dec 203086199E9B7 14 Mar 2011 14 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

155,188.510 NHDU Local 100.000000 0.00 0.00 0.00 155,188.511.000000

Base 100.000000 0.00 0.00 0.00 155,188.51

0.230% 31 Dec 203086199E9B7 14 Mar 2011 14 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,029,591.890 NHDX Local 100.000000 0.00 0.00 0.00 1,029,591.891.000000

Base 100.000000 0.00 0.00 0.00 1,029,591.89
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1.000% 31 Dec 203086199E9B7 14 Mar 2011 14 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

392,254.980 NHDY Local 100.000000 0.00 0.00 0.00 392,254.981.000000

Base 100.000000 0.00 0.00 0.00 392,254.98

0.221% 31 Dec 203086199E9B7 14 Mar 2011 14 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,321,532.370 NHDZ Local 100.000000 0.00 0.00 0.00 1,321,532.371.000000

Base 100.000000 0.00 0.00 0.00 1,321,532.37

0.228% 31 Dec 203086199E9B7 14 Mar 2011 14 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

665,593.800 NHEH Local 100.000000 0.00 0.00 0.00 665,593.801.000000

Base 100.000000 0.00 0.00 0.00 665,593.80

0.240% 31 Dec 203086199E9B7 14 Mar 2011 14 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

847,909.080 NHEU Local 100.000000 0.00 0.00 0.00 847,909.081.000000

Base 100.000000 0.00 0.00 0.00 847,909.08

0.222% 31 Dec 203086199E9B7 14 Mar 2011 14 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

287,277.540 NHHL Local 100.000000 0.00 0.00 0.00 287,277.541.000000

Base 100.000000 0.00 0.00 0.00 287,277.54

0.230% 31 Dec 203086199E9B7 14 Mar 2011 14 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

188,608.100 NHHO Local 100.000000 0.00 0.00 0.00 188,608.101.000000

Base 100.000000 0.00 0.00 0.00 188,608.10

0.231% 31 Dec 203086199E9B7 14 Mar 2011 14 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

151,911.160 NHHP Local 100.000000 0.00 0.00 0.00 151,911.161.000000

Base 100.000000 0.00 0.00 0.00 151,911.16
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1.000% 31 Dec 203086199E9B7 14 Mar 2011 14 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

105,124.940 NHID Local 100.000000 0.00 0.00 0.00 105,124.941.000000

Base 100.000000 0.00 0.00 0.00 105,124.94

0.217% 31 Dec 203086199E9B7 15 Mar 2011 15 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

59,340.510 NHDF Local 100.000000 0.00 0.00 0.00 59,340.511.000000

Base 100.000000 0.00 0.00 0.00 59,340.51

1.000% 31 Dec 203086199E9B7 15 Mar 2011 15 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

774,461.350 NHDU Local 100.000000 0.00 0.00 0.00 774,461.351.000000

Base 100.000000 0.00 0.00 0.00 774,461.35

31 Dec 2030 15 Mar 2011 15 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

348,518.820 NHDY Local 100.000000 0.00 0.00 0.00 348,518.821.000000

Base 100.000000 0.00 0.00 0.00 348,518.82

31 Dec 2030 15 Mar 2011 15 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

696,597.750 NHEM Local 100.000000 0.00 0.00 0.00 696,597.751.000000

Base 100.000000 0.00 0.00 0.00 696,597.75

0.240% 31 Dec 203086199E9B7 15 Mar 2011 15 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

683,109.430 NHFI Local 100.000000 0.00 0.00 0.00 683,109.431.000000

Base 100.000000 0.00 0.00 0.00 683,109.43

1.000% 31 Dec 203086199E9B7 15 Mar 2011 15 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND
109,762,980.660 NHFJ Local 100.000000 0.00 0.00 0.00 109,762,980.661.000000

Base 100.000000 0.00 0.00 0.00 109,762,980.66
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0.220% 31 Dec 203086199E9B7 15 Mar 2011 15 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

3,434,630.890 NHFS Local 100.000000 0.00 0.00 0.00 3,434,630.891.000000

Base 100.000000 0.00 0.00 0.00 3,434,630.89

0.231% 31 Dec 203086199E9B7 15 Mar 2011 15 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

925,681.980 NHHP Local 100.000000 0.00 0.00 0.00 925,681.981.000000

Base 100.000000 0.00 0.00 0.00 925,681.98

0.227% 31 Dec 203086199E9B7 15 Mar 2011 15 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,496,976.080 NHHW Local 100.000000 0.00 0.00 0.00 2,496,976.081.000000

Base 100.000000 0.00 0.00 0.00 2,496,976.08

0.229% 31 Dec 203086199E9B7 15 Mar 2011 15 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

361,675.290 NHHY Local 100.000000 0.00 0.00 0.00 361,675.291.000000

Base 100.000000 0.00 0.00 0.00 361,675.29

0.217% 31 Dec 203086199E9B7 16 Mar 2011 16 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

461,353.630 NHDF Local 100.000000 0.00 0.00 0.00 461,353.631.000000

Base 100.000000 0.00 0.00 0.00 461,353.63

0.232% 31 Dec 203086199E9B7 16 Mar 2011 16 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

134,646.730 NHDU Local 100.000000 0.00 0.00 0.00 134,646.731.000000

Base 100.000000 0.00 0.00 0.00 134,646.73

1.000% 31 Dec 203086199E9B7 16 Mar 2011 16 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

851,970.250 NHEM Local 100.000000 0.00 0.00 0.00 851,970.251.000000

Base 100.000000 0.00 0.00 0.00 851,970.25
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0.232% 31 Dec 203086199E9B7 16 Mar 2011 16 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

166,421.330 NHEX Local 100.000000 0.00 0.00 0.00 166,421.331.000000

Base 100.000000 0.00 0.00 0.00 166,421.33

0.223% 31 Dec 203086199E9B7 16 Mar 2011 16 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND
141,608,240.040 NHFI Local 100.000000 0.00 0.00 0.00 141,608,240.041.000000

Base 100.000000 0.00 0.00 0.00 141,608,240.04

0.235% 31 Dec 203086199E9B7 16 Mar 2011 16 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,426,612.270 NHFS Local 100.000000 0.00 0.00 0.00 2,426,612.271.000000

Base 100.000000 0.00 0.00 0.00 2,426,612.27

1.000% 31 Dec 203086199E9B7 16 Mar 2011 16 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

63,886,253.780 NHHJ Local 100.000000 0.00 0.00 0.00 63,886,253.781.000000

Base 100.000000 0.00 0.00 0.00 63,886,253.78

0.222% 31 Dec 203086199E9B7 16 Mar 2011 16 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

244,701.570 NHHL Local 100.000000 0.00 0.00 0.00 244,701.571.000000

Base 100.000000 0.00 0.00 0.00 244,701.57

0.230% 31 Dec 203086199E9B7 16 Mar 2011 16 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

36,339.280 NHHO Local 100.000000 0.00 0.00 0.00 36,339.281.000000

Base 100.000000 0.00 0.00 0.00 36,339.28

0.227% 31 Dec 203086199E9B7 16 Mar 2011 16 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND
285,517,725.070 NHHW Local 100.000000 0.00 0.00 0.00 285,517,725.071.000000

Base 100.000000 0.00 0.00 0.00 285,517,725.07
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1.000% 31 Dec 203086199E9B7 17 Mar 2011 17 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

786,619.560 NHDG Local 100.000000 0.00 0.00 0.00 786,619.561.000000

Base 100.000000 0.00 0.00 0.00 786,619.56

0.227% 31 Dec 203086199E9B7 17 Mar 2011 17 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

493,939.130 NHDU Local 100.000000 0.00 0.00 0.00 493,939.131.000000

Base 100.000000 0.00 0.00 0.00 493,939.13

0.219% 31 Dec 203086199E9B7 17 Mar 2011 17 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

463,300.000 NHEG Local 100.000000 0.00 0.00 0.00 463,300.001.000000

Base 100.000000 0.00 0.00 0.00 463,300.00

1.000% 31 Dec 203086199E9B7 17 Mar 2011 17 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,260,028.500 NHEM Local 100.000000 0.00 0.00 0.00 1,260,028.501.000000

Base 100.000000 0.00 0.00 0.00 1,260,028.50

0.235% 31 Dec 203086199E9B7 17 Mar 2011 17 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

566,244.410 NHEN Local 100.000000 0.00 0.00 0.00 566,244.411.000000

Base 100.000000 0.00 0.00 0.00 566,244.41

0.226% 31 Dec 203086199E9B7 17 Mar 2011 17 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,110,074.020 NHFI Local 100.000000 0.00 0.00 0.00 2,110,074.021.000000

Base 100.000000 0.00 0.00 0.00 2,110,074.02

31 Dec 2030 17 Mar 2011 17 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

29,340,435.670 NHFJ Local 100.000000 0.00 0.00 0.00 29,340,435.671.000000

Base 100.000000 0.00 0.00 0.00 29,340,435.67
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31 Dec 2030 17 Mar 2011 17 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

8,595,136.820 NHHJ Local 100.000000 0.00 0.00 0.00 8,595,136.821.000000

Base 100.000000 0.00 0.00 0.00 8,595,136.82

0.224% 31 Dec 203086199E9B7 17 Mar 2011 17 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

607,972.370 NHHM Local 100.000000 0.00 0.00 0.00 607,972.371.000000

Base 100.000000 0.00 0.00 0.00 607,972.37

0.230% 31 Dec 203086199E9B7 17 Mar 2011 17 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

172,328.830 NHHO Local 100.000000 0.00 0.00 0.00 172,328.831.000000

Base 100.000000 0.00 0.00 0.00 172,328.83

0.217% 31 Dec 203086199E9B7 18 Mar 2011 18 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,084,647.840 NHDF Local 100.000000 0.00 0.00 0.00 1,084,647.841.000000

Base 100.000000 0.00 0.00 0.00 1,084,647.84

0.229% 31 Dec 203086199E9B7 18 Mar 2011 18 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

219,925.420 NHDU Local 100.000000 0.00 0.00 0.00 219,925.421.000000

Base 100.000000 0.00 0.00 0.00 219,925.42

0.240% 31 Dec 203086199E9B7 18 Mar 2011 18 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

68,349.370 NHDX Local 100.000000 0.00 0.00 0.00 68,349.371.000000

Base 100.000000 0.00 0.00 0.00 68,349.37

1.000% 31 Dec 203086199E9B7 18 Mar 2011 18 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

105,745.600 NHDY Local 100.000000 0.00 0.00 0.00 105,745.601.000000

Base 100.000000 0.00 0.00 0.00 105,745.60
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0.231% 31 Dec 203086199E9B7 18 Mar 2011 18 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

40,254.930 NHEX Local 100.000000 0.00 0.00 0.00 40,254.931.000000

Base 100.000000 0.00 0.00 0.00 40,254.93

0.226% 31 Dec 203086199E9B7 18 Mar 2011 18 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

42,758,449.670 NHFJ Local 100.000000 0.00 0.00 0.00 42,758,449.671.000000

Base 100.000000 0.00 0.00 0.00 42,758,449.67

0.221% 31 Dec 203086199E9B7 18 Mar 2011 18 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,643,975.880 NHFS Local 100.000000 0.00 0.00 0.00 1,643,975.881.000000

Base 100.000000 0.00 0.00 0.00 1,643,975.88

0.226% 31 Dec 203086199E9B7 18 Mar 2011 18 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,058,428.370 NHHJ Local 100.000000 0.00 0.00 0.00 2,058,428.371.000000

Base 100.000000 0.00 0.00 0.00 2,058,428.37

31 Dec 2030 18 Mar 2011 18 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,536,663.270 NHHW Local 100.000000 0.00 0.00 0.00 2,536,663.271.000000

Base 100.000000 0.00 0.00 0.00 2,536,663.27

0.220% 31 Dec 203086199E9B7 18 Mar 2011 18 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

107,261.160 NHIB Local 100.000000 0.00 0.00 0.00 107,261.161.000000

Base 100.000000 0.00 0.00 0.00 107,261.16

0.217% 31 Dec 203086199E9B7 21 Mar 2011 21 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

23,146.870 NHDF Local 100.000000 0.00 0.00 0.00 23,146.871.000000

Base 100.000000 0.00 0.00 0.00 23,146.87
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0.233% 31 Dec 203086199E9B7 21 Mar 2011 21 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

202,157.600 NHDU Local 100.000000 0.00 0.00 0.00 202,157.601.000000

Base 100.000000 0.00 0.00 0.00 202,157.60

0.240% 31 Dec 203086199E9B7 21 Mar 2011 21 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

223,845.230 NHDX Local 100.000000 0.00 0.00 0.00 223,845.231.000000

Base 100.000000 0.00 0.00 0.00 223,845.23

1.000% 31 Dec 203086199E9B7 21 Mar 2011 21 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

115,434.370 NHDY Local 100.000000 0.00 0.00 0.00 115,434.371.000000

Base 100.000000 0.00 0.00 0.00 115,434.37

0.226% 31 Dec 203086199E9B7 21 Mar 2011 21 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

54,570.600 NHFS Local 100.000000 0.00 0.00 0.00 54,570.601.000000

Base 100.000000 0.00 0.00 0.00 54,570.60

31 Dec 2030 21 Mar 2011 21 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,780,964.350 NHHJ Local 100.000000 0.00 0.00 0.00 1,780,964.351.000000

Base 100.000000 0.00 0.00 0.00 1,780,964.35

0.222% 31 Dec 203086199E9B7 21 Mar 2011 21 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,014,265.660 NHHM Local 100.000000 0.00 0.00 0.00 1,014,265.661.000000

Base 100.000000 0.00 0.00 0.00 1,014,265.66

0.230% 31 Dec 203086199E9B7 21 Mar 2011 21 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

204,957.380 NHHO Local 100.000000 0.00 0.00 0.00 204,957.381.000000

Base 100.000000 0.00 0.00 0.00 204,957.38
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0.220% 31 Dec 203086199E9B7 21 Mar 2011 21 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

474,323.800 NHIB Local 100.000000 0.00 0.00 0.00 474,323.801.000000

Base 100.000000 0.00 0.00 0.00 474,323.80

0.217% 31 Dec 203086199E9B7 22 Mar 2011 22 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

74,115.590 NHDF Local 100.000000 0.00 0.00 0.00 74,115.591.000000

Base 100.000000 0.00 0.00 0.00 74,115.59

0.233% 31 Dec 203086199E9B7 22 Mar 2011 22 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

456,220.500 NHDU Local 100.000000 0.00 0.00 0.00 456,220.501.000000

Base 100.000000 0.00 0.00 0.00 456,220.50

0.229% 31 Dec 203086199E9B7 22 Mar 2011 22 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

91,669.210 NHDX Local 100.000000 0.00 0.00 0.00 91,669.211.000000

Base 100.000000 0.00 0.00 0.00 91,669.21

0.232% 31 Dec 203086199E9B7 22 Mar 2011 22 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

9,805,378.060 NHFJ Local 100.000000 0.00 0.00 0.00 9,805,378.061.000000

Base 100.000000 0.00 0.00 0.00 9,805,378.06

0.226% 31 Dec 203086199E9B7 22 Mar 2011 22 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,331,002.930 NHFS Local 100.000000 0.00 0.00 0.00 1,331,002.931.000000

Base 100.000000 0.00 0.00 0.00 1,331,002.93

31 Dec 2030 22 Mar 2011 22 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

743,638.420 NHHJ Local 100.000000 0.00 0.00 0.00 743,638.421.000000

Base 100.000000 0.00 0.00 0.00 743,638.42
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0.222% 31 Dec 203086199E9B7 22 Mar 2011 22 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,208,740.270 NHHL Local 100.000000 0.00 0.00 0.00 1,208,740.271.000000

Base 100.000000 0.00 0.00 0.00 1,208,740.27

0.217% 31 Dec 203086199E9B7 22 Mar 2011 22 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

181,370.260 NHHO Local 100.000000 0.00 0.00 0.00 181,370.261.000000

Base 100.000000 0.00 0.00 0.00 181,370.26

0.240% 31 Dec 203086199E9B7 22 Mar 2011 22 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

58,823.820 NHHV Local 100.000000 0.00 0.00 0.00 58,823.821.000000

Base 100.000000 0.00 0.00 0.00 58,823.82

0.226% 31 Dec 203086199E9B7 22 Mar 2011 22 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

98,572.340 NHHW Local 100.000000 0.00 0.00 0.00 98,572.341.000000

Base 100.000000 0.00 0.00 0.00 98,572.34

0.227% 31 Dec 203086199E9B7 22 Mar 2011 22 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

17,110.450 NHIB Local 100.000000 0.00 0.00 0.00 17,110.451.000000

Base 100.000000 0.00 0.00 0.00 17,110.45

1.000% 31 Dec 203086199E9B7 22 Mar 2011 22 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

128,412.610 NHID Local 100.000000 0.00 0.00 0.00 128,412.611.000000

Base 100.000000 0.00 0.00 0.00 128,412.61

0.217% 31 Dec 203086199E9B7 23 Mar 2011 23 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

18,122.030 NHDF Local 100.000000 0.00 0.00 0.00 18,122.031.000000

Base 100.000000 0.00 0.00 0.00 18,122.03
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0.240% 31 Dec 203086199E9B7 23 Mar 2011 23 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

28,282.950 NHDU Local 100.000000 0.00 0.00 0.00 28,282.951.000000

Base 100.000000 0.00 0.00 0.00 28,282.95

0.229% 31 Dec 203086199E9B7 23 Mar 2011 23 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

125,410.930 NHDX Local 100.000000 0.00 0.00 0.00 125,410.931.000000

Base 100.000000 0.00 0.00 0.00 125,410.93

1.000% 31 Dec 203086199E9B7 23 Mar 2011 23 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

288,517.500 NHEM Local 100.000000 0.00 0.00 0.00 288,517.501.000000

Base 100.000000 0.00 0.00 0.00 288,517.50

0.235% 31 Dec 203086199E9B7 23 Mar 2011 23 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

752,500.000 NHEN Local 100.000000 0.00 0.00 0.00 752,500.001.000000

Base 100.000000 0.00 0.00 0.00 752,500.00

0.232% 31 Dec 203086199E9B7 23 Mar 2011 23 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,727,780.000 NHFJ Local 100.000000 0.00 0.00 0.00 2,727,780.001.000000

Base 100.000000 0.00 0.00 0.00 2,727,780.00

0.225% 31 Dec 203086199E9B7 23 Mar 2011 23 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

505,412.610 NHHL Local 100.000000 0.00 0.00 0.00 505,412.611.000000

Base 100.000000 0.00 0.00 0.00 505,412.61

0.226% 31 Dec 203086199E9B7 23 Mar 2011 23 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

740,257.350 NHHM Local 100.000000 0.00 0.00 0.00 740,257.351.000000

Base 100.000000 0.00 0.00 0.00 740,257.35
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0.220% 31 Dec 203086199E9B7 23 Mar 2011 23 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

283,916.980 NHHO Local 100.000000 0.00 0.00 0.00 283,916.981.000000

Base 100.000000 0.00 0.00 0.00 283,916.98

0.217% 31 Dec 203086199E9B7 24 Mar 2011 24 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

268,654.380 NHDF Local 100.000000 0.00 0.00 0.00 268,654.381.000000

Base 100.000000 0.00 0.00 0.00 268,654.38

0.235% 31 Dec 203086199E9B7 24 Mar 2011 24 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

280,147.800 NHEN Local 100.000000 0.00 0.00 0.00 280,147.801.000000

Base 100.000000 0.00 0.00 0.00 280,147.80

0.222% 31 Dec 203086199E9B7 24 Mar 2011 24 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

408,510.800 NHHO Local 100.000000 0.00 0.00 0.00 408,510.801.000000

Base 100.000000 0.00 0.00 0.00 408,510.80

0.224% 31 Dec 203086199E9B7 24 Mar 2011 24 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

104,689.670 NHHV Local 100.000000 0.00 0.00 0.00 104,689.671.000000

Base 100.000000 0.00 0.00 0.00 104,689.67

0.227% 31 Dec 203086199E9B7 24 Mar 2011 24 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

56,822.570 NHIB Local 100.000000 0.00 0.00 0.00 56,822.571.000000

Base 100.000000 0.00 0.00 0.00 56,822.57

1.000% 31 Dec 203086199E9B7 24 Mar 2011 24 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

196,950.130 NHID Local 100.000000 0.00 0.00 0.00 196,950.131.000000

Base 100.000000 0.00 0.00 0.00 196,950.13
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0.225% 31 Dec 203086199E9B7 25 Mar 2011 25 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,014,679.580 NHDZ Local 100.000000 0.00 0.00 0.00 1,014,679.581.000000

Base 100.000000 0.00 0.00 0.00 1,014,679.58

0.221% 31 Dec 203086199E9B7 25 Mar 2011 25 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

190,518.260 NHEX Local 100.000000 0.00 0.00 0.00 190,518.261.000000

Base 100.000000 0.00 0.00 0.00 190,518.26

0.222% 31 Dec 203086199E9B7 25 Mar 2011 25 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

77,443.930 NHHO Local 100.000000 0.00 0.00 0.00 77,443.931.000000

Base 100.000000 0.00 0.00 0.00 77,443.93

0.221% 31 Dec 203086199E9B7 25 Mar 2011 25 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

26,569.470 NHHP Local 100.000000 0.00 0.00 0.00 26,569.471.000000

Base 100.000000 0.00 0.00 0.00 26,569.47

0.224% 31 Dec 203086199E9B7 25 Mar 2011 25 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

97,461.230 NHHV Local 100.000000 0.00 0.00 0.00 97,461.231.000000

Base 100.000000 0.00 0.00 0.00 97,461.23

0.223% 31 Dec 203086199E9B7 25 Mar 2011 25 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

353,375.540 NHHZ Local 100.000000 0.00 0.00 0.00 353,375.541.000000

Base 100.000000 0.00 0.00 0.00 353,375.54

0.225% 31 Dec 203086199E9B7 28 Mar 2011 28 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,402,667.570 NHDZ Local 100.000000 0.00 0.00 0.00 1,402,667.571.000000

Base 100.000000 0.00 0.00 0.00 1,402,667.57
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1.000% 31 Dec 203086199E9B7 28 Mar 2011 28 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

104,367.220 NHEL Local 100.000000 0.00 0.00 0.00 104,367.221.000000

Base 100.000000 0.00 0.00 0.00 104,367.22

0.223% 31 Dec 203086199E9B7 28 Mar 2011 28 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

12,221.830 NHEX Local 100.000000 0.00 0.00 0.00 12,221.831.000000

Base 100.000000 0.00 0.00 0.00 12,221.83

0.227% 31 Dec 203086199E9B7 28 Mar 2011 28 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

332,243.750 NHHL Local 100.000000 0.00 0.00 0.00 332,243.751.000000

Base 100.000000 0.00 0.00 0.00 332,243.75

0.222% 31 Dec 203086199E9B7 28 Mar 2011 28 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

78,371.410 NHHO Local 100.000000 0.00 0.00 0.00 78,371.411.000000

Base 100.000000 0.00 0.00 0.00 78,371.41

0.221% 31 Dec 203086199E9B7 28 Mar 2011 28 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

139,022.630 NHHP Local 100.000000 0.00 0.00 0.00 139,022.631.000000

Base 100.000000 0.00 0.00 0.00 139,022.63

0.221% 31 Dec 203086199E9B7 28 Mar 2011 28 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

232,213.390 NHID Local 100.000000 0.00 0.00 0.00 232,213.391.000000

Base 100.000000 0.00 0.00 0.00 232,213.39

0.240% 31 Dec 203086199E9B7 29 Mar 2011 29 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

161,724.570 NHDU Local 100.000000 0.00 0.00 0.00 161,724.571.000000

Base 100.000000 0.00 0.00 0.00 161,724.57
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0.225% 31 Dec 203086199E9B7 29 Mar 2011 29 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

806,610.880 NHDZ Local 100.000000 0.00 0.00 0.00 806,610.881.000000

Base 100.000000 0.00 0.00 0.00 806,610.88

0.228% 31 Dec 203086199E9B7 29 Mar 2011 29 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,837,619.850 NHEH Local 100.000000 0.00 0.00 0.00 2,837,619.851.000000

Base 100.000000 0.00 0.00 0.00 2,837,619.85

1.000% 31 Dec 203086199E9B7 29 Mar 2011 29 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

461,361.500 NHEM Local 100.000000 0.00 0.00 0.00 461,361.501.000000

Base 100.000000 0.00 0.00 0.00 461,361.50

0.235% 31 Dec 203086199E9B7 29 Mar 2011 29 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

30,753,360.000 NHEN Local 100.000000 0.00 0.00 0.00 30,753,360.001.000000

Base 100.000000 0.00 0.00 0.00 30,753,360.00

0.223% 31 Dec 203086199E9B7 29 Mar 2011 29 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

158,272.550 NHEX Local 100.000000 0.00 0.00 0.00 158,272.551.000000

Base 100.000000 0.00 0.00 0.00 158,272.55

1.000% 31 Dec 203086199E9B7 29 Mar 2011 29 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

4,037,653.650 NHFS Local 100.000000 0.00 0.00 0.00 4,037,653.651.000000

Base 100.000000 0.00 0.00 0.00 4,037,653.65

0.217% 31 Dec 203086199E9B7 29 Mar 2011 29 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,453,540.970 NHHL Local 100.000000 0.00 0.00 0.00 2,453,540.971.000000

Base 100.000000 0.00 0.00 0.00 2,453,540.97
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0.221% 31 Dec 203086199E9B7 29 Mar 2011 29 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

421,865.990 NHHM Local 100.000000 0.00 0.00 0.00 421,865.991.000000

Base 100.000000 0.00 0.00 0.00 421,865.99

0.226% 31 Dec 203086199E9B7 29 Mar 2011 29 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

87,228.660 NHIB Local 100.000000 0.00 0.00 0.00 87,228.661.000000

Base 100.000000 0.00 0.00 0.00 87,228.66

0.229% 31 Dec 203086199E9B7 30 Mar 2011 30 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

358,767.760 NHDX Local 100.000000 0.00 0.00 0.00 358,767.761.000000

Base 100.000000 0.00 0.00 0.00 358,767.76

1.000% 31 Dec 203086199E9B7 30 Mar 2011 30 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

173,009.450 NHDY Local 100.000000 0.00 0.00 0.00 173,009.451.000000

Base 100.000000 0.00 0.00 0.00 173,009.45

0.221% 31 Dec 203086199E9B7 30 Mar 2011 30 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

56,002.990 NHDZ Local 100.000000 0.00 0.00 0.00 56,002.991.000000

Base 100.000000 0.00 0.00 0.00 56,002.99

0.226% 31 Dec 203086199E9B7 30 Mar 2011 30 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

29,064,631.000 NHEN Local 100.000000 0.00 0.00 0.00 29,064,631.001.000000

Base 100.000000 0.00 0.00 0.00 29,064,631.00

0.223% 31 Dec 203086199E9B7 30 Mar 2011 30 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

108,611.430 NHEX Local 100.000000 0.00 0.00 0.00 108,611.431.000000

Base 100.000000 0.00 0.00 0.00 108,611.43
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0.226% 31 Dec 203086199E9B7 30 Mar 2011 30 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

937,000.710 NHFI Local 100.000000 0.00 0.00 0.00 937,000.711.000000

Base 100.000000 0.00 0.00 0.00 937,000.71

0.230% 31 Dec 203086199E9B7 30 Mar 2011 30 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

491,365.180 NHHO Local 100.000000 0.00 0.00 0.00 491,365.181.000000

Base 100.000000 0.00 0.00 0.00 491,365.18

0.226% 31 Dec 203086199E9B7 30 Mar 2011 30 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

4,026,516.780 NHHW Local 100.000000 0.00 0.00 0.00 4,026,516.781.000000

Base 100.000000 0.00 0.00 0.00 4,026,516.78

31 Dec 2030 30 Mar 2011 30 Mar 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

135,600.360 NHIB Local 100.000000 0.00 0.00 0.00 135,600.361.000000

Base 100.000000 0.00 0.00 0.00 135,600.36

0.217% 31 Dec 203086199E9B7 31 Mar 2011 31 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

50,801.810 NHDF Local 100.000000 0.00 0.00 0.00 50,801.811.000000

Base 100.000000 0.00 0.00 0.00 50,801.81

1.000% 31 Dec 203086199E9B7 31 Mar 2011 31 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

15,587.400 NHDJ Local 100.000000 0.00 0.00 0.00 15,587.401.000000

Base 100.000000 0.00 0.00 0.00 15,587.40

0.221% 31 Dec 203086199E9B7 31 Mar 2011 31 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,447,535.910 NHDZ Local 100.000000 0.00 0.00 0.00 1,447,535.911.000000

Base 100.000000 0.00 0.00 0.00 1,447,535.91
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0.226% 31 Dec 203086199E9B7 31 Mar 2011 31 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

5,550,133.340 NHEN Local 100.000000 0.00 0.00 0.00 5,550,133.341.000000

Base 100.000000 0.00 0.00 0.00 5,550,133.34

0.219% 31 Dec 203086199E9B7 31 Mar 2011 31 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

114,686.640 NHEX Local 100.000000 0.00 0.00 0.00 114,686.641.000000

Base 100.000000 0.00 0.00 0.00 114,686.64

1.000% 31 Dec 203086199E9B7 31 Mar 2011 31 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

14,993,814.570 NHHG Local 100.000000 0.00 0.00 0.00 14,993,814.571.000000

Base 100.000000 0.00 0.00 0.00 14,993,814.57

0.221% 31 Dec 203086199E9B7 31 Mar 2011 31 Mar 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

3,178,138.200 NHHL Local 100.000000 0.00 0.00 0.00 3,178,138.201.000000

Base 100.000000 0.00 0.00 0.00 3,178,138.20

86199E9B7 Total

0.00 0.000.001,356,048,829.710 Local 1,356,048,829.71

Base 0.00 0.00 0.00 1,356,048,829.71

US DOLLAR  Total

0.00Local1,689,427,369.020

0.00Base

0.00

0.00

0.00

0.00

1,689,427,369.02

1,689,427,369.02

CASH EQUIVALENTS  Total

1,689,427,369.020
Base 0.00 0.00 0.00 1,689,427,369.02

EQUITY
AUSTRALIAN DOLLAR
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COMMON STOCK NPV600384903 24 Mar 2011 29 Mar 2011 AUD/AU8CITIGROUPGLOBAL MARKETS AUSTRALIA PAWE LTD

83,382.000 NHEH Local 1.634900 0.00 136.32 0.00 136,184.910.978665

Base 1.670541 0.00 139.29 0.00 139,153.76

COMMON STOCK NPV600688006 24 Mar 2011 29 Mar 2011 AUD/AU8CITIGROUPGLOBAL MARKETS AUSTRALIA PADELAIDE BRIGHTON LTD

92,005.000 NHEH Local 3.184400 0.00 292.98 0.00 292,687.740.978665

Base 3.253820 0.00 299.37 0.00 299,068.36

25 Mar 2011 30 Mar 2011 AUD/AU8LOOP CAPITAL MARKETS LLC

246,900.000 NHEH Local 3.148500 0.00 777.36 0.00 776,587.290.972526

Base 3.237446 0.00 799.32 0.00 798,525.99

600688006 Total

1,070.34 0.000.00338,905.000 Local 1,069,275.03

Base 0.00 1,098.69 0.00 1,097,594.35

COMMON STOCK NPV616503900 24 Mar 2011 29 Mar 2011 AUD/AU8CITIGROUPGLOBAL MARKETS AUSTRALIA PROC OIL CO LTD

104,603.000 NHEH Local 0.389700 0.00 40.76 0.00 40,723.030.978665

Base 0.398196 0.00 41.65 0.00 41,610.80

25 Mar 2011 30 Mar 2011 AUD/AU8LOOP CAPITAL MARKETS LLC

247,434.000 NHEH Local 0.385000 0.00 95.26 0.00 95,166.830.972526

Base 0.395876 0.00 97.95 0.00 97,855.31

616503900 Total

136.02 0.000.00352,037.000 Local 135,889.86

Base 0.00 139.60 0.00 139,466.11

COMMON STOCK NPV623864006 18 Feb 2011 25 Feb 2011 AUD/AU8REVERSE SPLIT NON CASHCSR LTD

6,522.000 NHHJ Local 2.143474 0.00 0.00 0.00 13,979.741.160229

Base 1.847457 0.00 0.00 0.00 12,049.12
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MISC. NPV624730909 24 Mar 2011 29 Mar 2011 AUD/AU8CITIGROUPGLOBAL MARKETS AUSTRALIA PAPA GROUP

39,251.000 NHEH Local 4.032400 0.00 158.28 0.00 158,117.450.978665

Base 4.120307 0.00 161.73 0.00 161,564.43

25 Mar 2011 30 Mar 2011 AUD/AU8LOOP CAPITAL MARKETS LLC

39,250.000 NHEH Local 4.050800 0.00 158.99 0.00 158,834.910.972526

Base 4.165236 0.00 163.48 0.00 163,322.02

624730909 Total

317.27 0.000.0078,501.000 Local 316,952.36

Base 0.00 325.21 0.00 324,886.45

COMMON STOCK NPV628661001 24 Mar 2011 29 Mar 2011 AUD/AU8 0.01CITIGROUPGLOBAL MARKETS AUSTRALIA PANSELL LTD

13,283.000 NHEH Local 13.144000 0.00 174.59 0.00 174,417.160.978665

Base 13.430541 0.00 178.40 0.00 178,219.47

25 Mar 2011 30 Mar 2011 AUD/AU8 0.01LOOP CAPITAL MARKETS LLC

13,283.000 NHEH Local 13.100700 0.00 174.02 0.00 173,842.580.972526

Base 13.470797 0.00 178.94 0.00 178,753.66

628661001 Total

348.61 0.000.0026,566.000 Local 348,259.74

Base 0.00 357.34 0.00 356,973.13

COMMON STOCK NPV635214901 10 Feb 2011 15 Feb 2011 AUD/AU8 0.04UBS AGFLIGHT CENTRE LIMITED

19,200.000 NHEG Local 23.283100 0.00 715.26 0.00 446,320.260.994036

Base 23.422794 0.00 719.55 0.00 448,998.08

24 Mar 2011 29 Mar 2011 AUD/AU8 0.02CITIGROUPGLOBAL MARKETS AUSTRALIA P

8,759.000 NHEH Local 21.121200 0.00 185.00 0.00 184,815.590.978665

Base 21.581644 0.00 189.03 0.00 188,844.59
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25 Mar 2011 30 Mar 2011 AUD/AU8 0.02LOOP CAPITAL MARKETS LLC

26,118.000 NHEH Local 21.297200 0.00 556.24 0.00 555,684.030.972526

Base 21.898849 0.00 571.95 0.00 571,382.18

635214901 Total

1,456.50 0.000.0054,077.000 Local 1,186,819.88

Base 0.00 1,480.53 0.00 1,209,224.85

COMMON STOCK NPV635800006 24 Mar 2011 29 Mar 2011 AUD/AU8 0.01CITIGROUPGLOBAL MARKETS AUSTRALIA PG.U.D. HOLDINGS LTD

10,111.000 NHEH Local 9.352900 0.00 94.57 0.00 94,472.600.978665

Base 9.556794 0.00 96.63 0.00 96,532.11

25 Mar 2011 30 Mar 2011 AUD/AU8 0.01LOOP CAPITAL MARKETS LLC

59,402.000 NHEH Local 9.370000 0.00 556.60 0.00 556,040.140.972526

Base 9.634704 0.00 572.32 0.00 571,748.35

635800006 Total

651.17 0.000.0069,513.000 Local 650,512.74

Base 0.00 668.95 0.00 668,280.46

COMMON STOCK651561904 14 Jan 2011 19 Jan 2011 AUD/AU8ITG AUSTRALIA LTD.COOPER ENERGY LTD

65,336.000 NHEG Local 0.432700 0.00 45.23 0.00 28,225.661.011480

Base 0.427789 0.00 44.72 0.00 27,905.31

18 Jan 2011 21 Jan 2011 AUD/AU8ITG AUSTRALIA LTD.

420,955.000 NHEG Local 0.391200 0.00 263.48 0.00 164,414.121.002155

Base 0.390359 0.00 262.91 0.00 164,060.57

19 Jan 2011 24 Jan 2011 AUD/AU8ITG AUSTRALIA LTD.

259,300.000 NHEG Local 0.395000 0.00 163.88 0.00 102,259.620.997009

Base 0.396185 0.00 164.37 0.00 102,566.40
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20 Jan 2011 25 Jan 2011 AUD/AU8ITG AUSTRALIA LTD.

129,700.000 NHEG Local 0.401100 0.00 83.24 0.00 51,939.431.013479

Base 0.395765 0.00 82.13 0.00 51,248.65

651561904 Total

555.83 0.000.00875,291.000 Local 346,838.83

Base 0.00 554.13 0.00 345,780.93

COMMON STOCK NPV663708006 24 Mar 2011 29 Mar 2011 AUD/AU8CITIGROUPGLOBAL MARKETS AUSTRALIA PCONSOLIDATED MEDIA HOLDINGS

25,112.000 NHEH Local 2.832400 0.00 71.13 0.00 71,056.100.978665

Base 2.894147 0.00 72.68 0.00 72,605.13

25 Mar 2011 30 Mar 2011 AUD/AU8LOOP CAPITAL MARKETS LLC

25,112.000 NHEH Local 2.840700 0.00 71.34 0.00 71,264.320.972526

Base 2.920950 0.00 73.36 0.00 73,277.55

663708006 Total

142.47 0.000.0050,224.000 Local 142,320.42

Base 0.00 146.04 0.00 145,882.68

COMMON STOCK NPV671574002 06 Jan 2011 11 Jan 2011 AUD/AU8 0.04MACQUARIEBANK LIMITEDQBE INSURANCE GROUP LTD

38,510.000 NHHP Local 17.664100 0.00 1,360.49 0.00 678,884.001.004218

Base 17.589906 0.00 1,354.78 0.00 676,032.49

16 Mar 2011 21 Mar 2011 AUD/AU8 0.03UBS AG

30,378.000 NHHP Local 16.975400 0.00 1,031.36 0.00 514,647.341.016105

Base 16.706344 0.00 1,015.01 0.00 506,490.31

671574002 Total

2,391.85 0.000.0068,888.000 Local 1,193,531.34

Base 0.00 2,369.79 0.00 1,182,522.80
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COMMON STOCK NPV694943903 24 Mar 2011 29 Mar 2011 AUD/AU8 0.01CITIGROUPGLOBAL MARKETS AUSTRALIA PSEVEN WEST MEDIA LTD

18,035.000 NHEH Local 5.225800 0.00 94.25 0.00 94,153.050.978665

Base 5.339723 0.00 96.30 0.00 96,205.60

25 Mar 2011 30 Mar 2011 AUD/AU8 0.01LOOP CAPITAL MARKETS LLC

18,034.000 NHEH Local 5.248900 0.00 94.66 0.00 94,564.000.972526

Base 5.397182 0.00 97.33 0.00 97,235.45

694943903 Total

188.91 0.000.0036,069.000 Local 188,717.05

Base 0.00 193.63 0.00 193,441.05

COMMON STOCK NPV695757005 24 Mar 2011 29 Mar 2011 AUD/AU8 0.01CITIGROUPGLOBAL MARKETS AUSTRALIA PILUKA RESOURCES LTD

38,425.000 NHEH Local 11.757800 0.00 451.79 0.00 451,341.680.978665

Base 12.014121 0.00 461.64 0.00 461,180.98

25 Mar 2011 30 Mar 2011 AUD/AU8 0.01LOOP CAPITAL MARKETS LLC

38,425.000 NHEH Local 12.027600 0.00 462.16 0.00 461,698.370.972526

Base 12.367381 0.00 475.22 0.00 474,741.42

695757005 Total

913.95 0.000.0076,850.000 Local 913,040.05

Base 0.00 936.86 0.00 935,922.40

COMMON STOCK NPV696374909 14 Jan 2011 19 Jan 2011 AUD/AU8ITG AUSTRALIA LTD.MOUNT GIBSON IRON LTD

209,100.000 NHEG Local 2.175400 0.00 727.80 0.00 454,148.341.011480

Base 2.150710 0.00 719.54 0.00 448,993.89

10 Feb 2011 15 Feb 2011 AUD/AU8UBS AG

310,600.000 NHEG Local 2.229200 0.00 1,107.82 0.00 691,281.700.994036

Base 2.242575 0.00 1,114.47 0.00 695,429.24
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696374909 Total

1,835.62 0.000.00519,700.000 Local 1,145,430.04

Base 0.00 1,834.01 0.00 1,144,423.13

COMMON STOCK NPV698123908 21 Mar 2011 24 Mar 2011 AUD/AU8 0.05UBS AGWOOLWORTHS LTD

9,900.000 NHHP Local 25.954700 0.00 513.90 0.00 256,437.630.995669

Base 26.067599 0.00 516.14 0.00 257,553.09

22 Mar 2011 25 Mar 2011 AUD/AU8 0.05UBS AG

19,000.000 NHHP Local 25.896200 0.00 984.06 0.00 491,043.740.988386

Base 26.200493 0.00 995.62 0.00 496,813.73

23 Mar 2011 28 Mar 2011 AUD/AU8 0.05UBS AG

28,100.000 NHHP Local 25.812300 0.00 1,450.65 0.00 723,874.980.989609

Base 26.083332 0.00 1,465.88 0.00 731,475.74

698123908 Total

2,948.61 0.000.0057,000.000 Local 1,471,356.35

Base 0.00 2,977.64 0.00 1,485,842.56

EXP23MAR11983WFT903 23 Mar 2011 23 Mar 2011 AUD/AU8LAPSED RIGHTSDOWNER EDI LTD RTS

51,500.000 NHHV Local 0.000000 0.00 0.00 0.00 0.000.988386

Base 0.000000 0.00 0.00 0.00 0.00

EXP 18MAR11987KMR901 18 Mar 2011 18 Mar 2011 AUD/AU8LAPSED RIGHTSWEST AUSTRALIAN NEWSPAPERS

20,610.000 NHEH Local 0.000000 0.00 0.00 0.00 0.001.018019

Base 0.000000 0.00 0.00 0.00 0.00

COMMON STOCKACI00ECD3 10 Jan 2011 11 Jan 2011 AUD/AU8NEW TO ORD 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
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COMMON STOCK NPVACI00FFT2 02 Mar 2011 03 Mar 2011 AUD/AU8NEW TO ORD NON CASHCSR LTD

2,174.000 NHHJ Local 6.430423 0.00 0.00 0.00 13,979.741.160229

Base 5.542373 0.00 0.00 0.00 12,049.12

COMMON STOCKACI00HPD2 15 Mar 2011 AUD/AU8NEW TO ORD NON CASHDOWNER EDI LTD

51,500.000 NHHV Local 3.250000 0.00 0.00 0.00 167,375.000.987118

Base 3.292413 0.00 0.00 0.00 169,559.26

15 Mar 2011 CANCEL AUD/AU8NEW TO ORD NON CASH

-51,500.000 NHHV Local 3.250000 0.00 0.00 0.00 -167,375.000.987118

Base 3.292413 0.00 0.00 0.00 -169,559.26

15 Mar 2011 16 Mar 2011 AUD/AU8NEW TO ORD NON CASH

51,500.000 NHHV Local 3.250000 0.00 0.00 0.00 167,375.000.987118

Base 3.292413 0.00 0.00 0.00 169,559.26

ACI00HPD2 Total

0.00 0.000.0051,500.000 Local 167,375.00

Base 0.00 0.00 0.00 169,559.26

COMMON STOCK NPVB013SX900 17 Feb 2011 22 Feb 2011 AUD/AU8 0.01CABRERA CAPITAL MARKETS LLCBRADKEN LTD

59,933.000 NHHV Local 8.556800 0.00 307.70 0.00 512,526.990.988680

Base 8.654772 0.00 311.22 0.00 518,395.22

18 Feb 2011 23 Feb 2011 AUD/AU8 0.01CABRERA CAPITAL MARKETS LLC

24,796.000 NHHV Local 8.593900 0.00 127.86 0.00 212,966.480.985902

Base 8.716789 0.00 129.69 0.00 216,011.81

24 Feb 2011 01 Mar 2011 AUD/AU8CABRERA CAPITAL MARKETS LLC

28,996.000 NHHV Local 8.255700 0.00 143.63 0.00 239,238.640.991277

Base 8.328348 0.00 144.89 0.00 241,343.88
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25 Feb 2011 02 Mar 2011 AUD/AU8 0.01CABRERA CAPITAL MARKETS LLC

27,200.000 NHHV Local 8.242100 0.00 134.51 0.00 224,050.610.984737

Base 8.369849 0.00 136.59 0.00 227,523.30

28 Feb 2011 03 Mar 2011 AUD/AU8 0.01CABRERA CAPITAL MARKETS LLC

13,300.000 NHHV Local 8.228200 0.00 65.66 0.00 109,369.400.982946

Base 8.370958 0.00 66.80 0.00 111,266.95

01 Mar 2011 04 Mar 2011 AUD/AU8 0.01CABRERA CAPITAL MARKETS LLC

35,575.000 NHHV Local 8.308600 0.00 177.35 0.00 295,401.090.984349

Base 8.440705 0.00 180.17 0.00 300,097.92

B013SX900 Total

956.71 0.000.00189,800.000 Local 1,593,553.21

Base 0.00 969.36 0.00 1,614,639.08

COMMON STOCK NPVB0T0H7905 24 Mar 2011 29 Mar 2011 AUD/AU8CITIGROUPGLOBAL MARKETS AUSTRALIA PGOODMAN FIELDER LTD

199,736.000 NHEH Local 1.196200 0.00 238.92 0.00 238,685.280.978665

Base 1.222277 0.00 244.13 0.00 243,888.64

25 Mar 2011 30 Mar 2011 AUD/AU8LOOP CAPITAL MARKETS LLC

199,736.000 NHEH Local 1.186100 0.00 236.91 0.00 236,669.960.972526

Base 1.219607 0.00 243.60 0.00 243,355.92

B0T0H7905 Total

475.83 0.000.00399,472.000 Local 475,355.24

Base 0.00 487.73 0.00 487,244.56

COMMON STOCK NPVB1GHQJ904 24 Mar 2011 29 Mar 2011 AUD/AU8CITIGROUPGLOBAL MARKETS AUSTRALIA PTOWER AUSTRALIA GROUP LTD

88,083.000 NHEH Local 3.914200 0.00 344.77 0.00 344,429.710.978665

Base 3.999530 0.00 352.29 0.00 351,938.31
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25 Mar 2011 30 Mar 2011 AUD/AU8LOOP CAPITAL MARKETS LLC

88,082.000 NHEH Local 3.920000 0.00 345.28 0.00 344,936.160.972526

Base 4.030741 0.00 355.03 0.00 354,680.66

B1GHQJ904 Total

690.05 0.000.00176,165.000 Local 689,365.87

Base 0.00 707.32 0.00 706,618.97

COMMON STOCKB3SDQN907 28 Mar 2011 AUD/AU8NEW TO ORD NON CASHORIGIN ENERGY LTD

11,427.000 NHHJ Local 13.000000 0.00 0.00 0.00 148,551.001.005076

Base 12.934345 0.00 0.00 0.00 147,800.76

AUSTRALIAN DOLLAR  Total

0.00Local3,629,588.000

0.00Base

0.00

0.00

15,216.06

15,386.12

12,718,161.86

12,842,096.48

BRAZILIAN REAL

PREFERENCE251671905 10 Jan 2011 BRL/BR3CONVERSION NON CASHLOJAS AMERICANAS SA PREF

24,819.000 NHHJ Local 13.953426 0.00 0.00 0.00 346,310.081.808719

Base 7.714536 0.00 0.00 0.00 191,467.08

10 Jan 2011 CANCEL BRL/BR3CONVERSION NON CASH

-24,819.000 NHHJ Local 13.953426 0.00 0.00 0.00 -346,310.081.808719

Base 7.714536 0.00 0.00 0.00 -191,467.08

251671905 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 NPV283214005 28 Mar 2011 31 Mar 2011 BRL/BR3 0.03BANCO SANTANDER CENTRAL HISPANOSOUZA CRUZ SA

13,500.000 NHHP Local 17.071400 0.00 576.16 0.00 229,887.741.660050

Base 10.283666 0.00 347.07 0.00 138,482.42

31 Mar 2011 OPEN BRL/BR3 0.03BANCO SANTANDER CENTRAL HISPANO

17,000.000 NHHP Local 17.012800 0.00 723.05 0.00 288,494.551.629450

Base 10.440824 0.00 443.74 0.00 177,050.26

31 Mar 2011 OPEN BRL/BR3 0.03BANCO ITAU SA

25,600.000 NHHP Local 17.000000 0.00 1,088.00 0.00 434,112.001.629450

Base 10.432968 0.00 667.71 0.00 266,416.28

283214005 Total

2,387.21 0.000.0056,100.000 Local 952,494.29

Base 0.00 1,458.52 0.00 581,948.96

EXP 14FEB2011983SHX901 31 Jan 2011 04 Feb 2011 BRL/BR31 RIGHTS SOLDCENTRAIS ELETRICAS BRAS RTS

2,283.000 NHHJ Local 0.040459 0.00 0.00 0.00 92.371.674000

Base 0.024169 0.00 0.00 0.00 55.18

EXP 14FEB11983SRM904 31 Jan 2011 03 Feb 2011 BRL/BR3RIGHTS SOLDCENTRAIS ELETRICAS RTS

853.000 NHHJ Local 0.059660 0.00 0.00 0.00 50.891.674000

Base 0.035639 0.00 0.00 0.00 30.40

RECEIPTACI00E8V8 23 Mar 2011 25 Mar 2011 BRL/BR3CONVERSION NON CASHBANCO BRADESCO S.A. RCT PREF

1,587.000 NHHJ Local 24.868884 0.00 0.00 0.00 39,466.921.681975

Base 14.785526 0.00 0.00 0.00 23,464.63

COMMON STOCK NPVB031NN909 28 Mar 2011 31 Mar 2011 BRL/BR3 0.07TITULO CORRETORA DE VALORES S.ACPFL ENERGIA SA

24,200.000 NHHP Local 44.914700 0.00 2,717.34 374.99 1,083,843.411.660050

Base 27.056233 0.00 1,636.90 225.89 652,898.05
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EXP 24MAR11B42FJ2902 09 Mar 2011 17 Mar 2011 BRL/BR33 RIGHTS SOLDTELE NORTE LESTE PART RTS

2,296.000 NHHJ Local 0.009947 0.00 0.00 0.00 22.841.655050

Base 0.006010 0.00 0.00 0.00 13.80

EXPD 24MAR11(PFD)B46B2S908 24 Mar 2011 25 Mar 2011 BRL/BR31 LAPSED RIGHTSTELE NORTE LESTE PART RTS

7,206.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.001.656700

Base 0.000000 0.00 0.00 0.00 0.00

EXP 31JAN11B50R84903 31 Jan 2011 18 Feb 2011 BRL/BR3RIGHTS EXERCISEDBANCO BRADESCO SA RTS

1,395.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.001.684700

Base 0.000000 0.00 0.00 0.00 0.00

COMMON STOCK BRL1.B614LY900 06 Jan 2011 11 Jan 2011 BRL/BR3 0.01GOLDMAN SACHS + COCIELO SA

158,796.000 NHHP Local 13.097100 0.00 3,119.65 717.52 2,075,929.921.687250

Base 7.762394 0.00 1,848.96 425.26 1,230,362.97

02 Feb 2011 07 Feb 2011 BRL/BR3 0.02BANCO ITAU SA

122,771.000 NHHP Local 11.850700 0.00 3,637.31 0.00 1,451,284.981.666050

Base 7.113052 0.00 2,183.19 0.00 871,093.29

02 Feb 2011 07 Feb 2011 BRL/BR3 0.02MORGAN STANLEY CO INCORPORATED

136,413.000 NHHP Local 11.795200 0.00 4,022.55 0.00 1,604,996.071.666050

Base 7.079740 0.00 2,414.42 0.00 963,354.08

03 Feb 2011 08 Feb 2011 BRL/BR3 0.02BANCO ITAU SA

143,671.000 NHHP Local 11.437700 0.00 4,108.17 0.00 1,639,157.631.668100

Base 6.856723 0.00 2,462.78 0.00 982,649.50

03 Feb 2011 08 Feb 2011 BRL/BR3 0.02MORGAN STANLEY CO INCORPORATED

18,825.000 NHHP Local 11.700000 0.00 550.63 0.00 219,701.871.668100

Base 7.013968 0.00 330.09 0.00 131,707.85
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03 Feb 2011 08 Feb 2011 BRL/BR3 0.02BARCLAYS CTVM S.A.

40,924.000 NHHP Local 11.450000 0.00 1,171.45 161.66 467,246.691.668100

Base 6.864097 0.00 702.27 96.91 280,107.12

B614LY900 Total

16,609.76 879.180.00621,400.000 Local 7,458,317.16

Base 0.00 9,941.71 522.17 4,459,274.81

BRAZILIAN REAL  Total

0.00Local717,320.000

0.00Base

1,254.17

748.06

21,714.31

13,037.13

9,534,287.88

5,717,685.83

CANADIAN DOLLAR

UNIT NPV001986959 06 Jan 2011 10 Jan 2011 CAD/CAN4 MERGER NON CASHARC ENERGY TRUST UNITS

11,181.000 NHHJ Local 21.023342 0.00 0.00 0.00 235,061.991.042174

Base 20.172576 0.00 0.00 0.00 225,549.57

COMMON STOCK NPV01626P957 10 Feb 2011 15 Feb 2011 CAD/CAN 0.04CHICAGO ANALYTIC TRADING COMPANYALIMENTATION COUCHE TARD  B

5,200.000 NHEG Local 25.935000 0.00 208.00 0.00 134,654.000.995650

Base 26.048310 0.00 208.91 0.00 135,242.30

16 Feb 2011 22 Feb 2011 CAD/CAN 0.04CHICAGO ANALYTIC TRADING COMPANY

4,900.000 NHEG Local 26.533400 0.00 196.00 0.00 129,817.660.985450

Base 26.925161 0.00 198.89 0.00 131,734.40

01626P957 Total

404.00 0.000.0010,100.000 Local 264,471.66

Base 0.00 407.80 0.00 266,976.70
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UNIT NPV13642L951 06 Jan 2011 10 Jan 2011 CAD/CAN4 MERGER NON CASHCANADIAN OIL SANDS TRUST

14,604.000 NHHJ Local 30.037600 0.00 0.00 0.00 438,669.121.048158

Base 28.657521 0.00 0.00 0.00 418,514.44

UNIT16387P954 18 Feb 2011 24 Feb 2011 CAD/CAN 0.01CREDIT SUISSE SECURITIES (USA) LLCCHEMTRADE LOGISTICS INCOM FD

1,400.000 NHHV Local 14.798300 0.00 10.36 0.00 20,707.260.982900

Base 15.055753 0.00 10.54 0.00 21,067.51

22 Feb 2011 25 Feb 2011 CAD/CAN 0.01CANACCORDGENUITY CORP. - INTL.

1,300.000 NHHV Local 14.832300 0.00 13.00 0.00 19,268.990.985950

Base 15.043663 0.00 13.19 0.00 19,543.58

23 Feb 2011 28 Feb 2011 CAD/CAN 0.01ITG CANADA

900.000 NHHV Local 14.800000 0.00 5.33 0.00 13,314.670.992350

Base 14.914093 0.00 5.37 0.00 13,417.31

24 Feb 2011 01 Mar 2011 CAD/CAN 0.01ITG CANADA

1,100.000 NHHV Local 14.365500 0.00 6.32 0.00 15,795.730.984200

Base 14.596119 0.00 6.42 0.00 16,049.31

11 Mar 2011 16 Mar 2011 CAD/CAN 0.01ITG CANADA

8,200.000 NHHV Local 13.209700 0.00 43.33 0.00 108,276.210.973350

Base 13.571377 0.00 44.52 0.00 111,240.78

14 Mar 2011 17 Mar 2011 CAD/CAN 0.01UBS SECURITIES CANADA INC

1,700.000 NHHV Local 13.338100 0.00 11.90 0.00 22,662.870.975850

Base 13.668187 0.00 12.19 0.00 23,223.72

15 Mar 2011 18 Mar 2011 CAD/CAN 0.01CREDIT SUISSE SECURITIES (USA) LLC

11,800.000 NHHV Local 13.254400 0.00 78.20 0.00 156,323.720.983050

Base 13.482936 0.00 79.55 0.00 159,019.09

17 Mar 2011 22 Mar 2011 CAD/CAN 0.01UBS SECURITIES CANADA INC

1,400.000 NHHV Local 13.847800 0.00 9.80 0.00 19,377.120.988550

Base 14.008194 0.00 9.91 0.00 19,601.56
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18 Mar 2011 23 Mar 2011 CAD/CAN 0.01ITG CANADA

600.000 NHHV Local 13.907000 0.00 3.34 0.00 8,340.860.984550

Base 14.125235 0.00 3.39 0.00 8,471.75

21 Mar 2011 24 Mar 2011 CAD/CAN 0.01ITG CANADA

18,600.000 NHHV Local 13.882800 0.00 103.29 0.00 258,116.790.977400

Base 14.203806 0.00 105.68 0.00 264,085.11

22 Mar 2011 25 Mar 2011 CAD/CAN 0.01ITG CANADA

4,400.000 NHHV Local 13.803300 0.00 24.30 0.00 60,710.220.976950

Base 14.128973 0.00 24.87 0.00 62,142.61

23 Mar 2011 28 Mar 2011 CAD/CAN 0.01ITG CANADA

2,400.000 NHHV Local 13.802800 0.00 13.25 0.00 33,113.470.982050

Base 14.055089 0.00 13.49 0.00 33,718.72

24 Mar 2011 29 Mar 2011 CAD/CAN 0.01ITG CANADA

20,800.000 NHHV Local 13.892000 0.00 115.58 0.00 288,838.020.974800

Base 14.251128 0.00 118.57 0.00 296,304.90

25 Mar 2011 30 Mar 2011 CAD/CAN 0.01ITG CANADA

11,700.000 NHHV Local 14.153400 0.00 66.24 0.00 165,528.540.977850

Base 14.473999 0.00 67.74 0.00 169,278.05

28 Mar 2011 31 Mar 2011 CAD/CAN 0.01ITG CANADA

4,200.000 NHHV Local 14.004300 0.00 23.53 0.00 58,794.530.975750

Base 14.352344 0.00 24.11 0.00 60,255.73

29 Mar 2011 OPEN CAD/CAN 0.01CREDIT SUISSE SECURITIES (USA) LLC

7,000.000 NHHV Local 13.794500 0.00 48.28 0.00 96,513.220.976000

Base 14.133709 0.00 49.47 0.00 98,886.50

30 Mar 2011 OPEN CAD/CAN 0.01ITG CANADA

1,100.000 NHHV Local 13.871600 0.00 6.10 0.00 15,252.660.971400

Base 14.280008 0.00 6.28 0.00 15,701.73
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31 Mar 2011 OPEN CAD/CAN 0.01ITG CANADA

3,300.000 NHHV Local 13.857200 0.00 18.29 0.00 45,710.470.971800

Base 14.259313 0.00 18.82 0.00 47,036.91

16387P954 Total

600.44 0.000.00101,900.000 Local 1,406,645.35

Base 0.00 614.11 0.00 1,439,044.87

UNIT NPV29274D950 06 Jan 2011 06 Jan 2011 CAD/CANMERGER NON CASHENERPLUS RESOURCES FUND

13,053.000 NHHJ Local 30.748845 0.00 0.00 0.00 401,364.681.066091

Base 28.842604 0.00 0.00 0.00 376,482.51

COMMON STOCK NPV436913958 10 Feb 2011 15 Feb 2011 CAD/CAN 0.04CHICAGO ANALYTIC TRADING COMPANYHOME CAPITAL GROUP INC

13,200.000 NHEG Local 55.686700 0.00 528.00 0.00 734,536.440.995650

Base 55.929995 0.00 530.31 0.00 737,745.63

16 Feb 2011 22 Feb 2011 CAD/CAN 0.04CHICAGO ANALYTIC TRADING COMPANY

9,800.000 NHEG Local 58.682400 0.00 392.00 0.00 574,695.520.985450

Base 59.548836 0.00 397.79 0.00 583,180.80

436913958 Total

920.00 0.000.0023,000.000 Local 1,309,231.96

Base 0.00 928.10 0.00 1,320,926.43

EXP 26JAN1146579N905 26 Jan 2011 26 Jan 2011 CAD/CANRIGHTS EXERCISEDIVANHOE MINES LTD RTS

8,690.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.997000

Base 0.000000 0.00 0.00 0.00 0.00

UNIT NPV47214X951 04 Jan 2011 04 Jan 2011 CAD/CANMERGER NON CASHJAZZ AIR INCOME FUND

306,500.000 NHHV Local 4.440611 0.00 0.00 0.00 1,361,047.541.155076

Base 3.844431 0.00 0.00 0.00 1,178,318.24
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UNIT NPV707885950 10 Jan 2011 10 Jan 2011 CAD/CANMERGER NON CASHPENN WEST ENERGY TRUST

21,891.000 NHHJ Local 22.889466 0.00 0.00 0.00 501,073.311.057233

Base 21.650354 0.00 0.00 0.00 473,947.91

UNIT NPV74386K955 07 Jan 2011 07 Jan 2011 CAD/CANMERGER NON CASHPROVIDENT ENERGY TRUST UTS

35,778.000 NHHJ Local 7.670996 0.00 0.00 0.00 274,452.901.072312

Base 7.153698 0.00 0.00 0.00 255,945.02

COMMON STOCK NPV81234D950 14 Jan 2011 19 Jan 2011 CAD/CAN 0.04CHICAGO ANALYTIC TRADING COMPANYSEARS CANADA INC

10,800.000 NHEG Local 19.003300 0.00 432.00 0.00 204,803.640.991250

Base 19.171047 0.00 435.81 0.00 206,611.49

UNIT NPV930787957 04 Jan 2011 06 Jan 2011 CAD/CAN2 MERGER NON CASHWAJAX INCOME FUND

23,400.000 NHEG Local 37.538566 0.00 0.00 0.00 878,402.451.020932

Base 36.768923 0.00 0.00 0.00 860,392.80

CANADIAN DOLLAR  Total

0.00Local580,897.000

0.00Base

0.00

0.00

2,356.44

2,385.82

7,275,224.60

7,022,709.98

DANISH KRONE

COMMON STOCK DKK10.522157908 28 Feb 2011 03 Mar 2011 DKK/DK2 0.01SOCIETE GENERALE LONDON BRANCHAURIGA INDUSTRIES B

300.000 NHHV Local 87.000000 0.00 13.05 0.00 26,086.955.405550

Base 16.094569 0.00 2.41 0.00 4,825.96

21 Mar 2011 24 Mar 2011 DKK/DK2 0.01SOCIETE GENERALE LONDON BRANCH

200.000 NHHV Local 88.000000 0.00 8.80 0.00 17,591.205.257250

Base 16.738789 0.00 1.67 0.00 3,346.08

24 Mar 2011 29 Mar 2011 DKK/DK2 0.01SOCIETE GENERALE LONDON BRANCH

1,193.000 NHHV Local 88.500000 0.00 52.79 0.00 105,527.715.251650

Base 16.851847 0.00 10.05 0.00 20,094.20
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25 Mar 2011 30 Mar 2011 DKK/DK2 0.01DEUTSCHE BANK SECURITIES INC

3,500.000 NHHV Local 88.500000 0.00 123.90 0.00 309,626.105.272550

Base 16.785047 0.00 23.50 0.00 58,724.17

29 Mar 2011 OPEN DKK/DK2 0.01SOCIETE GENERALE LONDON BRANCH

700.000 NHHV Local 92.500000 0.00 32.38 0.00 64,717.625.293300

Base 17.474921 0.00 6.12 0.00 12,226.33

522157908 Total

230.92 0.000.005,893.000 Local 523,549.58

Base 0.00 43.75 0.00 99,216.74

COMMON STOCK DKK1.707752903 06 Jan 2011 11 Jan 2011 DKK/DK2 0.11CREDIT AGRICOLE INDOSUEZ CHEUVREUXNOVO NORDISK A/S B

10,600.000 NHHP Local 657.570500 0.00 6,970.25 0.00 6,963,277.055.719450

Base 114.970933 0.00 1,218.69 0.00 1,217,473.19

13 Jan 2011 18 Jan 2011 DKK/DK2 0.11CREDIT AGRICOLE INDOSUEZ CHEUVREUX

6,375.000 NHHP Local 634.492201 0.00 4,044.89 0.00 4,040,842.895.575600

Base 113.798013 0.00 725.46 0.00 724,736.87

14 Jan 2011 19 Jan 2011 DKK/DK2 0.11CREDIT AGRICOLE INDOSUEZ CHEUVREUX

16,271.000 NHHP Local 617.738200 0.00 10,051.22 0.00 10,041,167.035.589900

Base 110.509705 0.00 1,798.10 0.00 1,796,305.31

21 Jan 2011 26 Jan 2011 DKK/DK2 0.17PERSHING LLC

9,600.000 NHHP Local 610.378700 0.00 8,789.45 0.00 5,850,846.075.489400

Base 111.192243 0.00 1,601.17 0.00 1,065,844.37

24 Jan 2011 DKK/DK2 0.22CREDIT SUISSE SECURITIES (USA) LLC

13,800.000 NHHP Local 608.510100 0.00 16,794.88 0.00 8,380,644.505.459150

Base 111.466089 0.00 3,076.46 0.00 1,535,155.56
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24 Jan 2011 CANCEL DKK/DK2 0.22CREDIT SUISSE SECURITIES (USA) LLC

-13,800.000 NHHP Local 608.510100 0.00 -16,794.88 0.00 -8,380,644.505.459150

Base 111.466089 0.00 -3,076.46 0.00 -1,535,155.56

24 Jan 2011 27 Jan 2011 DKK/DK2 0.22CREDIT SUISSE SECURITIES (USA) LLC

13,800.000 NHHP Local 608.510100 0.00 16,794.88 0.00 8,380,644.505.459150

Base 111.466089 0.00 3,076.46 0.00 1,535,155.56

707752903 Total

46,650.69 0.000.0056,646.000 Local 35,276,777.54

Base 0.00 8,419.88 0.00 6,339,515.30

COMMON STOCK DKK10.B06JSP907 08 Mar 2011 11 Mar 2011 DKK/DK2 0.01CABRERA CAPITAL MARKETS LLCSYDBANK A/S

12,214.000 NHEH Local 131.334700 0.00 802.06 0.00 1,603,319.975.361300

Base 24.496801 0.00 149.60 0.00 299,054.33

09 Mar 2011 14 Mar 2011 DKK/DK2 0.01CABRERA CAPITAL MARKETS LLC

1,013.000 NHEH Local 130.700200 0.00 66.20 0.00 132,333.105.357450

Base 24.395972 0.00 12.36 0.00 24,700.76

B06JSP907 Total

868.26 0.000.0013,227.000 Local 1,735,653.07

Base 0.00 161.96 0.00 323,755.09

EXP 04APR11B3KWWJ905 28 Mar 2011 28 Mar 2011 DKK/DK2RIGHTS EXERCISEDDANSKE BANK A/S RTS

26,880.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.005.287200

Base 0.000000 0.00 0.00 0.00 0.00

DANISH KRONE  Total

0.00Local102,646.000

0.00Base

0.00

0.00

47,749.87

8,625.59

37,535,980.19

6,762,487.13

EURO CURRENCY
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AUSTRIA

COMMON STOCK471991000 08 Mar 2011 11 Mar 2011 EUR/AT2 0.02CABRERA CAPITAL MARKETS LLCRHI AG

1,952.000 NHEH Local 26.205902 0.00 25.58 0.00 51,128.340.718856

Base 36.455009 0.00 35.58 0.00 71,124.59

COMMON STOCK NPVB13WZ2902 04 Mar 2011 09 Mar 2011 EUR/AT2 0.02J.P. MORGAN CLEARING CORP.ZUMTOBEL AG

19,100.000 NHHV Local 21.599800 0.00 288.79 0.00 412,267.390.715256

Base 30.198698 0.00 403.76 0.00 576,391.38

21,052.000

0.00

0.00

439.34

314.37

0.00

0.00 463,395.73

647,515.97

Local

Base

AUSTRIA Total

BELGIUM

COMMON STOCK NPVACI009ZR8 28 Mar 2011 31 Mar 2011 EUR/BE5 0.10DEUTSCHE BANK SECURITIES INCCOLRUYT SA

8,200.000 NHHP Local 36.455300 0.00 597.87 0.00 298,335.590.709044

Base 51.414722 0.00 843.21 0.00 420,757.51

29 Mar 2011 EUR/BE5 0.10CARNEGIE FONDKOMISSION

9,400.000 NHHP Local 36.692300 0.00 689.82 0.00 344,217.800.709774

Base 51.695751 0.00 971.89 0.00 484,968.17

29 Mar 2011 CANCEL EUR/BE5 0.10CARNEGIE FONDKOMISSION

-9,400.000 NHHP Local 36.692300 0.00 -689.82 0.00 -344,217.800.709774

Base 51.695751 0.00 -971.89 0.00 -484,968.17

29 Mar 2011 OPEN EUR/BE5 0.103 SKANDINAVISKA ENSKILDA BANK

9,400.000 NHHP Local 36.692300 0.00 689.82 0.00 344,217.800.709774

Base 51.695751 0.00 971.89 0.00 484,968.17

ACI009ZR8 Total

1,287.69 0.000.0017,600.000 Local 642,553.39

Base 0.00 1,815.10 0.00 905,725.68
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COMMON STOCK NPVB1H4YG909 11 Mar 2011 16 Mar 2011 EUR/BE5 0.11JEFFERIES+ COMPANY INCCNP  CIE NATL A PORTEFEUILLE

8,500.000 NHEG Local 48.201400 0.00 655.54 0.00 409,056.360.721189

Base 66.836017 0.00 908.97 0.00 567,197.17

26,100.000

0.00

0.00

2,724.07

1,943.23

0.00

0.00 1,051,609.75

1,472,922.85

Local

Base

BELGIUM Total

FINLAND

COMMON STOCK EUR1.7507143907 14 Jan 2011 19 Jan 2011 EUR/FI2 0.01UBS AGM REAL OYJ B SHARES

118,200.000 NHEG Local 2.980700 0.00 563.71 0.00 351,755.030.750356

Base 3.972381 0.00 751.26 0.00 468,784.19

118,200.000

0.00

0.00

751.26

563.71

0.00

0.00 351,755.03

468,784.19

Local

Base

FINLAND Total

FRANCE

COMMON STOCK EUR5.0471310904 08 Mar 2011 11 Mar 2011 EUR/FR4 0.06CABRERA CAPITAL MARKETS LLCRUBIS

1,858.000 NHEH Local 82.852400 0.00 76.97 0.00 153,862.790.718856

Base 115.255907 0.00 107.07 0.00 214,038.40

COMMON STOCK EUR1.0479213001 29 Mar 2011 OPEN EUR/FR4 0.16JEFFERIES+ COMPANY INCSEB SA

5,600.000 NHEG Local 69.415900 0.00 621.97 0.00 388,107.070.709774

Base 97.800004 0.00 876.29 0.00 546,803.73

30 Mar 2011 OPEN EUR/FR4 0.16JEFFERIES+ COMPANY INC

6,000.000 NHEG Local 69.939000 0.00 671.41 0.00 418,962.590.709471

Base 98.579082 0.00 946.35 0.00 590,528.14

08 Mar 2011 11 Mar 2011 EUR/FR4 0.05CABRERA CAPITAL MARKETS LLC

5,994.000 NHEH Local 66.278100 0.00 198.64 0.00 397,072.290.718856

Base 92.199411 0.00 276.33 0.00 552,366.94
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479213001 Total

1,492.02 0.000.0017,594.000 Local 1,204,141.95

Base 0.00 2,098.97 0.00 1,689,698.81

COMMON STOCK NPV729433904 10 Feb 2011 15 Feb 2011 EUR/FR4 0.11CHICAGO ANALYTIC TRADING COMPANYZODIAC AEROSPACE

9,800.000 NHEG Local 51.313200 0.00 804.59 0.00 502,064.770.733434

Base 69.962941 0.00 1,097.02 0.00 684,539.81

COMMON STOCK NPVB01MJR901 28 Mar 2011 31 Mar 2011 EUR/FR4 0.21SANFORD C. BERNSTEIN LTDBIOMERIEUX

4,602.000 NHHP Local 75.571800 0.00 695.56 0.00 347,085.860.709044

Base 106.582666 0.00 980.98 0.00 489,512.44

29 Mar 2011 OPEN EUR/FR4 0.21SIX SIS AG

1,358.000 NHHP Local 75.261600 0.00 204.41 0.00 102,000.840.709774

Base 106.036006 0.00 287.99 0.00 143,708.90

30 Mar 2011 OPEN EUR/FR4 0.21SIX SIS AG

2,385.000 NHHP Local 75.353300 0.00 359.44 0.00 179,358.180.709320

Base 106.233153 0.00 506.74 0.00 252,859.33

B01MJR901 Total

1,259.41 0.000.008,345.000 Local 628,444.88

Base 0.00 1,775.71 0.00 886,080.67

COMMON STOCK EUR1.0B18SZ5909 18 Jan 2011 21 Jan 2011 EUR/FR4 0.04LOOP CAPITAL MARKETS LLCSTALLERGENES

1,786.000 NHEH Local 58.930700 0.00 52.63 0.00 105,197.600.746269

Base 78.967102 0.00 70.52 0.00 140,964.72

19 Jan 2011 24 Jan 2011 EUR/FR4 0.04LOOP CAPITAL MARKETS LLC

2,366.000 NHEH Local 58.946400 0.00 69.73 0.00 139,397.450.741015

Base 79.548187 0.00 94.10 0.00 188,116.91
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B18SZ5909 Total

122.36 0.000.004,152.000 Local 244,595.05

Base 0.00 164.62 0.00 329,081.63

41,749.000

0.00

0.00

5,243.39

3,755.35

0.00

0.00 2,733,109.44

3,803,439.32

Local

Base

FRANCE Total

GERMANY

PREFERENCE456894906 31 Jan 2011 EUR/DE5NEW TO ORD NON CASHFRESENIUS SE PREF

2,556.000 NHHJ Local 48.170551 0.00 0.00 0.00 123,123.930.704473

Base 68.378168 0.00 0.00 0.00 174,774.60

31 Jan 2011 CANCEL EUR/DE5NEW TO ORD NON CASH

-2,556.000 NHHJ Local 48.170551 0.00 0.00 0.00 -123,123.930.704473

Base 68.378168 0.00 0.00 0.00 -174,774.60

31 Jan 2011 31 Jan 2011 EUR/DE5CONVERSION NON CASH

2,556.000 NHHJ Local 48.170551 0.00 0.00 0.00 123,123.930.704473

Base 68.378168 0.00 0.00 0.00 174,774.60

456894906 Total

0.00 0.000.002,556.000 Local 123,123.93

Base 0.00 0.00 0.00 174,774.60

PREFERENCE457913903 08 Mar 2011 10 Mar 2011 EUR/DE5 0.01CABRERA CAPITAL MARKETS LLCPROSIEBEN SAT.1 MEDIA AG PFD

5,159.000 NHEH Local 21.387300 0.00 55.17 0.00 110,281.910.718856

Base 29.751856 0.00 76.75 0.00 153,413.08

COMMON STOCK NPV464731900 03 Jan 2011 05 Jan 2011 EUR/DE5 0.08CREDIT SUISSE SECURITIES (USA) LLCAXEL SPRINGER AG

647.000 NHHV Local 123.369600 0.00 39.91 0.00 79,780.220.747915

Base 164.951365 0.00 53.36 0.00 106,670.17
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20 Jan 2011 24 Jan 2011 EUR/DE5 0.10CABRERA CAPITAL MARKETS LLC

150.000 NHHV Local 124.200000 0.00 11.18 0.00 18,618.820.743854

Base 166.968249 0.00 15.03 0.00 25,030.21

25 Jan 2011 27 Jan 2011 EUR/DE5 0.10CABRERA CAPITAL MARKETS LLC

672.000 NHHV Local 120.006786 0.00 48.39 0.00 80,596.170.733003

Base 163.719365 0.00 66.02 0.00 109,953.40

01 Feb 2011 03 Feb 2011 EUR/DE5 0.10CABRERA CAPITAL MARKETS LLC

552.000 NHHV Local 119.670688 0.00 39.63 0.00 66,018.590.725005

Base 165.061880 0.00 54.66 0.00 91,059.50

15 Feb 2011 17 Feb 2011 EUR/DE5 0.08CITIGROUPGLOBAL MARKETS LIMITED

517.000 NHHV Local 122.664700 0.00 31.71 0.00 63,385.940.741070

Base 165.523770 0.00 42.79 0.00 85,533.00

22 Feb 2011 24 Feb 2011 EUR/DE5 0.06CREDIT AGRICOLE INDOSUEZ CHEUVREUX

483.000 NHHV Local 114.907101 0.00 22.20 0.00 55,477.930.731984

Base 156.980345 0.00 30.33 0.00 75,791.18

24 Feb 2011 28 Feb 2011 EUR/DE5 0.08CREDIT SUISSE SECURITIES (EUROPE) L

300.000 NHHV Local 113.010900 0.00 16.95 0.00 33,886.320.725005

Base 155.876028 0.00 23.38 0.00 46,739.43

24 Feb 2011 28 Feb 2011 EUR/DE5 0.11J.P. MORGAN CLEARING CORP.

1,700.000 NHHV Local 112.950000 0.00 134.41 0.00 191,880.590.725005

Base 155.792029 0.00 185.39 0.00 264,661.06

25 Feb 2011 01 Mar 2011 EUR/DE5 0.08UBS AG

172.000 NHHV Local 117.500000 0.00 10.11 0.00 20,199.890.726797

Base 161.668251 0.00 13.91 0.00 27,793.03

28 Feb 2011 02 Mar 2011 EUR/DE5 0.07MERRILL LYNCH INTERNATIONAL

828.000 NHHV Local 117.910500 0.00 39.05 0.00 97,590.840.725005

Base 162.634051 0.00 53.86 0.00 134,607.13
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464731900 Total

393.54 0.000.006,021.000 Local 707,435.31

Base 0.00 538.73 0.00 967,838.11

COMMON STOCK NPV475513909 10 Feb 2011 14 Feb 2011 EUR/DE5 0.25CHICAGO ANALYTIC TRADING COMPANYSOFTWARE AG

1,800.000 NHEG Local 116.130500 0.00 334.46 0.00 208,700.440.733434

Base 158.338037 0.00 456.02 0.00 284,552.45

COMMON STOCK NPV509233904 08 Mar 2011 10 Mar 2011 EUR/DE5 0.06CABRERA CAPITAL MARKETS LLCVOSSLOH AG

1,909.000 NHEH Local 90.741702 0.00 86.61 0.00 173,139.300.718856

Base 126.230708 0.00 120.48 0.00 240,853.94

09 Mar 2011 11 Mar 2011 EUR/DE5 0.06CABRERA CAPITAL MARKETS LLC

3,731.000 NHEH Local 90.978400 0.00 169.72 0.00 339,270.690.719088

Base 126.519146 0.00 236.02 0.00 471,806.91

509233904 Total

256.33 0.000.005,640.000 Local 512,409.99

Base 0.00 356.50 0.00 712,660.85

PREFERENCE516921905 14 Jan 2011 18 Jan 2011 EUR/DE5 0.13JEFFERIES+ COMPANY INCDRAEGERWERK AG + CO KGAA

6,700.000 NHEG Local 61.989700 0.00 664.53 0.00 414,666.460.750356

Base 82.613719 0.00 885.62 0.00 552,626.30

18 Jan 2011 20 Jan 2011 EUR/DE5 0.13JEFFERIES+ COMPANY INC

2,200.000 NHEG Local 62.954400 0.00 221.60 0.00 138,278.080.746269

Base 84.358857 0.00 296.94 0.00 185,292.54

19 Jan 2011 21 Jan 2011 EUR/DE5 0.13JEFFERIES+ COMPANY INC

3,100.000 NHEG Local 60.668500 0.00 300.92 0.00 187,771.430.741015

Base 81.872162 0.00 406.09 0.00 253,397.61
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516921905 Total

1,187.05 0.000.0012,000.000 Local 740,715.97

Base 0.00 1,588.65 0.00 991,316.45

COMMON STOCK NPV548552900 10 Feb 2011 14 Feb 2011 EUR/DE5 0.09CHICAGO ANALYTIC TRADING COMPANYAURUBIS AG

4,400.000 NHEG Local 40.275300 0.00 283.54 0.00 176,927.780.733434

Base 54.913326 0.00 386.59 0.00 241,232.04

08 Mar 2011 10 Mar 2011 EUR/DE5 0.03CABRERA CAPITAL MARKETS LLC

8,947.000 NHEH Local 36.765001 0.00 164.47 0.00 328,771.990.718856

Base 51.143763 0.00 228.79 0.00 457,354.45

548552900 Total

448.01 0.000.0013,347.000 Local 505,699.77

Base 0.00 615.38 0.00 698,586.49

COMMON STOCK NPV556352904 24 Mar 2011 28 Mar 2011 EUR/DE5 0.06CABRERA CAPITAL MARKETS LLCMAN SE

52,900.000 NHEB Local 85.078000 0.00 2,250.31 0.00 4,498,375.890.704225

Base 120.810820 0.00 3,195.44 0.00 6,387,696.96

COMMON STOCK NPV593240906 22 Feb 2011 24 Feb 2011 EUR/DE5 0.02UBS AGBECHTLE AG

1,176.000 NHHV Local 26.839900 0.00 15.78 0.00 31,547.940.731984

Base 36.667332 0.00 21.56 0.00 43,099.22

23 Feb 2011 25 Feb 2011 EUR/DE5 0.02CREDIT SUISSE SECURITIES (EUROPE) L

1,500.000 NHHV Local 27.443700 0.00 20.58 0.00 41,144.970.726850

Base 37.757034 0.00 28.31 0.00 56,607.24

24 Feb 2011 28 Feb 2011 EUR/DE5 0.02UBS AG

1,886.000 NHHV Local 27.928001 0.00 26.34 0.00 52,645.870.725005

Base 38.521115 0.00 36.33 0.00 72,614.49
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25 Feb 2011 01 Mar 2011 EUR/DE5 0.02CREDIT SUISSE SECURITIES (EUROPE) L

200.000 NHHV Local 28.252500 0.00 2.83 0.00 5,647.670.726797

Base 38.872615 0.00 3.89 0.00 7,770.63

28 Feb 2011 02 Mar 2011 EUR/DE5 0.02CREDIT SUISSE SECURITIES (EUROPE) L

200.000 NHHV Local 28.076400 0.00 2.81 0.00 5,612.470.725005

Base 38.725802 0.00 3.88 0.00 7,741.28

02 Mar 2011 04 Mar 2011 EUR/DE5 0.02UBS AG

300.000 NHHV Local 27.606100 0.00 4.14 0.00 8,277.690.721033

Base 38.286875 0.00 5.74 0.00 11,480.32

07 Mar 2011 09 Mar 2011 EUR/DE5 0.03J.P. MORGAN CLEARING CORP.

5,338.000 NHHV Local 27.670000 0.00 103.39 0.00 147,599.070.715512

Base 38.671609 0.00 144.50 0.00 206,284.55

08 Mar 2011 10 Mar 2011 EUR/DE5 0.03J.P. MORGAN CLEARING CORP.

6,700.000 NHHV Local 27.528600 0.00 129.11 0.00 184,312.510.718856

Base 38.295013 0.00 179.60 0.00 256,396.98

593240906 Total

304.98 0.000.0017,300.000 Local 476,788.19

Base 0.00 423.81 0.00 661,994.71

EXP 19JAN2011983PJA905 19 Jan 2011 19 Jan 2011 EUR/DE5RIGHTS EXERCISEDKHD HUMBOLDT WEDAG INTL RTS

19,874.000 NHEH Local 0.000000 0.00 0.00 0.00 0.000.746770

Base 0.000000 0.00 0.00 0.00 0.00

19 Jan 2011 19 Jan 2011 EUR/DE5LAPSED RIGHTS

1.000 NHEH Local 0.000000 0.00 0.00 0.00 0.000.746770

Base 0.000000 0.00 0.00 0.00 0.00
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983PJA905 Total

0.00 0.000.0019,875.000 Local 0.00

Base 0.00 0.00 0.00 0.00

COMMON STOCKB09DHL908 16 Feb 2011 18 Feb 2011 EUR/DE5 0.04CABRERA CAPITAL MARKETS LLCMTU AERO ENGINES HOLDING AG

7,124.000 NHHV Local 51.539899 0.00 220.30 0.00 366,949.940.738198

Base 69.818530 0.00 298.43 0.00 497,088.78

22 Mar 2011 24 Mar 2011 EUR/DE5 0.05J.P. MORGAN CLEARING CORP.

17,176.000 NHHV Local 46.982500 0.00 564.88 0.00 806,406.540.703655

Base 66.769226 0.00 802.78 0.00 1,146,025.45

B09DHL908 Total

785.18 0.000.0024,300.000 Local 1,173,356.48

Base 0.00 1,101.21 0.00 1,643,114.23

COMMON STOCK NPVB1Z3JV905 04 Mar 2011 08 Mar 2011 EUR/DE5 0.02CABRERA CAPITAL MARKETS LLCTOGNUM AG

1,922.000 NHHV Local 18.587497 0.00 21.44 0.00 35,703.730.715256

Base 25.987195 0.00 29.98 0.00 49,917.41

24 Mar 2011 28 Mar 2011 EUR/DE5 0.02CABRERA CAPITAL MARKETS LLC

32,312.000 NHHV Local 25.141000 0.00 487.41 0.00 811,868.580.704225

Base 35.700238 0.00 692.12 0.00 1,152,853.96

25 Mar 2011 29 Mar 2011 EUR/DE5 0.02CABRERA CAPITAL MARKETS LLC

13,037.000 NHHV Local 25.203300 0.00 197.15 0.00 328,378.270.707014

Base 35.647526 0.00 278.85 0.00 464,457.95

25 Mar 2011 29 Mar 2011 EUR/DE5 0.02UBS AG

3,229.000 NHHV Local 25.202400 0.00 40.69 0.00 81,337.860.707014

Base 35.646253 0.00 57.55 0.00 115,044.20
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B1Z3JV905 Total

746.69 0.000.0050,500.000 Local 1,257,288.44

Base 0.00 1,058.50 0.00 1,782,273.52

COMMON STOCK NPVB3B20H900 14 Jan 2011 18 Jan 2011 EUR/DE5 0.14JEFFERIES+ COMPANY INCSMA SOLAR TECHNOLOGY AG

1,700.000 NHEG Local 63.554500 0.00 172.87 0.00 107,869.780.750356

Base 84.699129 0.00 230.38 0.00 143,758.14

EXP 21MAR11B61T9M905 21 Mar 2011 21 Mar 2011 EUR/DE5LAPSED RIGHTSTUI AG RTS

27,307.000 NHEH Local 0.000000 0.00 0.00 0.00 0.000.707310

Base 0.000000 0.00 0.00 0.00 0.00

21 Mar 2011 21 Mar 2011 EUR/DE5LAPSED RIGHTS

16,531.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.707310

Base 0.000000 0.00 0.00 0.00 0.00

B61T9M905 Total

0.00 0.000.0043,838.000 Local 0.00

Base 0.00 0.00 0.00 0.00

256,936.000

0.00

0.00

9,641.37

6,934.59

0.00

0.00 10,422,046.10

14,601,979.59

Local

Base

GERMANY Total

GREECE

EXP 31JAN11983LNV903 20 Jan 2011 25 Jan 2011 EUR/GR2RIGHTS SOLDBANK OF PIRAEUS RTS

8,008.000 NHHJ Local 1.118208 0.00 0.00 0.00 8,954.610.743854

Base 1.503263 0.00 0.00 0.00 12,038.13

8,008.000

0.00

0.00

0.00

0.00

0.00

0.00 8,954.61

12,038.13

Local

Base

GREECE Total

ITALY
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COMMON STOCK EUR.26457269900 08 Mar 2011 11 Mar 2011 EUR/IT4CABRERA CAPITAL MARKETS LLCBUONGIORNO SPA

26,436.000 NHEH Local 1.267900 0.00 16.76 0.00 33,501.440.718856

Base 1.763775 0.00 23.31 0.00 46,603.83

09 Mar 2011 14 Mar 2011 EUR/IT4CABRERA CAPITAL MARKETS LLC

123,457.000 NHEH Local 1.264300 0.00 78.04 0.00 156,008.650.719088

Base 1.758199 0.00 108.53 0.00 216,953.49

457269900 Total

94.80 0.000.00149,893.000 Local 189,510.09

Base 0.00 131.84 0.00 263,557.32

COMMON STOCK EUR1.B234WN909 08 Mar 2011 11 Mar 2011 EUR/IT4 0.02CABRERA CAPITAL MARKETS LLCDIASORIN SPA

5,273.000 NHEH Local 32.475100 0.00 85.62 0.00 171,155.580.718856

Base 45.176085 0.00 119.11 0.00 238,094.39

EXP 11FEB11B3WD3H900 31 Jan 2011 03 Feb 2011 EUR/IT4NOMURA INTERNATIONAL PLCBANCO POPOLARE  SCARL RTS

31,455.000 NHHJ Local 1.103000 0.00 0.00 0.00 34,694.870.729129

Base 1.512764 0.00 0.00 0.00 47,583.99

186,621.000

0.00

0.00

250.95

180.42

0.00

0.00 395,360.54

549,235.70

Local

Base

ITALY Total

NETHERLANDS

REIT EUR5.0492717004 18 Jan 2011 21 Jan 2011 EUR/NL5 0.01LOOP CAPITAL MARKETS LLCVASTNED OFFICES/INDUSTRIAL

1,729.000 NHEH Local 12.821700 0.00 11.08 0.00 22,157.640.746269

Base 17.181070 0.00 14.85 0.00 29,691.22

19 Jan 2011 24 Jan 2011 EUR/NL5 0.01LOOP CAPITAL MARKETS LLC

2,376.000 NHEH Local 12.814301 0.00 15.22 0.00 30,431.560.741015

Base 17.292904 0.00 20.54 0.00 41,067.40
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20 Jan 2011 25 Jan 2011 EUR/NL5 0.01LOOP CAPITAL MARKETS LLC

8,361.000 NHEH Local 12.805300 0.00 53.53 0.00 107,011.580.743854

Base 17.214803 0.00 71.96 0.00 143,861.00

492717004 Total

79.83 0.000.0012,466.000 Local 159,600.78

Base 0.00 107.35 0.00 214,619.62

COMMON STOCK EUR.1553121906 15 Feb 2011 18 Feb 2011 EUR/NL5 0.01SOCIETE GENERALE LONDON BRANCHBINCKBANK NV

1,748.000 NHHV Local 12.432700 0.00 10.87 0.00 21,721.490.741070

Base 16.776688 0.00 14.67 0.00 29,310.98

16 Feb 2011 21 Feb 2011 EUR/NL5 0.01DEUTSCHE BANK SECURITIES INC

1,500.000 NHHV Local 12.468000 0.00 7.48 0.00 18,694.520.738198

Base 16.889778 0.00 10.13 0.00 25,324.53

21 Feb 2011 24 Feb 2011 EUR/NL5 0.02KEMPEN + CO N.V.

11,800.000 NHHV Local 12.247700 0.00 144.53 0.00 144,378.330.731395

Base 16.745671 0.00 197.61 0.00 197,401.31

22 Feb 2011 25 Feb 2011 EUR/NL5 0.02KEMPEN + CO N.V.

22,200.000 NHHV Local 12.180000 0.00 270.40 0.00 270,125.600.731984

Base 16.639708 0.00 369.41 0.00 369,032.11

25 Feb 2011 02 Mar 2011 EUR/NL5 0.01CREDIT SUISSE SECURITIES (EUROPE) L

7,379.000 NHHV Local 12.055200 0.00 35.58 0.00 88,919.740.726797

Base 16.586750 0.00 48.95 0.00 122,344.67

28 Feb 2011 03 Mar 2011 EUR/NL5 0.01INVESTMENT TECHNOLOGY GROUP LTD

919.000 NHHV Local 12.100000 0.00 4.45 0.00 11,115.450.725005

Base 16.689540 0.00 6.14 0.00 15,331.55
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09 Mar 2011 14 Mar 2011 EUR/NL5 0.02KEMPEN + CO N.V.

16,254.000 NHHV Local 11.880000 0.00 193.10 0.00 192,904.420.719088

Base 16.520927 0.00 268.53 0.00 268,262.60

553121906 Total

666.41 0.000.0061,800.000 Local 747,859.55

Base 0.00 915.44 0.00 1,027,007.75

COMMON STOCK EUR.25B156T5907 03 Jan 2011 06 Jan 2011 EUR/NL5 0.01CREDIT SUISSE SECURITIES (USA) LLCSBM OFFSHORE NV

9,120.000 NHHV Local 17.194200 0.00 78.41 0.00 156,732.690.747915

Base 22.989511 0.00 104.84 0.00 209,559.50

12 Jan 2011 17 Jan 2011 EUR/NL5 0.01CABRERA CAPITAL MARKETS LLC

40,000.000 NHHV Local 18.327400 0.00 439.86 0.00 732,656.140.765316

Base 23.947494 0.00 574.74 0.00 957,325.00

B156T5907 Total

518.27 0.000.0049,120.000 Local 889,388.83

Base 0.00 679.58 0.00 1,166,884.50

COMMON STOCK EUR.4B1FY8X907 18 Jan 2011 21 Jan 2011 EUR/NL5 0.01LOOP CAPITAL MARKETS LLCWAVIN NV

4,292.000 NHEH Local 11.512600 0.00 24.71 0.00 49,387.370.746269

Base 15.426877 0.00 33.11 0.00 66,179.05

19 Jan 2011 24 Jan 2011 EUR/NL5 0.01LOOP CAPITAL MARKETS LLC

631.000 NHEH Local 11.566200 0.00 3.65 0.00 7,294.620.741015

Base 15.608591 0.00 4.93 0.00 9,844.09

B1FY8X907 Total

28.36 0.000.004,923.000 Local 56,681.99

Base 0.00 38.04 0.00 76,023.14
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COMMON STOCK EUR.06B1VV9V908 18 Jan 2011 21 Jan 2011 EUR/NL5 0.02LOOP CAPITAL MARKETS LLCSLIGRO FOOD GROUP NV

1,504.000 NHEH Local 25.692101 0.00 19.32 0.00 38,621.600.746269

Base 34.427400 0.00 25.89 0.00 51,752.92

19 Jan 2011 24 Jan 2011 EUR/NL5 0.02LOOP CAPITAL MARKETS LLC

996.000 NHEH Local 25.923203 0.00 12.91 0.00 25,806.600.741015

Base 34.983371 0.00 17.42 0.00 34,826.02

B1VV9V908 Total

32.23 0.000.002,500.000 Local 64,428.20

Base 0.00 43.31 0.00 86,578.94

130,809.000

0.00

0.00

1,783.72

1,325.10

0.00

0.00 1,917,959.35

2,571,113.95

Local

Base

NETHERLANDS Total

PORTUGAL

COMMON STOCK EUR1.0410359905 29 Mar 2011 EUR/PT4CREDIT SUISSEEDP ENERGIAS DE PORTUGAL SA

8,000.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.710808

Base 0.000000 0.00 0.00 0.00 0.00

COMMON STOCK EUR.03581718905 29 Mar 2011 EUR/PT4CREDIT SUISSEPORTUGAL TELECOM SGPS SA REG

390,000.000 NHEB Local 0.000000 0.00 0.00 0.00 0.000.710808

Base 0.000000 0.00 0.00 0.00 0.00

COMMON STOCK EUR1.0597399906 18 Jan 2011 21 Jan 2011 EUR/PT4CREDIT AGRICOLE INDOSUEZ CHEUVREUXSONAE

93,805.000 NHEH Local 0.773500 0.00 36.28 0.00 72,521.890.746269

Base 1.036490 0.00 48.62 0.00 97,179.29

19 Jan 2011 24 Jan 2011 EUR/PT4LOOP CAPITAL MARKETS LLC

36,147.000 NHEH Local 0.775200 0.00 14.01 0.00 28,007.140.741015

Base 1.046133 0.00 18.91 0.00 37,795.65
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597399906 Total

50.29 0.000.00129,952.000 Local 100,529.03

Base 0.00 67.53 0.00 134,974.94

527,952.000

0.00

0.00

67.53

50.29

0.00

0.00 100,529.03

134,974.94

Local

Base

PORTUGAL Total

SPAIN

COMMON STOCK EUR.78406495903 24 Jan 2011 24 Jan 2011 EUR/ES5MERGER NON CASHIBERIA LINEAS AER DE ESPANA

51,404.000 NHHJ Local 1.982999 0.00 0.00 0.00 101,934.130.687758

Base 2.883280 0.00 0.00 0.00 148,212.20

COMMON STOCK EUR.6514021906 10 Feb 2011 15 Feb 2011 EUR/ES5 0.09CREDIT AGRICLE INDOSUEZPROSEGUR COMP SEGURIDAD REGD

9,300.000 NHEG Local 41.958000 0.00 624.33 0.00 389,585.070.733434

Base 57.207602 0.00 851.24 0.00 531,179.45

COMMON STOCK EUR1.0549557908 15 Feb 2011 18 Feb 2011 EUR/ES5 0.01CITIGROUPGLOBAL MARKETS LIMITEDCAMPOFRIO FOOD GROUP SA

200.000 NHHV Local 8.160600 0.00 0.82 0.00 1,631.300.741070

Base 11.011915 0.00 1.11 0.00 2,201.28

25 Feb 2011 02 Mar 2011 EUR/ES5 0.01CITIGROUPGLOBAL MARKETS LIMITED

900.000 NHHV Local 7.902600 0.00 3.56 0.00 7,108.780.726797

Base 10.873187 0.00 4.90 0.00 9,780.97

02 Mar 2011 07 Mar 2011 EUR/ES5 0.01CITIGROUPGLOBAL MARKETS LIMITED

200.000 NHHV Local 8.165000 0.00 0.82 0.00 1,632.180.721033

Base 11.324031 0.00 1.14 0.00 2,263.67

03 Mar 2011 08 Mar 2011 EUR/ES5 0.01CITIGROUPGLOBAL MARKETS LIMITED

2,700.000 NHHV Local 8.220000 0.00 11.10 0.00 22,182.900.717051

Base 11.463620 0.00 15.48 0.00 30,936.29
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07 Mar 2011 10 Mar 2011 EUR/ES5 0.01CITIGROUPGLOBAL MARKETS LIMITED

657.000 NHHV Local 8.200000 0.00 2.69 0.00 5,384.710.715512

Base 11.460325 0.00 3.76 0.00 7,525.67

23 Mar 2011 28 Mar 2011 EUR/ES5 0.01CITIGROUPGLOBAL MARKETS LIMITED

1,300.000 NHHV Local 7.850000 0.00 5.10 0.00 10,199.900.708040

Base 11.086944 0.00 7.20 0.00 14,405.82

24 Mar 2011 29 Mar 2011 EUR/ES5 0.01CITIGROUPGLOBAL MARKETS LIMITED

1,326.000 NHHV Local 7.933801 0.00 5.26 0.00 10,514.960.704225

Base 11.266003 0.00 7.47 0.00 14,931.25

28 Mar 2011 31 Mar 2011 EUR/ES5 0.01CITIGROUPGLOBAL MARKETS LIMITED

42.000 NHHV Local 8.000000 0.00 0.17 0.00 335.830.709044

Base 11.282798 0.00 0.24 0.00 473.64

30 Mar 2011 OPEN EUR/ES5 0.01CITIGROUPGLOBAL MARKETS LIMITED

1,356.000 NHHV Local 7.912700 0.00 5.36 0.00 10,724.260.709320

Base 11.155332 0.00 7.56 0.00 15,119.07

31 Mar 2011 OPEN EUR/ES5 0.01CITIGROUPGLOBAL MARKETS LIMITED

200.000 NHHV Local 7.977000 0.00 0.80 0.00 1,594.600.705020

Base 11.314573 0.00 1.13 0.00 2,261.78

549557908 Total

35.68 0.000.008,881.000 Local 71,309.42

Base 0.00 49.99 0.00 99,899.44

EXP 31JAN11983CVX900 25 Jan 2011 31 Jan 2011 EUR/ES53 RIGHTS SOLDBANCO SANTANDER RTS

561,767.000 NHEB Local 0.135636 0.00 0.00 0.00 76,195.830.733003

Base 0.185042 0.00 0.00 0.00 103,950.23
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04 Feb 2011 04 Feb 2011 EUR/ES5SUBSCRIPTION (NON CASH)

335,345.000 NHHJ Local 0.130000 0.00 0.00 0.00 43,594.850.752078

Base 0.172854 0.00 0.00 0.00 57,965.86

983CVX900 Total

0.00 0.000.00897,112.000 Local 119,790.68

Base 0.00 0.00 0.00 161,916.09

EXP 19FEB11983ZZG902 14 Feb 2011 17 Feb 2011 EUR/ES5RIGHTS SOLDSACYR VALLEHERMOSO RTS

138,480.000 NHEH Local 0.080823 0.00 0.00 0.00 11,192.390.742198

Base 0.108897 0.00 0.00 0.00 15,080.06

EXP 06APR11B3STYH906 09 Mar 2011 14 Mar 2011 EUR/ES5MERRILL LYNCH INTERNATIONALBANCO PASTOR RTS

93,800.000 NHHV Local 0.015000 0.00 0.56 0.00 1,406.440.719088

Base 0.020860 0.00 0.78 0.00 1,955.87

10 Mar 2011 15 Mar 2011 EUR/ES5MERRILL LYNCH INTERNATIONAL

4,918.000 NHHV Local 0.015000 0.00 0.03 0.00 73.740.723432

Base 0.020734 0.00 0.04 0.00 101.93

B3STYH906 Total

0.59 0.000.0098,718.000 Local 1,480.18

Base 0.00 0.82 0.00 2,057.80

EUR0.50 (RFD)B3TZNF907 08 Feb 2011 08 Feb 2011 EUR/ES5NEW TO ORD NON CASHBANCO SANTANDER

5,159.000 NHHJ Local 8.450251 0.00 0.00 0.00 43,594.850.752078

Base 11.235870 0.00 0.00 0.00 57,965.86

1,209,054.000

0.00

0.00

902.05

660.60

0.00

0.00 738,886.72

1,016,310.90

Local

Base

SPAIN Total

UNITED KINGDOM
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EXP 31JAN11983TAU902 26 Jan 2011 09 Feb 2011 EUR/GBB1 EXCHANGE OFFER (NON CASH)BANCO SANTANDER RTS

114.000 NHHJ Local 0.130000 0.00 0.00 0.00 14.820.751903

Base 0.172895 0.00 0.00 0.00 19.71

99UFPK906 11 Jan 2011 11 Jan 2011 EUR/BOSAUTREPAT-DISTRIBUTIONMACQUARIE EURO INFRASTR FD LP

121,090.430 NHHU Local 1.000000 0.00 0.00 0.00 121,090.430.773335

Base 1.293100 0.00 0.00 0.00 156,582.04

24 Jan 2011 EUR/EURAUTREPAT-DISTRIBUTION

1,143,288.590 NHHU Local 1.000000 0.00 0.00 0.00 1,143,288.590.733891

Base 1.362600 0.00 0.00 0.00 1,557,845.03

24 Jan 2011 CANCEL EUR/EURAUTREPAT-DISTRIBUTION

-1,143,288.590 NHHU Local 1.000000 0.00 0.00 0.00 -1,143,288.590.733891

Base 1.362600 0.00 0.00 0.00 -1,557,845.03

99UFPK906 Total

0.00 0.000.00121,090.430 Local 121,090.43

Base 0.00 0.00 0.00 156,582.04

COMMON STOCKACI00FHK9 10 Feb 2011 EUR/GBBNEW TO ORD NON CASHBANCO SANTANDER

1.000 NHHJ Local 14.820000 0.00 0.00 0.00 14.820.751903

Base 19.710000 0.00 0.00 0.00 19.71

10 Feb 2011 CANCEL EUR/GBBNEW TO ORD NON CASH

-1.000 NHHJ Local 14.820000 0.00 0.00 0.00 -14.820.751903

Base 19.710000 0.00 0.00 0.00 -19.71

09 Feb 2011 10 Feb 2011 EUR/GBBNEW TO ORD NON CASH

1.000 NHHJ Local 14.820000 0.00 0.00 0.00 14.820.751903

Base 19.710000 0.00 0.00 0.00 19.71
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ACI00FHK9 Total

0.00 0.000.001.000 Local 14.82

Base 0.00 0.00 0.00 19.71

121,205.430

0.00

0.00

0.00

0.00

0.00

0.00 121,120.07

156,621.46

Local

Base

UNITED KINGDOM Total

EURO CURRENCY  Total

0.00Local2,647,686.430

0.00Base

0.00

0.00

15,727.66

21,803.68

18,304,726.37

25,434,937.00

HONG KONG DOLLAR

COMMON STOCK USD.01633987003 24 Mar 2011 28 Mar 2011 HKD/HK1PERSHING LLCFIRST PACIFIC CO

394,000.000 NHEH Local 6.302300 0.00 2,483.11 2,682.65 2,477,940.447.793750

Base 0.808635 0.00 318.60 344.21 317,939.43

COMMON STOCK HKD.1646587006 10 Feb 2011 14 Feb 2011 HKD/HK1BNP PARIBAS PEREGRINE SECURITIESGALAXY ENTERTAINMENT GROUP L

480,000.000 NHEG Local 11.085700 0.00 8,673.45 5,587.95 5,306,874.607.790300

Base 1.423013 0.00 1,113.37 717.29 681,215.69

COMMON STOCK HKD.5652503905 11 Mar 2011 15 Mar 2011 HKD/HK1NOMURA SECURITIES INTERNATIONAL INCCHONG HING BANK LTD

60,000.000 NHEG Local 19.974500 0.00 1,917.55 1,295.01 1,195,257.447.788250

Base 2.564697 0.00 246.21 166.28 153,469.32

14 Mar 2011 16 Mar 2011 HKD/HK1NOMURA SECURITIES INTERNATIONAL INC

20,000.000 NHEG Local 19.833500 0.00 634.67 429.13 395,606.207.791200

Base 2.545628 0.00 81.46 55.08 50,776.03

15 Mar 2011 17 Mar 2011 HKD/HK1NOMURA SECURITIES INTERNATIONAL INC

19,000.000 NHEG Local 19.638200 0.00 597.00 403.80 372,125.007.796300

Base 2.518913 0.00 76.57 51.79 47,730.97
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16 Mar 2011 18 Mar 2011 HKD/HK1NOMURA SECURITIES INTERNATIONAL INC

9,000.000 NHEG Local 19.650000 0.00 282.96 191.46 176,375.587.796650

Base 2.520313 0.00 36.29 24.56 22,621.97

17 Mar 2011 21 Mar 2011 HKD/HK1NOMURA SECURITIES INTERNATIONAL INC

25,000.000 NHEG Local 19.220700 0.00 768.83 519.47 479,229.207.801750

Base 2.463640 0.00 98.55 66.58 61,425.86

18 Mar 2011 22 Mar 2011 HKD/HK1NOMURA SECURITIES INTERNATIONAL INC

11,000.000 NHEG Local 19.313300 0.00 339.92 229.66 211,876.727.800150

Base 2.476016 0.00 43.58 29.44 27,163.16

21 Mar 2011 23 Mar 2011 HKD/HK1NOMURA SECURITIES INTERNATIONAL INC

11,000.000 NHEG Local 19.175400 0.00 337.49 228.41 210,363.507.798350

Base 2.458905 0.00 43.28 29.29 26,975.39

22 Mar 2011 24 Mar 2011 HKD/HK1NOMURA SECURITIES INTERNATIONAL INC

26,000.000 NHEG Local 19.185300 0.00 798.10 539.11 497,480.597.792850

Base 2.461911 0.00 102.41 69.18 63,838.08

23 Mar 2011 25 Mar 2011 HKD/HK1NOMURA SECURITIES INTERNATIONAL INC

14,000.000 NHEG Local 19.206300 0.00 430.22 291.02 268,166.967.792600

Base 2.464684 0.00 55.21 37.35 34,413.03

28 Mar 2011 30 Mar 2011 HKD/HK1GOLDMAN SACHS + CO

4,000.000 NHEG Local 19.296000 0.00 123.49 83.36 76,977.157.799650

Base 2.473957 0.00 15.83 10.69 9,869.31

652503905 Total

6,230.23 4,210.430.00199,000.000 Local 3,883,458.34

Base 0.00 799.39 540.24 498,283.12
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COMMON STOCK HKD.1653615906 24 Mar 2011 28 Mar 2011 HKD/HK1PERSHING LLCLUK FOOK HOLDINGS INTL LTD

162,000.000 NHEH Local 22.122200 0.00 3,583.80 3,870.70 3,576,341.907.793750

Base 2.838454 0.00 459.83 496.64 458,873.06

COMMON STOCK HKD.01667147904 24 Mar 2011 28 Mar 2011 HKD/HK1PERSHING LLCCHINA WATER AFFAIRS GROUP

454,000.000 NHEH Local 2.955100 0.00 1,341.62 1,449.33 1,338,824.457.793750

Base 0.379163 0.00 172.14 185.96 171,781.81

EXP07FEB11983JWR907 07 Feb 2011 07 Feb 2011 HKD/HK1RIGHTS EXERCISEDSHANGRI LA ASIA LTD RTS

10,166.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.007.786350

Base 0.000000 0.00 0.00 0.00 0.00

EXP11MAR2011983XFN904 07 Mar 2011 09 Mar 2011 HKD/HK1GOLDMAN SACHS + COWHARF HOLDINGS LTD RTS

3,619.000 NHHJ Local 14.513200 0.00 52.52 57.21 52,413.547.786200

Base 1.863964 0.00 6.75 7.35 6,731.59

EX DATE 01MAR11987JYS909 11 Mar 2011 14 Mar 2011 HKD/HK1LAPSED RIGHTSHUTCHISON PORT HOLDINGS TRUST

10,700.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.007.788050

Base 0.000000 0.00 0.00 0.00 0.00

COMMON STOCK HKD.1B0110Z909 24 Mar 2011 28 Mar 2011 HKD/HK1PERSHING LLCPACIFIC CENTURY PREMIUM DEVE

368,000.000 NHEH Local 1.512400 0.00 556.56 601.53 555,405.117.793750

Base 0.194053 0.00 71.41 77.18 71,262.89

COMMON STOCK HKD.1B0190C903 24 Mar 2011 28 Mar 2011 HKD/HK1PERSHING LLCTECHTRONIC INDUSTRIES CO

285,000.000 NHEH Local 9.784300 0.00 2,788.53 3,012.08 2,782,724.897.793750

Base 1.255403 0.00 357.79 386.47 357,045.70

COMMON STOCK HKD.1B5497Y904 24 Mar 2011 28 Mar 2011 HKD/HK1PERSHING LLCTRINITY LTD

438,000.000 NHEH Local 7.800900 0.00 3,416.79 3,690.34 3,409,687.077.793750

Base 1.000917 0.00 438.40 473.50 437,489.92
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HONG KONG DOLLAR  Total

0.00Local2,804,485.000

0.00Base

25,162.22

3,228.84

29,126.61

3,737.68

23,383,670.34

3,000,623.21

INDONESIAN RUPIAH

EXP 24FEB11987CMZ901 21 Feb 2011 22 Feb 2011 IDR/ID5RIGHTS EXERCISEDBANK MANDIRI TBK RTS

53,974.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.008,857.500000

Base 0.000000 0.00 0.00 0.00 0.00

INDONESIAN RUPIAH  Total

0.00Local53,974.000

0.00Base

0.00

0.00

0.00

0.00

0.00

0.00

JAPANESE YEN

COMMON STOCK601004005 10 Feb 2011 16 Feb 2011 JPY/JP3 0.02BNP PARIBAS PEREGRINE SECURITIESAICA KOGYO CO LTD

22,000.000 NHEG Local 1,037.557000 0.00 36,522.00 0.00 22,789,732.0083.115000

Base 12.483390 0.00 439.42 0.00 274,195.18

COMMON STOCK601010002 10 Feb 2011 16 Feb 2011 JPY/JP3 0.01BNP PARIBAS PEREGRINE SECURITIESAICHI MACHINE INDUSTRY CO

125,000.000 NHEG Local 391.184000 0.00 78,237.00 0.00 48,819,763.0083.115000

Base 4.706539 0.00 941.31 0.00 587,376.08

COMMON STOCK619058001 14 Jan 2011 19 Jan 2011 JPY/JP3 0.01JEFFERIES+ COMPANY INCCHIBA KOGYO BANK LTD/THE

13,000.000 NHEG Local 504.839308 0.00 10,501.00 0.00 6,552,410.0082.995000

Base 6.082768 0.00 126.53 0.00 78,949.45

18 Jan 2011 21 Jan 2011 JPY/JP3 0.01JEFFERIES+ COMPANY INC

6,000.000 NHEG Local 497.069167 0.00 4,772.00 0.00 2,977,643.0082.665000

Base 6.013055 0.00 57.73 0.00 36,020.60
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19 Jan 2011 24 Jan 2011 JPY/JP3 0.01JEFFERIES+ COMPANY INC

18,000.000 NHEG Local 489.665889 0.00 14,102.00 0.00 8,799,884.0082.035000

Base 5.968987 0.00 171.90 0.00 107,269.87

619058001 Total

29,375.00 0.000.0037,000.000 Local 18,329,937.00

Base 0.00 356.16 0.00 222,239.92

COMMON STOCK624836904 21 Feb 2011 24 Feb 2011 JPY/JP5CABRERA CAPITAL MARKETS LLCROUND ONE CORP

19,200.000 NHEH Local 544.206198 0.00 6,269.00 0.00 10,442,490.0083.230000

Base 6.538582 0.00 75.32 0.00 125,465.46

COMMON STOCK635615909 10 Feb 2011 16 Feb 2011 JPY/JP3 0.03BNP PARIBAS PEREGRINE SECURITIESFUJI ELECTRONICS CO LTD

29,300.000 NHEG Local 1,616.206109 0.00 75,768.00 0.00 47,279,071.0083.115000

Base 19.445420 0.00 911.60 0.00 568,839.21

14 Feb 2011 17 Feb 2011 JPY/JP3 0.03BNP PARIBAS PEREGRINE SECURITIES

3,000.000 NHEG Local 1,592.000000 0.00 7,642.00 0.00 4,768,358.0083.325000

Base 19.105911 0.00 91.71 0.00 57,226.02

15 Feb 2011 18 Feb 2011 JPY/JP3 0.03BNP PARIBAS PEREGRINE SECURITIES

13,700.000 NHEG Local 1,545.661022 0.00 33,881.00 0.00 21,141,675.0083.795000

Base 18.445743 0.00 404.33 0.00 252,302.35

635615909 Total

117,291.00 0.000.0046,000.000 Local 73,189,104.00

Base 0.00 1,407.64 0.00 878,367.58

COMMON STOCK636428005 21 Feb 2011 24 Feb 2011 JPY/JP5CABRERA CAPITAL MARKETS LLCFUJITSU GENERAL LTD

14,000.000 NHEH Local 482.000000 0.00 4,048.00 0.00 6,743,952.0083.230000

Base 5.791181 0.00 48.64 0.00 81,027.90
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COMMON STOCK640870002 21 Feb 2011 24 Feb 2011 JPY/JP5CABRERA CAPITAL MARKETS LLCH2O RETAILING CORP

5,000.000 NHEH Local 629.000000 0.00 1,887.00 0.00 3,143,113.0083.230000

Base 7.557371 0.00 22.67 0.00 37,764.18

COMMON STOCK642915003 10 Feb 2011 16 Feb 2011 JPY/JP3 0.03BNP PARIBAS PEREGRINE SECURITIESHITACHI CAPITAL CORP

58,000.000 NHEG Local 1,318.046603 0.00 122,315.00 0.00 76,324,388.0083.115000

Base 15.858107 0.00 1,471.64 0.00 918,298.60

COMMON STOCK646850008 11 Mar 2011 16 Mar 2011 JPY/JP5 0.02NOMURA SECURITIES INTERNATIONAL INCJAPAN DIGITAL LABORATORY CO

23,000.000 NHEG Local 958.230783 0.00 35,263.00 0.00 22,004,045.0081.770000

Base 11.718611 0.00 431.25 0.00 269,096.80

COMMON STOCK648427003 21 Feb 2011 24 Feb 2011 JPY/JP5 0.02CABRERA CAPITAL MARKETS LLCK S HOLDINGS CORP

4,700.000 NHEH Local 2,756.382979 0.00 7,773.00 0.00 12,947,227.0083.230000

Base 33.117662 0.00 93.39 0.00 155,559.62

COMMON STOCK648596906 11 Mar 2011 16 Mar 2011 JPY/JP5 0.04NOMURA SECURITIES INTERNATIONAL INCPIOLAX INC

8,900.000 NHEG Local 2,026.538539 0.00 28,858.00 0.00 18,007,335.0081.770000

Base 24.783399 0.00 352.92 0.00 220,219.33

14 Mar 2011 17 Mar 2011 JPY/JP5 0.03NOMURA SECURITIES INTERNATIONAL INC

5,100.000 NHEG Local 1,656.360392 0.00 13,515.00 0.00 8,433,923.0081.650000

Base 20.286104 0.00 165.52 0.00 103,293.61

648596906 Total

42,373.00 0.000.0014,000.000 Local 26,441,258.00

Base 0.00 518.44 0.00 323,512.94

COMMON STOCK649674009 21 Feb 2011 24 Feb 2011 JPY/JP5CABRERA CAPITAL MARKETS LLCTOKYO DOME CORP

47,000.000 NHEH Local 205.117000 0.00 5,784.00 0.00 9,634,715.0083.230000

Base 2.464460 0.00 69.49 0.00 115,760.12
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COMMON STOCK652650904 14 Jan 2011 19 Jan 2011 JPY/JP3 0.01PERSHING LLCMARUBUN CORP

4,100.000 NHEG Local 518.901463 0.00 3,404.00 0.00 2,124,092.0082.995000

Base 6.252201 0.00 41.01 0.00 25,593.01

18 Jan 2011 21 Jan 2011 JPY/JP3 0.01PERSHING LLC

5,200.000 NHEG Local 516.698846 0.00 4,299.00 0.00 2,682,535.0082.665000

Base 6.250515 0.00 52.01 0.00 32,450.67

19 Jan 2011 24 Jan 2011 JPY/JP3 0.01PERSHING LLC

6,100.000 NHEG Local 511.321148 0.00 4,990.00 0.00 3,114,069.0082.035000

Base 6.232963 0.00 60.83 0.00 37,960.25

20 Jan 2011 25 Jan 2011 JPY/JP3 0.01PERSHING LLC

16,100.000 NHEG Local 500.622112 0.00 12,896.00 0.00 8,047,120.0083.000000

Base 6.031592 0.00 155.37 0.00 96,953.25

21 Jan 2011 26 Jan 2011 JPY/JP3 0.01PERSHING LLC

11,700.000 NHEG Local 484.724274 0.00 9,074.00 0.00 5,662,200.0082.635000

Base 5.865847 0.00 109.81 0.00 68,520.60

24 Jan 2011 27 Jan 2011 JPY/JP3 0.01PERSHING LLC

6,200.000 NHEG Local 477.882903 0.00 4,740.00 0.00 2,958,134.0082.445000

Base 5.796384 0.00 57.49 0.00 35,880.09

25 Jan 2011 28 Jan 2011 JPY/JP3 0.01PERSHING LLC

5,400.000 NHEG Local 483.732963 0.00 4,180.00 0.00 2,607,978.0082.350000

Base 5.874110 0.00 50.76 0.00 31,669.44

652650904 Total

43,583.00 0.000.0054,800.000 Local 27,196,128.00

Base 0.00 527.28 0.00 329,027.31
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COMMON STOCK661171009 10 Feb 2011 16 Feb 2011 JPY/JP3 0.01NOMURA SECURITIES INTERNATIONAL INCSCROLL CORP

45,400.000 NHEG Local 362.291189 0.00 26,316.00 0.00 16,421,704.0083.115000

Base 4.358915 0.00 316.62 0.00 197,578.10

14 Feb 2011 17 Feb 2011 JPY/JP3 0.01NOMURA SECURITIES INTERNATIONAL INC

26,300.000 NHEG Local 361.513118 0.00 15,212.00 0.00 9,492,583.0083.325000

Base 4.338591 0.00 182.56 0.00 113,922.39

15 Feb 2011 18 Feb 2011 JPY/JP3 0.01NOMURA SECURITIES INTERNATIONAL INC

22,100.000 NHEG Local 360.113394 0.00 12,733.00 0.00 7,945,773.0083.795000

Base 4.297552 0.00 151.95 0.00 94,823.95

16 Feb 2011 21 Feb 2011 JPY/JP3 0.01NOMURA SECURITIES INTERNATIONAL INC

23,500.000 NHEG Local 360.660681 0.00 13,561.00 0.00 8,461,965.0083.740000

Base 4.306910 0.00 161.94 0.00 101,050.45

17 Feb 2011 22 Feb 2011 JPY/JP3 0.01NOMURA SECURITIES INTERNATIONAL INC

25,700.000 NHEG Local 359.308599 0.00 14,774.00 0.00 9,219,457.0083.265000

Base 4.315242 0.00 177.43 0.00 110,724.28

18 Feb 2011 23 Feb 2011 JPY/JP3 0.01NOMURA SECURITIES INTERNATIONAL INC

47,700.000 NHEG Local 357.150692 0.00 27,257.00 0.00 17,008,831.0083.230000

Base 4.291129 0.00 327.49 0.00 204,359.38

23 Feb 2011 28 Feb 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INC

19,300.000 NHEG Local 360.770777 0.00 11,141.00 0.00 6,951,735.0082.400000

Base 4.378286 0.00 135.21 0.00 84,365.72

661171009 Total

120,994.00 0.000.00210,000.000 Local 75,502,048.00

Base 0.00 1,453.20 0.00 906,824.27
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COMMON STOCK663833903 10 Feb 2011 16 Feb 2011 JPY/JP3 0.01PERSHING LLCNICHIHA CORP

40,000.000 NHEG Local 775.497500 0.00 49,632.00 0.00 30,970,268.0083.115000

Base 9.330416 0.00 597.15 0.00 372,619.48

14 Feb 2011 17 Feb 2011 JPY/JP3 0.02PERSHING LLC

27,700.000 NHEG Local 788.042996 0.00 34,926.00 0.00 21,793,865.0083.325000

Base 9.457462 0.00 419.15 0.00 261,552.54

15 Feb 2011 18 Feb 2011 JPY/JP3 0.02PERSHING LLC

11,300.000 NHEG Local 823.223628 0.00 14,884.00 0.00 9,287,543.0083.795000

Base 9.824257 0.00 177.62 0.00 110,836.48

663833903 Total

99,442.00 0.000.0079,000.000 Local 62,051,676.00

Base 0.00 1,193.92 0.00 745,008.50

COMMON STOCK663994002 21 Feb 2011 24 Feb 2011 JPY/JP5 0.01CABRERA CAPITAL MARKETS LLCNIKKISO CO LTD

16,000.000 NHEH Local 709.312500 0.00 6,809.00 0.00 11,342,191.0083.230000

Base 8.522318 0.00 81.81 0.00 136,275.27

COMMON STOCK664074002 10 Feb 2011 16 Feb 2011 JPY/JP3 0.01PERSHING LLCNIPPON FLOUR MILLS CO LTD

101,000.000 NHEG Local 406.883604 0.00 65,753.00 0.00 41,029,491.0083.115000

Base 4.895429 0.00 791.11 0.00 493,647.25

14 Feb 2011 17 Feb 2011 JPY/JP3 0.01PERSHING LLC

79,000.000 NHEG Local 406.445595 0.00 51,375.00 0.00 32,057,827.0083.325000

Base 4.877835 0.00 616.56 0.00 384,732.40

664074002 Total

117,128.00 0.000.00180,000.000 Local 73,087,318.00

Base 0.00 1,407.67 0.00 878,379.65
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COMMON STOCK664480902 16 Mar 2011 22 Mar 2011 JPY/JP5 0.17DAIWA SECURITIES AMERICA INCNITORI HOLDINGS CO LTD

6,300.000 NHHP Local 6,695.050317 0.00 84,358.00 0.00 42,094,459.0080.200000

Base 83.479430 0.00 1,051.85 0.00 524,868.57

COMMON STOCK668070907 28 Jan 2011 02 Feb 2011 JPY/JP3 0.01GOLDMAN SACHS + COSANEI INTERNATIONAL CO LTD

300.000 NHHV Local 1,039.133333 0.00 156.00 0.00 311,584.0082.025000

Base 12.668495 0.00 1.90 0.00 3,798.65

02 Feb 2011 07 Feb 2011 JPY/JP3 0.01GOLDMAN SACHS + CO

2,100.000 NHHV Local 1,025.740000 0.00 1,077.00 0.00 2,152,977.0081.825000

Base 12.535778 0.00 13.16 0.00 26,311.97

03 Feb 2011 08 Feb 2011 JPY/JP3 0.01GOLDMAN SACHS + CO

400.000 NHHV Local 1,038.000000 0.00 208.00 0.00 414,992.0081.490000

Base 12.737759 0.00 2.55 0.00 5,092.55

04 Feb 2011 09 Feb 2011 JPY/JP3 0.01GOLDMAN SACHS + CO

2,100.000 NHHV Local 1,032.730000 0.00 1,084.00 0.00 2,167,649.0082.000000

Base 12.594268 0.00 13.22 0.00 26,434.74

07 Feb 2011 10 Feb 2011 JPY/JP3 0.01GOLDMAN SACHS + CO

300.000 NHHV Local 1,043.000000 0.00 156.00 0.00 312,744.0082.410000

Base 12.656231 0.00 1.89 0.00 3,794.98

08 Feb 2011 14 Feb 2011 JPY/JP3 0.01GOLDMAN SACHS + CO

2,100.000 NHHV Local 1,038.170000 0.00 1,090.00 0.00 2,179,067.0081.930000

Base 12.671427 0.00 13.30 0.00 26,596.69

09 Feb 2011 15 Feb 2011 JPY/JP3 0.01GOLDMAN SACHS + CO

300.000 NHHV Local 1,040.143333 0.00 156.00 0.00 311,887.0082.485000

Base 12.610091 0.00 1.89 0.00 3,781.14

14 Feb 2011 17 Feb 2011 JPY/JP3 0.01GOLDMAN SACHS + CO

400.000 NHHV Local 1,045.067500 0.00 209.00 0.00 417,818.0083.325000

Base 12.542064 0.00 2.51 0.00 5,014.32
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668070907 Total

4,136.00 0.000.008,000.000 Local 8,268,718.00

Base 0.00 50.42 0.00 100,825.04

COMMON STOCK671450005 21 Feb 2011 24 Feb 2011 JPY/JP5 0.01CABRERA CAPITAL MARKETS LLCKEWPIE CORP

8,400.000 NHEH Local 1,033.322500 0.00 5,207.00 0.00 8,674,702.0083.230000

Base 12.415265 0.00 62.56 0.00 104,225.66

COMMON STOCK674187901 04 Jan 2011 04 Jan 2011 JPY/JP3TENDER OFFERRISA PARTNERS INC

270.000 NHEH Local 36,000.000000 0.00 0.00 0.00 9,720,000.0081.965000

Base 439.211859 0.00 0.00 0.00 118,587.20

COMMON STOCK677538001 21 Feb 2011 24 Feb 2011 JPY/JP5CABRERA CAPITAL MARKETS LLCSANKYU INC

19,000.000 NHEH Local 394.684158 0.00 4,499.00 0.00 7,494,500.0083.230000

Base 4.742090 0.00 54.06 0.00 90,045.66

COMMON STOCK679159004 16 Mar 2011 22 Mar 2011 JPY/JP5 0.09DAIWA SECURITIES AMERICA INCSECOM CO LTD

9,700.000 NHHP Local 3,658.231856 0.00 70,970.00 0.00 35,413,879.0080.200000

Base 45.613864 0.00 884.91 0.00 441,569.56

COMMON STOCK680462009 21 Feb 2011 24 Feb 2011 JPY/JP5 0.01CABRERA CAPITAL MARKETS LLCSINTOKOGIO LTD

8,000.000 NHEH Local 879.500000 0.00 4,221.00 0.00 7,031,779.0083.230000

Base 10.567103 0.00 50.71 0.00 84,486.11

COMMON STOCK698569902 21 Feb 2011 24 Feb 2011 JPY/JP5 0.02CABRERA CAPITAL MARKETS LLCUNIPRES CORP

3,000.000 NHEH Local 2,080.800000 0.00 3,745.00 0.00 6,238,655.0083.230000

Base 25.000601 0.00 45.00 0.00 74,956.81

COMMON STOCKB1FSLW907 21 Feb 2011 24 Feb 2011 JPY/JP5 0.02CABRERA CAPITAL MARKETS LLCTAKATA CORP

2,600.000 NHEH Local 2,635.191923 0.00 4,110.00 0.00 6,847,389.0083.230000

Base 31.661563 0.00 49.38 0.00 82,270.68
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JAPANESE YEN  Total

0.00Local1,019,970.000

0.00Base

0.00

0.00

1,056,339.00

12,788.14

711,773,166.00

8,606,014.67

MEXICAN PESO

COMMON STOCK NPVB67WD1903 06 Jan 2011 11 Jan 2011 MXN/MX1MERRILL LYNCH PEIRCE FENNER AND SINMUEBLES CARSO SAB DE CV B1

15,300.000 NHHJ Local 11.249900 0.00 258.19 0.00 171,865.2812.236850

Base 0.919346 0.00 21.10 0.00 14,044.90

07 Jan 2011 12 Jan 2011 MXN/MX1MERRILL LYNCH PEIRCE FENNER AND S

52,407.000 NHHJ Local 11.109100 0.00 873.29 0.00 581,321.3112.244600

Base 0.907265 0.00 71.32 0.00 47,475.73

B67WD1903 Total

1,131.48 0.000.0067,707.000 Local 753,186.59

Base 0.00 92.42 0.00 61,520.63

MEXICAN PESO  Total

0.00Local67,707.000

0.00Base

0.00

0.00

1,131.48

92.42

753,186.59

61,520.63

NORWEGIAN KRONE

COMMON STOCK USD.05443448907 14 Jan 2011 19 Jan 2011 NOK/NO3 0.01UBS AGJINHUI SHIPPING + TRANSPORTA

36,200.000 NHEG Local 19.388800 0.00 1,123.00 0.00 700,751.565.865700

Base 3.305454 0.00 191.45 0.00 119,465.97

18 Jan 2011 21 Jan 2011 NOK/NO3 0.01UBS AG

9,000.000 NHEG Local 19.251900 0.00 277.23 0.00 172,989.875.836350

Base 3.298620 0.00 47.50 0.00 29,640.08
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443448907 Total

1,400.23 0.000.0045,200.000 Local 873,741.43

Base 0.00 238.95 0.00 149,106.05

COMMON STOCK NOK1.473087906 08 Mar 2011 11 Mar 2011 NOK/NO3CABRERA CAPITAL MARKETS LLCTOMRA SYSTEMS ASA

18,401.000 NHEH Local 42.682600 0.00 392.70 0.00 785,009.825.584150

Base 7.643527 0.00 70.32 0.00 140,578.21

09 Mar 2011 14 Mar 2011 NOK/NO3CABRERA CAPITAL MARKETS LLC

20,480.000 NHEH Local 42.424700 0.00 434.43 0.00 868,423.435.565650

Base 7.622596 0.00 78.06 0.00 156,032.71

473087906 Total

827.13 0.000.0038,881.000 Local 1,653,433.25

Base 0.00 148.38 0.00 296,610.92

COMMON STOCK NOK1.550234900 21 Feb 2011 24 Feb 2011 NOK/NO3SOCIETE GENERALE LONDON BRANCHELTEK ASA

2,606.000 NHHV Local 5.660000 0.00 7.37 0.00 14,742.595.673750

Base 0.997577 0.00 1.30 0.00 2,598.39

24 Feb 2011 01 Mar 2011 NOK/NO3SOCIETE GENERALE LONDON BRANCH

3,916.000 NHHV Local 5.550000 0.00 10.87 0.00 21,722.935.601750

Base 0.990762 0.00 1.94 0.00 3,877.88

25 Feb 2011 02 Mar 2011 NOK/NO3SOCIETE GENERALE LONDON BRANCH

4,568.000 NHHV Local 5.782001 0.00 13.21 0.00 26,398.975.656750

Base 1.022142 0.00 2.34 0.00 4,666.81

28 Feb 2011 03 Mar 2011 NOK/NO3SOCIETE GENERALE LONDON BRANCH

3,958.000 NHHV Local 5.850000 0.00 11.58 0.00 23,142.725.614950

Base 1.041861 0.00 2.06 0.00 4,121.63
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02 Mar 2011 07 Mar 2011 NOK/NO3SOCIETE GENERALE LONDON BRANCH

27,800.000 NHHV Local 5.959700 0.00 82.84 0.00 165,596.825.551600

Base 1.073510 0.00 14.92 0.00 29,828.67

03 Mar 2011 08 Mar 2011 NOK/NO3J.P. MORGAN CLEARING CORP.

210,152.000 NHHV Local 5.875000 0.00 864.25 0.00 1,233,778.755.573300

Base 1.054133 0.00 155.07 0.00 221,373.11

550234900 Total

990.12 0.000.00253,000.000 Local 1,485,382.78

Base 0.00 177.63 0.00 266,466.49

COMMON STOCK NOK10.707039905 08 Mar 2011 11 Mar 2011 NOK/NO3CABRERA CAPITAL MARKETS LLCNORSKE SKOGINDUSTRIER ASA

55,064.000 NHEH Local 20.213400 0.00 556.52 0.00 1,112,474.145.584150

Base 3.619781 0.00 99.66 0.00 199,219.96

NORWEGIAN KRONE  Total

0.00Local392,145.000

0.00Base

0.00

0.00

3,774.00

664.62

5,125,031.60

911,403.42

POUND STERLING

COMMON STOCK GBP.1005367008 21 Jan 2011 26 Jan 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCASHTEAD GROUP PLC

52,475.000 NHHV Local 1.635198 0.00 51.48 1.00 85,754.530.625215

Base 2.615417 0.00 82.34 1.60 137,160.06

26 Jan 2011 31 Jan 2011 GBP/GBBCABRERA CAPITAL MARKETS LLC

50,000.000 NHHV Local 1.671675 0.00 50.15 1.00 83,532.600.629485

Base 2.655623 0.00 79.67 1.59 132,699.91

27 Jan 2011 01 Feb 2011 GBP/GBBCABRERA CAPITAL MARKETS LLC

25,698.000 NHHV Local 1.653247 0.00 25.49 1.00 42,458.650.628753

Base 2.629406 0.00 40.54 1.59 67,528.35
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28 Jan 2011 02 Feb 2011 GBP/GBBCABRERA CAPITAL MARKETS LLC

24,302.000 NHHV Local 1.649403 0.00 24.05 1.00 40,058.740.631393

Base 2.612324 0.00 38.09 1.58 63,445.02

31 Jan 2011 03 Feb 2011 GBP/GBBCABRERA CAPITAL MARKETS LLC

100,000.000 NHHV Local 1.659463 0.00 99.57 1.00 165,845.730.623461

Base 2.661695 0.00 159.71 1.60 266,008.19

03 Mar 2011 08 Mar 2011 GBP/GBBJ.P. MORGAN CLEARING CORP.

200,000.000 NHHV Local 1.804500 0.00 252.63 1.00 360,646.370.614817

Base 2.935020 0.00 410.90 1.63 586,591.41

08 Mar 2011 11 Mar 2011 GBP/GBBJ.P. MORGAN CLEARING CORP.

136,910.000 NHHV Local 1.980000 0.00 189.76 1.00 270,891.040.618697

Base 3.200274 0.00 306.71 1.62 437,841.20

28 Mar 2011 31 Mar 2011 GBP/GBBJ.P. MORGAN CLEARING CORP.

232,000.000 NHHV Local 1.953000 0.00 317.17 1.00 452,777.830.624122

Base 3.129196 0.00 508.19 1.60 725,463.66

29 Mar 2011 OPEN GBP/GBBJ.P. MORGAN CLEARING CORP.

63,277.000 NHHV Local 1.954500 0.00 86.57 1.00 123,587.330.625723

Base 3.123587 0.00 138.35 1.60 197,511.25

30 Mar 2011 OPEN GBP/GBBJ.P. MORGAN CLEARING CORP.

15,713.000 NHHV Local 2.027500 0.00 22.30 1.00 31,834.810.623441

Base 3.252112 0.00 35.77 1.60 51,063.07

005367008 Total

1,119.17 10.000.00900,375.000 Local 1,657,387.63

Base 0.00 1,800.27 16.01 2,665,312.12
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COMMON STOCK GBP.1018036004 07 Mar 2011 16 Mar 2011 GBP/GBB8 MERGERCATTLES PLC

36.000 NHHJ Local 0.010000 0.00 0.00 0.00 0.360.614810

Base 0.016265 0.00 0.00 0.00 0.59

COMMON STOCK GBP.1045449907 06 Jan 2011 11 Jan 2011 GBP/GBB 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXIMPERIAL TOBACCO GROUP PLC

74,200.000 NHHP Local 20.216700 0.00 1,500.08 1.00 1,498,578.060.645599

Base 31.314640 0.00 2,323.55 1.55 2,321,221.16

28 Mar 2011 31 Mar 2011 GBP/GBB 0.05SOCIETE GENERALE LONDON BRANCH

33,800.000 NHHP Local 19.004300 0.00 963.52 1.00 641,380.820.624122

Base 30.449656 0.00 1,543.80 1.60 1,027,652.96

29 Mar 2011 OPEN GBP/GBB 0.05SOCIETE GENERALE LONDON BRANCH

18,100.000 NHHP Local 19.000400 0.00 515.86 1.00 343,390.380.625723

Base 30.365513 0.00 824.42 1.60 548,789.77

045449907 Total

2,979.46 3.000.00126,100.000 Local 2,483,349.26

Base 0.00 4,691.77 4.75 3,897,663.89

COMMON STOCK GBP.05088470000 10 Mar 2011 15 Mar 2011 GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXTESCO PLC

151,472.000 NHHP Local 3.948700 0.00 598.12 0.88 597,518.490.622607

Base 6.342203 0.00 960.67 1.41 959,704.10

29 Mar 2011 OPEN GBP/GBB 0.01PERSHING LLC

259,700.000 NHHP Local 3.864000 0.00 1,505.20 0.13 1,001,975.470.625723

Base 6.175256 0.00 2,405.54 0.21 1,601,308.36

088470000 Total

2,103.32 1.010.00411,172.000 Local 1,599,493.96

Base 0.00 3,366.21 1.62 2,561,012.46
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COMMON STOCK094573904 18 Jan 2011 21 Jan 2011 GBP/GBBLOOP CAPITAL MARKETS LLCDAILY MAIL+GENERAL TST A NV

39,009.000 NHEH Local 5.824100 0.00 113.60 1.00 227,077.720.625098

Base 9.317099 0.00 181.73 1.60 363,267.39

19 Jan 2011 24 Jan 2011 GBP/GBBLOOP CAPITAL MARKETS LLC

15,052.000 NHEH Local 5.828400 0.00 43.86 1.00 87,684.220.625410

Base 9.319327 0.00 70.13 1.60 140,202.78

094573904 Total

157.46 2.000.0054,061.000 Local 314,761.94

Base 0.00 251.86 3.20 503,470.17

COMMON STOCK GBP.1098874001 15 Feb 2011 18 Feb 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTDYULE CATTO + COMPANY PLC

8,800.000 NHHV Local 2.332078 0.00 8.21 1.00 20,513.080.620078

Base 3.760943 0.00 13.24 1.61 33,081.45

17 Feb 2011 22 Feb 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

5,600.000 NHHV Local 2.383950 0.00 5.34 1.00 13,343.780.618429

Base 3.854848 0.00 8.63 1.62 21,576.90

21 Feb 2011 24 Feb 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

5,800.000 NHHV Local 2.358798 0.00 5.47 1.00 13,674.560.615650

Base 3.831394 0.00 8.88 1.62 22,211.58

22 Feb 2011 25 Feb 2011 GBP/GBBCREDIT SUISSE SECURITIES (EUROPE) L

6,000.000 NHHV Local 2.299567 0.00 6.90 1.00 13,789.500.620059

Base 3.708626 0.00 11.13 1.61 22,239.01

23 Feb 2011 28 Feb 2011 GBP/GBBJP MORGANSECURITIES LIMITED

1,200.000 NHHV Local 2.280927 0.00 1.37 0.00 2,735.740.616504

Base 3.699776 0.00 2.22 0.00 4,437.51
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25 Feb 2011 02 Mar 2011 GBP/GBBJP MORGANSECURITIES LIMITED

4,000.000 NHHV Local 2.200000 0.00 4.40 0.00 8,795.600.622026

Base 3.536830 0.00 7.07 0.00 14,140.24

28 Feb 2011 03 Mar 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

7,000.000 NHHV Local 2.166504 0.00 6.07 1.00 15,158.460.615498

Base 3.519920 0.00 9.86 1.62 24,627.96

02 Mar 2011 07 Mar 2011 GBP/GBBJP MORGANSECURITIES LIMITED

11,000.000 NHHV Local 2.175163 0.00 11.96 1.00 23,913.830.613083

Base 3.547910 0.00 19.51 1.63 39,005.86

03 Mar 2011 08 Mar 2011 GBP/GBBJP MORGANSECURITIES LIMITED

8,200.000 NHHV Local 2.173371 0.00 8.91 1.00 17,811.730.614817

Base 3.534988 0.00 14.49 1.63 28,970.78

04 Mar 2011 09 Mar 2011 GBP/GBBJ.P. MORGAN CLEARING CORP.

202,600.000 NHHV Local 2.182500 0.00 309.52 1.00 441,863.980.615422

Base 3.546347 0.00 502.94 1.62 717,985.35

098874001 Total

368.15 8.000.00260,200.000 Local 571,600.26

Base 0.00 597.97 12.96 928,276.64

COMMON STOCK315758904 08 Mar 2011 11 Mar 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCWOOD GROUP (JOHN) PLC

57,196.000 NHEH Local 6.626600 0.00 189.51 1.00 378,824.500.618697

Base 10.710574 0.00 306.31 1.62 612,294.06

COMMON STOCK USD.01B00LBS900 08 Mar 2011 11 Mar 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCCATLIN GROUP LTD

20,924.000 NHEH Local 3.715100 0.00 38.87 1.00 77,694.880.618697

Base 6.004716 0.00 62.83 1.62 125,578.24



Prepared by State StreetPage 859

Sales Report by Report Date
Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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 GBP.25B01FLG907 03 Mar 2011 08 Mar 2011 GBP/GBB 0.01SANFORD C. BERNSTEIN LTDG4S PLC

149,600.000 NHHP Local 2.622900 0.00 588.58 1.00 391,796.260.614817

Base 4.266147 0.00 957.33 1.63 637,256.71

04 Mar 2011 09 Mar 2011 GBP/GBB 0.01SANFORD C. BERNSTEIN LTD

109,707.000 NHHP Local 2.694700 0.00 443.44 1.00 295,183.010.615422

Base 4.378621 0.00 720.55 1.62 479,643.25

07 Mar 2011 10 Mar 2011 GBP/GBB 0.01SANFORD C. BERNSTEIN LTD

149,600.000 NHHP Local 2.694200 0.00 604.58 1.00 402,446.740.617170

Base 4.365410 0.00 979.60 1.62 652,084.09

08 Mar 2011 11 Mar 2011 GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUX

84,150.000 NHHP Local 2.667200 0.00 336.67 1.00 224,107.210.618697

Base 4.310996 0.00 544.16 1.62 362,224.50

09 Mar 2011 14 Mar 2011 GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUX

76,919.000 NHHP Local 2.666400 0.00 307.65 1.00 204,788.170.617227

Base 4.319967 0.00 498.44 1.62 331,787.45

10 Mar 2011 15 Mar 2011 GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUX

101,603.000 NHHP Local 2.639800 0.00 402.32 1.00 267,808.280.622607

Base 4.239914 0.00 646.19 1.61 430,140.17

11 Mar 2011 16 Mar 2011 GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUX

79,062.000 NHHP Local 2.635900 0.00 312.60 1.00 208,085.930.623714

Base 4.226136 0.00 501.19 1.60 333,623.95

B01FLG907 Total

2,995.84 7.000.00750,641.000 Local 1,994,215.60

Base 0.00 4,847.46 11.32 3,226,760.12
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COMMON STOCK GBP.25B07443904 14 Jan 2011 19 Jan 2011 GBP/GBB 0.01JEFFERIES+ COMPANY INCFILTRONA PLC

153,200.000 NHEG Local 2.738000 0.00 671.14 1.00 418,789.460.630140

Base 4.345066 0.00 1,065.06 1.59 664,597.49

18 Jan 2011 21 Jan 2011 GBP/GBB 0.01JEFFERIES+ COMPANY INC

12,685.000 NHEG Local 2.857300 0.00 57.99 1.00 36,185.860.625098

Base 4.570963 0.00 92.77 1.60 57,888.30

19 Jan 2011 24 Jan 2011 GBP/GBB 0.01JEFFERIES+ COMPANY INC

27,200.000 NHEG Local 2.899800 0.00 126.20 1.00 78,747.360.625410

Base 4.636638 0.00 201.79 1.60 125,913.18

20 Jan 2011 25 Jan 2011 GBP/GBB 0.01JEFFERIES+ COMPANY INC

10,415.000 NHEG Local 2.782900 0.00 46.37 1.00 28,936.530.631154

Base 4.409225 0.00 73.47 1.58 45,847.02

B07443904 Total

901.70 4.000.00203,500.000 Local 562,659.21

Base 0.00 1,433.09 6.37 894,245.99

COMMON STOCK GBP.2B0N8QD901 18 Jan 2011 21 Jan 2011 GBP/GBBLOOP CAPITAL MARKETS LLCBRITVIC PLC

81,289.000 NHEH Local 4.526300 0.00 183.97 1.00 367,753.430.625098

Base 7.240945 0.00 294.31 1.60 588,313.24

19 Jan 2011 24 Jan 2011 GBP/GBBLOOP CAPITAL MARKETS LLC

32,341.000 NHEH Local 4.532100 0.00 73.29 1.00 146,498.360.625410

Base 7.246606 0.00 117.19 1.60 234,243.71

B0N8QD901 Total

257.26 2.000.00113,630.000 Local 514,251.79

Base 0.00 411.50 3.20 822,556.95
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COMMON STOCK EUR.01B1HDWM908 10 Dec 2010 CANCEL 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

10 Dec 2010 13 Dec 2010 EUR/GBBCUSIP CHANGE NON CASH

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

B1HDWM908 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

COMMON STOCK GBP.1B1XH2C906 10 Feb 2011 15 Feb 2011 GBP/GBB 0.01CHICAGO ANALYTIC TRADING COMPANYFERREXPO PLC

159,100.000 NHEG Local 4.226600 0.00 1,076.93 0.00 671,375.130.619982

Base 6.817295 0.00 1,737.03 0.00 1,082,894.55

18 Jan 2011 21 Jan 2011 GBP/GBBLOOP CAPITAL MARKETS LLC

28,885.000 NHEH Local 4.490700 0.00 64.86 1.00 129,648.010.625098

Base 7.183994 0.00 103.76 1.60 207,404.30

19 Jan 2011 24 Jan 2011 GBP/GBBLOOP CAPITAL MARKETS LLC

9,983.000 NHEH Local 4.371600 0.00 21.82 1.00 43,618.860.625410

Base 6.989975 0.00 34.89 1.60 69,744.42

08 Mar 2011 11 Mar 2011 GBP/GBBCABRERA CAPITAL MARKETS LLC

26,475.000 NHEH Local 3.996700 0.00 52.91 1.00 105,758.720.618697

Base 6.459866 0.00 85.52 1.62 170,937.83

09 Mar 2011 14 Mar 2011 GBP/GBBCABRERA CAPITAL MARKETS LLC

18,863.000 NHEH Local 3.887900 0.00 36.67 1.00 73,299.790.617227

Base 6.298979 0.00 59.41 1.62 118,756.62
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B1XH2C906 Total

1,253.19 4.000.00243,306.000 Local 1,023,700.51

Base 0.00 2,020.61 6.44 1,649,737.72

COMMON STOCKB23K0M900 28 Mar 2011 31 Mar 2011 GBP/GBB 0.02SOCIETE GENERALE LONDON BRANCHCAPITA GROUP PLC

35,989.000 NHHP Local 7.517700 0.00 405.83 1.00 270,147.680.624122

Base 12.045241 0.00 650.24 1.60 432,844.35

29 Mar 2011 OPEN GBP/GBB 0.02SOCIETE GENERALE LONDON BRANCH

103,414.000 NHHP Local 7.503500 0.00 1,163.95 1.00 774,802.000.625723

Base 11.991728 0.00 1,860.17 1.60 1,238,250.79

30 Mar 2011 OPEN GBP/GBB 0.02REDBURN PARTNERS LLP

69,889.000 NHHP Local 7.513635 0.00 787.68 1.00 524,331.760.623441

Base 12.051878 0.00 1,263.44 1.60 841,028.68

31 Mar 2011 OPEN GBP/GBB 0.02REDBURN PARTNERS LLP

3,656.000 NHHP Local 7.502046 0.00 41.14 1.00 27,385.340.623111

Base 12.039662 0.00 66.02 1.60 43,949.38

B23K0M900 Total

2,398.60 4.000.00212,948.000 Local 1,596,666.78

Base 0.00 3,839.87 6.40 2,556,073.20

COMMON STOCKB2988H904 18 Jan 2011 21 Jan 2011 GBP/GBBLOOP CAPITAL MARKETS LLCAMLIN PLC

62,373.000 NHEH Local 3.868100 0.00 120.63 1.00 241,143.370.625098

Base 6.187990 0.00 192.98 1.60 385,768.90

COMMON STOCKB3KHXB904 18 Feb 2011 23 Feb 2011 GBP/GBBJ.P. MORGAN CLEARING CORP.ANITE PLC

100,000.000 NHHV Local 0.683750 0.00 47.86 1.00 68,326.140.615650

Base 1.110615 0.00 77.74 1.62 110,982.12
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25 Feb 2011 02 Mar 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

223,022.000 NHHV Local 0.686693 0.00 61.26 1.00 153,085.390.622026

Base 1.103962 0.00 98.48 1.61 246,107.70

B3KHXB904 Total

109.12 2.000.00323,022.000 Local 221,411.53

Base 0.00 176.22 3.23 357,089.82

EXP 17MAR11B3QJB3906 08 Mar 2011 10 Mar 2011 GBP/GBB1 RIGHTS SOLDFIBERWEB PLC RTS

179,766.000 NHEG Local 0.118755 0.00 0.00 0.00 21,348.210.618697

Base 0.191944 0.00 0.00 0.00 34,505.11

COMMON STOCKB3WJHK905 08 Mar 2011 11 Mar 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCINFORMA PLC

64,158.000 NHEH Local 4.213900 0.00 135.18 1.00 270,219.220.618697

Base 6.810927 0.00 218.49 1.62 436,755.34

COMMON STOCK GBP1.B3WK54901 18 Jan 2011 21 Jan 2011 GBP/GBB 0.01LOOP CAPITAL MARKETS LLCCOOKSON GROUP PLC

22,960.000 NHEH Local 6.437200 0.00 73.90 1.00 147,723.210.625098

Base 10.297905 0.00 118.22 1.60 236,320.08

COMMON STOCKB40238907 14 Jan 2011 21 Jan 2011 GBP/GBBCALLED BONDSNOVAE GROUP ORD GBP0 B

81,300.000 NHEG Local 0.450000 0.00 0.00 0.00 36,585.000.630140

Base 0.714127 0.00 0.00 0.00 58,058.53

EXP 17JAN11B4XSGG902 05 Jan 2011 06 Jan 2011 GBP/GBBCANTOR FITZ EUR 2YULE CATTO + CO PLC

30,000.000 NHHV Local 0.850000 0.00 25.50 1.00 25,473.500.645286

Base 1.317245 0.00 39.52 1.55 39,476.29

06 Jan 2011 07 Jan 2011 GBP/GBBMERRILL LYNCH INTERNATIONAL

45,600.000 NHHV Local 0.841914 0.00 15.36 0.00 38,375.920.645599

Base 1.304082 0.00 23.79 0.00 59,442.35
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07 Jan 2011 10 Jan 2011 GBP/GBBCANTOR FITZ EUR 2

36,100.000 NHHV Local 0.847500 0.00 30.59 1.00 30,563.160.642777

Base 1.318498 0.00 47.59 1.56 47,548.62

07 Jan 2011 10 Jan 2011 GBP/GBBMERRILL LYNCH INTERNATIONAL

3,000.000 NHHV Local 0.847500 0.00 1.02 0.00 2,541.480.642777

Base 1.318498 0.00 1.59 0.00 3,953.91

10 Jan 2011 11 Jan 2011 GBP/GBBMERRILL LYNCH INTERNATIONAL

74,200.000 NHHV Local 0.840346 0.00 24.94 0.00 62,328.730.641725

Base 1.309511 0.00 38.86 0.00 97,126.85

11 Jan 2011 12 Jan 2011 GBP/GBBCANTOR FITZ EUR 2

36,100.000 NHHV Local 0.847500 0.00 30.59 1.00 30,563.160.639939

Base 1.324345 0.00 47.80 1.56 47,759.49

11 Jan 2011 12 Jan 2011 GBP/GBBMERRILL LYNCH INTERNATIONAL

15,700.000 NHHV Local 0.840388 0.00 5.28 0.00 13,188.810.639939

Base 1.313231 0.00 8.25 0.00 20,609.48

12 Jan 2011 17 Jan 2011 GBP/GBB4 MERRILL LYNCH INTERNATIONAL

106,232.000 NHHV Local 0.887394 0.00 37.71 0.00 94,231.930.636335

Base 1.394539 0.00 59.26 0.00 148,085.41

B4XSGG902 Total

170.99 3.000.00346,932.000 Local 297,266.69

Base 0.00 266.66 4.67 464,002.40

POUND STERLING  Total

0.00Local4,434,600.000

0.00Base

55.01

88.23

15,372.35

24,602.32

14,010,303.91

22,415,482.33

SINGAPORE DOLLAR
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COMMON STOCK NPV618099907 10 Feb 2011 15 Feb 2011 SGD/SG4NOMURA SECURITIES INTERNATIONAL INCYONGNAM HOLDINGS LTD

200.000 NHEG Local 0.240000 0.00 0.08 0.02 47.901.277050

Base 0.187933 0.00 0.06 0.02 37.51

COMMON STOCK NPV697238004 24 Mar 2011 29 Mar 2011 SGD/SG3LOOP CAPITAL MARKETS LLCWING TAI HOLDINGS LTD

210,000.000 NHEH Local 1.515300 0.00 318.21 127.29 317,767.501.260400

Base 1.202237 0.00 252.47 100.99 252,116.39

COMMON STOCK HKD.25B01CLC903 24 Mar 2011 29 Mar 2011 SGD/SG3LOOP CAPITAL MARKETS LLCNOBLE GROUP LTD

342,000.000 NHEH Local 2.131300 0.00 728.90 291.56 727,884.141.260400

Base 1.690971 0.00 578.31 231.32 577,502.49

COMMON STOCKB04KJ9902 24 Mar 2011 29 Mar 2011 SGD/SG3LOOP CAPITAL MARKETS LLCM1 LTD

250,000.000 NHEH Local 2.391700 0.00 597.93 239.17 597,087.901.260400

Base 1.897572 0.00 474.40 189.76 473,728.90

REIT NPVB0D6P4907 24 Mar 2011 29 Mar 2011 SGD/SG3LOOP CAPITAL MARKETS LLCMAPLETREE LOGISTICS TRUST 20

254,000.000 NHEH Local 0.884700 0.00 224.71 89.89 224,399.201.260400

Base 0.701920 0.00 178.28 71.32 178,038.08

SINGAPORE DOLLAR  Total

0.00Local1,056,200.000

0.00Base

747.93

593.41

1,869.83

1,483.52

1,867,186.64

1,481,423.37

SOUTH KOREAN WON

COMMON STOCK607555000 30 Mar 2011 30 Mar 2011 KRW/KR4MANDATORYEXCHANGE NON CASHBUSAN BANK

63,640.000 NHEH Local 13,425.666451 0.00 0.00 0.00 854,409,413.001,156.631342

Base 11.607559 0.00 0.00 0.00 738,705.05

30 Mar 2011 30 Mar 2011 KRW/KR4MANDATORYEXCHANGE NON CASH

111,400.000 NHHV Local 7,820.000000 0.00 0.00 0.00 871,148,000.001,362.549992

Base 5.739239 0.00 0.00 0.00 639,351.22
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607555000 Total

0.00 0.000.00175,040.000 Local 1,725,557,413.00

Base 0.00 0.00 0.00 1,378,056.27

COMMON STOCK616216909 14 Jan 2011 18 Jan 2011 KRW/KR3 0.03NOMURA FINANCIAL AND INVESTMENLIG INSURANCE CO LTD

45,700.000 NHEG Local 23,298.422298 0.00 1,703,580.00 3,194,214.00 1,059,840,105.001,114.600000

Base 20.902945 0.00 1,528.42 2,865.79 950,870.36

COMMON STOCK619403900 24 Mar 2011 28 Mar 2011 KRW/KR3 0.09UBS SECURITIES PTE.LTD., SEOULDAUM COMMUNICATIONS CORP

4,574.000 NHEH Local 95,479.099257 0.00 480,389.00 1,310,164.00 434,930,847.001,121.200000

Base 85.157955 0.00 428.46 1,168.54 387,915.49

COMMON STOCK620482901 24 Mar 2011 28 Mar 2011 KRW/KR3 0.13UBS SECURITIES PTE.LTD., SEOULGS HOME SHOPPING INC

6,475.000 NHEH Local 136,277.822394 0.00 970,623.00 2,647,197.00 878,781,080.001,121.200000

Base 121.546399 0.00 865.70 2,361.04 783,786.19

COMMON STOCK628591901 24 Mar 2011 28 Mar 2011 KRW/KR3 0.04UBS SECURITIES PTE.LTD., SEOULEO TECHNICS CO LTD

13,678.000 NHEH Local 39,662.580275 0.00 596,747.00 1,627,514.00 540,280,512.001,121.200000

Base 35.375116 0.00 532.24 1,451.58 481,877.02

COMMON STOCK640776902 10 Feb 2011 14 Feb 2011 KRW/KR3 0.05NOMURA FINANCIAL AND INVESTMENHANWHA CHEMICAL CORP

34,530.000 NHEG Local 37,774.294005 0.00 2,086,950.00 3,913,040.00 1,298,346,382.001,116.750000

Base 33.825202 0.00 1,868.77 3,503.95 1,162,611.49

11 Feb 2011 15 Feb 2011 KRW/KR3 0.05NOMURA FINANCIAL AND INVESTMEN

1,870.000 NHEG Local 36,312.149733 0.00 108,640.00 203,712.00 67,591,368.001,128.500000

Base 32.177359 0.00 96.27 180.52 59,894.88

640776902 Total

2,195,590.00 4,116,752.000.0036,400.000 Local 1,365,937,750.00

Base 0.00 1,965.04 3,684.47 1,222,506.37
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COMMON STOCK641103908 24 Mar 2011 28 Mar 2011 KRW/KR3 0.02UBS SECURITIES PTE.LTD., SEOULINTELLIGENT DIGITAL INTEGRAT

630.000 NHEH Local 16,360.052381 0.00 11,330.00 30,920.00 10,264,583.001,121.200000

Base 14.591556 0.00 10.11 27.58 9,155.00

25 Mar 2011 29 Mar 2011 KRW/KR3 0.02LOOP CAPITAL MARKETS LLC

10,736.000 NHEH Local 16,325.973361 0.00 192,803.00 525,827.00 174,557,020.001,114.150000

Base 14.653299 0.00 173.05 471.95 156,672.82

641103908 Total

204,133.00 556,747.000.0011,366.000 Local 184,821,603.00

Base 0.00 183.16 499.53 165,827.82

COMMON STOCK656093903 24 Mar 2011 28 Mar 2011 KRW/KR3CITIGROUPGLBL MARKTET KOERA SECS LTPARADISE CO LTD

66,320.000 NHEH Local 4,981.940093 0.00 363,442.00 991,207.00 329,047,618.001,121.200000

Base 4.443400 0.00 324.15 884.06 293,478.08

COMMON STOCK656297900 24 Mar 2011 28 Mar 2011 KRW/KR3 0.04UBS SECURITIES PTE.LTD., SEOULDAEWOONG PHARMACEUTICAL CO

379.000 NHEH Local 42,212.501319 0.00 17,589.00 47,996.00 15,932,953.001,121.200000

Base 37.649395 0.00 15.69 42.81 14,210.63

COMMON STOCK689684900 24 Mar 2011 28 Mar 2011 KRW/KR3 0.35CITIGROUPGLBL MARKTET KOERA SECS LTORION CORP

597.000 NHEH Local 360,865.753769 0.00 236,981.00 646,310.00 214,553,564.001,121.200000

Base 321.856719 0.00 211.36 576.44 191,360.65

COMMON STOCK698495900 24 Mar 2011 28 Mar 2011 KRW/KR3 0.01CITIGROUPGLBL MARKTET KOERA SECS LTNEXEN TIRE CORPORATION

60,640.000 NHEH Local 12,661.493898 0.00 844,572.00 2,303,378.00 764,645,040.001,121.200000

Base 11.292806 0.00 753.28 2,054.39 681,988.08

COMMON STOCK939USE901 24 Mar 2011 28 Mar 2011 KRW/KR3 0.07UBS SECURITIES PTE.LTD., SEOULKOLON INDUSTRIES INC

14,232.000 NHEH Local 70,533.086284 0.00 1,104,195.00 3,011,481.00 999,711,208.001,121.200000

Base 62.908568 0.00 984.83 2,685.94 891,643.96
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COMMON STOCKB011RD909 24 Mar 2011 28 Mar 2011 KRW/KR3 0.03CITIGROUPGLBL MARKTET KOERA SECS LTSTX ENGINE CO LTD

24,760.000 NHEH Local 27,888.559410 0.00 759,573.00 2,071,562.00 687,689,596.001,121.200000

Base 24.873849 0.00 677.46 1,847.63 613,351.41

COMMON STOCKB39Z8G904 24 Mar 2011 28 Mar 2011 KRW/KR3 0.11CITIGROUPGLBL MARKTET KOERA SECS LTLG INNOTEK CO LTD

3,275.000 NHEH Local 115,547.871756 0.00 416,261.00 1,135,258.00 376,867,761.001,121.200000

Base 103.057324 0.00 371.26 1,012.54 336,128.93

COMMON STOCKB39Z8L903 10 Feb 2011 14 Feb 2011 KRW/KR3 0.14NOMURA FINANCIAL AND INVESTMENSK C+C CO LTD

8,600.000 NHEG Local 96,661.928605 0.00 1,330,060.00 2,493,878.00 827,468,648.001,116.750000

Base 86.556462 0.00 1,191.01 2,233.16 740,961.40

COMMON STOCKB3BDFS906 24 Mar 2011 28 Mar 2011 KRW/KR3 0.04CITIGROUPGLBL MARKTET KOERA SECS LTPOONGSAN CORP

23,160.000 NHEH Local 45,815.813601 0.00 1,167,204.00 3,183,282.00 1,056,743,757.001,121.200000

Base 40.863194 0.00 1,041.03 2,839.17 942,511.38

COMMON STOCKB622C1905 25 Mar 2011 29 Mar 2011 KRW/KR3 0.01LOOP CAPITAL MARKETS LLCYOUNGONE CORP

45,700.000 NHEH Local 10,055.579891 0.00 505,494.00 1,378,620.00 457,655,887.001,114.150000

Base 9.025338 0.00 453.70 1,237.37 410,766.85

SOUTH KOREAN WON  Total

0.00Local540,896.000

0.00Base

30,715,560.00

27,444.46

12,896,433.00

11,526.79

11,920,465,342.00

10,487,240.89

SWEDISH KRONA

COMMON STOCK NPV454047903 08 Mar 2011 11 Mar 2011 SEK/SE1 0.01CABRERA CAPITAL MARKETS LLCORC SOFTWARE AB

4,130.000 NHEH Local 110.426300 0.00 228.03 0.00 455,832.596.366150

Base 17.345853 0.00 35.82 0.00 71,602.55

09 Mar 2011 14 Mar 2011 SEK/SE1 0.01CABRERA CAPITAL MARKETS LLC

6,231.000 NHEH Local 111.595299 0.00 347.68 0.00 695,002.636.332750

Base 17.621933 0.00 54.90 0.00 109,747.37
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454047903 Total

575.71 0.000.0010,361.000 Local 1,150,835.22

Base 0.00 90.72 0.00 181,349.92

COMMON STOCK NPV514513902 18 Jan 2011 21 Jan 2011 SEK/SE1 0.01LOOP CAPITAL MARKETS LLCBETSSON AB

3,758.000 NHEH Local 121.856700 0.00 228.97 0.00 457,708.516.659850

Base 18.297214 0.00 34.38 0.00 68,726.55

19 Jan 2011 24 Jan 2011 SEK/SE1 0.01LOOP CAPITAL MARKETS LLC

6,972.000 NHEH Local 121.742600 0.00 424.39 0.00 848,365.026.605400

Base 18.430769 0.00 64.25 0.00 128,435.07

20 Jan 2011 25 Jan 2011 SEK/SE1 0.01LOOP CAPITAL MARKETS LLC

11,435.000 NHEH Local 118.569000 0.00 677.92 0.00 1,355,158.606.668400

Base 17.780727 0.00 101.66 0.00 203,220.95

514513902 Total

1,331.28 0.000.0022,165.000 Local 2,661,232.13

Base 0.00 200.29 0.00 400,382.57

RIGHTS987KWX907 08 Mar 2011 11 Mar 2011 SEK/SE1RIGHTS SOLDTELIASONERA AB

72,045.000 NHHJ Local 0.367603 0.00 0.00 0.00 26,484.006.366150

Base 0.057743 0.00 0.00 0.00 4,160.13

COMMON STOCK NPVB130WD901 10 Feb 2011 15 Feb 2011 SEK/SE1 0.06UBS AGRATOS AB B SHS

8,700.000 NHEG Local 249.668500 0.00 3,475.39 0.00 2,168,640.566.460350

Base 38.646281 0.00 537.96 0.00 335,684.69

COMMON STOCK NPVB132NL909 18 Jan 2011 21 Jan 2011 SEK/SE1 0.01LOOP CAPITAL MARKETS LLCQ MED AB

8,578.000 NHEH Local 75.793900 0.00 325.08 0.00 649,834.996.659850

Base 11.380722 0.00 48.81 0.00 97,575.02
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19 Jan 2011 24 Jan 2011 SEK/SE1 0.01LOOP CAPITAL MARKETS LLC

9,628.000 NHEH Local 75.750000 0.00 364.66 0.00 728,956.346.605400

Base 11.467890 0.00 55.21 0.00 110,357.64

B132NL909 Total

689.74 0.000.0018,206.000 Local 1,378,791.33

Base 0.00 104.02 0.00 207,932.66

SWEDISH KRONA  Total

0.00Local131,477.000

0.00Base

0.00

0.00

6,072.12

932.99

7,385,983.24

1,129,509.97

SWISS FRANC

COMMON STOCK CHF1.0458161007 21 Feb 2011 25 Feb 2011 CHF/CH4 0.151 MERRILL LYNCH INTERNATIONALVALORA HOLDING AG REG

43.000 NHHV Local 346.000000 0.00 5.95 0.00 14,872.050.948500

Base 364.786505 0.00 6.27 0.00 15,679.55

22 Feb 2011 25 Feb 2011 CHF/CH4 0.15MERRILL LYNCH INTERNATIONAL

621.000 NHHV Local 345.524400 0.00 85.83 0.00 214,484.820.939550

Base 367.755202 0.00 91.35 0.00 228,284.63

23 Feb 2011 28 Feb 2011 CHF/CH4 0.15MERRILL LYNCH INTERNATIONAL

24.000 NHHV Local 344.022917 0.00 3.30 0.00 8,253.250.932250

Base 369.024314 0.00 3.54 0.00 8,853.04

01 Mar 2011 04 Mar 2011 CHF/CH4 0.14MERRILL LYNCH INTERNATIONAL

90.000 NHHV Local 330.011700 0.00 11.88 0.00 29,689.170.928500

Base 355.424556 0.00 12.79 0.00 31,975.41

02 Mar 2011 07 Mar 2011 CHF/CH4 0.14MERRILL LYNCH INTERNATIONAL

130.000 NHHV Local 328.610800 0.00 17.09 0.00 42,702.310.922150

Base 356.352871 0.00 18.53 0.00 46,307.34
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08 Mar 2011 11 Mar 2011 CHF/CH4 0.14MERRILL LYNCH INTERNATIONAL

42.000 NHHV Local 332.000000 0.00 5.58 0.00 13,938.420.934750

Base 355.175181 0.00 5.97 0.00 14,911.39

11 Mar 2011 16 Mar 2011 CHF/CH4 0.14MERRILL LYNCH INTERNATIONAL

50.000 NHHV Local 324.080000 0.00 6.48 0.00 16,197.520.927550

Base 349.393564 0.00 6.99 0.00 17,462.69

14 Mar 2011 17 Mar 2011 CHF/CH4 0.14MERRILL LYNCH INTERNATIONAL

70.000 NHHV Local 320.236200 0.00 8.97 0.00 22,407.560.925300

Base 346.089052 0.00 9.69 0.00 24,216.54

16 Mar 2011 21 Mar 2011 CHF/CH4 0.14MERRILL LYNCH INTERNATIONAL

10.000 NHHV Local 319.750000 0.00 1.28 0.00 3,196.220.912300

Base 350.487778 0.00 1.40 0.00 3,503.47

18 Mar 2011 23 Mar 2011 CHF/CH4 0.14MERRILL LYNCH INTERNATIONAL

70.000 NHHV Local 313.180571 0.00 8.77 0.00 21,913.870.902800

Base 346.899170 0.00 9.71 0.00 24,273.23

21 Mar 2011 24 Mar 2011 CHF/CH4 0.14MERRILL LYNCH INTERNATIONAL

71.000 NHHV Local 320.185915 0.00 9.09 0.00 22,724.110.905650

Base 353.542665 0.00 10.04 0.00 25,091.49

22 Mar 2011 25 Mar 2011 CHF/CH4 0.14MERRILL LYNCH INTERNATIONAL

10.000 NHHV Local 324.902000 0.00 1.30 0.00 3,247.720.904200

Base 359.325370 0.00 1.44 0.00 3,591.82

23 Mar 2011 28 Mar 2011 CHF/CH4 0.15MERRILL LYNCH INTERNATIONAL

10.000 NHHV Local 330.525100 0.00 1.32 0.00 3,303.930.906550

Base 364.596658 0.00 1.46 0.00 3,644.51

24 Mar 2011 29 Mar 2011 CHF/CH4 0.15MERRILL LYNCH INTERNATIONAL

10.000 NHHV Local 330.038000 0.00 1.32 0.00 3,299.060.906050

Base 364.260251 0.00 1.46 0.00 3,641.15
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29 Mar 2011 OPEN CHF/CH4 0.13MERRILL LYNCH INTERNATIONAL

20.000 NHHV Local 306.074000 0.00 2.45 0.00 6,119.030.920700

Base 332.436190 0.00 2.66 0.00 6,646.06

30 Mar 2011 OPEN CHF/CH4 0.13MERRILL LYNCH INTERNATIONAL

70.000 NHHV Local 307.400300 0.00 8.61 0.00 21,509.410.921100

Base 333.731734 0.00 9.35 0.00 23,351.87

31 Mar 2011 OPEN CHF/CH4 0.14MERRILL LYNCH INTERNATIONAL

20.000 NHHV Local 309.048500 0.00 2.47 0.00 6,178.500.915900

Base 337.426029 0.00 2.70 0.00 6,745.82

458161007 Total

181.69 0.000.001,361.000 Local 454,036.95

Base 0.00 195.35 0.00 488,180.01

COMMON STOCK NPV711038901 03 Jan 2011 06 Jan 2011 CHF/CH1 0.22UBS AGROCHE HOLDING AG GENUSSCHEIN

16,819.000 NHHP Local 136.945100 0.00 3,454.92 0.00 2,299,824.720.933000

Base 146.779314 0.00 3,703.02 0.00 2,464,978.26

03 Jan 2011 06 Jan 2011 CHF/CH1 0.15CREDIT AGRICOLE INDOSUEZ CHEUVREUX

10,307.000 NHHP Local 136.784000 0.00 1,409.83 0.00 1,408,422.860.933000

Base 146.606645 0.00 1,511.07 0.00 1,509,563.62

711038901 Total

4,864.75 0.000.0027,126.000 Local 3,708,247.58

Base 0.00 5,214.09 0.00 3,974,541.88

COMMON STOCK CHF5.0714789906 08 Mar 2011 11 Mar 2011 CHF/CH4 0.02PERSHING LLCTEMENOS GROUP AG REG

12,051.000 NHEH Local 35.327300 0.00 212.86 0.00 425,516.430.934750

Base 37.793314 0.00 227.72 0.00 455,219.50
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COMMON STOCK CHF.01B119QG904 08 Mar 2011 11 Mar 2011 CHF/CH4 0.09PERSHING LLCPARTNERS GROUP HOLDING AG

3,913.000 NHEH Local 167.934500 0.00 328.56 0.00 656,799.140.934750

Base 179.657128 0.00 351.50 0.00 702,646.85

COMMON STOCK CHF1.0B142S6906 15 Mar 2011 21 Mar 2011 CHF/CH4 0.263 SOCIETE GENERALE LONDON BRANCHKUEHNE + NAGEL INTL AG REG

6,970.000 NHHP Local 120.153400 0.00 1,674.94 0.00 835,794.260.918850

Base 130.764978 0.00 1,822.87 0.00 909,609.03

16 Mar 2011 22 Mar 2011 CHF/CH4 0.201 BARCLAYS CAPITAL

3,043.000 NHHP Local 118.730300 0.00 541.94 0.00 360,754.360.912300

Base 130.143922 0.00 594.04 0.00 395,433.91

17 Mar 2011 22 Mar 2011 CHF/CH4 0.20BARCLAYS CAPITAL

1,647.000 NHHP Local 118.114202 0.00 291.80 0.00 194,242.290.900300

Base 131.194271 0.00 324.11 0.00 215,752.85

17 Mar 2011 24 Mar 2011 CHF/CH4 0.202 UBS AG

670.000 NHHP Local 118.399900 0.00 118.99 0.00 79,208.940.900300

Base 131.511607 0.00 132.17 0.00 87,980.61

B142S6906 Total

2,627.67 0.000.0012,330.000 Local 1,469,999.85

Base 0.00 2,873.19 0.00 1,608,776.40

COMMON STOCK CHF.9B28PS9903 14 Jan 2011 19 Jan 2011 CHF/CH1 0.09UBS AGU BLOX AG

2,500.000 NHEG Local 51.398400 0.00 205.59 0.00 128,290.410.965850

Base 53.215717 0.00 212.86 0.00 132,826.43

18 Jan 2011 21 Jan 2011 CHF/CH1 0.09UBS AG

2,100.000 NHEG Local 51.998200 0.00 174.71 0.00 109,021.510.961950

Base 54.054992 0.00 181.62 0.00 113,333.86
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19 Jan 2011 24 Jan 2011 CHF/CH1 0.08UBS AG

600.000 NHEG Local 50.609100 0.00 48.58 0.00 30,316.880.958600

Base 52.794805 0.00 50.68 0.00 31,626.20

20 Jan 2011 25 Jan 2011 CHF/CH1 0.08UBS AG

500.000 NHEG Local 49.254500 0.00 39.40 0.00 24,587.850.965700

Base 51.003935 0.00 40.80 0.00 25,461.17

21 Jan 2011 26 Jan 2011 CHF/CH1 0.08UBS AG

300.000 NHEG Local 48.796700 0.00 23.42 0.00 14,615.590.959200

Base 50.872289 0.00 24.42 0.00 15,237.27

24 Jan 2011 27 Jan 2011 CHF/CH1 0.08UBS AG

500.000 NHEG Local 48.173100 0.00 38.54 0.00 24,048.010.948950

Base 50.764635 0.00 40.61 0.00 25,341.70

25 Jan 2011 28 Jan 2011 CHF/CH1 0.08UBS AG

400.000 NHEG Local 48.327800 0.00 30.93 0.00 19,300.190.945250

Base 51.127003 0.00 32.72 0.00 20,418.08

26 Jan 2011 31 Jan 2011 CHF/CH1 0.08UBS AG

1,400.000 NHEG Local 48.418400 0.00 108.46 0.00 67,677.300.941450

Base 51.429603 0.00 115.21 0.00 71,886.24

B28PS9903 Total

669.63 0.000.008,300.000 Local 417,857.74

Base 0.00 698.92 0.00 436,130.95

COMMON STOCK CHF.02B39VJC900 18 Jan 2011 21 Jan 2011 CHF/CH1 0.02LOOP CAPITAL MARKETS LLCARYZTA AG

5,144.000 NHEH Local 42.835700 0.00 110.17 0.00 220,236.670.963350

Base 44.465355 0.00 114.36 0.00 228,615.43
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08 Mar 2011 CHF/CH4 0.02PERSHING LLC

5,392.000 NHEH Local 44.428500 0.00 119.78 0.00 239,438.690.934750

Base 47.529821 0.00 128.14 0.00 256,152.65

B39VJC900 Total

229.95 0.000.0010,536.000 Local 459,675.36

Base 0.00 242.50 0.00 484,768.08

SWISS FRANC  Total

0.00Local75,617.000

0.00Base

0.00

0.00

9,115.11

9,803.27

7,592,133.05

8,150,263.67

US DOLLAR

COMMON STOCK USD.1001055102 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSAFLAC INC

440.000 NHHY Local 57.730900 0.00 6.60 0.49 25,394.511.000000

Base 57.730900 0.00 6.60 0.49 25,394.51

COMMON STOCK USD.01001084102 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSAGCO CORP

950.000 NHHY Local 52.014200 0.00 14.25 0.95 49,398.291.000000

Base 52.014200 0.00 14.25 0.95 49,398.29

COMMON STOCK USD5.001204106 04 Jan 2011 07 Jan 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.AGL RESOURCES INC

50,000.000 NHDF Local 36.300000 0.00 375.00 30.68 1,814,594.321.000000

Base 36.300000 0.00 375.00 30.68 1,814,594.32

11 Jan 2011 14 Jan 2011 USD/DTC 0.02LIQUIDNETINC

3,600.000 NHDF Local 36.425000 0.00 54.00 2.22 131,073.781.000000

Base 36.425000 0.00 54.00 2.22 131,073.78

24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

800.000 NHHY Local 37.773800 0.00 12.00 0.59 30,206.451.000000

Base 37.773800 0.00 12.00 0.59 30,206.45
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001204106 Total

441.00 33.490.0054,400.000 Local 1,975,874.55

Base 0.00 441.00 33.49 1,975,874.55

COMMON STOCK USD.0100130H105 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSAES CORP

8,920.000 NHHY Local 12.082000 0.00 133.80 2.07 107,635.571.000000

Base 12.082000 0.00 133.80 2.07 107,635.57

COMMON STOCK USD.01001547108 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSAK STEEL HOLDING CORP

1,610.000 NHHY Local 15.689200 0.00 24.15 0.49 25,234.971.000000

Base 15.689200 0.00 24.15 0.49 25,234.97

COMMON STOCK USD1.001765106 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSAMR CORP

3,860.000 NHHY Local 6.464700 0.00 57.90 0.48 24,895.361.000000

Base 6.464700 0.00 57.90 0.48 24,895.36

COMMON STOCK USD.0100184X105 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSAOL INC

1,200.000 NHHY Local 20.901700 0.00 18.00 0.49 25,063.551.000000

Base 20.901700 0.00 18.00 0.49 25,063.55

COMMON STOCK USD1.00206R102 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSAT+T INC

66,380.000 NHHY Local 27.669500 0.00 995.70 35.27 1,835,670.441.000000

Base 27.669500 0.00 995.70 35.27 1,835,670.44

COMMON STOCK NPV002824100 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSABBOTT LABORATORIES

1,540.000 NHHY Local 46.834100 0.00 23.10 1.39 72,100.021.000000

Base 46.834100 0.00 23.10 1.39 72,100.02

COMMON STOCK004498101 25 Feb 2011 02 Mar 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLCACI WORLDWIDE INC

6,830.000 NHHO Local 30.577000 0.00 273.20 4.01 208,563.701.000000

Base 30.577000 0.00 273.20 4.01 208,563.70
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28 Feb 2011 03 Mar 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

2,880.000 NHHO Local 30.796700 0.00 115.20 1.71 88,577.591.000000

Base 30.796700 0.00 115.20 1.71 88,577.59

004498101 Total

388.40 5.720.009,710.000 Local 297,141.29

Base 0.00 388.40 5.72 297,141.29

COMMON STOCK00507V109 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSACTIVISION BLIZZARD INC

3,850.000 NHHY Local 10.812200 0.00 57.75 0.80 41,568.421.000000

Base 10.812200 0.00 57.75 0.80 41,568.42

COMMON STOCK USD.0100508Y102 05 Jan 2011 10 Jan 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPORACUITY BRANDS INC

4,097.000 NHEX Local 58.444500 0.00 163.88 4.05 239,279.191.000000

Base 58.444500 0.00 163.88 4.05 239,279.19

COMMON STOCK00724F101 04 Mar 2011 09 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.ADOBE SYSTEMS INC

850.000 NHDM Local 35.000800 0.00 12.75 0.58 29,737.351.000000

Base 35.000800 0.00 12.75 0.58 29,737.35

COMMON STOCK USD.0100766T100 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSAECOM TECHNOLOGY CORP

910.000 NHHY Local 27.914100 0.00 13.65 0.49 25,387.691.000000

Base 27.914100 0.00 13.65 0.49 25,387.69

COMMON STOCK USD.01007903107 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSADVANCED MICRO DEVICES

3,770.000 NHHY Local 8.982800 0.00 56.55 0.66 33,807.951.000000

Base 8.982800 0.00 56.55 0.66 33,807.95

COMMON STOCK USD.0100817Y108 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSAETNA INC

4,350.000 NHHY Local 37.475400 0.00 65.25 3.13 162,949.611.000000

Base 37.475400 0.00 65.25 3.13 162,949.61
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04 Mar 2011 09 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.

900.000 NHDM Local 38.233800 0.00 13.50 0.67 34,396.251.000000

Base 38.233800 0.00 13.50 0.67 34,396.25

00817Y108 Total

78.75 3.800.005,250.000 Local 197,345.86

Base 0.00 78.75 3.80 197,345.86

COMMON STOCK USD.01008252108 02 Feb 2011 07 Feb 2011 USD/DTC 0.02LOOP CAPITAL MARKETSAFFILIATED MANAGERS GROUP

700.000 NHDZ Local 100.819000 0.00 14.00 1.36 70,557.941.000000

Base 100.819000 0.00 14.00 1.36 70,557.94

04 Feb 2011 09 Feb 2011 USD/DTC 0.04WILLIAM BLAIR & COMPANY L.L.C

1,884.000 NHEX Local 99.584500 0.00 75.36 3.61 187,538.231.000000

Base 99.584500 0.00 75.36 3.61 187,538.23

29 Mar 2011 OPEN USD/DTC 0.03BLAYLOCK + CO INC

3,950.000 NHEX Local 105.946300 0.00 118.50 8.04 418,361.351.000000

Base 105.946300 0.00 118.50 8.04 418,361.35

30 Mar 2011 OPEN USD/DTC 0.03BLAYLOCK + CO INC

1,942.000 NHEX Local 108.229700 0.00 58.26 4.04 210,119.781.000000

Base 108.229700 0.00 58.26 4.04 210,119.78

31 Mar 2011 OPEN USD/DTC 0.03BLAYLOCK + CO INC

1,891.000 NHEX Local 109.160300 0.00 56.73 3.97 206,361.431.000000

Base 109.160300 0.00 56.73 3.97 206,361.43

008252108 Total

322.85 21.020.0010,367.000 Local 1,092,938.73

Base 0.00 322.85 21.02 1,092,938.73
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COMMON STOCK USD.01009363102 02 Feb 2011 07 Feb 2011 USD/DTC 0.02LOOP CAPITAL MARKETSAIRGAS INC

400.000 NHDZ Local 63.295000 0.00 8.00 0.49 25,309.511.000000

Base 63.295000 0.00 8.00 0.49 25,309.51

COMMON STOCK USD.01013078100 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSALBERTO CULVER CO

680.000 NHHY Local 37.140000 0.00 10.20 0.49 25,244.511.000000

Base 37.140000 0.00 10.20 0.49 25,244.51

COMMON STOCK USD1.013817101 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSALCOA INC

11,090.000 NHHY Local 16.456200 0.00 166.35 3.51 182,329.401.000000

Base 16.456200 0.00 166.35 3.51 182,329.40

COMMON STOCK NPV014482103 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSALEXANDER + BALDWIN INC

610.000 NHHY Local 40.930000 0.00 9.15 0.48 24,957.671.000000

Base 40.930000 0.00 9.15 0.48 24,957.67

18 Mar 2011 23 Mar 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

1,810.000 NHDU Local 40.055400 0.00 9.05 1.40 72,489.821.000000

Base 40.055400 0.00 9.05 1.40 72,489.82

18 Mar 2011 23 Mar 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

5,025.000 NHDU Local 40.007100 0.00 25.13 3.86 201,006.691.000000

Base 40.007100 0.00 25.13 3.86 201,006.69

21 Mar 2011 24 Mar 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

25,107.000 NHDU Local 41.235000 0.00 125.54 19.88 1,035,141.731.000000

Base 41.235000 0.00 125.54 19.88 1,035,141.73

014482103 Total

168.87 25.620.0032,552.000 Local 1,333,595.91

Base 0.00 168.87 25.62 1,333,595.91
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COMMON STOCK01449J105 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSALERE INC

690.000 NHHY Local 37.322000 0.00 10.35 0.50 25,741.331.000000

Base 37.322000 0.00 10.35 0.50 25,741.33

REIT USD.01015271109 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSALEXANDRIA REAL ESTATE EQUIT

590.000 NHHY Local 76.667800 0.00 8.85 0.87 45,224.281.000000

Base 76.667800 0.00 8.85 0.87 45,224.28

COMMON STOCK015351109 14 Feb 2011 17 Feb 2011 USD/DTC 0.04PULSE TRADING LLCALEXION PHARMACEUTICALS INC

2,075.000 NHIB Local 89.938500 0.00 83.00 3.59 186,535.801.000000

Base 89.938500 0.00 83.00 3.59 186,535.80

.01699E947 31 Mar 2011 31 Mar 2011 USD/BOSAUTREPAT-DISTRIBUTIONALINDA INFRASTRUCTURE

366,797.000 NHHB Local 1.000000 0.00 0.00 0.00 366,797.001.000000

Base 1.000000 0.00 0.00 0.00 366,797.00

COMMON STOCK USD1.017175100 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSALLEGHANY CORP

75.000 NHHY Local 338.250000 0.00 1.13 0.49 25,367.131.000000

Base 338.250000 0.00 1.13 0.49 25,367.13

COMMON STOCK017361106 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSALLEGHENY ENERGY INC

1,720.000 NHHY Local 25.049000 0.00 25.80 0.83 43,057.651.000000

Base 25.049000 0.00 25.80 0.83 43,057.65

28 Feb 2011 USD/DTCMERGER NON CASH

9,193.000 NHDM Local 20.099141 0.00 0.00 0.00 184,771.411.000000

Base 20.099141 0.00 0.00 0.00 184,771.41

28 Feb 2011 CANCEL USD/DTCMERGER NON CASH

-9,193.000 NHDM Local 20.099141 0.00 0.00 0.00 -184,771.411.000000

Base 20.099141 0.00 0.00 0.00 -184,771.41
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28 Feb 2011 USD/DTCMERGER NON CASH

12,860.000 NHHY Local 23.179282 0.00 0.00 0.00 298,085.571.000000

Base 23.179282 0.00 0.00 0.00 298,085.57

28 Feb 2011 CANCEL USD/DTCMERGER NON CASH

-12,860.000 NHHY Local 23.179282 0.00 0.00 0.00 -298,085.571.000000

Base 23.179282 0.00 0.00 0.00 -298,085.57

28 Feb 2011 28 Feb 2011 USD/DTCMERGER NON CASH

9,193.000 NHDM Local 20.099141 0.00 0.00 0.00 184,771.411.000000

Base 20.099141 0.00 0.00 0.00 184,771.41

28 Feb 2011 28 Feb 2011 USD/DTCMERGER NON CASH

12,860.000 NHHY Local 23.179282 0.00 0.00 0.00 298,085.571.000000

Base 23.179282 0.00 0.00 0.00 298,085.57

017361106 Total

25.80 0.830.0023,773.000 Local 525,914.63

Base 0.00 25.80 0.83 525,914.63

COMMON STOCK USD.01018490102 12 Jan 2011 18 Jan 2011 USD/DTC 0.05LOOP CAPITAL MARKETSALLERGAN INC

15,000.000 NHDJ Local 70.644500 0.00 750.00 20.35 1,058,897.151.000000

Base 70.644500 0.00 750.00 20.35 1,058,897.15

COMMON STOCK USD.01018802108 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSALLIANT ENERGY CORP

1,130.000 NHHY Local 38.517600 0.00 16.95 0.84 43,507.101.000000

Base 38.517600 0.00 16.95 0.84 43,507.10

COMMON STOCK USD.01018804104 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSALLIANT TECHSYSTEMS INC

210.000 NHHY Local 70.901300 0.00 3.15 0.29 14,885.831.000000

Base 70.901300 0.00 3.15 0.29 14,885.83
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COMMON STOCK USD.01019645506 23 Feb 2011 USD/DTCMERGERALLIS CHALMERS ENERGY INC

5,170.000 NHHZ Local 4.250000 0.00 0.00 0.00 21,972.501.000000

Base 4.250000 0.00 0.00 0.00 21,972.50

23 Feb 2011 CANCEL USD/DTCMERGER

-5,170.000 NHHZ Local 4.250000 0.00 0.00 0.00 -21,972.501.000000

Base 4.250000 0.00 0.00 0.00 -21,972.50

23 Feb 2011 23 Feb 2011 USD/DTCMERGER

5,170.000 NHHZ Local 4.250000 0.00 0.00 0.00 21,972.501.000000

Base 4.250000 0.00 0.00 0.00 21,972.50

019645506 Total

0.00 0.000.005,170.000 Local 21,972.50

Base 0.00 0.00 0.00 21,972.50

TE2 LP01999G980 18 Mar 2011 18 Mar 2011 USD/BOSAUTREPAT-DISTRIBUTIONBLACKSTONE REAL EST PARTNER VI

177,281.000 NHEJ Local 1.000000 0.00 0.00 0.00 177,281.001.000000

Base 1.000000 0.00 0.00 0.00 177,281.00

COMMON STOCK USD.01020002101 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSALLSTATE CORP

6,270.000 NHHY Local 31.067600 0.00 94.05 3.75 194,696.051.000000

Base 31.067600 0.00 94.05 3.75 194,696.05

COMMON STOCK USD.1020409108 02 Mar 2011 07 Mar 2011 USD/DTC 0.01LIQUIDNETINCALMOST FAMILY INC

5,100.000 NHDX Local 38.732800 0.00 51.00 3.80 197,482.481.000000

Base 38.732800 0.00 51.00 3.80 197,482.48

03 Mar 2011 08 Mar 2011 USD/DTC 0.01WEEDEN + CO.

4,850.000 NHDX Local 38.755500 0.00 48.50 3.61 187,912.071.000000

Base 38.755500 0.00 48.50 3.61 187,912.07
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04 Mar 2011 09 Mar 2011 USD/DTC 0.03FRIEDMAN BILLINGS + RAMSEY

5,950.000 NHDX Local 37.789300 0.00 178.50 4.32 224,663.521.000000

Base 37.789300 0.00 178.50 4.32 224,663.52

09 Mar 2011 14 Mar 2011 USD/DTC 0.03FRIEDMAN BILLINGS + RAMSEY

550.000 NHDX Local 38.596300 0.00 16.50 0.41 21,211.061.000000

Base 38.596300 0.00 16.50 0.41 21,211.06

10 Mar 2011 15 Mar 2011 USD/DTC 0.03FRIEDMAN BILLINGS + RAMSEY

3,550.000 NHDX Local 37.272200 0.00 106.50 2.55 132,207.261.000000

Base 37.272200 0.00 106.50 2.55 132,207.26

11 Mar 2011 16 Mar 2011 USD/DTC 0.03FRIEDMAN BILLINGS + RAMSEY

2,250.000 NHDX Local 36.670300 0.00 67.50 1.59 82,439.091.000000

Base 36.670300 0.00 67.50 1.59 82,439.09

14 Mar 2011 17 Mar 2011 USD/DTC 0.03FRIEDMAN BILLINGS + RAMSEY

1,050.000 NHDX Local 36.747100 0.00 31.50 0.75 38,552.211.000000

Base 36.747100 0.00 31.50 0.75 38,552.21

17 Mar 2011 22 Mar 2011 USD/DTC 0.03FRIEDMAN BILLINGS + RAMSEY

1,400.000 NHDX Local 36.430000 0.00 42.00 0.98 50,959.021.000000

Base 36.430000 0.00 42.00 0.98 50,959.02

18 Mar 2011 23 Mar 2011 USD/DTC 0.03FRIEDMAN BILLINGS + RAMSEY

2,550.000 NHDX Local 36.455100 0.00 76.50 1.79 92,882.221.000000

Base 36.455100 0.00 76.50 1.79 92,882.22

020409108 Total

618.50 19.800.0027,250.000 Local 1,028,308.93

Base 0.00 618.50 19.80 1,028,308.93
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COMMON STOCK USD.0102076X102 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSALPHA NATURAL RESOURCES INC

1,070.000 NHHY Local 53.810000 0.00 16.05 1.11 57,559.541.000000

Base 53.810000 0.00 16.05 1.11 57,559.54

COMMON STOCK02209S103 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSALTRIA GROUP INC

9,940.000 NHHY Local 24.670000 0.00 149.10 4.71 245,065.991.000000

Base 24.670000 0.00 149.10 4.71 245,065.99

II LP02299C968 04 Feb 2011 04 Feb 2011 USD/BOSCAPITAL CALLCOURT SQUARE CAPITAL PARTNERS

287,381.000 NHEL Local 1.000000 0.00 0.00 0.00 287,381.001.000000

Base 1.000000 0.00 0.00 0.00 287,381.00

LONGVIEW ULTRA I CON02299M925 13 Oct 2010 CANCEL 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 CANCEL 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

01 Nov 2010 USD/BOSSTATE STREET BANK AND TRUST

60.580 NHFL Local 1,006.945196 0.00 0.00 0.00 61,000.741.000000

Base 1,006.945196 0.00 0.00 0.00 61,000.74

12 Jan 2011 12 Jan 2011 USD/BOSSTATE STREET BANK AND TRUST

60.520 NHFL Local 885.549405 0.00 0.00 0.00 53,593.451.000000

Base 885.549405 0.00 0.00 0.00 53,593.45

11 Feb 2011 11 Feb 2011 USD/BOSSTATE STREET BANK AND TRUST

60.480 NHFL Local 885.218584 0.00 0.00 0.00 53,538.021.000000

Base 885.218584 0.00 0.00 0.00 53,538.02
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14 Mar 2011 14 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

54.588 NHFL Local 885.159009 0.00 0.00 0.00 48,319.061.000000

Base 885.159009 0.00 0.00 0.00 48,319.06

13 Oct 2010 13 Oct 2010 USD/BOSSTATE STREET BANK AND TRUST

58.280 NHFL Local 1,014.987302 0.00 0.00 0.00 59,153.461.000000

Base 1,014.987302 0.00 0.00 0.00 59,153.46

31 Mar 2011 31 Mar 2011 USD/BOSSHARE ADJUSTMENT

0.022 NHFL Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

02299M925 Total

0.00 0.000.00175.610 Local 157,231.81

Base 0.00 0.00 0.00 157,231.81

COMMON STOCK USD.01023608102 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSAMEREN CORPORATION

2,420.000 NHHY Local 27.219300 0.00 36.30 1.27 65,833.141.000000

Base 27.219300 0.00 36.30 1.27 65,833.14

COMMON STOCK USD6.5025537101 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSAMERICAN ELECTRIC POWER

5,600.000 NHHY Local 35.103500 0.00 84.00 3.78 196,491.821.000000

Base 35.103500 0.00 84.00 3.78 196,491.82

COMMON STOCK USD.0102553E106 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSAMERICAN EAGLE OUTFITTERS

2,390.000 NHHY Local 15.132800 0.00 35.85 0.70 36,130.841.000000

Base 15.132800 0.00 35.85 0.70 36,130.84

COMMON STOCK USD1.025676206 18 Feb 2011 24 Feb 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)AMERICAN EQUITY INVT LIFE HL

320.000 NHHZ Local 13.840000 0.00 4.80 0.09 4,423.911.000000

Base 13.840000 0.00 4.80 0.09 4,423.91
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COMMON STOCK NPV025932104 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSAMERICAN FINANCIAL GROUP INC

870.000 NHHY Local 33.834400 0.00 13.05 0.57 29,422.311.000000

Base 33.834400 0.00 13.05 0.57 29,422.31

CALL EXP 19JAN21026874156 01 Feb 2011 01 Feb 2011 USD/DTCSALE OF FRACTIONAL SAMERICAN INTL GROUP INC WTS

0.645 NHHY Local 14.651162 0.00 0.00 0.00 9.451.000000

Base 14.651162 0.00 0.00 0.00 9.45

08 Feb 2011 11 Feb 2011 USD/DTC 0.02INSTINET

5,552.000 NHHY Local 15.408100 0.00 83.28 1.65 85,460.841.000000

Base 15.408100 0.00 83.28 1.65 85,460.84

08 Feb 2011 11 Feb 2011 USD/DTC 0.02INSTINET

3,912.661 NHDM Local 15.409436 0.00 58.70 1.16 60,232.041.000000

Base 15.409436 0.00 58.70 1.16 60,232.04

03 Mar 2011 08 Mar 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

200.000 NHDF Local 11.721300 0.00 1.00 0.05 2,343.211.000000

Base 11.721300 0.00 1.00 0.05 2,343.21

04 Mar 2011 09 Mar 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

400.000 NHDF Local 11.515000 0.00 2.00 0.09 4,603.911.000000

Base 11.515000 0.00 2.00 0.09 4,603.91

07 Mar 2011 10 Mar 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

200.000 NHDF Local 11.704800 0.00 1.00 0.04 2,339.921.000000

Base 11.704800 0.00 1.00 0.04 2,339.92

08 Mar 2011 11 Mar 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

200.000 NHDF Local 11.502800 0.00 1.00 0.04 2,299.521.000000

Base 11.502800 0.00 1.00 0.04 2,299.52

09 Mar 2011 14 Mar 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

600.000 NHDF Local 11.530300 0.00 3.00 0.13 6,915.051.000000

Base 11.530300 0.00 3.00 0.13 6,915.05



Prepared by State StreetPage 887

Sales Report by Report Date
Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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

11 Mar 2011 16 Mar 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

1,300.000 NHDF Local 11.951800 0.00 6.50 0.30 15,530.541.000000

Base 11.951800 0.00 6.50 0.30 15,530.54

14 Mar 2011 17 Mar 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

600.000 NHDF Local 12.022400 0.00 4.20 0.14 7,209.101.000000

Base 12.022400 0.00 4.20 0.14 7,209.10

15 Mar 2011 18 Mar 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,200.000 NHDF Local 11.836000 0.00 8.40 0.28 14,194.521.000000

Base 11.836000 0.00 8.40 0.28 14,194.52

16 Mar 2011 21 Mar 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

600.000 NHDF Local 12.010800 0.00 4.20 0.14 7,202.141.000000

Base 12.010800 0.00 4.20 0.14 7,202.14

17 Mar 2011 22 Mar 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

600.000 NHDF Local 11.757900 0.00 4.20 0.14 7,050.401.000000

Base 11.757900 0.00 4.20 0.14 7,050.40

18 Mar 2011 23 Mar 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

800.000 NHDF Local 11.926200 0.00 5.60 0.19 9,535.171.000000

Base 11.926200 0.00 5.60 0.19 9,535.17

21 Mar 2011 24 Mar 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

400.000 NHDF Local 12.002900 0.00 2.80 0.10 4,798.261.000000

Base 12.002900 0.00 2.80 0.10 4,798.26

22 Mar 2011 25 Mar 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

600.000 NHDF Local 12.071000 0.00 4.20 0.14 7,238.261.000000

Base 12.071000 0.00 4.20 0.14 7,238.26

23 Mar 2011 28 Mar 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

600.000 NHDF Local 11.846600 0.00 4.20 0.14 7,103.621.000000

Base 11.846600 0.00 4.20 0.14 7,103.62
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24 Mar 2011 29 Mar 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

200.000 NHDF Local 11.972700 0.00 1.00 0.05 2,393.491.000000

Base 11.972700 0.00 1.00 0.05 2,393.49

25 Mar 2011 30 Mar 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

600.000 NHDF Local 11.844800 0.00 3.00 0.14 7,103.741.000000

Base 11.844800 0.00 3.00 0.14 7,103.74

28 Mar 2011 31 Mar 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

800.000 NHDF Local 11.879500 0.00 4.00 0.18 9,499.421.000000

Base 11.879500 0.00 4.00 0.18 9,499.42

29 Mar 2011 OPEN USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

200.000 NHDF Local 11.745100 0.00 1.00 0.05 2,347.971.000000

Base 11.745100 0.00 1.00 0.05 2,347.97

30 Mar 2011 OPEN USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

200.000 NHDF Local 11.641400 0.00 1.00 0.04 2,327.241.000000

Base 11.641400 0.00 1.00 0.04 2,327.24

31 Mar 2011 OPEN USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

800.000 NHDF Local 11.226100 0.00 4.00 0.17 8,976.711.000000

Base 11.226100 0.00 4.00 0.17 8,976.71

026874156 Total

208.28 5.360.0020,565.306 Local 276,714.52

Base 0.00 208.28 5.36 276,714.52

COMMON STOCK USD2.5026874784 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSAMERICAN INTERNATIONAL GROUP

1,230.000 NHHY Local 39.780500 0.00 18.45 0.94 48,910.631.000000

Base 39.780500 0.00 18.45 0.94 48,910.63



Prepared by State StreetPage 889

Sales Report by Report Date
Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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 Mar 2011 08 Mar 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

9,600.000 NHDF Local 37.761700 0.00 48.00 6.96 362,457.361.000000

Base 37.761700 0.00 48.00 6.96 362,457.36

04 Mar 2011 09 Mar 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

7,000.000 NHDF Local 37.348400 0.00 35.00 5.02 261,398.781.000000

Base 37.348400 0.00 35.00 5.02 261,398.78

07 Mar 2011 10 Mar 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

4,500.000 NHDF Local 37.179000 0.00 22.50 3.21 167,279.791.000000

Base 37.179000 0.00 22.50 3.21 167,279.79

08 Mar 2011 11 Mar 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

900.000 NHDF Local 37.514700 0.00 4.50 0.65 33,758.081.000000

Base 37.514700 0.00 4.50 0.65 33,758.08

026874784 Total

128.45 16.780.0023,230.000 Local 873,804.64

Base 0.00 128.45 16.78 873,804.64

COMMON STOCK USD.0102744M108 03 Jan 2011 06 Jan 2011 USD/DTC 0.04MR BEAL &COMPANYAMERICAN MEDICAL SYS HLDGS

8,142.000 NHDZ Local 18.981700 0.00 325.68 2.62 154,220.701.000000

Base 18.981700 0.00 325.68 2.62 154,220.70

04 Jan 2011 07 Jan 2011 USD/DTC 0.04MR BEAL &COMPANY

108.000 NHDZ Local 19.000000 0.00 4.32 0.04 2,047.641.000000

Base 19.000000 0.00 4.32 0.04 2,047.64

10 Jan 2011 13 Jan 2011 USD/DTC 0.04MR BEAL &COMPANY

2,715.000 NHDZ Local 18.946000 0.00 108.60 0.87 51,328.921.000000

Base 18.946000 0.00 108.60 0.87 51,328.92
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Base Currency: USD - US DOLLAR

02 Feb 2011 07 Feb 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

1,900.000 NHDZ Local 19.502100 0.00 38.00 0.72 37,015.271.000000

Base 19.502100 0.00 38.00 0.72 37,015.27

28 Feb 2011 03 Mar 2011 USD/DTC 0.04BNY CONVERGEX

5,320.000 NHHO Local 22.020900 0.00 212.80 2.25 116,936.141.000000

Base 22.020900 0.00 212.80 2.25 116,936.14

02744M108 Total

689.40 6.500.0018,185.000 Local 361,548.67

Base 0.00 689.40 6.50 361,548.67

COMMON STOCK USD.01030420103 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSAMERICAN WATER WORKS CO INC

1,770.000 NHHY Local 27.397600 0.00 26.55 0.94 48,466.261.000000

Base 27.397600 0.00 26.55 0.94 48,466.26

COMMON STOCK USD.0103073E105 03 Mar 2011 08 Mar 2011 USD/DTC 0.01FOX RIVEREXECUTION TECHNOLOGY, LLCAMERISOURCEBERGEN CORP

5,300.000 NHDF Local 37.575300 0.00 37.10 3.83 199,108.161.000000

Base 37.575300 0.00 37.10 3.83 199,108.16

04 Mar 2011 09 Mar 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

6,000.000 NHDF Local 37.487300 0.00 42.00 4.32 224,877.481.000000

Base 37.487300 0.00 42.00 4.32 224,877.48

03073E105 Total

79.10 8.150.0011,300.000 Local 423,985.64

Base 0.00 79.10 8.15 423,985.64

COMMON STOCK USD.0103073T102 02 Feb 2011 07 Feb 2011 USD/DTC 0.03PACIFIC AMERICAN SECURITIES, LLCAMERIGROUP CORP

3,400.000 NHDX Local 52.295100 0.00 102.00 3.42 177,697.921.000000

Base 52.295100 0.00 102.00 3.42 177,697.92
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03 Feb 2011 08 Feb 2011 USD/DTC 0.01KNIGHT DIRECT LLC

700.000 NHDX Local 51.632200 0.00 4.90 0.69 36,136.951.000000

Base 51.632200 0.00 4.90 0.69 36,136.95

03 Feb 2011 08 Feb 2011 USD/DTC 0.03PACIFIC AMERICAN SECURITIES, LLC

4,000.000 NHDX Local 52.953400 0.00 120.00 4.07 211,689.531.000000

Base 52.953400 0.00 120.00 4.07 211,689.53

03073T102 Total

226.90 8.180.008,100.000 Local 425,524.40

Base 0.00 226.90 8.18 425,524.40

COMMON STOCK USD.0103076C106 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSAMERIPRISE FINANCIAL INC

2,100.000 NHHY Local 62.920000 0.00 31.50 2.54 132,097.961.000000

Base 62.920000 0.00 31.50 2.54 132,097.96

COMMON STOCK031162100 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSAMGEN INC

11,140.000 NHHY Local 50.751100 0.00 167.10 10.86 565,189.291.000000

Base 50.751100 0.00 167.10 10.86 565,189.29

CL A NEW032092306 21 Mar 2011 21 Mar 2011 USD/DTCSTATE STREET BANK AND TRUSTAMPEX CORP DEL

5,800.000 NHFN Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

COMMON STOCK032095101 02 Feb 2011 07 Feb 2011 USD/DTC 0.02LOOP CAPITAL MARKETSAMPHENOL CORP CL A

1,300.000 NHDZ Local 57.233100 0.00 26.00 1.43 74,375.601.000000

Base 57.233100 0.00 26.00 1.43 74,375.60

COMMON STOCK USD.1032511107 16 Feb 2011 22 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSANADARKO PETROLEUM CORP

600.000 NHEY Local 77.465100 0.00 12.00 0.90 46,466.161.000000

Base 77.465100 0.00 12.00 0.90 46,466.16
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24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

5,550.000 NHHY Local 80.230400 0.00 83.25 8.55 445,186.921.000000

Base 80.230400 0.00 83.25 8.55 445,186.92

01 Mar 2011 04 Mar 2011 USD/DTC 0.02MR BEAL &COMPANY

50.000 NHEY Local 80.875000 0.00 1.00 0.08 4,042.671.000000

Base 80.875000 0.00 1.00 0.08 4,042.67

04 Mar 2011 09 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,580.000 NHDM Local 80.530300 0.00 23.70 2.45 127,211.721.000000

Base 80.530300 0.00 23.70 2.45 127,211.72

032511107 Total

119.95 11.980.007,780.000 Local 622,907.47

Base 0.00 119.95 11.98 622,907.47

COMMON STOCK NPV034164103 18 Feb 2011 24 Feb 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)ANDERSONS INC/THE

90.000 NHHZ Local 48.070000 0.00 1.35 0.09 4,324.861.000000

Base 48.070000 0.00 1.35 0.09 4,324.86

REIT USD.01035710409 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSANNALY CAPITAL MANAGEMENT IN

7,780.000 NHHY Local 17.649100 0.00 116.70 2.64 137,190.661.000000

Base 17.649100 0.00 116.70 2.64 137,190.66

COMMON STOCK USD1.037389103 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSAON CORP

2,960.000 NHHY Local 51.992700 0.00 44.40 2.96 153,851.031.000000

Base 51.992700 0.00 44.40 2.96 153,851.03

COMMON STOCK037411105 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSAPACHE CORP

4,437.000 NHHY Local 120.801000 0.00 66.56 10.30 535,917.181.000000

Base 120.801000 0.00 66.56 10.30 535,917.18
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04 Mar 2011 09 Mar 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,531.000 NHDM Local 122.150200 0.00 22.96 3.60 186,985.401.000000

Base 122.150200 0.00 22.96 3.60 186,985.40

037411105 Total

89.52 13.900.005,968.000 Local 722,902.58

Base 0.00 89.52 13.90 722,902.58

COMMON STOCK037598109 21 Mar 2011 24 Mar 2011 USD/DTC 0.02LIQUIDNETINCAPOGEE ENTERPRISES INC

4,460.000 NHDU Local 13.700100 0.00 78.94 1.18 61,022.331.000000

Base 13.700100 0.00 78.94 1.18 61,022.33

COMMON STOCK03761U106 14 Jan 2011 14 Jan 2011 USD/DTCSALE OF FRACTIONAL SAPOLLO INVESTMENT CORP

0.885 NHHZ Local 9.841807 0.00 0.00 0.00 8.711.000000

Base 9.841807 0.00 0.00 0.00 8.71

18 Feb 2011 24 Feb 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

730.000 NHHZ Local 12.262700 0.00 10.95 0.18 8,940.641.000000

Base 12.262700 0.00 10.95 0.18 8,940.64

03761U106 Total

10.95 0.180.00730.885 Local 8,949.35

Base 0.00 10.95 0.18 8,949.35

COMMON STOCK NPV037833100 20 Jan 2011 25 Jan 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)APPLE INC

338.000 NHDM Local 332.898900 0.00 5.07 2.17 112,512.591.000000

Base 332.898900 0.00 5.07 2.17 112,512.59

COMMON STOCK NPV038237103 01 Feb 2011 01 Feb 2011 USD/DTCMERGERAPPLIED SIGNAL TECHNOLOGY

25,960.000 NHDY Local 38.000000 0.00 0.00 0.00 986,480.001.000000

Base 38.000000 0.00 0.00 0.00 986,480.00
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01 Feb 2011 01 Feb 2011 USD/DTCMERGER

1,010.000 NHHZ Local 38.000000 0.00 0.00 0.00 38,380.001.000000

Base 38.000000 0.00 0.00 0.00 38,380.00

038237103 Total

0.00 0.000.0026,970.000 Local 1,024,860.00

Base 0.00 0.00 0.00 1,024,860.00

COMMON STOCK USD.01038336103 27 Jan 2011 01 Feb 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCAPTARGROUP INC

930.000 NHDU Local 48.664700 0.00 4.65 0.87 45,252.651.000000

Base 48.664700 0.00 4.65 0.87 45,252.65

28 Jan 2011 02 Feb 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

980.000 NHDU Local 48.440800 0.00 4.90 0.92 47,466.161.000000

Base 48.440800 0.00 4.90 0.92 47,466.16

28 Jan 2011 02 Feb 2011 USD/DTC 0.02LIQUIDNETINC

4,750.000 NHDU Local 48.300000 0.00 78.38 4.41 229,342.211.000000

Base 48.300000 0.00 78.38 4.41 229,342.21

31 Jan 2011 03 Feb 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

1,515.000 NHDU Local 48.082000 0.00 7.58 1.40 72,835.251.000000

Base 48.082000 0.00 7.58 1.40 72,835.25

01 Feb 2011 04 Feb 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

2,730.000 NHDU Local 48.608100 0.00 13.65 2.55 132,683.911.000000

Base 48.608100 0.00 13.65 2.55 132,683.91

03 Feb 2011 08 Feb 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

1,930.000 NHDU Local 48.465300 0.00 9.65 1.80 93,526.581.000000

Base 48.465300 0.00 9.65 1.80 93,526.58
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03 Feb 2011 08 Feb 2011 USD/DTC 0.02LIQUIDNETINC

2,220.000 NHDU Local 48.329200 0.00 36.63 2.06 107,252.131.000000

Base 48.329200 0.00 36.63 2.06 107,252.13

04 Feb 2011 09 Feb 2011 USD/DTC 0.01MORGAN STANLEY CO INCORPORATED

2,230.000 NHDU Local 48.474000 0.00 11.15 2.08 108,083.791.000000

Base 48.474000 0.00 11.15 2.08 108,083.79

24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

690.000 NHHY Local 47.305800 0.00 10.35 0.63 32,630.021.000000

Base 47.305800 0.00 10.35 0.63 32,630.02

038336103 Total

176.94 16.720.0017,975.000 Local 869,072.70

Base 0.00 176.94 16.72 869,072.70

COMMON STOCK USD.503836W103 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSAQUA AMERICA INC

1,400.000 NHHY Local 22.527900 0.00 21.00 0.61 31,517.451.000000

Base 22.527900 0.00 21.00 0.61 31,517.45

COMMON STOCK USD.01039380100 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSARCH COAL INC

770.000 NHHY Local 32.637400 0.00 11.55 0.49 25,118.761.000000

Base 32.637400 0.00 11.55 0.49 25,118.76

COMMON STOCK NPV039483102 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSARCHER DANIELS MIDLAND CO

7,320.000 NHHY Local 36.195500 0.00 109.80 5.09 264,836.171.000000

Base 36.195500 0.00 109.80 5.09 264,836.17

COMMON STOCK04010L103 10 Jan 2011 10 Jan 2011 USD/DTCSALE OF FRACTIONAL SARES CAPITAL CORP

0.160 NHHY Local 15.062500 0.00 0.00 0.00 2.411.000000

Base 15.062500 0.00 0.00 0.00 2.41
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24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,680.000 NHHY Local 17.200000 0.00 40.20 0.89 46,054.911.000000

Base 17.200000 0.00 40.20 0.89 46,054.91

04010L103 Total

40.20 0.890.002,680.160 Local 46,057.32

Base 0.00 40.20 0.89 46,057.32

COMMON STOCK04033V203 31 Jan 2011 03 Feb 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLCARIBA INC

5,180.000 NHHO Local 28.092200 0.00 207.20 2.80 145,307.601.000000

Base 28.092200 0.00 207.20 2.80 145,307.60

07 Feb 2011 10 Feb 2011 USD/DTC 0.03HEEVERS &CO. INC.

8,540.000 NHHO Local 30.016300 0.00 256.20 4.93 256,078.071.000000

Base 30.016300 0.00 256.20 4.93 256,078.07

08 Feb 2011 11 Feb 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

1,360.000 NHHO Local 29.720900 0.00 54.40 0.78 40,365.241.000000

Base 29.720900 0.00 54.40 0.78 40,365.24

11 Feb 2011 16 Feb 2011 USD/DTC 0.03MR BEAL &COMPANY

18,080.000 NHHO Local 30.388600 0.00 542.40 10.55 548,872.941.000000

Base 30.388600 0.00 542.40 10.55 548,872.94

04033V203 Total

1,060.20 19.060.0033,160.000 Local 990,623.85

Base 0.00 1,060.20 19.06 990,623.85

COMMON STOCK USD.0104269Q100 09 Feb 2011 14 Feb 2011 USD/DTC 0.03PULSE TRADING LLCARRIS GROUP INC

29,370.000 NHDY Local 13.208700 0.00 881.10 7.45 387,050.971.000000

Base 13.208700 0.00 881.10 7.45 387,050.97
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COMMON STOCK USD1.042735100 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSARROW ELECTRONICS INC

1,100.000 NHHY Local 38.618200 0.00 16.50 0.82 42,462.701.000000

Base 38.618200 0.00 16.50 0.82 42,462.70

COMMON STOCK USD.0104351G101 03 Jan 2011 03 Jan 2011 USD/DTCMERGER NON CASHASCENA RETAIL GROUP INC

518.000 NHHZ Local 11.581930 0.00 0.00 0.00 5,999.441.000000

Base 11.581930 0.00 0.00 0.00 5,999.44

COMMON STOCK USD.01044209104 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSASHLAND INC

730.000 NHHY Local 55.368100 0.00 10.95 0.78 40,406.981.000000

Base 55.368100 0.00 10.95 0.78 40,406.98

COMMON STOCK USD.01045487105 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSASSOCIATED BANC CORP

1,760.000 NHHY Local 14.169900 0.00 26.40 0.48 24,912.141.000000

Base 14.169900 0.00 26.40 0.48 24,912.14

COMMON STOCK USD.0104621X108 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSASSURANT INC

1,140.000 NHHY Local 39.763100 0.00 17.10 0.88 45,311.951.000000

Base 39.763100 0.00 17.10 0.88 45,311.95

COMMON STOCK USD.2046224101 05 Jan 2011 10 Jan 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INCASTEC INDUSTRIES INC

1,047.000 NHDU Local 34.046400 0.00 5.24 0.61 35,640.731.000000

Base 34.046400 0.00 5.24 0.61 35,640.73

05 Jan 2011 10 Jan 2011 USD/DTC 0.02LIQUIDNETINC

7,129.000 NHDU Local 33.947300 0.00 117.63 4.09 241,888.581.000000

Base 33.947300 0.00 117.63 4.09 241,888.58

10 Jan 2011 13 Jan 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

1,500.000 NHDU Local 33.016300 0.00 7.50 0.84 49,516.111.000000

Base 33.016300 0.00 7.50 0.84 49,516.11
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11 Jan 2011 14 Jan 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

3,099.000 NHDU Local 33.043000 0.00 15.50 1.74 102,383.021.000000

Base 33.043000 0.00 15.50 1.74 102,383.02

14 Feb 2011 17 Feb 2011 USD/DTC 0.02LIQUIDNETINC

3,000.000 NHDU Local 32.895000 0.00 49.50 1.90 98,633.601.000000

Base 32.895000 0.00 49.50 1.90 98,633.60

15 Feb 2011 18 Feb 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

950.000 NHDU Local 33.065100 0.00 4.75 0.61 31,406.491.000000

Base 33.065100 0.00 4.75 0.61 31,406.49

15 Feb 2011 18 Feb 2011 USD/DTC 0.02LIQUIDNETINC

2,365.000 NHDU Local 33.220000 0.00 39.02 1.51 78,524.771.000000

Base 33.220000 0.00 39.02 1.51 78,524.77

16 Feb 2011 22 Feb 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

390.000 NHDU Local 33.227300 0.00 1.95 0.25 12,956.451.000000

Base 33.227300 0.00 1.95 0.25 12,956.45

16 Feb 2011 22 Feb 2011 USD/DTC 0.02LIQUIDNETINC

4,085.000 NHDU Local 33.600000 0.00 67.40 2.64 137,185.961.000000

Base 33.600000 0.00 67.40 2.64 137,185.96

046224101 Total

308.49 14.190.0023,565.000 Local 788,135.71

Base 0.00 308.49 14.19 788,135.71

COMMON STOCK04743P108 24 Jan 2011 27 Jan 2011 USD/DTC 0.04MELVIN SECURITIESATHEROS COMMUNICATIONS

202,700.000 NHDZ Local 44.531600 0.00 8,108.00 173.31 9,018,274.011.000000

Base 44.531600 0.00 8,108.00 173.31 9,018,274.01
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COMMON STOCK USD.01049298102 18 Feb 2011 18 Feb 2011 USD/DTCMERGERATLAS ENERGY INC

3,330.000 NHEU Local 38.250000 0.00 0.00 0.00 127,372.501.000000

Base 38.250000 0.00 0.00 0.00 127,372.50

18 Feb 2011 18 Feb 2011 USD/DTCMERGER

1,810.000 NHHY Local 38.250000 0.00 0.00 0.00 69,232.501.000000

Base 38.250000 0.00 0.00 0.00 69,232.50

049298102 Total

0.00 0.000.005,140.000 Local 196,605.00

Base 0.00 0.00 0.00 196,605.00

LTD PART04930A104 09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)ATLAS ENERGY LP

1,732.000 NHEU Local 20.240100 0.00 25.98 0.68 35,029.191.000000

Base 20.240100 0.00 25.98 0.68 35,029.19

10 Mar 2011 15 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

941.000 NHHY Local 20.501200 0.00 14.12 0.38 19,277.131.000000

Base 20.501200 0.00 14.12 0.38 19,277.13

16 Mar 2011 16 Mar 2011 USD/DTCSALE OF FRACTIONAL S

0.644 NHEU Local 20.838509 0.00 0.00 0.00 13.421.000000

Base 20.838509 0.00 0.00 0.00 13.42

16 Mar 2011 16 Mar 2011 USD/DTCSALE OF FRACTIONAL S

0.767 NHHY Local 20.860495 0.00 0.00 0.00 16.001.000000

Base 20.860495 0.00 0.00 0.00 16.00

04930A104 Total

40.10 1.060.002,674.411 Local 54,335.74

Base 0.00 40.10 1.06 54,335.74
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COMMON STOCK NPV049560105 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSATMOS ENERGY CORP

950.000 NHHY Local 33.281100 0.00 14.25 0.61 31,602.191.000000

Base 33.281100 0.00 14.25 0.61 31,602.19

09 Mar 2011 14 Mar 2011 USD/DTC 0.01LIQUIDNETINC

2,800.000 NHDX Local 34.830000 0.00 28.00 1.88 97,494.121.000000

Base 34.830000 0.00 28.00 1.88 97,494.12

10 Mar 2011 15 Mar 2011 USD/DTC 0.01LIQUIDNETINC

5,550.000 NHDX Local 34.110700 0.00 55.50 3.64 189,255.251.000000

Base 34.110700 0.00 55.50 3.64 189,255.25

11 Mar 2011 16 Mar 2011 USD/DTC 0.03MERRILL LYNCH PIERCE FENNER + SMITH

4,150.000 NHDX Local 33.975800 0.00 124.50 2.71 140,872.361.000000

Base 33.975800 0.00 124.50 2.71 140,872.36

14 Mar 2011 17 Mar 2011 USD/DTC 0.02CAPITAL INSTITUTIONAL SVCS INC EQUI

3,600.000 NHDX Local 33.648400 0.00 54.00 2.33 121,077.911.000000

Base 33.648400 0.00 54.00 2.33 121,077.91

22 Mar 2011 25 Mar 2011 USD/DTC 0.03STIFEL NICOLAUS + CO INC

400.000 NHDX Local 34.000700 0.00 12.00 0.27 13,588.011.000000

Base 34.000700 0.00 12.00 0.27 13,588.01

30 Mar 2011 OPEN USD/DTC 0.01WEEDEN + CO.

1,650.000 NHDX Local 33.986700 0.00 16.50 1.08 56,060.481.000000

Base 33.986700 0.00 16.50 1.08 56,060.48

049560105 Total

304.75 12.520.0019,100.000 Local 649,950.32

Base 0.00 304.75 12.52 649,950.32
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COMMON STOCK USD1.050095108 07 Feb 2011 10 Feb 2011 USD/DTC 0.03CANTOR FITZGERALD + CO.ATWOOD OCEANICS INC

5,300.000 NHDX Local 42.987500 0.00 159.00 4.38 227,670.371.000000

Base 42.987500 0.00 159.00 4.38 227,670.37

08 Feb 2011 11 Feb 2011 USD/DTC 0.03CANTOR FITZGERALD + CO.

2,600.000 NHDX Local 43.100000 0.00 78.00 2.16 111,979.841.000000

Base 43.100000 0.00 78.00 2.16 111,979.84

09 Feb 2011 14 Feb 2011 USD/DTC 0.03CANTOR FITZGERALD + CO.

2,100.000 NHDX Local 42.650000 0.00 63.00 1.72 89,500.281.000000

Base 42.650000 0.00 63.00 1.72 89,500.28

24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

570.000 NHHY Local 44.259600 0.00 8.55 0.49 25,218.931.000000

Base 44.259600 0.00 8.55 0.49 25,218.93

050095108 Total

308.55 8.750.0010,570.000 Local 454,369.42

Base 0.00 308.55 8.75 454,369.42

COMMON STOCK USD.01052769106 05 Jan 2011 10 Jan 2011 USD/DTC 0.03CABRERA CAPITAL MARKETSAUTODESK INC

10,948.000 NHIB Local 41.005200 0.00 328.44 7.59 448,588.901.000000

Base 41.005200 0.00 328.44 7.59 448,588.90

COMMON STOCK USD1.052800109 10 Jan 2011 13 Jan 2011 USD/DTC 0.04LOOP CAPITAL MARKETSAUTOLIV INC

10,000.000 NHDF Local 79.674400 0.00 400.00 13.47 796,330.531.000000

Base 79.674400 0.00 400.00 13.47 796,330.53

24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

580.000 NHHY Local 71.621400 0.00 8.70 0.80 41,530.911.000000

Base 71.621400 0.00 8.70 0.80 41,530.91
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01 Mar 2011 04 Mar 2011 USD/DTC 0.02MR BEAL &COMPANY

550.000 NHEY Local 73.385000 0.00 11.00 0.78 40,349.971.000000

Base 73.385000 0.00 11.00 0.78 40,349.97

052800109 Total

419.70 15.050.0011,130.000 Local 878,211.41

Base 0.00 419.70 15.05 878,211.41

COMMON STOCK USD.0105329W102 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSAUTONATION INC

830.000 NHHY Local 32.348600 0.00 12.45 0.52 26,836.371.000000

Base 32.348600 0.00 12.45 0.52 26,836.37

REIT USD.01053484101 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSAVALONBAY COMMUNITIES INC

1,099.000 NHHY Local 113.809200 0.00 16.49 2.41 125,057.411.000000

Base 113.809200 0.00 16.49 2.41 125,057.41

COMMON STOCK USD1.053611109 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSAVERY DENNISON CORP

1,060.000 NHHY Local 39.096300 0.00 15.90 0.80 41,425.381.000000

Base 39.096300 0.00 15.90 0.80 41,425.38

COMMON STOCK USD1.053807103 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSAVNET INC

1,550.000 NHHY Local 33.797400 0.00 23.25 1.01 52,361.711.000000

Base 33.797400 0.00 23.25 1.01 52,361.71

COMMON STOCK USD.25054303102 16 Feb 2011 22 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSAVON PRODUCTS INC

6,200.000 NHEY Local 28.238300 0.00 124.00 3.37 174,950.091.000000

Base 28.238300 0.00 124.00 3.37 174,950.09

COMMON STOCK USD5.054937107 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSBB+T CORP

8,070.000 NHHY Local 27.541000 0.00 121.05 4.27 222,130.551.000000

Base 27.541000 0.00 121.05 4.27 222,130.55
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COMMON STOCK USD.0105548J106 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSBJ S WHOLESALE CLUB INC

530.000 NHHY Local 48.042800 0.00 7.95 0.49 25,454.241.000000

Base 48.042800 0.00 7.95 0.49 25,454.24

REIT USD.0105564E106 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSBRE PROPERTIES INC

650.000 NHHY Local 45.300800 0.00 9.75 0.57 29,435.201.000000

Base 45.300800 0.00 9.75 0.57 29,435.20

COMMON STOCK05569C105 24 Feb 2011 24 Feb 2011 USD/DTCMERGERBMP SUNSTONE CORP

3,250.000 NHHZ Local 10.000000 0.00 0.00 0.00 32,500.001.000000

Base 10.000000 0.00 0.00 0.00 32,500.00

COMMON STOCK USD1.057224107 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSBAKER HUGHES INC

880.000 NHEU Local 67.308200 0.00 13.20 1.14 59,216.881.000000

Base 67.308200 0.00 13.20 1.14 59,216.88

24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

3,740.000 NHHY Local 69.322700 0.00 56.10 4.98 259,205.821.000000

Base 69.322700 0.00 56.10 4.98 259,205.82

04 Mar 2011 09 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.

570.000 NHDM Local 69.359500 0.00 8.55 0.76 39,525.611.000000

Base 69.359500 0.00 8.55 0.76 39,525.61

057224107 Total

77.85 6.880.005,190.000 Local 357,948.31

Base 0.00 77.85 6.88 357,948.31

COMMON STOCK USD.1057741100 28 Jan 2011 09 Feb 2011 USD/DTC12 MERGERBALDOR ELECTRIC

400.000 NHHZ Local 63.500000 0.00 0.00 0.00 25,400.001.000000

Base 63.500000 0.00 0.00 0.00 25,400.00
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COMMON STOCK NPV058498106 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSBALL CORP

1,500.000 NHHY Local 36.006800 0.00 22.50 1.04 53,986.661.000000

Base 36.006800 0.00 22.50 1.04 53,986.66

COMMON STOCK USD2.5059692103 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSBANCORPSOUTH INC

1,640.000 NHHY Local 15.307600 0.00 24.60 0.49 25,079.371.000000

Base 15.307600 0.00 24.60 0.49 25,079.37

COMMON STOCK USD.01060505104 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSBANK OF AMERICA CORP

112,700.000 NHHY Local 13.861000 0.00 1,690.50 30.00 1,560,414.201.000000

Base 13.861000 0.00 1,690.50 30.00 1,560,414.20

COMMON STOCK USD.01062540109 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSBANK OF HAWAII CORP

540.000 NHHY Local 47.154800 0.00 8.10 0.49 25,455.001.000000

Base 47.154800 0.00 8.10 0.49 25,455.00

COMMON STOCK USD.01064058100 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSBANK OF NEW YORK MELLON CORP

14,240.000 NHHY Local 30.191700 0.00 213.60 8.26 429,707.951.000000

Base 30.191700 0.00 213.60 8.26 429,707.95

COMMON STOCK USD.01068463108 18 Feb 2011 24 Feb 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)BARRETT BUSINESS SVCS INC

290.000 NHHZ Local 15.294100 0.00 4.35 0.09 4,430.851.000000

Base 15.294100 0.00 4.35 0.09 4,430.85

COMMON STOCK USD1.071813109 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSBAXTER INTERNATIONAL INC

1,020.000 NHHY Local 51.777100 0.00 15.30 1.02 52,796.321.000000

Base 51.777100 0.00 15.30 1.02 52,796.32

V LP071991913 08 Feb 2011 08 Feb 2011 USD/BOSAUTREPAT-DISTRIBUTIONBLACKSTONE CAPITAL PARTNERS

583,190.000 NHEL Local 1.000000 0.00 0.00 0.00 583,190.001.000000

Base 1.000000 0.00 0.00 0.00 583,190.00
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31 Mar 2011 31 Mar 2011 USD/BOSAUTREPAT-DISTRIBUTION

763,176.000 NHEL Local 1.000000 0.00 0.00 0.00 763,176.001.000000

Base 1.000000 0.00 0.00 0.00 763,176.00

071991913 Total

0.00 0.000.001,346,366.000 Local 1,346,366.00

Base 0.00 0.00 0.00 1,346,366.00

COMMON STOCK USD.01073302101 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSBE AEROSPACE INC

980.000 NHHY Local 34.273100 0.00 14.70 0.65 33,572.291.000000

Base 34.273100 0.00 14.70 0.65 33,572.29

COMMON STOCK USD.1075811109 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSBECKMAN COULTER INC

710.000 NHHY Local 82.922500 0.00 10.65 1.14 58,863.191.000000

Base 82.922500 0.00 10.65 1.14 58,863.19

COMMON STOCK USD1.075887109 01 Mar 2011 04 Mar 2011 USD/DTC 0.02MR BEAL &COMPANYBECTON DICKINSON AND CO

350.000 NHEY Local 79.586900 0.00 7.00 0.54 27,847.881.000000

Base 79.586900 0.00 7.00 0.54 27,847.88

09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

730.000 NHEU Local 79.370100 0.00 10.95 1.12 57,928.101.000000

Base 79.370100 0.00 10.95 1.12 57,928.10

075887109 Total

17.95 1.660.001,080.000 Local 85,775.98

Base 0.00 17.95 1.66 85,775.98

COMMON STOCK USD.01075896100 02 Feb 2011 07 Feb 2011 USD/DTC 0.02LOOP CAPITAL MARKETSBED BATH + BEYOND INC

800.000 NHDZ Local 47.781600 0.00 16.00 0.74 38,208.541.000000

Base 47.781600 0.00 16.00 0.74 38,208.54
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COMMON STOCK USD.01077454106 15 Feb 2011 18 Feb 2011 USD/DTC 0.03LOOP CAPITAL MARKETSBELDEN INC

1,180.000 NHHO Local 39.695500 0.00 35.40 0.90 46,804.391.000000

Base 39.695500 0.00 35.40 0.90 46,804.39

23 Feb 2011 28 Feb 2011 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITH

3,000.000 NHHO Local 35.719700 0.00 120.00 2.06 107,037.041.000000

Base 35.719700 0.00 120.00 2.06 107,037.04

077454106 Total

155.40 2.960.004,180.000 Local 153,841.43

Base 0.00 155.40 2.96 153,841.43

COMMON STOCK USD.1081437105 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSBEMIS COMPANY

1,110.000 NHHY Local 32.337800 0.00 16.65 0.69 35,877.621.000000

Base 32.337800 0.00 16.65 0.69 35,877.62

083991992 24 Mar 2011 24 Mar 2011 USD/BOSAUTREPAT-DISTRIBUTIONBEHRMAN CAPITAL III L P

82,742.000 NHEL Local 1.000000 0.00 0.00 0.00 82,742.001.000000

Base 1.000000 0.00 0.00 0.00 82,742.00

COMMON STOCK USD.2084423102 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSWR BERKLEY CORP

1,780.000 NHHY Local 29.404500 0.00 26.70 1.01 52,312.301.000000

Base 29.404500 0.00 26.70 1.01 52,312.30

COMMON STOCK084670702 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSBERKSHIRE HATHAWAY INC CL B

19,420.000 NHHY Local 83.166400 0.00 291.30 31.01 1,614,769.181.000000

Base 83.166400 0.00 291.30 31.01 1,614,769.18

COMMON STOCK USD.1086516101 12 Jan 2011 18 Jan 2011 USD/DTC 0.05LOOP CAPITAL MARKETSBEST BUY CO INC

25,000.000 NHDJ Local 35.740400 0.00 1,250.00 17.16 892,242.841.000000

Base 35.740400 0.00 1,250.00 17.16 892,242.84
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04 Mar 2011 09 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.

830.000 NHDM Local 32.621600 0.00 12.45 0.52 27,062.961.000000

Base 32.621600 0.00 12.45 0.52 27,062.96

31 Mar 2011 OPEN USD/DTC 0.04LOOP CAPITAL MARKETS

77,770.000 NHDG Local 28.611600 0.00 2,721.95 42.73 2,222,359.451.000000

Base 28.611600 0.00 2,721.95 42.73 2,222,359.45

086516101 Total

3,984.40 60.410.00103,600.000 Local 3,141,665.25

Base 0.00 3,984.40 60.41 3,141,665.25

COMMON STOCK090572207 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSBIO RAD LABORATORIES A

233.000 NHHY Local 109.318800 0.00 3.50 0.49 25,467.291.000000

Base 109.318800 0.00 3.50 0.49 25,467.29

COMMON STOCK09061G101 09 Mar 2011 14 Mar 2011 USD/DTC 0.03LOOP CAPITAL MARKETSBIOMARIN PHARMACEUTICAL INC

5,898.000 NHIB Local 24.589200 0.00 176.94 2.79 144,847.371.000000

Base 24.589200 0.00 176.94 2.79 144,847.37

COMMON STOCK09062X103 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSBIOGEN IDEC INC

2,660.000 NHHY Local 67.332600 0.00 39.90 3.44 179,061.381.000000

Base 67.332600 0.00 39.90 3.44 179,061.38

COMMON STOCK USD.0109247X101 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSBLACKROCK INC

671.000 NHHY Local 198.537300 0.00 10.07 2.56 133,205.901.000000

Base 198.537300 0.00 10.07 2.56 133,205.90

COMMON STOCK092533108 18 Jan 2011 18 Jan 2011 USD/DTCSALE OF FRACTIONAL SBLACKROCK KELSO CAPITAL CORP

0.062 NHHZ Local 9.838709 0.00 0.00 0.00 0.611.000000

Base 9.838709 0.00 0.00 0.00 0.61
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COMMON STOCK NPV093671105 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSH+R BLOCK INC

2,890.000 NHHY Local 15.040500 0.00 43.35 0.84 43,422.861.000000

Base 15.040500 0.00 43.35 0.84 43,422.86

COMMON STOCK USD5.097023105 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSBOEING CO/THE

1,470.000 NHHY Local 70.553400 0.00 22.05 2.00 103,689.451.000000

Base 70.553400 0.00 22.05 2.00 103,689.45

04 Mar 2011 09 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,700.000 NHDM Local 70.783100 0.00 25.50 2.32 120,303.451.000000

Base 70.783100 0.00 25.50 2.32 120,303.45

097023105 Total

47.55 4.320.003,170.000 Local 223,992.90

Base 0.00 47.55 4.32 223,992.90

COMMON STOCK099709107 18 Feb 2011 24 Feb 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)BORDERS GROUP INC

7,170.000 NHHZ Local 0.237100 0.00 107.55 0.04 1,592.421.000000

Base 0.237100 0.00 107.55 0.04 1,592.42

REIT USD.01101121101 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSBOSTON PROPERTIES INC

1,720.000 NHHY Local 92.400800 0.00 25.80 3.06 158,900.521.000000

Base 92.400800 0.00 25.80 3.06 158,900.52

COMMON STOCK USD.01101137107 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSBOSTON SCIENTIFIC CORP

19,690.000 NHHY Local 6.971600 0.00 295.35 2.64 136,972.811.000000

Base 6.971600 0.00 295.35 2.64 136,972.81

REIT USD.01105368203 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSBRANDYWINE REALTY TRUST

2,130.000 NHHY Local 11.776700 0.00 31.95 0.49 25,051.931.000000

Base 11.776700 0.00 31.95 0.49 25,051.93
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COMMON STOCK USD.01109178103 22 Feb 2011 25 Feb 2011 USD/DTC 0.04JOHNSON RICE + COBRIGHAM EXPLORATION CO

3,525.000 NHEX Local 33.230000 0.00 141.00 2.25 116,992.501.000000

Base 33.230000 0.00 141.00 2.25 116,992.50

03 Mar 2011 08 Mar 2011 USD/DTC 0.04JOHNSON RICE + CO

2,782.000 NHEX Local 35.504100 0.00 111.28 1.90 98,659.231.000000

Base 35.504100 0.00 111.28 1.90 98,659.23

09 Mar 2011 14 Mar 2011 USD/DTC 0.04JOHNSON RICE + CO

4,199.000 NHEX Local 33.870100 0.00 167.96 2.74 142,049.851.000000

Base 33.870100 0.00 167.96 2.74 142,049.85

109178103 Total

420.24 6.890.0010,506.000 Local 357,701.58

Base 0.00 420.24 6.89 357,701.58

COMMON STOCK USD.1109641100 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSBRINKER INTERNATIONAL INC

1,130.000 NHHY Local 22.696400 0.00 16.95 0.50 25,629.481.000000

Base 22.696400 0.00 16.95 0.50 25,629.48

COMMON STOCK USD.1110122108 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSBRISTOL MYERS SQUIBB CO

19,170.000 NHHY Local 25.336100 0.00 287.55 9.33 485,396.161.000000

Base 25.336100 0.00 287.55 9.33 485,396.16

COMMON STOCK111320107 10 Feb 2011 15 Feb 2011 USD/DTC 0.05PERSHING LLCBROADCOM CORP CL A

30,000.000 NHDJ Local 43.571800 0.00 1,500.00 25.10 1,305,628.901.000000

Base 43.571800 0.00 1,500.00 25.10 1,305,628.90

COMMON STOCK USD.0111133T103 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSBROADRIDGE FINANCIAL SOLUTIO

1,040.000 NHHY Local 22.671300 0.00 15.60 0.46 23,562.091.000000

Base 22.671300 0.00 15.60 0.46 23,562.09
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COMMON STOCK111621306 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSBROCADE COMMUNICATIONS SYS

4,130.000 NHHY Local 6.141000 0.00 61.95 0.49 25,299.891.000000

Base 6.141000 0.00 61.95 0.49 25,299.89

COMMON STOCK USD.01112463104 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSBROOKDALE SENIOR LIVING INC

1,080.000 NHHY Local 25.412600 0.00 16.20 0.53 27,428.881.000000

Base 25.412600 0.00 16.20 0.53 27,428.88

COMMON STOCK USD.15115637209 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSBROWN FORMAN CORP CLASS B

370.000 NHHY Local 67.707300 0.00 5.55 0.49 25,045.661.000000

Base 67.707300 0.00 5.55 0.49 25,045.66

COMMON STOCK USD.01118255108 18 Feb 2011 24 Feb 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)BUCKEYE TECHNOLOGIES INC

160.000 NHHZ Local 27.240000 0.00 2.40 0.09 4,355.911.000000

Base 27.240000 0.00 2.40 0.09 4,355.91

123998965 31 Mar 2011 31 Mar 2011 USD/BOSAUTREPAT-DISTRIBUTIONCF PRUDENTIAL PRISA I

1.000 NHEJ Local 850,896.750000 0.00 0.00 0.00 850,896.751.000000

Base 850,896.750000 0.00 0.00 0.00 850,896.75

31 Mar 2011 31 Mar 2011 USD/BOSAUTREPAT-DISTRIBUTION

1.000 NHEJ Local 21,144,725.720000 0.00 0.00 0.00 21,144,725.721.000000

Base 21,144,725.720000 0.00 0.00 0.00 21,144,725.72

123998965 Total

0.00 0.000.002.000 Local 21,995,622.47

Base 0.00 0.00 0.00 21,995,622.47

123998999 05 Jan 2011 05 Jan 2011 USD/BOSAUTREPAT-DISTRIBUTIONCF JPMCB STRATEGIC PROPER FUND

834.936 NHEJ Local 1,443.915102 0.00 0.00 0.00 1,205,576.701.000000

Base 1,443.915102 0.00 0.00 0.00 1,205,576.70
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05 Jan 2011 05 Jan 2011 USD/BOSAUTREPAT-DISTRIBUTION

152.484 NHEJ Local 1,538.602869 0.00 0.00 0.00 234,612.321.000000

Base 1,538.602869 0.00 0.00 0.00 234,612.32

31 Jan 2011 USD/BOSSHARE ADJUSTMENT

9.913 NHEJ Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

31 Jan 2011 CANCEL USD/BOSSHARE ADJUSTMENT

-9.913 NHEJ Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

31 Jan 2011 31 Jan 2011 USD/BOSSHARE ADJUSTMENT

9.913 NHEJ Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

123998999 Total

0.00 0.000.00997.333 Local 1,440,189.02

Base 0.00 0.00 0.00 1,440,189.02

COMMON STOCK124857202 26 Jan 2011 31 Jan 2011 USD/DTC 0.03BLAYLOCK + CO INCCBS CORP CLASS B NON VOTING

14,680.000 NHIB Local 20.769800 0.00 440.40 5.86 304,454.401.000000

Base 20.769800 0.00 440.40 5.86 304,454.40

17 Feb 2011 23 Feb 2011 USD/DTC 0.02LIQUIDNETINC

8,500.000 NHIB Local 22.445000 0.00 170.00 3.67 190,608.831.000000

Base 22.445000 0.00 170.00 3.67 190,608.83

17 Feb 2011 23 Feb 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

13,171.000 NHIB Local 22.363100 0.00 131.71 5.66 294,407.021.000000

Base 22.363100 0.00 131.71 5.66 294,407.02
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24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

7,550.000 NHHY Local 21.780300 0.00 113.25 3.16 164,324.861.000000

Base 21.780300 0.00 113.25 3.16 164,324.86

01 Mar 2011 04 Mar 2011 USD/DTC 0.02MR BEAL &COMPANY

100.000 NHEY Local 23.275000 0.00 2.00 0.05 2,325.451.000000

Base 23.275000 0.00 2.00 0.05 2,325.45

04 Mar 2011 09 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,480.000 NHDM Local 23.693200 0.00 22.20 0.68 35,043.061.000000

Base 23.693200 0.00 22.20 0.68 35,043.06

124857202 Total

879.56 19.080.0045,481.000 Local 991,163.62

Base 0.00 879.56 19.08 991,163.62

COMMON STOCK USD.0112497T101 04 Mar 2011 09 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.CB RICHARD ELLIS GROUP INC A

1,310.000 NHDM Local 25.026200 0.00 19.65 0.63 32,764.041.000000

Base 25.026200 0.00 19.65 0.63 32,764.04

COMMON STOCK12503M108 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCBOE HOLDINGS INC

1,150.000 NHHY Local 27.250000 0.00 17.25 0.61 31,319.641.000000

Base 27.250000 0.00 17.25 0.61 31,319.64

COMMON STOCK USD.01125269100 10 Jan 2011 13 Jan 2011 USD/DTC 0.04MR BEAL &COMPANYCF INDUSTRIES HOLDINGS INC

5,371.000 NHEZ Local 135.369600 0.00 214.84 12.29 726,842.991.000000

Base 135.369600 0.00 214.84 12.29 726,842.99

24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

204.000 NHHY Local 134.401800 0.00 3.06 0.53 27,414.381.000000

Base 134.401800 0.00 3.06 0.53 27,414.38
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125269100 Total

217.90 12.820.005,575.000 Local 754,257.37

Base 0.00 217.90 12.82 754,257.37

COMMON STOCK USD.112541W209 26 Jan 2011 31 Jan 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.C.H. ROBINSON WORLDWIDE INC

21,572.000 NHDZ Local 78.123500 0.00 862.88 32.36 1,684,384.901.000000

Base 78.123500 0.00 862.88 32.36 1,684,384.90

27 Jan 2011 01 Feb 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.

25,970.000 NHDZ Local 77.916700 0.00 1,038.80 38.86 2,022,419.041.000000

Base 77.916700 0.00 1,038.80 38.86 2,022,419.04

28 Jan 2011 02 Feb 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.

4,658.000 NHDZ Local 76.087600 0.00 186.32 6.81 354,222.911.000000

Base 76.087600 0.00 186.32 6.81 354,222.91

12541W209 Total

2,088.00 78.030.0052,200.000 Local 4,061,026.85

Base 0.00 2,088.00 78.03 4,061,026.85

COMMON STOCK USD.25125509109 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCIGNA CORP

3,510.000 NHHY Local 41.615300 0.00 52.65 2.81 146,014.241.000000

Base 41.615300 0.00 52.65 2.81 146,014.24

COMMON STOCK USD.01125581801 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCIT GROUP INC

2,650.000 NHHY Local 43.490000 0.00 39.75 2.22 115,206.531.000000

Base 43.490000 0.00 39.75 2.22 115,206.53

COMMON STOCK USD.0112572Q105 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCME GROUP INC

762.000 NHHY Local 302.674900 0.00 11.43 4.43 230,622.411.000000

Base 302.674900 0.00 11.43 4.43 230,622.41
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COMMON STOCK USD.01125896100 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCMS ENERGY CORP

2,750.000 NHHY Local 19.153300 0.00 41.25 1.02 52,629.311.000000

Base 19.153300 0.00 41.25 1.02 52,629.31

COMMON STOCK USD2.5126117100 12 Jan 2011 18 Jan 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.CNA FINANCIAL CORP

1,200.000 NHDF Local 27.610000 0.00 9.00 0.56 33,122.441.000000

Base 27.610000 0.00 9.00 0.56 33,122.44

12 Jan 2011 18 Jan 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

1,300.000 NHDF Local 27.617500 0.00 9.75 0.61 35,892.391.000000

Base 27.617500 0.00 9.75 0.61 35,892.39

12 Jan 2011 18 Jan 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

2,462.000 NHDF Local 27.606200 0.00 17.23 1.15 67,948.081.000000

Base 27.606200 0.00 17.23 1.15 67,948.08

14 Jan 2011 20 Jan 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

400.000 NHDF Local 27.074000 0.00 3.00 0.19 10,826.411.000000

Base 27.074000 0.00 3.00 0.19 10,826.41

14 Jan 2011 20 Jan 2011 USD/DTC 0.01MORGAN STANLEY CO INCORPORATED

500.000 NHDF Local 27.095000 0.00 5.40 0.23 13,541.871.000000

Base 27.095000 0.00 5.40 0.23 13,541.87

18 Jan 2011 21 Jan 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

300.000 NHDF Local 27.022300 0.00 1.50 0.16 8,105.031.000000

Base 27.022300 0.00 1.50 0.16 8,105.03

18 Jan 2011 21 Jan 2011 USD/DTC 0.02LIQUIDNETINC

1,100.000 NHDF Local 27.095000 0.00 16.50 0.58 29,787.421.000000

Base 27.095000 0.00 16.50 0.58 29,787.42

20 Jan 2011 25 Jan 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

200.000 NHDF Local 26.683300 0.00 1.00 0.10 5,335.561.000000

Base 26.683300 0.00 1.00 0.10 5,335.56
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21 Jan 2011 26 Jan 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

300.000 NHDF Local 27.152700 0.00 1.50 0.16 8,144.151.000000

Base 27.152700 0.00 1.50 0.16 8,144.15

24 Jan 2011 27 Jan 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

400.000 NHDF Local 27.019700 0.00 3.00 0.21 10,804.671.000000

Base 27.019700 0.00 3.00 0.21 10,804.67

25 Jan 2011 28 Jan 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

3,200.000 NHDF Local 27.151400 0.00 24.00 1.67 86,858.811.000000

Base 27.151400 0.00 24.00 1.67 86,858.81

26 Jan 2011 31 Jan 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

1,100.000 NHDF Local 27.246300 0.00 8.25 0.58 29,962.101.000000

Base 27.246300 0.00 8.25 0.58 29,962.10

27 Jan 2011 01 Feb 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

1,500.000 NHDF Local 27.283800 0.00 11.25 0.79 40,913.661.000000

Base 27.283800 0.00 11.25 0.79 40,913.66

28 Jan 2011 02 Feb 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

500.000 NHDF Local 27.277700 0.00 3.75 0.27 13,634.831.000000

Base 27.277700 0.00 3.75 0.27 13,634.83

31 Jan 2011 03 Feb 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

600.000 NHDF Local 26.998600 0.00 4.50 0.32 16,194.341.000000

Base 26.998600 0.00 4.50 0.32 16,194.34

31 Jan 2011 03 Feb 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,300.000 NHDF Local 26.888500 0.00 9.10 0.68 34,945.271.000000

Base 26.888500 0.00 9.10 0.68 34,945.27

01 Feb 2011 04 Feb 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

1,800.000 NHDF Local 27.365200 0.00 13.50 0.95 49,242.911.000000

Base 27.365200 0.00 13.50 0.95 49,242.91
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02 Feb 2011 07 Feb 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

4,500.000 NHDF Local 27.302100 0.00 33.75 2.36 122,823.341.000000

Base 27.302100 0.00 33.75 2.36 122,823.34

03 Feb 2011 08 Feb 2011 USD/DTC 0.02LIQUIDNETINC

8,500.000 NHDF Local 27.460000 0.00 127.50 4.49 233,278.011.000000

Base 27.460000 0.00 127.50 4.49 233,278.01

04 Feb 2011 09 Feb 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

1,400.000 NHDF Local 27.719100 0.00 7.00 0.75 38,798.991.000000

Base 27.719100 0.00 7.00 0.75 38,798.99

07 Feb 2011 10 Feb 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

10,800.000 NHDF Local 30.259000 0.00 54.00 6.27 326,736.931.000000

Base 30.259000 0.00 54.00 6.27 326,736.93

126117100 Total

364.48 23.080.0043,362.000 Local 1,216,897.21

Base 0.00 364.48 23.08 1,216,897.21

COMMON STOCK USD.0112618M100 11 Feb 2011 USD/DTCMERGERCPI INTERNATIONAL INC

990.000 NHHZ Local 19.500000 0.00 0.00 0.00 19,305.001.000000

Base 19.500000 0.00 0.00 0.00 19,305.00

11 Feb 2011 CANCEL USD/DTCMERGER

-990.000 NHHZ Local 19.500000 0.00 0.00 0.00 -19,305.001.000000

Base 19.500000 0.00 0.00 0.00 -19,305.00

11 Feb 2011 11 Feb 2011 USD/DTCMERGER

990.000 NHHZ Local 19.500000 0.00 0.00 0.00 19,305.001.000000

Base 19.500000 0.00 0.00 0.00 19,305.00
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12618M100 Total

0.00 0.000.00990.000 Local 19,305.00

Base 0.00 0.00 0.00 19,305.00

COMMON STOCK USD1.126408103 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCSX CORP

4,630.000 NHHY Local 71.815400 0.00 69.45 6.39 332,429.461.000000

Base 71.815400 0.00 69.45 6.39 332,429.46

COMMON STOCK NPV126600105 18 Feb 2011 24 Feb 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)CVB FINANCIAL CORP

510.000 NHHZ Local 8.700000 0.00 7.65 0.09 4,429.261.000000

Base 8.700000 0.00 7.65 0.09 4,429.26

COMMON STOCK USD.01126650100 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCVS CAREMARK CORP

13,300.000 NHHY Local 32.277500 0.00 199.50 8.25 429,083.001.000000

Base 32.277500 0.00 199.50 8.25 429,083.00

COMMON STOCK USD.112673P105 10 Jan 2011 13 Jan 2011 USD/DTC 0.03STATE STREET GLOBAL MARKETSCA INC

32.000 NHEN Local 24.480000 0.00 0.96 0.02 782.381.000000

Base 24.480000 0.00 0.96 0.02 782.38

24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,040.000 NHHY Local 24.350000 0.00 15.60 0.49 25,307.911.000000

Base 24.350000 0.00 15.60 0.49 25,307.91

12673P105 Total

16.56 0.510.001,072.000 Local 26,090.29

Base 0.00 16.56 0.51 26,090.29

COMMON STOCK USD.0112686C109 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCABLEVISION SYSTEMS NY GRP A

2,400.000 NHHY Local 36.178800 0.00 36.00 1.67 86,791.451.000000

Base 36.178800 0.00 36.00 1.67 86,791.45
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COMMON STOCK USD1.127055101 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCABOT CORP

660.000 NHHY Local 41.389700 0.00 9.90 0.53 27,306.771.000000

Base 41.389700 0.00 9.90 0.53 27,306.77

COMMON STOCK USD.1127097103 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCABOT OIL + GAS CORP

1,060.000 NHHY Local 45.985300 0.00 15.90 0.94 48,727.581.000000

Base 45.985300 0.00 15.90 0.94 48,727.58

COMMON STOCK USD.01128126109 10 Jan 2011 13 Jan 2011 USD/DTC 0.03STATE STREET GLOBAL MARKETSCALAMP CORP

819.000 NHEN Local 3.010000 0.00 24.57 0.05 2,440.571.000000

Base 3.010000 0.00 24.57 0.05 2,440.57

COMMON STOCK131347304 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCALPINE CORP

1,900.000 NHHY Local 14.990000 0.00 28.50 0.55 28,451.951.000000

Base 14.990000 0.00 28.50 0.55 28,451.95

REIT USD.01133131102 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCAMDEN PROPERTY TRUST

670.000 NHHY Local 56.713300 0.00 10.05 0.73 37,987.131.000000

Base 56.713300 0.00 10.05 0.73 37,987.13

COMMON STOCK USD.0113342B105 02 Feb 2011 07 Feb 2011 USD/DTC 0.02LOOP CAPITAL MARKETSCAMERON INTERNATIONAL CORP

1,000.000 NHDZ Local 56.130000 0.00 20.00 1.08 56,108.921.000000

Base 56.130000 0.00 20.00 1.08 56,108.92

24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,070.000 NHHY Local 57.840000 0.00 16.05 1.19 61,871.561.000000

Base 57.840000 0.00 16.05 1.19 61,871.56

04 Mar 2011 09 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.

560.000 NHDM Local 61.656800 0.00 8.40 0.67 34,518.741.000000

Base 61.656800 0.00 8.40 0.67 34,518.74
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13342B105 Total

44.45 2.940.002,630.000 Local 152,499.22

Base 0.00 44.45 2.94 152,499.22

COMMON STOCK134429109 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCAMPBELL SOUP CO

750.000 NHHY Local 33.442700 0.00 11.25 0.49 25,070.291.000000

Base 33.442700 0.00 11.25 0.49 25,070.29

COMMON STOCK USD.0114040H105 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCAPITAL ONE FINANCIAL CORP

5,010.000 NHHY Local 50.332100 0.00 75.15 4.85 252,083.821.000000

Base 50.332100 0.00 75.15 4.85 252,083.82

COMMON STOCK USD.0114055X102 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCAPITALSOURCE INC

3,340.000 NHHY Local 7.399000 0.00 50.10 0.48 24,662.081.000000

Base 7.399000 0.00 50.10 0.48 24,662.08

COMMON STOCK USD.0114057J101 05 Jan 2011 USD/DTCSALE OF FRACTIONAL SCAPITOL FEDERAL FINANCIAL IN

0.960 NHEU Local 1.041666 0.00 0.00 0.00 1.001.000000

Base 1.041666 0.00 0.00 0.00 1.00

05 Jan 2011 CANCEL USD/DTCSALE OF FRACTIONAL S

-0.960 NHEU Local 1.041666 0.00 0.00 0.00 -1.001.000000

Base 1.041666 0.00 0.00 0.00 -1.00

05 Jan 2011 05 Jan 2011 USD/DTCSALE OF FRACTIONAL S

0.824 NHHY Local 10.000000 0.00 0.00 0.00 8.241.000000

Base 10.000000 0.00 0.00 0.00 8.24

05 Jan 2011 05 Jan 2011 USD/DTCSALE OF FRACTIONAL S

0.096 NHEU Local 10.416666 0.00 0.00 0.00 1.001.000000

Base 10.416666 0.00 0.00 0.00 1.00
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14057J101 Total

0.00 0.000.000.920 Local 9.24

Base 0.00 0.00 0.00 9.24

COMMON STOCK NPV14149Y108 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCARDINAL HEALTH INC

2,420.000 NHHY Local 40.329400 0.00 36.30 1.88 97,558.971.000000

Base 40.329400 0.00 36.30 1.88 97,558.97

COMMON STOCK USD.0114170T101 02 Feb 2011 07 Feb 2011 USD/DTC 0.02LOOP CAPITAL MARKETSCAREFUSION CORP

1,400.000 NHDZ Local 26.214700 0.00 28.00 0.71 36,671.871.000000

Base 26.214700 0.00 28.00 0.71 36,671.87

24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,430.000 NHHY Local 26.999100 0.00 21.45 0.75 38,586.511.000000

Base 26.999100 0.00 21.45 0.75 38,586.51

14170T101 Total

49.45 1.460.002,830.000 Local 75,258.38

Base 0.00 49.45 1.46 75,258.38

COMMON STOCK USD1.142339100 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCARLISLE COS INC

600.000 NHHY Local 41.966700 0.00 9.00 0.49 25,170.531.000000

Base 41.966700 0.00 9.00 0.49 25,170.53

COMMON STOCK USD.5143130102 02 Feb 2011 07 Feb 2011 USD/DTC 0.02LOOP CAPITAL MARKETSCARMAX INC

2,800.000 NHDZ Local 32.910000 0.00 56.00 1.77 92,090.231.000000

Base 32.910000 0.00 56.00 1.77 92,090.23

UNIT USD.01143658300 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCARNIVAL CORP

3,450.000 NHHY Local 41.639800 0.00 51.75 2.76 143,602.801.000000

Base 41.639800 0.00 51.75 2.76 143,602.80
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COMMON STOCK14965A101 19 Jan 2011 24 Jan 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INCCAVIUM NETWORKS INC

2,170.000 NHHO Local 43.392800 0.00 65.10 1.81 94,095.471.000000

Base 43.392800 0.00 65.10 1.81 94,095.47

20 Jan 2011 25 Jan 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

10,480.000 NHHO Local 40.207200 0.00 314.40 8.10 421,048.961.000000

Base 40.207200 0.00 314.40 8.10 421,048.96

02 Feb 2011 07 Feb 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

1,000.000 NHDZ Local 42.496200 0.00 20.00 0.82 42,475.381.000000

Base 42.496200 0.00 20.00 0.82 42,475.38

14965A101 Total

399.50 10.730.0013,650.000 Local 557,619.81

Base 0.00 399.50 10.73 557,619.81

COMMON STOCK15135B101 02 Feb 2011 07 Feb 2011 USD/DTC 0.03MERRILL LYNCH PIERCE FENNER + SMITHCENTENE CORP

7,750.000 NHDX Local 27.816200 0.00 232.50 4.14 215,338.911.000000

Base 27.816200 0.00 232.50 4.14 215,338.91

03 Feb 2011 08 Feb 2011 USD/DTC 0.03STIFEL NICOLAUS + CO INC

4,300.000 NHDX Local 28.242800 0.00 129.00 2.34 121,312.701.000000

Base 28.242800 0.00 129.00 2.34 121,312.70

04 Feb 2011 09 Feb 2011 USD/DTC 0.03STIFEL NICOLAUS + CO INC

3,150.000 NHDX Local 28.084100 0.00 94.50 1.70 88,368.721.000000

Base 28.084100 0.00 94.50 1.70 88,368.72

18 Feb 2011 24 Feb 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

150.000 NHHZ Local 30.373300 0.00 2.25 0.09 4,553.661.000000

Base 30.373300 0.00 2.25 0.09 4,553.66
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15135B101 Total

458.25 8.270.0015,350.000 Local 429,573.99

Base 0.00 458.25 8.27 429,573.99

COMMON STOCK USD.0115189T107 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCENTERPOINT ENERGY INC

4,320.000 NHHY Local 15.480500 0.00 64.80 1.29 66,809.671.000000

Base 15.480500 0.00 64.80 1.29 66,809.67

COMMON STOCK USD.01153435102 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCENTRAL EURO DISTRIBUTION CP

1,140.000 NHHY Local 22.238100 0.00 17.10 0.49 25,333.841.000000

Base 22.238100 0.00 17.10 0.49 25,333.84

COMMON STOCK USD.01153527205 18 Feb 2011 24 Feb 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)CENTRAL GARDEN AND PET CO A

550.000 NHHZ Local 9.183600 0.00 8.25 0.10 5,042.631.000000

Base 9.183600 0.00 8.25 0.10 5,042.63

COMMON STOCK USD.01156431108 18 Feb 2011 24 Feb 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)CENTURY ALUMINUM COMPANY

250.000 NHHZ Local 17.120100 0.00 3.75 0.09 4,276.191.000000

Base 17.120100 0.00 3.75 0.09 4,276.19

COMMON STOCK USD1.156700106 04 Feb 2011 09 Feb 2011 USD/DTC 0.02LOOP CAPITAL MARKETSCENTURYLINK INC

33,028.000 NHDF Local 43.684700 0.00 660.56 27.71 1,442,130.001.000000

Base 43.684700 0.00 660.56 27.71 1,442,130.00

07 Feb 2011 10 Feb 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

48,672.000 NHDF Local 44.044200 0.00 973.44 41.16 2,142,704.701.000000

Base 44.044200 0.00 973.44 41.16 2,142,704.70

24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

3,740.000 NHHY Local 39.846200 0.00 56.10 2.87 148,965.821.000000

Base 39.846200 0.00 56.10 2.87 148,965.82
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156700106 Total

1,690.10 71.740.0085,440.000 Local 3,733,800.52

Base 0.00 1,690.10 71.74 3,733,800.52

COMMON STOCK USD.01156708109 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCEPHALON INC

770.000 NHHY Local 56.010000 0.00 11.55 0.83 43,115.321.000000

Base 56.010000 0.00 11.55 0.83 43,115.32

COMMON STOCK USD.01156782104 02 Feb 2011 07 Feb 2011 USD/DTC 0.02LOOP CAPITAL MARKETSCERNER CORP

300.000 NHDZ Local 98.653600 0.00 6.00 0.57 29,589.511.000000

Base 98.653600 0.00 6.00 0.57 29,589.51

COMMON STOCK USD.01159864107 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCHARLES RIVER LABORATORIES

1,010.000 NHHY Local 36.006000 0.00 15.15 0.70 36,350.211.000000

Base 36.006000 0.00 15.15 0.70 36,350.21

COMMON STOCK USD.01165167107 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCHESAPEAKE ENERGY CORP

7,150.000 NHHY Local 34.040000 0.00 107.25 4.68 243,274.071.000000

Base 34.040000 0.00 107.25 4.68 243,274.07

COMMON STOCK USD.75166764100 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCHEVRON CORP

21,369.000 NHHY Local 102.670000 0.00 320.54 42.13 2,193,592.561.000000

Base 102.670000 0.00 320.54 42.13 2,193,592.56

NY REG SHRS EUR.01167250109 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCHICAGO BRIDGE + IRON NY SHR

770.000 NHHY Local 33.535300 0.00 11.55 0.50 25,810.131.000000

Base 33.535300 0.00 11.55 0.50 25,810.13

REIT USD.0116934Q109 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCHIMERA INVESTMENT CORP

11,330.000 NHHY Local 4.210000 0.00 169.95 0.92 47,528.431.000000

Base 4.210000 0.00 169.95 0.92 47,528.43
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COMMON STOCK USD1.171232101 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCHUBB CORP

3,350.000 NHHY Local 59.400000 0.00 50.25 3.83 198,935.921.000000

Base 59.400000 0.00 50.25 3.83 198,935.92

04 Mar 2011 09 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.

500.000 NHDM Local 59.222000 0.00 7.50 0.57 29,602.931.000000

Base 59.222000 0.00 7.50 0.57 29,602.93

171232101 Total

57.75 4.400.003,850.000 Local 228,538.85

Base 0.00 57.75 4.40 228,538.85

COMMON STOCK USD1.171340102 02 Feb 2011 07 Feb 2011 USD/DTC 0.02LOOP CAPITAL MARKETSCHURCH + DWIGHT CO INC

400.000 NHDZ Local 68.688400 0.00 8.00 0.53 27,466.831.000000

Base 68.688400 0.00 8.00 0.53 27,466.83

COMMON STOCK USD.01171798101 16 Feb 2011 22 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCIMAREX ENERGY CO

1,300.000 NHEY Local 112.582100 0.00 26.00 2.82 146,327.911.000000

Base 112.582100 0.00 26.00 2.82 146,327.91

COMMON STOCK USD2.172062101 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCINCINNATI FINANCIAL CORP

1,490.000 NHHY Local 33.414700 0.00 22.35 0.96 49,764.591.000000

Base 33.414700 0.00 22.35 0.96 49,764.59

COMMON STOCK17275R102 15 Feb 2011 18 Feb 2011 USD/DTC 0.02PERSHING LLCCISCO SYSTEMS INC

7,300.000 NHEY Local 18.689600 0.00 146.00 2.62 136,285.461.000000

Base 18.689600 0.00 146.00 2.62 136,285.46

COMMON STOCK NPV172908105 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCINTAS CORP

1,350.000 NHHY Local 27.541100 0.00 20.25 0.72 37,159.521.000000

Base 27.541100 0.00 20.25 0.72 37,159.52
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COMMON STOCK USD.01172967101 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCITIGROUP INC

237,630.000 NHHY Local 4.662900 0.00 3,564.45 21.28 1,104,459.201.000000

Base 4.662900 0.00 3,564.45 21.28 1,104,459.20

01 Mar 2011 04 Mar 2011 USD/DTC 0.02MR BEAL &COMPANY

6,900.000 NHEY Local 4.610000 0.00 138.00 0.62 31,670.381.000000

Base 4.610000 0.00 138.00 0.62 31,670.38

172967101 Total

3,702.45 21.900.00244,530.000 Local 1,136,129.58

Base 0.00 3,702.45 21.90 1,136,129.58

COMMON STOCK177376100 02 Feb 2011 07 Feb 2011 USD/DTC 0.02LOOP CAPITAL MARKETSCITRIX SYSTEMS INC

500.000 NHDZ Local 65.899000 0.00 10.00 0.64 32,938.861.000000

Base 65.899000 0.00 10.00 0.64 32,938.86

COMMON STOCK USD1.178566105 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCITY NATIONAL CORP

460.000 NHHY Local 58.570000 0.00 6.90 0.52 26,934.781.000000

Base 58.570000 0.00 6.90 0.52 26,934.78

COMMON STOCK18538Q105 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCLEARWIRE CORP CLASS A

2,960.000 NHHY Local 4.819300 0.00 44.40 0.28 14,220.451.000000

Base 4.819300 0.00 44.40 0.28 14,220.45

COMMON STOCK USD.0118911Q102 28 Mar 2011 31 Mar 2011 USD/DTC 0.04BARCLAYS CAPITAL LECLOUD PEAK ENERGY INC

3,620.000 NHHO Local 21.386400 0.00 144.80 1.49 77,272.481.000000

Base 21.386400 0.00 144.80 1.49 77,272.48

COMMON STOCK USD.01189754104 14 Mar 2011 17 Mar 2011 USD/DTC 0.05LOOP CAPITAL MARKETSCOACH INC

10,000.000 NHDJ Local 52.500600 0.00 500.00 10.08 524,495.921.000000

Base 52.500600 0.00 500.00 10.08 524,495.92
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COMMON STOCK USD.25191216100 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCOCA COLA CO/THE

6,340.000 NHHY Local 64.095000 0.00 95.10 7.81 406,259.391.000000

Base 64.095000 0.00 95.10 7.81 406,259.39

COMMON STOCK USD1.19122T109 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCOCA COLA ENTERPRISES

1,470.000 NHHY Local 25.734000 0.00 22.05 0.73 37,806.201.000000

Base 25.734000 0.00 22.05 0.73 37,806.20

COMMON STOCK192005106 05 Jan 2011 05 Jan 2011 USD/DTCSALE OF FRACTIONAL SCODEXIS INC

0.378 NHHZ Local 24.444444 0.00 0.00 0.00 9.241.000000

Base 24.444444 0.00 0.00 0.00 9.24

07 Jan 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

759.000 NHHZ Local 9.689800 0.00 11.39 0.13 7,343.041.000000

Base 9.689800 0.00 11.39 0.13 7,343.04

07 Jan 2011 CANCEL USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

-759.000 NHHZ Local 9.689800 0.00 -11.39 -0.13 -7,343.041.000000

Base 9.689800 0.00 -11.39 -0.13 -7,343.04

07 Jan 2011 14 Jan 2011 USD/DTC 0.022 WILLIAMS CAPITAL GROUP LP (THE)

758.000 NHHZ Local 9.689800 0.00 11.39 0.13 7,333.351.000000

Base 9.689800 0.00 11.39 0.13 7,333.35

18 Feb 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

1.000 NHHZ Local 10.570000 0.00 0.02 0.01 10.541.000000

Base 10.570000 0.00 0.02 0.01 10.54

18 Feb 2011 CANCEL USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

-1.000 NHHZ Local 10.570000 0.00 -0.02 -0.01 -10.541.000000

Base 10.570000 0.00 -0.02 -0.01 -10.54
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15 Dec 2010 15 Dec 2010 USD/DTCSHARE ADJUSTMENT

1.000 NHHZ Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

192005106 Total

11.39 0.130.00759.378 Local 7,342.59

Base 0.00 11.39 0.13 7,342.59

COMMON STOCK192422103 15 Mar 2011 18 Mar 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.COGNEX CORP

4,430.000 NHHO Local 25.854300 0.00 177.20 2.20 114,355.151.000000

Base 25.854300 0.00 177.20 2.20 114,355.15

16 Mar 2011 21 Mar 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.

6,650.000 NHHO Local 25.507000 0.00 266.00 3.26 169,352.291.000000

Base 25.507000 0.00 266.00 3.26 169,352.29

17 Mar 2011 22 Mar 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.

4,430.000 NHHO Local 25.441500 0.00 177.20 2.17 112,526.481.000000

Base 25.441500 0.00 177.20 2.17 112,526.48

18 Mar 2011 23 Mar 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.

2,220.000 NHHO Local 25.050000 0.00 44.40 1.07 55,565.531.000000

Base 25.050000 0.00 44.40 1.07 55,565.53

18 Mar 2011 23 Mar 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.

2,590.000 NHHO Local 25.024400 0.00 103.60 1.25 64,708.351.000000

Base 25.024400 0.00 103.60 1.25 64,708.35

21 Mar 2011 24 Mar 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.

4,600.000 NHHO Local 25.671200 0.00 184.00 2.27 117,901.251.000000

Base 25.671200 0.00 184.00 2.27 117,901.25
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192422103 Total

952.40 12.220.0024,920.000 Local 634,409.05

Base 0.00 952.40 12.22 634,409.05

COMMON STOCK USD.01192446102 01 Mar 2011 04 Mar 2011 USD/DTC 0.02MR BEAL &COMPANYCOGNIZANT TECH SOLUTIONS A

450.000 NHEY Local 74.814100 0.00 9.00 0.65 33,656.701.000000

Base 74.814100 0.00 9.00 0.65 33,656.70

COMMON STOCK USD1.194162103 15 Feb 2011 18 Feb 2011 USD/DTC 0.02PERSHING LLCCOLGATE PALMOLIVE CO

1,900.000 NHEY Local 78.238000 0.00 38.00 2.86 148,611.341.000000

Base 78.238000 0.00 38.00 2.86 148,611.34

24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,200.000 NHHY Local 77.510000 0.00 18.00 1.79 92,992.211.000000

Base 77.510000 0.00 18.00 1.79 92,992.21

194162103 Total

56.00 4.650.003,100.000 Local 241,603.55

Base 0.00 56.00 4.65 241,603.55

LIMITED PARTNERSHIP195991922 24 Mar 2011 24 Mar 2011 USD/BOSAUTREPAT-DISTRIBUTIONCOLONY INVESTORS VIII

344,177.000 NHEJ Local 1.000000 0.00 0.00 0.00 344,177.001.000000

Base 1.000000 0.00 0.00 0.00 344,177.00

COMMON STOCK USD1.20030N101 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCOMCAST CORP CLASS A

31,190.000 NHHY Local 24.742600 0.00 467.85 14.82 771,239.021.000000

Base 24.742600 0.00 467.85 14.82 771,239.02

COMMON STOCK USD5.200340107 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCOMERICA INC

1,800.000 NHHY Local 37.677400 0.00 27.00 1.31 67,791.011.000000

Base 37.677400 0.00 27.00 1.31 67,791.01
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COMMON STOCK USD5.200525103 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCOMMERCE BANCSHARES INC

780.000 NHHY Local 39.419500 0.00 11.70 0.60 30,734.911.000000

Base 39.419500 0.00 11.70 0.60 30,734.91

COMMON STOCK USD.01201723103 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCOMMERCIAL METALS CO

1,550.000 NHHY Local 16.453900 0.00 23.25 0.49 25,479.811.000000

Base 16.453900 0.00 23.25 0.49 25,479.81

REIT USD.01203233101 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCOMMONWEALTH REIT

920.000 NHHY Local 27.478500 0.00 13.80 0.49 25,265.931.000000

Base 27.478500 0.00 13.80 0.49 25,265.93

25 Mar 2011 30 Mar 2011 USD/DTC 0.02JONESTRADING INSTITUTIONAL SERVICES

8,560.000 NHHO Local 25.842400 0.00 171.20 4.25 221,035.491.000000

Base 25.842400 0.00 171.20 4.25 221,035.49

28 Mar 2011 31 Mar 2011 USD/DTC 0.02JONESTRADING INSTITUTIONAL SERVICES

3,530.000 NHHO Local 25.781400 0.00 70.60 1.75 90,935.991.000000

Base 25.781400 0.00 70.60 1.75 90,935.99

29 Mar 2011 OPEN USD/DTC 0.02JONESTRADING INSTITUTIONAL SERVICES

4,510.000 NHHO Local 25.686600 0.00 90.20 2.23 115,754.141.000000

Base 25.686600 0.00 90.20 2.23 115,754.14

30 Mar 2011 OPEN USD/DTC 0.02JONESTRADING INSTITUTIONAL SERVICES

5,210.000 NHHO Local 25.861100 0.00 104.20 2.59 134,629.541.000000

Base 25.861100 0.00 104.20 2.59 134,629.54

31 Mar 2011 OPEN USD/DTC 0.02JONESTRADING INSTITUTIONAL SERVICES

6,260.000 NHHO Local 25.980300 0.00 125.20 3.13 162,508.351.000000

Base 25.980300 0.00 125.20 3.13 162,508.35
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203233101 Total

575.20 14.440.0028,990.000 Local 750,129.44

Base 0.00 575.20 14.44 750,129.44

COMMON STOCK USD.01203372107 14 Jan 2011 14 Jan 2011 USD/DTCMERGERCOMMSCOPE INC

8,120.000 NHHY Local 31.500000 0.00 0.00 0.00 255,780.001.000000

Base 31.500000 0.00 0.00 0.00 255,780.00

COMMON STOCK USD.01204166102 23 Feb 2011 28 Feb 2011 USD/DTC 0.02STATE STREET GLOBAL MARKETS, LLCCOMMVAULT SYSTEMS INC

11,386.000 NHEL Local 34.120000 0.00 227.72 7.46 388,255.141.000000

Base 34.120000 0.00 227.72 7.46 388,255.14

ADR NPV20441W203 28 Mar 2011 31 Mar 2011 USD/DTC 0.03MERRILL LYNCH PIERCE FENNER + SMITHCOMPANHIA DE BEBIDAS PRF ADR

137,400.000 NHHP Local 26.735400 0.00 4,122.00 70.53 3,669,251.431.000000

Base 26.735400 0.00 4,122.00 70.53 3,669,251.43

COMMON STOCK USD.0120453E109 18 Feb 2011 24 Feb 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLCCOMPLETE PRODUCTION SERVICES

5,660.000 NHHO Local 27.603200 0.00 226.40 3.00 156,004.711.000000

Base 27.603200 0.00 226.40 3.00 156,004.71

09 Mar 2011 14 Mar 2011 USD/DTC 0.04BNY CONVERGEX

1,290.000 NHHO Local 29.330100 0.00 51.60 0.73 37,783.501.000000

Base 29.330100 0.00 51.60 0.73 37,783.50

20453E109 Total

278.00 3.730.006,950.000 Local 193,788.21

Base 0.00 278.00 3.73 193,788.21

COMMON STOCK USD1.205363104 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCOMPUTER SCIENCES CORP

1,570.000 NHHY Local 47.237300 0.00 23.55 1.43 74,137.581.000000

Base 47.237300 0.00 23.55 1.43 74,137.58
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COMMON STOCK USD5.205887102 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCONAGRA FOODS INC

5,370.000 NHHY Local 22.770700 0.00 80.55 2.35 122,195.761.000000

Base 22.770700 0.00 80.55 2.35 122,195.76

COMMON STOCK205944101 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCON WAY INC

820.000 NHHY Local 31.070500 0.00 12.30 0.49 25,465.021.000000

Base 31.070500 0.00 12.30 0.49 25,465.02

COMMON STOCK206708109 02 Feb 2011 07 Feb 2011 USD/DTC 0.02LOOP CAPITAL MARKETSCONCUR TECHNOLOGIES INC

900.000 NHDZ Local 51.665300 0.00 18.00 0.90 46,479.871.000000

Base 51.665300 0.00 18.00 0.90 46,479.87

16 Feb 2011 23 Feb 2011 USD/DTC 0.041 RBC CAPITAL MARKETS

16,700.000 NHDZ Local 51.508500 0.00 668.00 16.52 859,507.431.000000

Base 51.508500 0.00 668.00 16.52 859,507.43

206708109 Total

686.00 17.420.0017,600.000 Local 905,987.30

Base 0.00 686.00 17.42 905,987.30

COMMON STOCK USD.0120825C104 20 Jan 2011 25 Jan 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)CONOCOPHILLIPS

1,470.000 NHDM Local 67.171600 0.00 22.05 1.90 98,718.301.000000

Base 67.171600 0.00 22.05 1.90 98,718.30

24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

10,190.000 NHHY Local 77.209100 0.00 152.85 15.11 786,592.771.000000

Base 77.209100 0.00 152.85 15.11 786,592.77

21 Mar 2011 24 Mar 2011 USD/DTC 0.02PIPER JAFFRAY

24,134.000 NHEZ Local 77.645200 0.00 482.68 35.98 1,873,370.601.000000

Base 77.645200 0.00 482.68 35.98 1,873,370.60
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20825C104 Total

657.58 52.990.0035,794.000 Local 2,758,681.67

Base 0.00 657.58 52.99 2,758,681.67

COMMON STOCK USD.0120854P109 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCONSOL ENERGY INC

1,240.000 NHHY Local 48.418100 0.00 18.60 1.16 60,018.681.000000

Base 48.418100 0.00 18.60 1.16 60,018.68

04 Mar 2011 09 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,240.000 NHDM Local 52.286900 0.00 33.60 2.25 117,086.811.000000

Base 52.286900 0.00 33.60 2.25 117,086.81

20854P109 Total

52.20 3.410.003,480.000 Local 177,105.49

Base 0.00 52.20 3.41 177,105.49

COMMON STOCK USD.1209115104 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCONSOLIDATED EDISON INC

3,400.000 NHHY Local 48.836600 0.00 51.00 3.19 165,990.251.000000

Base 48.836600 0.00 51.00 3.19 165,990.25

COMMON STOCK USD.0121036P108 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCONSTELLATION BRANDS INC A

1,860.000 NHHY Local 20.101900 0.00 27.90 0.72 37,360.911.000000

Base 20.101900 0.00 27.90 0.72 37,360.91

COMMON STOCK NPV210371100 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCONSTELLATION ENERGY GROUP

1,880.000 NHHY Local 30.288900 0.00 28.20 1.10 56,913.831.000000

Base 30.288900 0.00 28.20 1.10 56,913.83

COMMON STOCK21077F100 18 Feb 2011 24 Feb 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)CONTANGO ORE INC

97.000 NHHZ Local 14.020000 0.00 1.46 0.03 1,358.451.000000

Base 14.020000 0.00 1.46 0.03 1,358.45
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COMMON STOCK USD.01212015101 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCONTINENTAL RESOURCES INC/OK

750.000 NHHY Local 68.494000 0.00 11.25 0.99 51,358.261.000000

Base 68.494000 0.00 11.25 0.99 51,358.26

COMMON STOCK USD.1216648402 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCOOPER COS INC/THE

430.000 NHHY Local 59.563300 0.00 6.45 0.50 25,605.271.000000

Base 59.563300 0.00 6.45 0.50 25,605.27

COMMON STOCK USD1.21871D103 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCORELOGIC INC

1,260.000 NHHY Local 20.001900 0.00 18.90 0.49 25,183.001.000000

Base 20.001900 0.00 18.90 0.49 25,183.00

COMMON STOCK USD.01219023108 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCORN PRODUCTS INTL INC

760.000 NHHY Local 46.302400 0.00 11.40 0.68 35,177.741.000000

Base 46.302400 0.00 11.40 0.68 35,177.74

COMMON STOCK USD.5219350105 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCORNING INC

14,800.000 NHHY Local 22.618400 0.00 222.00 6.43 334,523.891.000000

Base 22.618400 0.00 222.00 6.43 334,523.89

REIT USD.0122002T108 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCORPORATE OFFICE PROPERTIES

750.000 NHHY Local 34.100000 0.00 11.25 0.50 25,563.251.000000

Base 34.100000 0.00 11.25 0.50 25,563.25

COMMON STOCK USD.0122025Y407 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCORRECTIONS CORP OF AMERICA

1,040.000 NHHY Local 24.082700 0.00 15.60 0.49 25,029.921.000000

Base 24.082700 0.00 15.60 0.49 25,029.92

REIT USD1.222795106 05 Jan 2011 05 Jan 2011 USD/DTCSALE OF FRACTIONAL SCOUSINS PROPERTIES INC

0.297 NHHZ Local 8.080808 0.00 0.00 0.00 2.401.000000

Base 8.080808 0.00 0.00 0.00 2.40
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18 Feb 2011 24 Feb 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

520.000 NHHZ Local 8.447700 0.00 7.80 0.09 4,384.911.000000

Base 8.447700 0.00 7.80 0.09 4,384.91

222795106 Total

7.80 0.090.00520.297 Local 4,387.31

Base 0.00 7.80 0.09 4,387.31

COMMON STOCK USD.122282E102 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCOVANTA HOLDING CORP

1,530.000 NHHY Local 16.674400 0.00 22.95 0.49 25,488.391.000000

Base 16.674400 0.00 22.95 0.49 25,488.39

COMMON STOCK USD.01222862104 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCOVENTRY HEALTH CARE INC

1,500.000 NHHY Local 29.721700 0.00 22.50 0.86 44,559.191.000000

Base 29.721700 0.00 22.50 0.86 44,559.19

COMMON STOCK USD1.224399105 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCRANE CO

550.000 NHHY Local 45.562700 0.00 8.25 0.49 25,050.751.000000

Base 45.562700 0.00 8.25 0.49 25,050.75

COMMON STOCK225447101 14 Mar 2011 17 Mar 2011 USD/DTC 0.05BNY CONVERGEXCREE INC

5,152.000 NHIB Local 48.914400 0.00 257.60 4.84 251,744.551.000000

Base 48.914400 0.00 257.60 4.84 251,744.55

17 Mar 2011 22 Mar 2011 USD/DTC 0.05BNY CONVERGEX

5,725.000 NHIB Local 49.682200 0.00 286.25 5.47 284,138.881.000000

Base 49.682200 0.00 286.25 5.47 284,138.88

225447101 Total

543.85 10.310.0010,877.000 Local 535,883.43

Base 0.00 543.85 10.31 535,883.43
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COMMON STOCK227046109 25 Feb 2011 02 Mar 2011 USD/DTC 0.04PIPER JAFFRAYCROCS INC

3,390.000 NHHO Local 18.502200 0.00 135.60 1.21 62,585.651.000000

Base 18.502200 0.00 135.60 1.21 62,585.65

30 Mar 2011 OPEN USD/DTC 0.04PIPER JAFFRAY

19,160.000 NHHO Local 18.062100 0.00 766.40 6.65 345,296.791.000000

Base 18.062100 0.00 766.40 6.65 345,296.79

31 Mar 2011 OPEN USD/DTC 0.04PIPER JAFFRAY

16,600.000 NHHO Local 17.850700 0.00 664.00 5.69 295,651.931.000000

Base 17.850700 0.00 664.00 5.69 295,651.93

227046109 Total

1,566.00 13.550.0039,150.000 Local 703,534.37

Base 0.00 1,566.00 13.55 703,534.37

COMMON STOCK USD.01229899109 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCULLEN/FROST BANKERS INC

530.000 NHHY Local 58.417900 0.00 7.95 0.60 30,952.941.000000

Base 58.417900 0.00 7.95 0.60 30,952.94

COMMON STOCK USD.01231082108 10 Jan 2011 13 Jan 2011 USD/DTC 0.03STATE STREET GLOBAL MARKETSCUMULUS MEDIA INC CL A

38.000 NHEN Local 4.140000 0.00 1.14 0.01 156.171.000000

Base 4.140000 0.00 1.14 0.01 156.17

COMMON STOCK USD1.231561101 18 Feb 2011 24 Feb 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)CURTISS WRIGHT CORP

120.000 NHHZ Local 38.370000 0.00 1.80 0.09 4,602.511.000000

Base 38.370000 0.00 1.80 0.09 4,602.51

COMMON STOCK232572107 18 Jan 2011 21 Jan 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INCCYMER INC

1,107.000 NHEX Local 48.551100 0.00 44.28 1.04 53,700.751.000000

Base 48.551100 0.00 44.28 1.04 53,700.75
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COMMON STOCK232674507 14 Jan 2011 31 Jan 2011 USD/DTC17 MERGERCYPRESS BIOSCIENCE INC

4,860.000 NHHZ Local 6.500000 0.00 0.00 0.00 31,590.001.000000

Base 6.500000 0.00 0.00 0.00 31,590.00

COMMON STOCK USD.01232806109 04 Mar 2011 09 Mar 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.CYPRESS SEMICONDUCTOR CORP

9,950.000 NHDU Local 20.826100 0.00 199.00 3.98 207,016.721.000000

Base 20.826100 0.00 199.00 3.98 207,016.72

04 Mar 2011 09 Mar 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

13,230.000 NHDU Local 20.961400 0.00 66.15 5.33 277,247.841.000000

Base 20.961400 0.00 66.15 5.33 277,247.84

232806109 Total

265.15 9.310.0023,180.000 Local 484,264.56

Base 0.00 265.15 9.31 484,264.56

COMMON STOCK USD.01232820100 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCYTEC INDUSTRIES INC

500.000 NHHY Local 54.692000 0.00 7.50 0.53 27,337.971.000000

Base 54.692000 0.00 7.50 0.53 27,337.97

COMMON STOCK USD.01233293109 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSDPL INC

1,210.000 NHHY Local 25.693100 0.00 18.15 0.60 31,069.901.000000

Base 25.693100 0.00 18.15 0.60 31,069.90

COMMON STOCK USD.0123331A109 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSDR HORTON INC

2,830.000 NHHY Local 11.684200 0.00 42.45 0.64 33,023.201.000000

Base 11.684200 0.00 42.45 0.64 33,023.20

COMMON STOCK NPV233331107 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSDTE ENERGY COMPANY

2,350.000 NHHY Local 46.653500 0.00 35.25 2.11 109,598.371.000000

Base 46.653500 0.00 35.25 2.11 109,598.37
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23399F925 10 Jan 2011 10 Jan 2011 USD/BOSAUTREPAT-DISTRIBUTIONDLJ MERCHANT BANKING PART III

1.000 NHEL Local 313,847.510000 0.00 0.00 0.00 313,847.511.000000

Base 313,847.510000 0.00 0.00 0.00 313,847.51

28 Mar 2011 USD/BOSSTOCK DISTRIBUTION

24,827.140 NHEL Local 14.609997 0.00 0.00 0.00 362,724.451.000000

Base 14.609997 0.00 0.00 0.00 362,724.45

28 Mar 2011 CANCEL USD/BOSSTOCK DISTRIBUTION

-24,827.140 NHEL Local 14.609997 0.00 0.00 0.00 -362,724.451.000000

Base 14.609997 0.00 0.00 0.00 -362,724.45

24 Mar 2011 24 Mar 2011 USD/BOSSTOCK DISTRIBUTION

24,827.140 NHEL Local 14.609997 0.00 0.00 0.00 362,724.451.000000

Base 14.609997 0.00 0.00 0.00 362,724.45

23399F925 Total

0.00 0.000.0024,828.140 Local 676,571.96

Base 0.00 0.00 0.00 676,571.96

COMMON STOCK USD.01235825205 21 Jan 2011 26 Jan 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLCDANA HOLDING CORP

2,000.000 NHHO Local 17.241700 0.00 80.00 0.67 34,402.731.000000

Base 17.241700 0.00 80.00 0.67 34,402.73

10 Mar 2011 15 Mar 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

13,490.000 NHHO Local 17.607600 0.00 404.70 4.57 237,117.251.000000

Base 17.607600 0.00 404.70 4.57 237,117.25

235825205 Total

484.70 5.240.0015,490.000 Local 271,519.98

Base 0.00 484.70 5.24 271,519.98
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COMMON STOCK USD.01235851102 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSDANAHER CORP

510.000 NHHY Local 49.356100 0.00 7.65 0.49 25,163.471.000000

Base 49.356100 0.00 7.65 0.49 25,163.47

COMMON STOCK23918K108 12 Jan 2011 18 Jan 2011 USD/DTC 0.05LOOP CAPITAL MARKETSDAVITA INC

17,460.000 NHDJ Local 69.573199 0.00 873.00 23.32 1,213,851.751.000000

Base 69.573199 0.00 873.00 23.32 1,213,851.75

COMMON STOCK USD.01242370104 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSDEAN FOODS CO

2,490.000 NHHY Local 10.113200 0.00 37.35 0.49 25,144.031.000000

Base 10.113200 0.00 37.35 0.49 25,144.03

COMMON STOCK USD1.244199105 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSDEERE + CO

290.000 NHHY Local 89.037900 0.00 4.35 0.50 25,816.141.000000

Base 89.037900 0.00 4.35 0.50 25,816.14

01 Mar 2011 04 Mar 2011 USD/DTC 0.02MR BEAL &COMPANY

450.000 NHEY Local 88.839400 0.00 9.00 0.77 39,967.961.000000

Base 88.839400 0.00 9.00 0.77 39,967.96

244199105 Total

13.35 1.270.00740.000 Local 65,784.10

Base 0.00 13.35 1.27 65,784.10

COMMON STOCK USD.0124522P103 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSDEL MONTE FOODS CO

2,020.000 NHHY Local 18.946400 0.00 30.30 0.74 38,240.691.000000

Base 18.946400 0.00 30.30 0.74 38,240.69

09 Mar 2011 09 Mar 2011 USD/DTCMERGER

336,500.000 NHDF Local 19.000000 0.00 0.00 0.00 6,393,500.001.000000

Base 19.000000 0.00 0.00 0.00 6,393,500.00
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09 Mar 2011 09 Mar 2011 USD/DTCMERGER

15,052.000 NHHY Local 19.000000 0.00 0.00 0.00 285,988.001.000000

Base 19.000000 0.00 0.00 0.00 285,988.00

24522P103 Total

30.30 0.740.00353,572.000 Local 6,717,728.69

Base 0.00 30.30 0.74 6,717,728.69

COMMON STOCK USD.01247131105 08 Mar 2011 11 Mar 2011 USD/DTC 0.03MR BEAL &COMPANYDELPHI FINANCIAL GROUP CL A

5,450.000 NHDX Local 30.374200 0.00 163.50 3.18 165,372.711.000000

Base 30.374200 0.00 163.50 3.18 165,372.71

COMMON STOCK247916208 02 Feb 2011 07 Feb 2011 USD/DTC 0.02LOOP CAPITAL MARKETSDENBURY RESOURCES INC

2,000.000 NHDZ Local 20.840200 0.00 40.00 0.81 41,639.591.000000

Base 20.840200 0.00 40.00 0.81 41,639.59

24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

4,070.000 NHHY Local 23.588200 0.00 61.05 1.85 95,941.071.000000

Base 23.588200 0.00 61.05 1.85 95,941.07

247916208 Total

101.05 2.660.006,070.000 Local 137,580.66

Base 0.00 101.05 2.66 137,580.66

REIT USD.1251591103 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSDEVELOPERS DIVERSIFIED RLTY

2,030.000 NHHY Local 13.582600 0.00 30.45 0.53 27,541.701.000000

Base 13.582600 0.00 30.45 0.53 27,541.70

COMMON STOCK USD.125179M103 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSDEVON ENERGY CORPORATION

4,950.000 NHHY Local 88.751700 0.00 74.25 8.44 439,238.231.000000

Base 88.751700 0.00 74.25 8.44 439,238.23
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COMMON STOCK USD.01251893103 02 Feb 2011 07 Feb 2011 USD/DTC 0.02LOOP CAPITAL MARKETSDEVRY INC

600.000 NHDZ Local 53.174200 0.00 12.00 0.62 31,891.901.000000

Base 53.174200 0.00 12.00 0.62 31,891.90

02 Mar 2011 07 Mar 2011 USD/DTC 0.05BNY CONVERGEX

1,591.000 NHIB Local 53.550300 0.00 79.55 1.64 85,117.341.000000

Base 53.550300 0.00 79.55 1.64 85,117.34

03 Mar 2011 08 Mar 2011 USD/DTC 0.05BNY CONVERGEX

7,059.000 NHIB Local 54.160100 0.00 352.95 7.35 381,955.851.000000

Base 54.160100 0.00 352.95 7.35 381,955.85

251893103 Total

444.50 9.610.009,250.000 Local 498,965.09

Base 0.00 444.50 9.61 498,965.09

COMMON STOCK USD.0125271C102 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSDIAMOND OFFSHORE DRILLING

480.000 NHHY Local 76.884500 0.00 7.20 0.71 36,896.651.000000

Base 76.884500 0.00 7.20 0.71 36,896.65

COMMON STOCK USD.01253393102 02 Feb 2011 07 Feb 2011 USD/DTC 0.02LOOP CAPITAL MARKETSDICK S SPORTING GOODS INC

1,500.000 NHDZ Local 35.796000 0.00 30.00 1.04 53,662.961.000000

Base 35.796000 0.00 30.00 1.04 53,662.96

COMMON STOCK253651103 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSDIEBOLD INC

760.000 NHHY Local 34.060000 0.00 11.40 0.50 25,873.701.000000

Base 34.060000 0.00 11.40 0.50 25,873.70

REIT USD.01253868103 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSDIGITAL REALTY TRUST INC

370.000 NHHY Local 56.160000 0.00 5.55 0.40 20,773.251.000000

Base 56.160000 0.00 5.55 0.40 20,773.25
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COMMON STOCK USD.01254687106 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSWALT DISNEY CO/THE

22,000.000 NHHY Local 41.725600 0.00 330.00 17.63 917,615.571.000000

Base 41.725600 0.00 330.00 17.63 917,615.57

04 Mar 2011 09 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.

860.000 NHDM Local 43.349100 0.00 12.90 0.72 37,266.611.000000

Base 43.349100 0.00 12.90 0.72 37,266.61

254687106 Total

342.90 18.350.0022,860.000 Local 954,882.18

Base 0.00 342.90 18.35 954,882.18

COMMON STOCK USD.01254709108 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSDISCOVER FINANCIAL SERVICES

5,540.000 NHHY Local 21.416600 0.00 83.10 2.28 118,562.581.000000

Base 21.416600 0.00 83.10 2.28 118,562.58

COMMON STOCK USD.0125470F104 02 Feb 2011 07 Feb 2011 USD/DTC 0.02LOOP CAPITAL MARKETSDISCOVERY COMMUNICATIONS A

100.000 NHDZ Local 39.950000 0.00 2.00 0.08 3,992.921.000000

Base 39.950000 0.00 2.00 0.08 3,992.92

24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

780.000 NHHY Local 42.267600 0.00 11.70 0.64 32,956.391.000000

Base 42.267600 0.00 11.70 0.64 32,956.39

25470F104 Total

13.70 0.720.00880.000 Local 36,949.31

Base 0.00 13.70 0.72 36,949.31

COMMON STOCK USD.0125470F302 02 Feb 2011 07 Feb 2011 USD/DTC 0.02LOOP CAPITAL MARKETSDISCOVERY COMMUNICATIONS C

400.000 NHDZ Local 35.020200 0.00 8.00 0.27 13,999.811.000000

Base 35.020200 0.00 8.00 0.27 13,999.81
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COMMON STOCK USD.0125470M109 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSDISH NETWORK CORP A

2,030.000 NHHY Local 22.728500 0.00 30.45 0.89 46,107.521.000000

Base 22.728500 0.00 30.45 0.89 46,107.52

COMMON STOCK25659T107 02 Feb 2011 07 Feb 2011 USD/DTC 0.02LOOP CAPITAL MARKETSDOLBY LABORATORIES INC CL A

600.000 NHDZ Local 60.736800 0.00 12.00 0.70 36,429.381.000000

Base 60.736800 0.00 12.00 0.70 36,429.38

COMMON STOCK USD.01256746108 01 Mar 2011 04 Mar 2011 USD/DTC 0.02MR BEAL &COMPANYDOLLAR TREE INC

650.000 NHEY Local 50.538400 0.00 13.00 0.64 32,836.321.000000

Base 50.538400 0.00 13.00 0.64 32,836.32

COMMON STOCK NPV25746U109 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSDOMINION RESOURCES INC/VA

6,670.000 NHHY Local 44.757400 0.00 100.05 5.74 298,426.071.000000

Base 44.757400 0.00 100.05 5.74 298,426.07

COMMON STOCK USD.01257559203 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSDOMTAR CORP

430.000 NHHY Local 86.019300 0.00 6.45 0.72 36,981.131.000000

Base 86.019300 0.00 6.45 0.72 36,981.13

COMMON STOCK257867101 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSRR DONNELLEY + SONS CO

1,990.000 NHHY Local 18.080900 0.00 29.85 0.70 35,950.441.000000

Base 18.080900 0.00 29.85 0.70 35,950.44

REIT USD.0125960P109 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSDOUGLAS EMMETT INC

1,400.000 NHHY Local 17.895700 0.00 21.00 0.49 25,032.491.000000

Base 17.895700 0.00 21.00 0.49 25,032.49

COMMON STOCK USD1.260003108 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSDOVER CORP

700.000 NHHY Local 63.607100 0.00 10.50 0.86 44,513.611.000000

Base 63.607100 0.00 10.50 0.86 44,513.61
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COMMON STOCK USD2.5260543103 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSDOW CHEMICAL CO/THE

13,120.000 NHHY Local 35.080200 0.00 196.80 8.84 460,046.581.000000

Base 35.080200 0.00 196.80 8.84 460,046.58

04 Mar 2011 09 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,080.000 NHDM Local 37.289100 0.00 16.20 0.78 40,255.251.000000

Base 37.289100 0.00 16.20 0.78 40,255.25

260543103 Total

213.00 9.620.0014,200.000 Local 500,301.83

Base 0.00 213.00 9.62 500,301.83

COMMON STOCK USD.0126138E109 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSDR PEPPER SNAPPLE GROUP INC

1,710.000 NHHY Local 35.823100 0.00 25.65 1.18 61,230.671.000000

Base 35.823100 0.00 25.65 1.18 61,230.67

COMMON STOCK USD.01261608103 09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)DRESSER RAND GROUP INC

930.000 NHEU Local 52.126500 0.00 13.95 0.94 48,462.761.000000

Base 52.126500 0.00 13.95 0.94 48,462.76

COMMON STOCK USD.3263534109 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSDU PONT (E.I.) DE NEMOURS

6,630.000 NHHY Local 52.750200 0.00 99.45 6.72 349,627.661.000000

Base 52.750200 0.00 99.45 6.72 349,627.66

REIT USD.01264411505 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSDUKE REALTY CORP

2,530.000 NHHY Local 13.062300 0.00 37.95 0.64 33,009.031.000000

Base 13.062300 0.00 37.95 0.64 33,009.03

COMMON STOCK26441C105 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSDUKE ENERGY CORP

14,790.000 NHHY Local 17.798400 0.00 221.85 5.06 263,011.431.000000

Base 17.798400 0.00 221.85 5.06 263,011.43
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COMMON STOCK USD.0126784F103 23 Feb 2011 23 Feb 2011 USD/DTCMERGERDYNAMEX INC

760.000 NHHZ Local 25.000000 0.00 0.00 0.00 19,000.001.000000

Base 25.000000 0.00 0.00 0.00 19,000.00

COMMON STOCK NPV26817G300 10 Jan 2011 13 Jan 2011 USD/DTC 0.03STATE STREET GLOBAL MARKETSDYNEGY INC

536.000 NHEN Local 5.650000 0.00 16.08 0.06 3,012.261.000000

Base 5.650000 0.00 16.08 0.06 3,012.26

COMMON STOCK USD.01268648102 01 Mar 2011 04 Mar 2011 USD/DTC 0.02MR BEAL &COMPANYEMC CORP/MASS

1,000.000 NHEY Local 26.722800 0.00 20.00 0.52 26,702.281.000000

Base 26.722800 0.00 20.00 0.52 26,702.28

COMMON STOCK USD.0126875P101 04 Mar 2011 09 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.EOG RESOURCES INC

834.000 NHDM Local 108.696900 0.00 12.51 1.75 90,638.951.000000

Base 108.696900 0.00 12.51 1.75 90,638.95

COMMON STOCK NPV26884L109 04 Mar 2011 09 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.EQT CORP

610.000 NHDM Local 47.359500 0.00 9.15 0.56 28,879.591.000000

Base 47.359500 0.00 9.15 0.56 28,879.59

COMMON STOCK USD.01269246401 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSE TRADE FINANCIAL CORP

2,240.000 NHHY Local 15.825700 0.00 33.60 0.69 35,415.281.000000

Base 15.825700 0.00 33.60 0.69 35,415.28

COMMON STOCK27579R104 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSEAST WEST BANCORP INC

1,500.000 NHHY Local 22.012000 0.00 22.50 0.64 32,994.861.000000

Base 22.012000 0.00 22.50 0.64 32,994.86

COMMON STOCK USD.01277432100 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSEASTMAN CHEMICAL CO

590.000 NHHY Local 89.616100 0.00 8.85 1.02 52,863.631.000000

Base 89.616100 0.00 8.85 1.02 52,863.63
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01 Mar 2011 04 Mar 2011 USD/DTC 0.02MR BEAL &COMPANY

150.000 NHEY Local 91.912900 0.00 3.00 0.27 13,783.671.000000

Base 91.912900 0.00 3.00 0.27 13,783.67

277432100 Total

11.85 1.290.00740.000 Local 66,647.30

Base 0.00 11.85 1.29 66,647.30

COMMON STOCK USD.5278058102 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSEATON CORP

1,369.000 NHHY Local 104.111400 0.00 20.54 2.74 142,505.231.000000

Base 104.111400 0.00 20.54 2.74 142,505.23

COMMON STOCK278642103 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSEBAY INC

8,270.000 NHHY Local 32.796800 0.00 124.05 5.21 271,100.281.000000

Base 32.796800 0.00 124.05 5.21 271,100.28

COMMON STOCK USD1.278865100 12 Jan 2011 18 Jan 2011 USD/DTC 0.05LOOP CAPITAL MARKETSECOLAB INC

22,000.000 NHDJ Local 49.503500 0.00 1,100.00 20.91 1,087,956.091.000000

Base 49.503500 0.00 1,100.00 20.91 1,087,956.09

02 Feb 2011 07 Feb 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

1,300.000 NHDZ Local 50.274600 0.00 26.00 1.26 65,329.721.000000

Base 50.274600 0.00 26.00 1.26 65,329.72

278865100 Total

1,126.00 22.170.0023,300.000 Local 1,153,285.81

Base 0.00 1,126.00 22.17 1,153,285.81

COMMON STOCK NPV281020107 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSEDISON INTERNATIONAL

3,580.000 NHHY Local 35.893800 0.00 53.70 2.47 128,443.631.000000

Base 35.893800 0.00 53.70 2.47 128,443.63



Prepared by State StreetPage 946

Sales Report by Report Date
Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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 USD1.28176E108 01 Mar 2011 04 Mar 2011 USD/DTC 0.02MR BEAL &COMPANYEDWARDS LIFESCIENCES CORP

2,700.000 NHEY Local 85.186600 0.00 54.00 4.42 229,945.401.000000

Base 85.186600 0.00 54.00 4.42 229,945.40

COMMON STOCK28238P109 23 Feb 2011 28 Feb 2011 USD/DTC 0.02STATE STREET GLOBAL MARKETS, LLCEHEALTH INC

51,200.000 NHEL Local 12.271900 0.00 1,024.00 12.07 627,285.211.000000

Base 12.271900 0.00 1,024.00 12.07 627,285.21

24 Feb 2011 02 Mar 2011 USD/DTC 0.021 STATE STREET GLOBAL MARKETS, LLC

20,442.000 NHEL Local 12.168199 0.00 408.84 4.78 248,328.721.000000

Base 12.168199 0.00 408.84 4.78 248,328.72

28238P109 Total

1,432.84 16.850.0071,642.000 Local 875,613.93

Base 0.00 1,432.84 16.85 875,613.93

COMMON STOCK USD3.28336L109 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSEL PASO CORP

7,640.000 NHHY Local 17.735000 0.00 114.60 2.61 135,378.191.000000

Base 17.735000 0.00 114.60 2.61 135,378.19

COMMON STOCK USD.0128660G106 07 Feb 2011 10 Feb 2011 USD/DTC 0.04SUNTRUST CAPITAL MARKETS, INC.ELIZABETH ARDEN INC

4,040.000 NHHO Local 28.047300 0.00 161.60 2.18 113,147.311.000000

Base 28.047300 0.00 161.60 2.18 113,147.31

28 Mar 2011 31 Mar 2011 USD/DTC 0.04SUNTRUST CAPITAL MARKETS, INC.

280.000 NHHO Local 30.060200 0.00 11.20 0.17 8,405.491.000000

Base 30.060200 0.00 11.20 0.17 8,405.49

29 Mar 2011 OPEN USD/DTC 0.04SUNTRUST CAPITAL MARKETS, INC.

540.000 NHHO Local 29.972200 0.00 21.60 0.32 16,163.071.000000

Base 29.972200 0.00 21.60 0.32 16,163.07
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30 Mar 2011 OPEN USD/DTC 0.04SUNTRUST CAPITAL MARKETS, INC.

1,280.000 NHHO Local 29.952500 0.00 51.20 0.74 38,287.261.000000

Base 29.952500 0.00 51.20 0.74 38,287.26

28660G106 Total

245.60 3.410.006,140.000 Local 176,003.13

Base 0.00 245.60 3.41 176,003.13

COMMON STOCK USD.0129084Q100 18 Feb 2011 24 Feb 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)EMCOR GROUP INC

140.000 NHHZ Local 32.270000 0.00 2.10 0.09 4,515.611.000000

Base 32.270000 0.00 2.10 0.09 4,515.61

COMMON STOCK29084T104 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSEMDEON INC CLASS A

2,040.000 NHHY Local 15.559500 0.00 30.60 0.61 31,710.171.000000

Base 15.559500 0.00 30.60 0.61 31,710.17

COMMON STOCK USD.5291011104 04 Mar 2011 09 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.EMERSON ELECTRIC CO

1,370.000 NHDM Local 59.425300 0.00 20.55 1.57 81,390.541.000000

Base 59.425300 0.00 20.55 1.57 81,390.54

COMMON STOCK USD.0129264F205 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSENDO PHARMACEUT HLDGS INC

1,180.000 NHHY Local 33.530000 0.00 17.70 0.76 39,546.941.000000

Base 33.530000 0.00 17.70 0.76 39,546.94

COMMON STOCK USD.0129265N108 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSENERGEN CORP

730.000 NHHY Local 59.663600 0.00 10.95 0.84 43,542.641.000000

Base 59.663600 0.00 10.95 0.84 43,542.64

COMMON STOCK USD.0129266R108 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSENERGIZER HOLDINGS INC

720.000 NHHY Local 66.436900 0.00 10.80 0.92 47,822.851.000000

Base 66.436900 0.00 10.80 0.92 47,822.85
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COMMON STOCK USD.0129364G103 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSENTERGY CORP

2,270.000 NHHY Local 70.835500 0.00 34.05 3.09 160,759.451.000000

Base 70.835500 0.00 34.05 3.09 160,759.45

10 Mar 2011 15 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

780.000 NHHY Local 73.680100 0.00 11.70 1.11 57,457.671.000000

Base 73.680100 0.00 11.70 1.11 57,457.67

29364G103 Total

45.75 4.200.003,050.000 Local 218,217.12

Base 0.00 45.75 4.20 218,217.12

COMMON STOCK294429105 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSEQUIFAX INC

1,290.000 NHHY Local 34.750700 0.00 19.35 0.87 44,808.181.000000

Base 34.750700 0.00 19.35 0.87 44,808.18

REIT USD.0129476L107 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSEQUITY RESIDENTIAL

3,200.000 NHHY Local 52.387400 0.00 48.00 3.22 167,588.461.000000

Base 52.387400 0.00 48.00 3.22 167,588.46

REIT USD.0001297178105 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSESSEX PROPERTY TRUST INC

216.000 NHHY Local 117.538900 0.00 3.24 0.49 25,384.671.000000

Base 117.538900 0.00 3.24 0.49 25,384.67

COMMON STOCK USD.2297425100 08 Feb 2011 11 Feb 2011 USD/DTC 0.02BNY CONVERGEX LJRESTERLINE TECHNOLOGIES CORP

1,250.000 NHDX Local 71.859200 0.00 25.00 1.73 89,797.271.000000

Base 71.859200 0.00 25.00 1.73 89,797.27

09 Feb 2011 14 Feb 2011 USD/DTC 0.02BNY CONVERGEX LJR

3,950.000 NHDX Local 71.230100 0.00 79.00 5.41 281,274.491.000000

Base 71.230100 0.00 79.00 5.41 281,274.49
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10 Feb 2011 15 Feb 2011 USD/DTC 0.02BNY CONVERGEX LJR

600.000 NHDX Local 71.034300 0.00 12.00 0.82 42,607.761.000000

Base 71.034300 0.00 12.00 0.82 42,607.76

21 Mar 2011 24 Mar 2011 USD/DTC 0.01KNIGHT DIRECT LLC

1,300.000 NHDX Local 71.549000 0.00 9.10 1.79 93,002.811.000000

Base 71.549000 0.00 9.10 1.79 93,002.81

22 Mar 2011 25 Mar 2011 USD/DTC 0.01WEEDEN + CO.

850.000 NHDX Local 70.965400 0.00 8.50 1.16 60,310.931.000000

Base 70.965400 0.00 8.50 1.16 60,310.93

23 Mar 2011 28 Mar 2011 USD/DTC 0.01WEEDEN + CO.

2,000.000 NHDX Local 70.658500 0.00 20.00 2.72 141,294.281.000000

Base 70.658500 0.00 20.00 2.72 141,294.28

24 Mar 2011 29 Mar 2011 USD/DTC 0.01WEEDEN + CO.

850.000 NHDX Local 71.139200 0.00 8.50 1.17 60,458.651.000000

Base 71.139200 0.00 8.50 1.17 60,458.65

25 Mar 2011 30 Mar 2011 USD/DTC 0.01WEEDEN + CO.

1,350.000 NHDX Local 71.313600 0.00 13.50 1.85 96,258.011.000000

Base 71.313600 0.00 13.50 1.85 96,258.01

29 Mar 2011 OPEN USD/DTC 0.01WEEDEN + CO.

2,300.000 NHDX Local 70.114600 0.00 23.00 3.10 161,237.481.000000

Base 70.114600 0.00 23.00 3.10 161,237.48

30 Mar 2011 OPEN USD/DTC 0.01WEEDEN + CO.

150.000 NHDX Local 70.461900 0.00 1.50 0.21 10,567.581.000000

Base 70.461900 0.00 1.50 0.21 10,567.58

297425100 Total

200.10 19.960.0014,600.000 Local 1,036,809.26

Base 0.00 200.10 19.96 1,036,809.26
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COMMON STOCK USD.0130033R108 03 Jan 2011 03 Jan 2011 USD/DTCREVERSE SPLIT NON CASHEVERGREEN SOLAR INC

27,740.000 NHHZ Local 1.562052 0.00 0.00 0.00 43,331.331.000000

Base 1.562052 0.00 0.00 0.00 43,331.33

COMMON STOCK USD.0130033R306 10 Jan 2011 10 Jan 2011 USD/DTCSALE OF FRACTIONAL SEVERGREEN SOLAR INC

0.333 NHHZ Local 0.990990 0.00 0.00 0.00 0.331.000000

Base 0.990990 0.00 0.00 0.00 0.33

COMMON STOCK NPV30161N101 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSEXELON CORP

7,320.000 NHHY Local 41.073100 0.00 109.80 5.78 300,539.511.000000

Base 41.073100 0.00 109.80 5.78 300,539.51

03 Mar 2011 08 Mar 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

6,100.000 NHDF Local 41.379100 0.00 42.70 4.85 252,364.961.000000

Base 41.379100 0.00 42.70 4.85 252,364.96

04 Mar 2011 09 Mar 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

6,200.000 NHDF Local 41.179800 0.00 43.40 4.91 255,266.451.000000

Base 41.179800 0.00 43.40 4.91 255,266.45

07 Mar 2011 10 Mar 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

13,700.000 NHDF Local 41.820200 0.00 95.90 11.01 572,829.831.000000

Base 41.820200 0.00 95.90 11.01 572,829.83

08 Mar 2011 11 Mar 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

6,100.000 NHDF Local 42.072700 0.00 42.70 4.93 256,595.841.000000

Base 42.072700 0.00 42.70 4.93 256,595.84

10 Mar 2011 15 Mar 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

15,600.000 NHDF Local 43.117800 0.00 109.20 12.92 672,515.561.000000

Base 43.117800 0.00 109.20 12.92 672,515.56

09 Mar 2011 14 Mar 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

18,900.000 NHDF Local 43.100600 0.00 132.30 15.65 814,453.391.000000

Base 43.100600 0.00 132.30 15.65 814,453.39
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30161N101 Total

576.00 60.050.0073,920.000 Local 3,124,565.54

Base 0.00 576.00 60.05 3,124,565.54

COMMON STOCK30212P105 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSEXPEDIA INC

1,250.000 NHHY Local 20.200800 0.00 18.75 0.49 25,231.761.000000

Base 20.200800 0.00 18.75 0.49 25,231.76

COMMON STOCK USD.01302130109 02 Feb 2011 07 Feb 2011 USD/DTC 0.02LOOP CAPITAL MARKETSEXPEDITORS INTL WASH INC

700.000 NHDZ Local 51.071400 0.00 14.00 0.69 35,735.291.000000

Base 51.071400 0.00 14.00 0.69 35,735.29

COMMON STOCK USD.0130225X103 10 Jan 2011 13 Jan 2011 USD/DTC 0.03STATE STREET GLOBAL MARKETSEXTERRAN HOLDINGS INC

302.000 NHEN Local 22.859900 0.00 9.06 0.12 6,894.511.000000

Base 22.859900 0.00 9.06 0.12 6,894.51

24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,100.000 NHHY Local 23.523600 0.00 16.50 0.50 25,858.961.000000

Base 23.523600 0.00 16.50 0.50 25,858.96

30225X103 Total

25.56 0.620.001,402.000 Local 32,753.47

Base 0.00 25.56 0.62 32,753.47

COMMON STOCK NPV30231G102 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSEXXON MOBIL CORP

4,610.000 NHHY Local 85.976200 0.00 69.15 7.61 396,273.521.000000

Base 85.976200 0.00 69.15 7.61 396,273.52

04 Mar 2011 09 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.

4,060.000 NHDM Local 84.984600 0.00 60.90 6.63 344,969.951.000000

Base 84.984600 0.00 60.90 6.63 344,969.95
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30231G102 Total

130.05 14.240.008,670.000 Local 741,243.47

Base 0.00 130.05 14.24 741,243.47

COMMON STOCK USD.1302491303 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSFMC CORP

330.000 NHHY Local 75.042100 0.00 4.95 0.48 24,758.461.000000

Base 75.042100 0.00 4.95 0.48 24,758.46

COMMON STOCK USD.01302941109 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSFTI CONSULTING INC

780.000 NHHY Local 34.062800 0.00 11.70 0.52 26,556.761.000000

Base 34.062800 0.00 11.70 0.52 26,556.76

COMMON STOCK USD.01303726103 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSFAIRCHILD SEMICONDUCTOR INTE

1,450.000 NHHY Local 17.501000 0.00 21.75 0.49 25,354.211.000000

Base 17.501000 0.00 21.75 0.49 25,354.21

03 Mar 2011 08 Mar 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

6,530.000 NHHO Local 18.738400 0.00 195.90 2.35 122,163.501.000000

Base 18.738400 0.00 195.90 2.35 122,163.50

04 Mar 2011 09 Mar 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

14,510.000 NHHO Local 18.883000 0.00 435.30 5.27 273,551.761.000000

Base 18.883000 0.00 435.30 5.27 273,551.76

07 Mar 2011 10 Mar 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

15,450.000 NHHO Local 17.838300 0.00 463.50 5.30 275,132.941.000000

Base 17.838300 0.00 463.50 5.30 275,132.94

303726103 Total

1,116.45 13.410.0037,940.000 Local 696,202.41

Base 0.00 1,116.45 13.41 696,202.41
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REAL ESTATE3059979A8 31 Mar 2011 31 Mar 2011 USD/BOSAUTREPAT-DISTRIBUTIONPREMIER PLACE

500,000.000 NHEP Local 1.000000 0.00 0.00 0.00 500,000.001.000000

Base 1.000000 0.00 0.00 0.00 500,000.00

L.P.307395905 08 Feb 2011 08 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTFARALLON CAPITAL INST PARTNERS

8,091.000 NHHG Local 1.000000 0.00 0.00 0.00 8,091.001.000000

Base 1.000000 0.00 0.00 0.00 8,091.00

07 Mar 2011 07 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

32,856.000 NHHG Local 1.000000 0.00 0.00 0.00 32,856.001.000000

Base 1.000000 0.00 0.00 0.00 32,856.00

307395905 Total

0.00 0.000.0040,947.000 Local 40,947.00

Base 0.00 0.00 0.00 40,947.00

COMMON STOCK USD.01311900104 02 Feb 2011 07 Feb 2011 USD/DTC 0.02LOOP CAPITAL MARKETSFASTENAL CO

900.000 NHDZ Local 59.031400 0.00 18.00 1.03 53,109.231.000000

Base 59.031400 0.00 18.00 1.03 53,109.23

COMMON STOCK USD.01313549404 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSFEDERAL MOGUL CORP

1,290.000 NHHY Local 20.084900 0.00 19.35 0.50 25,889.671.000000

Base 20.084900 0.00 19.35 0.50 25,889.67

REIT USD.01313747206 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSFEDERAL REALTY INVS TRUST

310.000 NHHY Local 81.435500 0.00 4.65 0.49 25,239.871.000000

Base 81.435500 0.00 4.65 0.49 25,239.87

COMMON STOCK USD.131428X106 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSFEDEX CORP

1,130.000 NHHY Local 89.510900 0.00 16.95 1.95 101,128.421.000000

Base 89.510900 0.00 16.95 1.95 101,128.42
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COMMON STOCK USD.0131620M106 22 Feb 2011 25 Feb 2011 USD/DTC 0.02PERSHING LLCFIDELITY NATIONAL INFORMATIO

5,800.000 NHEY Local 31.494600 0.00 116.00 3.51 182,549.171.000000

Base 31.494600 0.00 116.00 3.51 182,549.17

24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,800.000 NHHY Local 31.087700 0.00 42.00 1.68 87,001.881.000000

Base 31.087700 0.00 42.00 1.68 87,001.88

31620M106 Total

158.00 5.190.008,600.000 Local 269,551.05

Base 0.00 158.00 5.19 269,551.05

COMMON STOCK31620R105 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSFIDELITY NATIONAL FINL A

2,340.000 NHHY Local 13.523200 0.00 35.10 0.61 31,608.581.000000

Base 13.523200 0.00 35.10 0.61 31,608.58

COMMON STOCK NPV316773100 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSFIFTH THIRD BANCORP

10,310.000 NHHY Local 14.289800 0.00 154.65 2.83 147,170.361.000000

Base 14.289800 0.00 154.65 2.83 147,170.36

COMMON STOCK USD.0131678A103 10 Jan 2011 10 Jan 2011 USD/DTCSALE OF FRACTIONAL SFIFTH STREET FINANCE CORP

0.395 NHDU Local 10.253164 0.00 0.00 0.00 4.051.000000

Base 10.253164 0.00 0.00 0.00 4.05

10 Jan 2011 10 Jan 2011 USD/DTCSALE OF FRACTIONAL S

0.297 NHHZ Local 10.134680 0.00 0.00 0.00 3.011.000000

Base 10.134680 0.00 0.00 0.00 3.01

03 Feb 2011 03 Feb 2011 USD/DTCSALE OF FRACTIONAL S

0.652 NHDU Local 10.736196 0.00 0.00 0.00 7.001.000000

Base 10.736196 0.00 0.00 0.00 7.00
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03 Feb 2011 03 Feb 2011 USD/DTCSALE OF FRACTIONAL S

0.079 NHHZ Local 10.759493 0.00 0.00 0.00 0.851.000000

Base 10.759493 0.00 0.00 0.00 0.85

10 Mar 2011 10 Mar 2011 USD/DTCSALE OF FRACTIONAL S

0.128 NHDU Local 10.234375 0.00 0.00 0.00 1.311.000000

Base 10.234375 0.00 0.00 0.00 1.31

10 Mar 2011 10 Mar 2011 USD/DTCSALE OF FRACTIONAL S

0.752 NHHZ Local 10.877659 0.00 0.00 0.00 8.181.000000

Base 10.877659 0.00 0.00 0.00 8.18

31678A103 Total

0.00 0.000.002.303 Local 24.40

Base 0.00 0.00 0.00 24.40

COMMON STOCK USD1.318672102 07 Jan 2011 07 Jan 2011 USD/DTCREVERSE SPLIT NON CASHFIRST BANCORP PUERTO RICO

46,060.000 NHHZ Local 1.504770 0.00 0.00 0.00 69,309.721.000000

Base 1.504770 0.00 0.00 0.00 69,309.72

COMMON STOCK USD1.318672706 14 Jan 2011 14 Jan 2011 USD/DTCSALE OF FRACTIONAL SFIRST BANCORP PUERTO RICO

0.664 NHHZ Local 3.493975 0.00 0.00 0.00 2.321.000000

Base 3.493975 0.00 0.00 0.00 2.32

COMMON STOCK320517105 06 Jan 2011 06 Jan 2011 USD/DTCSALE OF FRACTIONAL SFIRST HORIZON NATIONAL CORP

0.493 NHDM Local 12.900608 0.00 0.00 0.00 6.361.000000

Base 12.900608 0.00 0.00 0.00 6.36

06 Jan 2011 06 Jan 2011 USD/DTCSALE OF FRACTIONAL S

0.102 NHHY Local 41.960784 0.00 0.00 0.00 4.281.000000

Base 41.960784 0.00 0.00 0.00 4.28
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24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,960.000 NHHY Local 11.088200 0.00 44.40 0.64 32,776.031.000000

Base 11.088200 0.00 44.40 0.64 32,776.03

320517105 Total

44.40 0.640.002,960.595 Local 32,786.67

Base 0.00 44.40 0.64 32,786.67

COMMON STOCK USD.01320841109 10 Feb 2011 10 Feb 2011 USD/DTCMERGERFIRST MERCURY FINANCIAL CORP

2,065.000 NHHZ Local 16.500000 0.00 0.00 0.00 34,072.501.000000

Base 16.500000 0.00 0.00 0.00 34,072.50

COMMON STOCK USD.01320867104 18 Feb 2011 24 Feb 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)FIRST MIDWEST BANCORP INC/IL

350.000 NHHZ Local 12.488600 0.00 5.25 0.09 4,365.671.000000

Base 12.488600 0.00 5.25 0.09 4,365.67

COMMON STOCK USD.0133582V108 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSFIRST NIAGARA FINANCIAL GRP

2,120.000 NHHY Local 14.533500 0.00 31.80 0.60 30,778.621.000000

Base 14.533500 0.00 31.80 0.60 30,778.62

COMMON STOCK USD.01337738108 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSFISERV INC

520.000 NHHY Local 61.646500 0.00 7.80 0.62 32,047.761.000000

Base 61.646500 0.00 7.80 0.62 32,047.76

01 Mar 2011 04 Mar 2011 USD/DTC 0.02MR BEAL &COMPANY

150.000 NHEY Local 62.271200 0.00 3.00 0.18 9,337.501.000000

Base 62.271200 0.00 3.00 0.18 9,337.50

337738108 Total

10.80 0.800.00670.000 Local 41,385.26

Base 0.00 10.80 0.80 41,385.26
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COMMON STOCK USD.1337932107 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSFIRSTENERGY CORP

3,110.000 NHHY Local 38.022900 0.00 46.65 2.28 118,202.291.000000

Base 38.022900 0.00 46.65 2.28 118,202.29

11 Mar 2011 11 Mar 2011 USD/DTCSALE OF FRACTIONAL S

0.731 NHDM Local 37.195622 0.00 0.00 0.00 27.191.000000

Base 37.195622 0.00 0.00 0.00 27.19

11 Mar 2011 11 Mar 2011 USD/DTCSALE OF FRACTIONAL S

0.620 NHHY Local 37.193548 0.00 0.00 0.00 23.061.000000

Base 37.193548 0.00 0.00 0.00 23.06

337932107 Total

46.65 2.280.003,111.351 Local 118,252.54

Base 0.00 46.65 2.28 118,252.54

COMMON STOCK338494107 07 Jan 2011 12 Jan 2011 USD/DTC 0.03CANTOR FITZGERALD + CO.FLANDERS CORPORATION

5,805.000 NHDY Local 3.200000 0.00 174.15 0.32 18,401.531.000000

Base 3.200000 0.00 174.15 0.32 18,401.53

COMMON STOCK USD.01343412102 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSFLUOR CORP

1,780.000 NHHY Local 68.080000 0.00 26.70 2.33 121,153.371.000000

Base 68.080000 0.00 26.70 2.33 121,153.37

COMMON STOCK USD.01343498101 02 Feb 2011 07 Feb 2011 USD/DTC 0.02LOOP CAPITAL MARKETSFLOWERS FOODS INC

1,200.000 NHDZ Local 25.225400 0.00 24.00 0.59 30,245.891.000000

Base 25.225400 0.00 24.00 0.59 30,245.89

04 Mar 2011 09 Mar 2011 USD/DTC 0.04MORGAN STANLEY CO INCORPORATED

35,974.000 NHDZ Local 25.756100 0.00 1,438.96 17.79 925,093.191.000000

Base 25.756100 0.00 1,438.96 17.79 925,093.19
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04 Mar 2011 09 Mar 2011 USD/DTC 0.02LIQUIDNETINC

1,768.000 NHDZ Local 25.805000 0.00 35.36 0.88 45,587.001.000000

Base 25.805000 0.00 35.36 0.88 45,587.00

07 Mar 2011 10 Mar 2011 USD/DTC 0.04MORGAN STANLEY CO INCORPORATED

24,551.000 NHDZ Local 25.601500 0.00 982.04 12.07 627,548.321.000000

Base 25.601500 0.00 982.04 12.07 627,548.32

08 Mar 2011 11 Mar 2011 USD/DTC 0.04MORGAN STANLEY CO INCORPORATED

60,908.000 NHDZ Local 25.653000 0.00 2,436.32 30.00 1,560,006.601.000000

Base 25.653000 0.00 2,436.32 30.00 1,560,006.60

09 Mar 2011 14 Mar 2011 USD/DTC 0.04MORGAN STANLEY CO INCORPORATED

30,599.000 NHDZ Local 25.751700 0.00 1,223.96 15.13 786,737.181.000000

Base 25.751700 0.00 1,223.96 15.13 786,737.18

343498101 Total

6,140.64 76.460.00155,000.000 Local 3,975,218.18

Base 0.00 6,140.64 76.46 3,975,218.18

COMMON STOCK34354P105 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSFLOWSERVE CORP

3,763.000 NHEU Local 127.253600 0.00 56.45 9.20 478,789.651.000000

Base 127.253600 0.00 56.45 9.20 478,789.65

03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

730.000 NHHY Local 127.454100 0.00 10.95 1.79 93,028.751.000000

Base 127.454100 0.00 10.95 1.79 93,028.75

04 Mar 2011 09 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.

3,032.000 NHDM Local 127.541200 0.00 45.48 7.43 386,652.011.000000

Base 127.541200 0.00 45.48 7.43 386,652.01
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34354P105 Total

112.88 18.420.007,525.000 Local 958,470.41

Base 0.00 112.88 18.42 958,470.41

COMMON STOCK USD.01344849104 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSFOOT LOCKER INC

1,590.000 NHHY Local 19.005900 0.00 23.85 0.59 30,194.941.000000

Base 19.005900 0.00 23.85 0.59 30,194.94

COMMON STOCK USD.01345370860 04 Mar 2011 09 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.FORD MOTOR CO

1,980.000 NHDM Local 14.353200 0.00 29.70 0.55 28,389.091.000000

Base 14.353200 0.00 29.70 0.55 28,389.09

COMMON STOCK USD.1345838106 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSFOREST LABORATORIES INC

3,850.000 NHHY Local 31.987100 0.00 57.75 2.37 123,090.221.000000

Base 31.987100 0.00 57.75 2.37 123,090.22

COMMON STOCK349631101 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSFORTUNE BRANDS INC

1,850.000 NHHY Local 60.765400 0.00 27.75 2.16 112,386.081.000000

Base 60.765400 0.00 27.75 2.16 112,386.08

COMMON STOCK USD.01349882100 24 Mar 2011 29 Mar 2011 USD/DTC 0.03PULSE TRADING LLCFOSSIL INC

6,620.000 NHDY Local 84.795800 0.00 198.60 10.78 561,138.821.000000

Base 84.795800 0.00 198.60 10.78 561,138.82

REIT USD.000135471R106 18 Feb 2011 24 Feb 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)FRANKLIN STREET PROPERTIES C

290.000 NHHZ Local 15.239000 0.00 4.35 0.09 4,414.871.000000

Base 15.239000 0.00 4.35 0.09 4,414.87

COMMON STOCK NPV356108100 06 Jan 2011 11 Jan 2011 USD/DTC 0.02LIQUIDNETINCFRED S INC CLASS A

8,539.000 NHDU Local 13.900900 0.00 140.89 2.01 118,556.891.000000

Base 13.900900 0.00 140.89 2.01 118,556.89
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07 Jan 2011 12 Jan 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

5,500.000 NHDU Local 13.815500 0.00 27.50 1.29 75,956.461.000000

Base 13.815500 0.00 27.50 1.29 75,956.46

10 Jan 2011 13 Jan 2011 USD/DTC 0.02LIQUIDNETINC

1,175.000 NHDU Local 13.774000 0.00 19.39 0.28 16,164.781.000000

Base 13.774000 0.00 19.39 0.28 16,164.78

10 Jan 2011 13 Jan 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

1,854.000 NHDU Local 13.775800 0.00 9.27 0.44 25,530.621.000000

Base 13.775800 0.00 9.27 0.44 25,530.62

11 Jan 2011 14 Jan 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

10,007.000 NHDU Local 13.627300 0.00 50.04 2.31 136,316.041.000000

Base 13.627300 0.00 50.04 2.31 136,316.04

14 Jan 2011 20 Jan 2011 USD/DTC 0.02LIQUIDNETINC

1,246.000 NHDU Local 13.500000 0.00 20.56 0.29 16,800.151.000000

Base 13.500000 0.00 20.56 0.29 16,800.15

27 Jan 2011 01 Feb 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

1,580.000 NHDU Local 13.663100 0.00 7.90 0.42 21,579.381.000000

Base 13.663100 0.00 7.90 0.42 21,579.38

27 Jan 2011 01 Feb 2011 USD/DTC 0.02LIQUIDNETINC

8,410.000 NHDU Local 13.681200 0.00 138.77 2.21 114,917.911.000000

Base 13.681200 0.00 138.77 2.21 114,917.91

16 Feb 2011 22 Feb 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

2,513.000 NHDU Local 13.591100 0.00 12.57 0.66 34,141.201.000000

Base 13.591100 0.00 12.57 0.66 34,141.20

17 Feb 2011 23 Feb 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

2,081.000 NHDU Local 14.056300 0.00 10.41 0.57 29,240.181.000000

Base 14.056300 0.00 10.41 0.57 29,240.18
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17 Feb 2011 23 Feb 2011 USD/DTC 0.02LIQUIDNETINC

4,975.000 NHDU Local 13.947200 0.00 82.09 1.34 69,303.891.000000

Base 13.947200 0.00 82.09 1.34 69,303.89

22 Feb 2011 25 Feb 2011 USD/DTC 0.02LIQUIDNETINC

7,260.000 NHDU Local 14.020000 0.00 119.79 1.96 101,663.451.000000

Base 14.020000 0.00 119.79 1.96 101,663.45

23 Feb 2011 28 Feb 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

1,040.000 NHDU Local 13.595700 0.00 5.20 0.28 14,134.051.000000

Base 13.595700 0.00 5.20 0.28 14,134.05

356108100 Total

644.38 14.060.0056,180.000 Local 774,305.00

Base 0.00 644.38 14.06 774,305.00

COMMON STOCK USD.135671D857 04 Mar 2011 09 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.FREEPORT MCMORAN COPPER

950.000 NHDM Local 51.501800 0.00 14.25 0.94 48,911.521.000000

Base 51.501800 0.00 14.25 0.94 48,911.52

COMMON STOCK USD.2535906A108 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSFRONTIER COMMUNICATIONS CORP

6,180.000 NHHY Local 8.313800 0.00 92.70 0.99 51,285.591.000000

Base 8.313800 0.00 92.70 0.99 51,285.59

COMMON STOCK NPV35914P105 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSFRONTIER OIL CORP

1,070.000 NHHY Local 25.870000 0.00 16.05 0.54 27,664.311.000000

Base 25.870000 0.00 16.05 0.54 27,664.31

COMMON STOCK USD2.5360271100 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSFULTON FINANCIAL CORP

2,430.000 NHHY Local 10.330900 0.00 36.45 0.49 25,067.151.000000

Base 10.330900 0.00 36.45 0.49 25,067.15
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PREFERRED STOCK 736186R209 20 Jan 2011 25 Jan 2011 USD/DTCCREDIT SUISSE SECURITIES (USA) LLCALLY FINANCIAL INC

666.000 NHFS Local 940.000000 0.00 0.00 12.02 626,027.981.000000

Base 940.000000 0.00 0.00 12.02 626,027.98

COMMON STOCK USD1.363576109 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSARTHUR J GALLAGHER + CO

830.000 NHHY Local 30.621100 0.00 12.45 0.49 25,402.571.000000

Base 30.621100 0.00 12.45 0.49 25,402.57

COMMON STOCK36467W109 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSGAMESTOP CORP CLASS A

1,550.000 NHHY Local 19.505800 0.00 23.25 0.59 30,210.151.000000

Base 19.505800 0.00 23.25 0.59 30,210.15

COMMON STOCK USD1.364730101 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSGANNETT CO

2,420.000 NHHY Local 16.022900 0.00 36.30 0.75 38,738.371.000000

Base 16.022900 0.00 36.30 0.75 38,738.37

COMMON STOCK USD.05364760108 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSGAP INC/THE

1,140.000 NHHY Local 22.278600 0.00 17.10 0.49 25,380.011.000000

Base 22.278600 0.00 17.10 0.49 25,380.01

COMMON STOCK USD.01365558105 02 Feb 2011 07 Feb 2011 USD/DTC 0.02LOOP CAPITAL MARKETSGARDNER DENVER INC

600.000 NHDZ Local 73.251700 0.00 12.00 0.85 43,938.171.000000

Base 73.251700 0.00 12.00 0.85 43,938.17

24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

250.000 NHHY Local 70.546000 0.00 3.75 0.34 17,632.411.000000

Base 70.546000 0.00 3.75 0.34 17,632.41

365558105 Total

15.75 1.190.00850.000 Local 61,570.58

Base 0.00 15.75 1.19 61,570.58
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COMMON STOCK USD.01369300108 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSGENERAL CABLE CORP

590.000 NHHY Local 42.392400 0.00 8.85 0.49 25,002.181.000000

Base 42.392400 0.00 8.85 0.49 25,002.18

COMMON STOCK USD1.369550108 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSGENERAL DYNAMICS CORP

3,920.000 NHHY Local 75.961500 0.00 58.80 5.72 297,704.561.000000

Base 75.961500 0.00 58.80 5.72 297,704.56

COMMON STOCK USD.06369604103 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSGENERAL ELECTRIC CO

92,110.000 NHHY Local 20.369300 0.00 1,381.65 36.03 1,874,798.541.000000

Base 20.369300 0.00 1,381.65 36.03 1,874,798.54

01 Mar 2011 04 Mar 2011 USD/DTC 0.02MR BEAL &COMPANY

1,250.000 NHEY Local 20.471500 0.00 25.00 0.50 25,563.881.000000

Base 20.471500 0.00 25.00 0.50 25,563.88

369604103 Total

1,406.65 36.530.0093,360.000 Local 1,900,362.42

Base 0.00 1,406.65 36.53 1,900,362.42

REIT USD.01370023103 03 Feb 2011 03 Feb 2011 USD/DTCSALE OF FRACTIONAL SGENERAL GROWTH PROPERTIES

0.855 NHEU Local 14.549707 0.00 0.00 0.00 12.441.000000

Base 14.549707 0.00 0.00 0.00 12.44

03 Feb 2011 03 Feb 2011 USD/DTCSALE OF FRACTIONAL S

0.351 NHHY Local 14.529914 0.00 0.00 0.00 5.101.000000

Base 14.529914 0.00 0.00 0.00 5.10

370023103 Total

0.00 0.000.001.206 Local 17.54

Base 0.00 0.00 0.00 17.54
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COMMON STOCK USD.1370334104 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSGENERAL MILLS INC

3,420.000 NHHY Local 36.989100 0.00 51.30 2.43 126,448.991.000000

Base 36.989100 0.00 51.30 2.43 126,448.99

COMMON STOCK USD.0137045V100 26 Jan 2011 31 Jan 2011 USD/DTC 0.04LOOP CAPITAL MARKETSGENERAL MOTORS CO

42,300.000 NHDG Local 38.338700 0.00 1,480.50 31.14 1,620,215.371.000000

Base 38.338700 0.00 1,480.50 31.14 1,620,215.37

COMMON STOCK USD.01371559105 03 Mar 2011 08 Mar 2011 USD/DTC 0.04SEI FINANCIAL SER COGENESEE + WYOMING INC CL A

3,390.000 NHHO Local 53.944200 0.00 135.60 3.52 182,731.721.000000

Base 53.944200 0.00 135.60 3.52 182,731.72

04 Mar 2011 09 Mar 2011 USD/DTC 0.04SEI FINANCIAL SER CO

1,740.000 NHHO Local 53.305900 0.00 69.60 1.79 92,680.881.000000

Base 53.305900 0.00 69.60 1.79 92,680.88

371559105 Total

205.20 5.310.005,130.000 Local 275,412.60

Base 0.00 205.20 5.31 275,412.60

COMMON STOCK USD.06371901109 02 Feb 2011 07 Feb 2011 USD/DTC 0.02LOOP CAPITAL MARKETSGENTEX CORP

1,200.000 NHDZ Local 31.636200 0.00 24.00 0.73 37,938.711.000000

Base 31.636200 0.00 24.00 0.73 37,938.71

COMMON STOCK37244E107 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSGENON ENERGY INC

7,790.000 NHHY Local 3.805100 0.00 116.85 0.57 29,524.311.000000

Base 3.805100 0.00 116.85 0.57 29,524.31

COMMON STOCK USD1.372460105 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSGENUINE PARTS CO

1,620.000 NHHY Local 51.770000 0.00 24.30 1.62 83,841.481.000000

Base 51.770000 0.00 24.30 1.62 83,841.48
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COMMON STOCK37247D106 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSGENWORTH FINANCIAL INC CL A

4,060.000 NHHY Local 13.020000 0.00 60.90 1.02 52,799.281.000000

Base 13.020000 0.00 60.90 1.02 52,799.28

COMMON STOCK USD.01372917104 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSGENZYME CORP

650.000 NHHY Local 75.326900 0.00 9.75 0.95 48,951.791.000000

Base 75.326900 0.00 9.75 0.95 48,951.79

COMMON STOCK USD.0138141G104 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSGOLDMAN SACHS GROUP INC

5,783.000 NHHY Local 161.914000 0.00 86.75 17.98 936,243.931.000000

Base 161.914000 0.00 86.75 17.98 936,243.93

04 Mar 2011 09 Mar 2011 USD/DTC 0.01HEEVERS &CO. INC.

193.000 NHDM Local 160.951700 0.00 2.89 0.60 31,060.191.000000

Base 160.951700 0.00 2.89 0.60 31,060.19

38141G104 Total

89.64 18.580.005,976.000 Local 967,304.12

Base 0.00 89.64 18.58 967,304.12

COMMON STOCK USD5.382388106 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSGOODRICH CORP

920.000 NHHY Local 86.716700 0.00 13.80 1.54 79,764.021.000000

Base 86.716700 0.00 13.80 1.54 79,764.02

COMMON STOCK38259P508 01 Mar 2011 04 Mar 2011 USD/DTC 0.02MR BEAL &COMPANYGOOGLE INC CL A

100.000 NHEY Local 604.333500 0.00 2.00 1.17 60,430.181.000000

Base 604.333500 0.00 2.00 1.17 60,430.18

COMMON STOCK USD.5384802104 20 Jan 2011 25 Jan 2011 USD/DTC 0.02ABEL NOSER CORPORATIONWW GRAINGER INC

817.000 NHIB Local 135.216800 0.00 16.34 2.13 110,453.661.000000

Base 135.216800 0.00 16.34 2.13 110,453.66
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COMMON STOCK NPV391164100 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSGREAT PLAINS ENERGY INC

1,380.000 NHHY Local 19.335900 0.00 20.70 0.52 26,662.321.000000

Base 19.335900 0.00 20.70 0.52 26,662.32

COMMON STOCK39304D102 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSGREEN DOT CORP CLASS A

530.000 NHHY Local 54.154500 0.00 7.95 0.56 28,693.381.000000

Base 54.154500 0.00 7.95 0.56 28,693.38

COMMON STOCK USD.1393122106 02 Feb 2011 07 Feb 2011 USD/DTC 0.02LOOP CAPITAL MARKETSGREEN MOUNTAIN COFFEE ROASTE

4,100.000 NHDZ Local 32.878100 0.00 82.00 2.59 134,715.621.000000

Base 32.878100 0.00 82.00 2.59 134,715.62

03 Feb 2011 08 Feb 2011 USD/DTC 0.04LOOP CAPITAL MARKETS

55,000.000 NHDZ Local 37.850900 0.00 2,200.00 39.98 2,079,559.521.000000

Base 37.850900 0.00 2,200.00 39.98 2,079,559.52

07 Feb 2011 10 Feb 2011 USD/DTC 0.03WILLIAMS CAPITAL GROUP LP (THE)

2,642.000 NHIB Local 40.034300 0.00 79.26 2.04 105,689.321.000000

Base 40.034300 0.00 79.26 2.04 105,689.32

14 Feb 2011 17 Feb 2011 USD/DTC 0.04WILLIAMS CAPITAL GROUP LP (THE)

50,600.000 NHDZ Local 46.772100 0.00 2,024.00 45.45 2,364,598.811.000000

Base 46.772100 0.00 2,024.00 45.45 2,364,598.81

10 Mar 2011 15 Mar 2011 USD/DTC 0.04DOUGHERTYCOMPANY

73,400.000 NHDZ Local 56.765400 0.00 2,936.00 80.00 4,163,564.361.000000

Base 56.765400 0.00 2,936.00 80.00 4,163,564.36

11 Mar 2011 16 Mar 2011 USD/DTC 0.04LONGBOW SECURITIES LLC

3,814.000 NHDZ Local 58.526100 0.00 152.56 4.29 223,061.701.000000

Base 58.526100 0.00 152.56 4.29 223,061.70



Prepared by State StreetPage 967

Sales Report by Report Date
Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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

11 Mar 2011 16 Mar 2011 USD/DTC 0.04CANACCORDGENUITY INC

19,323.000 NHDZ Local 58.961000 0.00 772.92 21.88 1,138,508.601.000000

Base 58.961000 0.00 772.92 21.88 1,138,508.60

10 Mar 2011 15 Mar 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

4,565.000 NHIB Local 57.521500 0.00 45.65 5.05 262,534.951.000000

Base 57.521500 0.00 45.65 5.05 262,534.95

14 Mar 2011 17 Mar 2011 USD/DTC 0.04LONGBOW SECURITIES LLC

11,763.000 NHDZ Local 58.430200 0.00 470.52 13.20 686,830.721.000000

Base 58.430200 0.00 470.52 13.20 686,830.72

22 Mar 2011 25 Mar 2011 USD/DTC 0.04MORGAN STANLEY CO INCORPORATED

20,482.000 NHDZ Local 61.598300 0.00 819.28 24.23 1,260,812.871.000000

Base 61.598300 0.00 819.28 24.23 1,260,812.87

23 Mar 2011 28 Mar 2011 USD/DTC 0.02LIQUIDNETINC

1,483.000 NHDZ Local 61.420000 0.00 29.66 1.75 91,054.451.000000

Base 61.420000 0.00 29.66 1.75 91,054.45

23 Mar 2011 28 Mar 2011 USD/DTC 0.04MORGAN STANLEY CO INCORPORATED

13,135.000 NHDZ Local 61.905900 0.00 525.40 15.62 812,592.981.000000

Base 61.905900 0.00 525.40 15.62 812,592.98

393122106 Total

10,137.25 256.080.00260,307.000 Local 13,323,523.90

Base 0.00 10,137.25 256.08 13,323,523.90

COMMON STOCK USD.01395259104 28 Jan 2011 02 Feb 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.GREENHILL + CO INC

1,503.000 NHDZ Local 72.400700 0.00 60.12 2.09 108,756.041.000000

Base 72.400700 0.00 60.12 2.09 108,756.04
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31 Jan 2011 03 Feb 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.

9,597.000 NHDZ Local 70.153700 0.00 383.88 12.93 672,868.251.000000

Base 70.153700 0.00 383.88 12.93 672,868.25

02 Feb 2011 07 Feb 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

700.000 NHDZ Local 71.252100 0.00 14.00 0.96 49,861.511.000000

Base 71.252100 0.00 14.00 0.96 49,861.51

16 Feb 2011 22 Feb 2011 USD/DTC 0.04KEEFE BRUYETTE + WOODS INC

585.000 NHDZ Local 77.226900 0.00 23.40 0.87 45,153.471.000000

Base 77.226900 0.00 23.40 0.87 45,153.47

16 Feb 2011 22 Feb 2011 USD/DTC 0.04WILLIAMS CAPITAL GROUP LP (THE)

8,940.000 NHDZ Local 76.881700 0.00 357.60 13.20 686,951.601.000000

Base 76.881700 0.00 357.60 13.20 686,951.60

17 Feb 2011 23 Feb 2011 USD/DTC 0.04WILLIAMS CAPITAL GROUP LP (THE)

7,075.000 NHDZ Local 75.500000 0.00 283.00 10.26 533,869.241.000000

Base 75.500000 0.00 283.00 10.26 533,869.24

04 Mar 2011 09 Mar 2011 USD/DTC 0.04ISI GROUPINC

6,789.000 NHDZ Local 69.680200 0.00 271.56 9.09 472,778.231.000000

Base 69.680200 0.00 271.56 9.09 472,778.23

07 Mar 2011 10 Mar 2011 USD/DTC 0.02LIQUIDNETINC

6,856.000 NHDZ Local 67.882500 0.00 137.12 8.94 465,256.361.000000

Base 67.882500 0.00 137.12 8.94 465,256.36

08 Mar 2011 11 Mar 2011 USD/DTC 0.02LIQUIDNETINC

4,363.000 NHDZ Local 67.618400 0.00 87.26 5.67 294,926.151.000000

Base 67.618400 0.00 87.26 5.67 294,926.15

09 Mar 2011 14 Mar 2011 USD/DTC 0.02LIQUIDNETINC

10,956.000 NHDZ Local 66.463800 0.00 219.12 13.99 727,944.281.000000

Base 66.463800 0.00 219.12 13.99 727,944.28
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10 Mar 2011 15 Mar 2011 USD/DTC 0.02LIQUIDNETINC

4,314.000 NHDZ Local 65.657500 0.00 86.28 5.44 283,154.741.000000

Base 65.657500 0.00 86.28 5.44 283,154.74

11 Mar 2011 16 Mar 2011 USD/DTC 0.02LIQUIDNETINC

2,573.000 NHDZ Local 64.488000 0.00 51.46 3.19 165,872.971.000000

Base 64.488000 0.00 51.46 3.19 165,872.97

14 Mar 2011 17 Mar 2011 USD/DTC 0.02LIQUIDNETINC

4,139.000 NHDZ Local 63.451600 0.00 82.78 5.05 262,538.341.000000

Base 63.451600 0.00 82.78 5.05 262,538.34

15 Mar 2011 18 Mar 2011 USD/DTC 0.02LIQUIDNETINC

4,474.000 NHDZ Local 61.982600 0.00 89.48 5.33 277,215.341.000000

Base 61.982600 0.00 89.48 5.33 277,215.34

16 Mar 2011 21 Mar 2011 USD/DTC 0.02LIQUIDNETINC

8,629.000 NHDZ Local 62.022100 0.00 172.58 10.28 535,005.841.000000

Base 62.022100 0.00 172.58 10.28 535,005.84

17 Mar 2011 22 Mar 2011 USD/DTC 0.02LIQUIDNETINC

2,275.000 NHDZ Local 61.781400 0.00 45.50 2.70 140,504.491.000000

Base 61.781400 0.00 45.50 2.70 140,504.49

18 Mar 2011 23 Mar 2011 USD/DTC 0.02LIQUIDNETINC

1,279.000 NHDZ Local 61.738000 0.00 25.58 1.52 78,935.801.000000

Base 61.738000 0.00 25.58 1.52 78,935.80

21 Mar 2011 24 Mar 2011 USD/DTC 0.02LIQUIDNETINC

2,533.000 NHDZ Local 64.399500 0.00 50.66 3.14 163,070.131.000000

Base 64.399500 0.00 50.66 3.14 163,070.13

395259104 Total

2,441.38 114.650.0087,580.000 Local 5,964,662.78

Base 0.00 2,441.38 114.65 5,964,662.78
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COMMON STOCK NPV397624107 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSGREIF INC CL A

400.000 NHHY Local 63.622500 0.00 6.00 0.49 25,442.511.000000

Base 63.622500 0.00 6.00 0.49 25,442.51

LP398999912 13 Jan 2011 13 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTGREYWOLF CAPITAL PART II

24,067.070 NHHG Local 1.000000 0.00 0.00 0.00 24,067.071.000000

Base 1.000000 0.00 0.00 0.00 24,067.07

15 Feb 2011 15 Feb 2011 USD/BOSSTATE STREET BANK AND TRUST

4,365.160 NHHG Local 1.000000 0.00 0.00 0.00 4,365.161.000000

Base 1.000000 0.00 0.00 0.00 4,365.16

398999912 Total

0.00 0.000.0028,432.230 Local 28,432.23

Base 0.00 0.00 0.00 28,432.23

COMMON STOCK USD.01402635304 22 Mar 2011 25 Mar 2011 USD/DTC 0.04JOHNSON RICE + COGULFPORT ENERGY CORP

3,672.000 NHEX Local 33.063300 0.00 146.88 2.34 121,259.221.000000

Base 33.063300 0.00 146.88 2.34 121,259.22

COMMON STOCK USD1.404132102 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSHCC INSURANCE HOLDINGS INC

1,170.000 NHHY Local 30.803300 0.00 17.55 0.70 36,021.611.000000

Base 30.803300 0.00 17.55 0.70 36,021.61

30 Mar 2011 OPEN USD/DTC 0.03IVY SECURITIES, INC.

4,900.000 NHDX Local 31.320600 0.00 147.00 2.95 153,320.991.000000

Base 31.320600 0.00 147.00 2.95 153,320.99

31 Mar 2011 OPEN USD/DTC 0.03IVY SECURITIES, INC.

13,050.000 NHDX Local 31.296300 0.00 391.50 7.85 408,017.371.000000

Base 31.296300 0.00 391.50 7.85 408,017.37
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404132102 Total

556.05 11.500.0019,120.000 Local 597,359.97

Base 0.00 556.05 11.50 597,359.97

REIT USD1.40414L109 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSHCP INC

4,170.000 NHHY Local 36.585700 0.00 62.55 2.93 152,496.891.000000

Base 36.585700 0.00 62.55 2.93 152,496.89

COMMON STOCK USD.0140425J101 02 Feb 2011 07 Feb 2011 USD/DTC 0.02LOOP CAPITAL MARKETSHMS HOLDINGS CORP

800.000 NHDZ Local 64.808800 0.00 16.00 1.00 51,830.041.000000

Base 64.808800 0.00 16.00 1.00 51,830.04

COMMON STOCK USD.01405024100 07 Feb 2011 10 Feb 2011 USD/DTC 0.04SEI FINANCIAL SER COHAEMONETICS CORP/MASS

2,860.000 NHHO Local 61.462100 0.00 114.40 3.38 175,663.831.000000

Base 61.462100 0.00 114.40 3.38 175,663.83

08 Feb 2011 11 Feb 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

3,820.000 NHHO Local 60.133500 0.00 114.60 4.42 229,590.951.000000

Base 60.133500 0.00 114.60 4.42 229,590.95

09 Feb 2011 14 Feb 2011 USD/DTC 0.02JONESTRADING INSTITUTIONAL SERVICES

1,110.000 NHHO Local 59.761500 0.00 22.20 1.28 66,311.791.000000

Base 59.761500 0.00 22.20 1.28 66,311.79

10 Feb 2011 15 Feb 2011 USD/DTC 0.02JONESTRADING INSTITUTIONAL SERVICES

1,440.000 NHHO Local 59.844500 0.00 28.80 1.66 86,145.621.000000

Base 59.844500 0.00 28.80 1.66 86,145.62

11 Feb 2011 16 Feb 2011 USD/DTC 0.02JONESTRADING INSTITUTIONAL SERVICES

1,260.000 NHHO Local 59.755600 0.00 25.20 1.45 75,265.411.000000

Base 59.755600 0.00 25.20 1.45 75,265.41
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405024100 Total

305.20 12.190.0010,490.000 Local 632,977.60

Base 0.00 305.20 12.19 632,977.60

COMMON STOCK410120109 18 Feb 2011 24 Feb 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)HANCOCK HOLDING CO

130.000 NHHZ Local 35.180000 0.00 1.95 0.09 4,571.361.000000

Base 35.180000 0.00 1.95 0.09 4,571.36

COMMON STOCK USD.0141043F208 10 Feb 2011 15 Feb 2011 USD/DTC 0.04SUNTRUST CAPITAL MARKETS, INC.HANGER ORTHOPEDIC GROUP INC

4,490.000 NHHO Local 27.334000 0.00 179.60 2.36 122,547.701.000000

Base 27.334000 0.00 179.60 2.36 122,547.70

11 Feb 2011 16 Feb 2011 USD/DTC 0.04SUNTRUST CAPITAL MARKETS, INC.

5,030.000 NHHO Local 27.447700 0.00 201.20 2.66 137,858.071.000000

Base 27.447700 0.00 201.20 2.66 137,858.07

41043F208 Total

380.80 5.020.009,520.000 Local 260,405.77

Base 0.00 380.80 5.02 260,405.77

COMMON STOCK USD.01410867105 11 Feb 2011 16 Feb 2011 USD/DTC 0.04KEEFE BRUYETTE + WOODS INCHANOVER INSURANCE GROUP INC/

1,940.000 NHHO Local 46.905500 0.00 77.60 1.75 90,917.321.000000

Base 46.905500 0.00 77.60 1.75 90,917.32

14 Feb 2011 17 Feb 2011 USD/DTC 0.04KEEFE BRUYETTE + WOODS INC

1,760.000 NHHO Local 46.376800 0.00 70.40 1.57 81,551.201.000000

Base 46.376800 0.00 70.40 1.57 81,551.20

24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

550.000 NHHY Local 45.482700 0.00 8.25 0.49 25,006.751.000000

Base 45.482700 0.00 8.25 0.49 25,006.75
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410867105 Total

156.25 3.810.004,250.000 Local 197,475.27

Base 0.00 156.25 3.81 197,475.27

COMMON STOCK411310105 08 Feb 2011 11 Feb 2011 USD/DTC 0.04LOOP CAPITAL MARKETSHANSEN NATURAL CORP

5,353.000 NHEZ Local 55.469600 0.00 214.12 5.71 296,708.941.000000

Base 55.469600 0.00 214.12 5.71 296,708.94

07 Feb 2011 10 Feb 2011 USD/DTC 0.04LOOP CAPITAL MARKETS

8,030.000 NHEZ Local 55.834600 0.00 321.20 8.61 448,022.031.000000

Base 55.834600 0.00 321.20 8.61 448,022.03

21 Mar 2011 24 Mar 2011 USD/DTC 0.04MR BEAL &COMPANY

9,769.000 NHEZ Local 55.132900 0.00 390.76 10.35 538,192.191.000000

Base 55.132900 0.00 390.76 10.35 538,192.19

22 Mar 2011 25 Mar 2011 USD/DTC 0.04MR BEAL &COMPANY

9,770.000 NHEZ Local 54.930400 0.00 390.80 10.31 536,268.901.000000

Base 54.930400 0.00 390.80 10.31 536,268.90

411310105 Total

1,316.88 34.980.0032,922.000 Local 1,819,192.06

Base 0.00 1,316.88 34.98 1,819,192.06

FUND L P411998917 25 Mar 2011 25 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTHARBINGER CAPITAL PARTNERS

7,281.100 NHHG Local 1.000000 0.00 0.00 0.00 7,281.101.000000

Base 1.000000 0.00 0.00 0.00 7,281.10

30 Mar 2011 30 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

6,185.430 NHHG Local 1.000000 0.00 0.00 0.00 6,185.431.000000

Base 1.000000 0.00 0.00 0.00 6,185.43
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411998917 Total

0.00 0.000.0013,466.530 Local 13,466.53

Base 0.00 0.00 0.00 13,466.53

COMMON STOCK USD.01413086109 02 Feb 2011 07 Feb 2011 USD/DTC 0.02LOOP CAPITAL MARKETSHARMAN INTERNATIONAL

800.000 NHDZ Local 43.496300 0.00 16.00 0.67 34,780.371.000000

Base 43.496300 0.00 16.00 0.67 34,780.37

24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

540.000 NHHY Local 46.827000 0.00 8.10 0.49 25,277.991.000000

Base 46.827000 0.00 8.10 0.49 25,277.99

413086109 Total

24.10 1.160.001,340.000 Local 60,058.36

Base 0.00 24.10 1.16 60,058.36

COMMON STOCK USD1.413875105 01 Mar 2011 04 Mar 2011 USD/DTC 0.02MR BEAL &COMPANYHARRIS CORP

450.000 NHEY Local 46.473300 0.00 9.00 0.41 20,903.581.000000

Base 46.473300 0.00 9.00 0.41 20,903.58

COMMON STOCK415864107 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSHARSCO CORP

750.000 NHHY Local 33.598700 0.00 11.25 0.49 25,187.291.000000

Base 33.598700 0.00 11.25 0.49 25,187.29

COMMON STOCK USD.01416515104 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSHARTFORD FINANCIAL SVCS GRP

5,180.000 NHHY Local 28.677500 0.00 77.70 2.86 148,468.891.000000

Base 28.677500 0.00 77.70 2.86 148,468.89

COMMON STOCK USD.5418056107 15 Feb 2011 18 Feb 2011 USD/DTC 0.02PERSHING LLCHASBRO INC

4,800.000 NHEY Local 44.189400 0.00 96.00 4.08 212,009.041.000000

Base 44.189400 0.00 96.00 4.08 212,009.04



Prepared by State StreetPage 975

Sales Report by Report Date
Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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 NPV419870100 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSHAWAIIAN ELECTRIC INDS

1,060.000 NHHY Local 23.897900 0.00 15.90 0.49 25,315.381.000000

Base 23.897900 0.00 15.90 0.49 25,315.38

REIT USD1.42217K106 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSHEALTH CARE REIT INC

1,640.000 NHHY Local 49.676200 0.00 24.60 1.57 81,442.801.000000

Base 49.676200 0.00 24.60 1.57 81,442.80

COMMON STOCK42222G108 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSHEALTH NET INC

1,010.000 NHHY Local 29.607000 0.00 15.15 0.58 29,887.341.000000

Base 29.607000 0.00 15.15 0.58 29,887.34

COMMON STOCK USD.25423074103 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSHJ HEINZ CO

1,900.000 NHHY Local 49.922100 0.00 28.50 1.83 94,821.661.000000

Base 49.922100 0.00 28.50 1.83 94,821.66

COMMON STOCK NPV42330P107 26 Jan 2011 31 Jan 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCHELIX ENERGY SOLUTIONS GROUP

13,700.000 NHDF Local 11.708200 0.00 95.90 3.08 160,303.361.000000

Base 11.708200 0.00 95.90 3.08 160,303.36

27 Jan 2011 01 Feb 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

18,000.000 NHDF Local 12.284900 0.00 90.00 4.25 221,033.951.000000

Base 12.284900 0.00 90.00 4.25 221,033.95

27 Jan 2011 01 Feb 2011 USD/DTC 0.02LIQUIDNETINC

11,400.000 NHDF Local 11.981300 0.00 171.00 2.63 136,413.191.000000

Base 11.981300 0.00 171.00 2.63 136,413.19

28 Jan 2011 02 Feb 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

2,600.000 NHDF Local 11.982900 0.00 13.00 0.60 31,141.941.000000

Base 11.982900 0.00 13.00 0.60 31,141.94
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31 Jan 2011 03 Feb 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

8,800.000 NHDF Local 12.276100 0.00 44.00 2.07 107,983.611.000000

Base 12.276100 0.00 44.00 2.07 107,983.61

01 Feb 2011 04 Feb 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

9,400.000 NHDF Local 12.541100 0.00 65.80 2.27 117,818.271.000000

Base 12.541100 0.00 65.80 2.27 117,818.27

03 Feb 2011 08 Feb 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

3,100.000 NHDF Local 12.944900 0.00 15.50 0.77 40,112.921.000000

Base 12.944900 0.00 15.50 0.77 40,112.92

02 Feb 2011 07 Feb 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

12,900.000 NHDF Local 13.273500 0.00 90.30 3.29 171,134.561.000000

Base 13.273500 0.00 90.30 3.29 171,134.56

04 Feb 2011 09 Feb 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

5,600.000 NHDF Local 12.593200 0.00 39.20 1.36 70,481.361.000000

Base 12.593200 0.00 39.20 1.36 70,481.36

07 Feb 2011 10 Feb 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

1,700.000 NHDF Local 12.755000 0.00 12.75 0.42 21,670.331.000000

Base 12.755000 0.00 12.75 0.42 21,670.33

08 Feb 2011 11 Feb 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

4,900.000 NHDF Local 12.516400 0.00 24.50 1.18 61,304.681.000000

Base 12.516400 0.00 24.50 1.18 61,304.68

07 Feb 2011 10 Feb 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

6,300.000 NHDF Local 12.689100 0.00 44.10 1.54 79,895.691.000000

Base 12.689100 0.00 44.10 1.54 79,895.69

09 Feb 2011 14 Feb 2011 USD/DTC 0.01FOX RIVEREXECUTION TECHNOLOGY, LLC

800.000 NHDF Local 12.237800 0.00 5.60 0.19 9,784.451.000000

Base 12.237800 0.00 5.60 0.19 9,784.45
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10 Feb 2011 15 Feb 2011 USD/DTC 0.01FOX RIVEREXECUTION TECHNOLOGY, LLC

9,000.000 NHDF Local 12.420900 0.00 63.00 2.15 111,722.951.000000

Base 12.420900 0.00 63.00 2.15 111,722.95

10 Feb 2011 15 Feb 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

3,300.000 NHDF Local 12.410500 0.00 24.75 0.79 40,929.111.000000

Base 12.410500 0.00 24.75 0.79 40,929.11

11 Feb 2011 16 Feb 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

13,000.000 NHDF Local 12.781200 0.00 65.00 3.19 166,087.411.000000

Base 12.781200 0.00 65.00 3.19 166,087.41

14 Feb 2011 17 Feb 2011 USD/DTC 0.01FOX RIVEREXECUTION TECHNOLOGY, LLC

6,900.000 NHDF Local 13.246300 0.00 48.30 1.76 91,349.411.000000

Base 13.246300 0.00 48.30 1.76 91,349.41

42330P107 Total

912.70 31.540.00131,400.000 Local 1,639,167.19

Base 0.00 912.70 31.54 1,639,167.19

COMMON STOCK USD.1423452101 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSHELMERICH + PAYNE

950.000 NHHY Local 62.691100 0.00 14.25 1.15 59,541.151.000000

Base 62.691100 0.00 14.25 1.15 59,541.15

COMMON STOCK USD.1427398102 24 Mar 2011 USD/DTCTENDER OFFERHERLEY INDUSTRIES INC

1,960.000 NHHZ Local 19.000000 0.00 0.00 0.00 37,240.001.000000

Base 19.000000 0.00 0.00 0.00 37,240.00

24 Mar 2011 CANCEL USD/DTCTENDER OFFER

-1,960.000 NHHZ Local 19.000000 0.00 0.00 0.00 -37,240.001.000000

Base 19.000000 0.00 0.00 0.00 -37,240.00
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25 Mar 2011 25 Mar 2011 USD/DTCTENDER OFFER

1,960.000 NHHZ Local 19.000000 0.00 0.00 0.00 37,240.001.000000

Base 19.000000 0.00 0.00 0.00 37,240.00

427398102 Total

0.00 0.000.001,960.000 Local 37,240.00

Base 0.00 0.00 0.00 37,240.00

COMMON STOCK USD1.427866108 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSHERSHEY CO/THE

660.000 NHHY Local 51.920000 0.00 9.90 0.66 34,256.641.000000

Base 51.920000 0.00 9.90 0.66 34,256.64

COMMERCIAL ESCROW42799R917 31 Jan 2011 31 Jan 2011 USD/BOSAUTREPAT-DISTRIBUTIONHERITAGE TITLE COMP AUSTIN

195,000.000 NHEQ Local 1.000000 0.00 0.00 0.00 195,000.001.000000

Base 1.000000 0.00 0.00 0.00 195,000.00

28 Feb 2011 28 Feb 2011 USD/BOSAUTREPAT-DISTRIBUTION

200,000.000 NHEQ Local 1.000000 0.00 0.00 0.00 200,000.001.000000

Base 1.000000 0.00 0.00 0.00 200,000.00

31 Mar 2011 31 Mar 2011 USD/BOSAUTREPAT-DISTRIBUTION

115,000.000 NHEQ Local 1.000000 0.00 0.00 0.00 115,000.001.000000

Base 1.000000 0.00 0.00 0.00 115,000.00

42799R917 Total

0.00 0.000.00510,000.000 Local 510,000.00

Base 0.00 0.00 0.00 510,000.00

COMMON STOCK USD1.42809H107 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSHESS CORP

3,350.000 NHHY Local 83.850800 0.00 50.25 5.40 280,844.531.000000

Base 83.850800 0.00 50.25 5.40 280,844.53
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COMMON STOCK USD.01428236103 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSHEWLETT PACKARD CO

8,850.000 NHEU Local 47.099300 0.00 132.75 8.01 416,688.051.000000

Base 47.099300 0.00 132.75 8.01 416,688.05

REAL ESTAT428999916 31 Mar 2011 31 Mar 2011 USD/BOSAUTREPAT-DISTRIBUTIONHERITAGE APARTMENTS

160,000.000 NHEQ Local 1.000000 0.00 0.00 0.00 160,000.001.000000

Base 1.000000 0.00 0.00 0.00 160,000.00

COMMON STOCK USD.01435758305 04 Jan 2011 07 Jan 2011 USD/DTC 0.02BNY CONVERGEX LJRHOLLY CORP

4,100.000 NHDX Local 41.071100 0.00 82.00 2.85 168,306.661.000000

Base 41.071100 0.00 82.00 2.85 168,306.66

06 Jan 2011 11 Jan 2011 USD/DTC 0.03IVY SECURITIES, INC.

21,600.000 NHDX Local 40.689200 0.00 648.00 14.86 878,223.861.000000

Base 40.689200 0.00 648.00 14.86 878,223.86

435758305 Total

730.00 17.710.0025,700.000 Local 1,046,530.52

Base 0.00 730.00 17.71 1,046,530.52

COMMON STOCK USD.01436440101 14 Feb 2011 17 Feb 2011 USD/DTC 0.04BARCLAYS CAPITAL LEHOLOGIC INC

40,000.000 NHDG Local 20.127400 0.00 1,400.00 15.46 803,680.541.000000

Base 20.127400 0.00 1,400.00 15.46 803,680.54

24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,630.000 NHHY Local 19.637800 0.00 39.45 1.00 51,606.961.000000

Base 19.637800 0.00 39.45 1.00 51,606.96

436440101 Total

1,439.45 16.460.0042,630.000 Local 855,287.50

Base 0.00 1,439.45 16.46 855,287.50
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COMMON STOCK USD.0143689E107 18 Feb 2011 24 Feb 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)HOME BANCORP INC

300.000 NHHZ Local 14.681700 0.00 4.50 0.09 4,399.921.000000

Base 14.681700 0.00 4.50 0.09 4,399.92

COMMON STOCK440452100 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSHORMEL FOODS CORP

1,400.000 NHHY Local 26.699300 0.00 21.00 0.72 37,357.301.000000

Base 26.699300 0.00 21.00 0.72 37,357.30

REIT USD.0144106M102 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSHOSPITALITY PROPERTIES TRUST

1,250.000 NHHY Local 22.555200 0.00 18.75 0.55 28,174.701.000000

Base 22.555200 0.00 18.75 0.55 28,174.70

REIT USD.0144107P104 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSHOST HOTELS + RESORTS INC

8,310.000 NHHY Local 17.717500 0.00 124.65 2.83 147,104.951.000000

Base 17.717500 0.00 124.65 2.83 147,104.95

COMMON STOCK USD.01443510201 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSHUBBELL INC  CL B

390.000 NHHY Local 65.700000 0.00 5.85 0.50 25,616.651.000000

Base 65.700000 0.00 5.85 0.50 25,616.65

COMMON STOCK USD.01443683107 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSHUDSON CITY BANCORP INC

4,400.000 NHHY Local 11.148200 0.00 66.00 0.95 48,985.131.000000

Base 11.148200 0.00 66.00 0.95 48,985.13

COMMON STOCK444859102 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSHUMANA INC

1,740.000 NHHY Local 62.847800 0.00 26.10 2.10 109,326.971.000000

Base 62.847800 0.00 26.10 2.10 109,326.97

01 Mar 2011 04 Mar 2011 USD/DTC 0.02MR BEAL &COMPANY

650.000 NHEY Local 63.971700 0.00 13.00 0.80 41,567.811.000000

Base 63.971700 0.00 13.00 0.80 41,567.81
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03 Mar 2011 08 Mar 2011 USD/DTC 0.02PERSHING LLC

3,750.000 NHEY Local 64.020901 0.00 75.00 4.61 239,998.771.000000

Base 64.020901 0.00 75.00 4.61 239,998.77

444859102 Total

114.10 7.510.006,140.000 Local 390,893.55

Base 0.00 114.10 7.51 390,893.55

COMMON STOCK USD.01446150104 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSHUNTINGTON BANCSHARES INC

9,700.000 NHHY Local 6.779800 0.00 145.50 1.27 65,617.291.000000

Base 6.779800 0.00 145.50 1.27 65,617.29

COMMON STOCK USD.01447011107 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSHUNTSMAN CORP

1,920.000 NHHY Local 16.535000 0.00 28.80 0.61 31,717.791.000000

Base 16.535000 0.00 28.80 0.61 31,717.79

COMMON STOCK USD.01448579102 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSHYATT HOTELS CORP   CL A

570.000 NHHY Local 44.547900 0.00 8.55 0.49 25,383.261.000000

Base 44.547900 0.00 8.55 0.49 25,383.26

COMMON STOCK44919P508 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSIAC/INTERACTIVECORP

810.000 NHHY Local 31.159600 0.00 12.15 0.49 25,226.641.000000

Base 31.159600 0.00 12.15 0.49 25,226.64

COMMON STOCK USD1.450911102 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSITT CORP

2,360.000 NHHY Local 57.329800 0.00 35.40 2.60 135,260.331.000000

Base 57.329800 0.00 35.40 2.60 135,260.33

COMMON STOCK451055107 18 Feb 2011 24 Feb 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)ICONIX BRAND GROUP INC

200.000 NHHZ Local 21.970000 0.00 3.00 0.09 4,390.911.000000

Base 21.970000 0.00 3.00 0.09 4,390.91
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COMMON STOCK USD.145168D104 02 Feb 2011 07 Feb 2011 USD/DTC 0.02LOOP CAPITAL MARKETSIDEXX LABORATORIES INC

1,100.000 NHDZ Local 72.728200 0.00 22.00 1.54 79,977.481.000000

Base 72.728200 0.00 22.00 1.54 79,977.48

COMMON STOCK USD.01452327109 27 Jan 2011 01 Feb 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLCILLUMINA INC

8,276.000 NHDZ Local 70.602300 0.00 331.04 11.22 583,962.371.000000

Base 70.602300 0.00 331.04 11.22 583,962.37

26 Jan 2011 31 Jan 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

19,724.000 NHDZ Local 70.403600 0.00 788.96 26.67 1,387,824.981.000000

Base 70.403600 0.00 788.96 26.67 1,387,824.98

02 Feb 2011 07 Feb 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

1,900.000 NHDZ Local 71.183500 0.00 38.00 2.60 135,208.051.000000

Base 71.183500 0.00 38.00 2.60 135,208.05

04 Mar 2011 09 Mar 2011 USD/DTC 0.02LIQUIDNETINC

10,115.000 NHDZ Local 68.475000 0.00 202.30 13.30 692,409.031.000000

Base 68.475000 0.00 202.30 13.30 692,409.03

04 Mar 2011 09 Mar 2011 USD/DTC 0.04CITIGROUPGLOBAL MARKETS INC

23,785.000 NHDZ Local 68.299700 0.00 951.40 31.20 1,623,525.761.000000

Base 68.299700 0.00 951.40 31.20 1,623,525.76

452327109 Total

2,311.70 84.990.0063,800.000 Local 4,422,930.19

Base 0.00 2,311.70 84.99 4,422,930.19

COMMON STOCK45666Q102 02 Feb 2011 07 Feb 2011 USD/DTC 0.02LOOP CAPITAL MARKETSINFORMATICA CORP

900.000 NHDZ Local 47.969500 0.00 18.00 0.83 43,153.721.000000

Base 47.969500 0.00 18.00 0.83 43,153.72
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COMMON STOCK USD.01457153104 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSINGRAM MICRO INC CL A

2,200.000 NHHY Local 19.682700 0.00 33.00 0.84 43,268.101.000000

Base 19.682700 0.00 33.00 0.84 43,268.10

COMMON STOCK458118106 18 Feb 2011 24 Feb 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)INTEGRATED DEVICE TECH INC

540.000 NHHZ Local 8.430000 0.00 8.10 0.09 4,544.011.000000

Base 8.430000 0.00 8.10 0.09 4,544.01

COMMON STOCK458140100 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSINTEL CORP

19,310.000 NHHY Local 21.209500 0.00 289.65 7.87 409,257.931.000000

Base 21.209500 0.00 289.65 7.87 409,257.93

COMMON STOCK USD1.45822P105 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSINTEGRYS ENERGY GROUP INC

790.000 NHHY Local 48.641500 0.00 11.85 0.74 38,414.201.000000

Base 48.641500 0.00 11.85 0.74 38,414.20

COMMON STOCK USD.0145865V100 02 Feb 2011 07 Feb 2011 USD/DTC 0.02LOOP CAPITAL MARKETSINTERCONTINENTALEXCHANGE INC

300.000 NHDZ Local 120.360000 0.00 6.00 0.70 36,101.301.000000

Base 120.360000 0.00 6.00 0.70 36,101.30

COMMON STOCK USD.0145867G101 10 Feb 2011 15 Feb 2011 USD/DTC 0.03MR BEAL &COMPANYINTERDIGITAL INC

6,600.000 NHDX Local 54.871000 0.00 198.00 6.96 361,943.641.000000

Base 54.871000 0.00 198.00 6.96 361,943.64

11 Feb 2011 16 Feb 2011 USD/DTC 0.03MR BEAL &COMPANY

1,100.000 NHDX Local 55.062000 0.00 33.00 1.17 60,534.031.000000

Base 55.062000 0.00 33.00 1.17 60,534.03

23 Feb 2011 28 Feb 2011 USD/DTC 0.03PACIFIC AMERICAN SECURITIES, LLC

8,000.000 NHDX Local 55.914700 0.00 240.00 8.59 447,069.011.000000

Base 55.914700 0.00 240.00 8.59 447,069.01
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45867G101 Total

471.00 16.720.0015,700.000 Local 869,546.68

Base 0.00 471.00 16.72 869,546.68

COMMON STOCK USD.0145928H106 18 Feb 2011 24 Feb 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)INTERNATIONAL COAL GROUP INC

450.000 NHHZ Local 9.610000 0.00 6.75 0.09 4,317.661.000000

Base 9.610000 0.00 6.75 0.09 4,317.66

COMMON STOCK USD1.460146103 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSINTERNATIONAL PAPER CO

980.000 NHHY Local 27.489600 0.00 14.70 0.52 26,924.591.000000

Base 27.489600 0.00 14.70 0.52 26,924.59

COMMON STOCK USD1.460254105 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSINTL RECTIFIER CORP

820.000 NHHY Local 30.928000 0.00 12.30 0.49 25,348.171.000000

Base 30.928000 0.00 12.30 0.49 25,348.17

COMMON STOCK USD.1460690100 10 Jan 2011 13 Jan 2011 USD/DTC 0.03STATE STREET GLOBAL MARKETSINTERPUBLIC GROUP OF COS INC

7.000 NHEN Local 11.010000 0.00 0.21 0.01 76.851.000000

Base 11.010000 0.00 0.21 0.01 76.85

COMMON STOCK46118H104 17 Feb 2011 23 Feb 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INCINTRALINKS HOLDINGS INC

9,520.000 NHHO Local 25.586300 0.00 285.60 4.68 243,291.301.000000

Base 25.586300 0.00 285.60 4.68 243,291.30

18 Feb 2011 24 Feb 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

1,940.000 NHHO Local 28.040600 0.00 77.60 1.05 54,320.111.000000

Base 28.040600 0.00 77.60 1.05 54,320.11

22 Feb 2011 25 Feb 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

9,550.000 NHHO Local 26.748200 0.00 286.50 4.91 255,153.901.000000

Base 26.748200 0.00 286.50 4.91 255,153.90
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23 Feb 2011 28 Feb 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

10,270.000 NHHO Local 25.338300 0.00 308.10 5.00 259,911.241.000000

Base 25.338300 0.00 308.10 5.00 259,911.24

46118H104 Total

957.80 15.640.0031,280.000 Local 812,676.55

Base 0.00 957.80 15.64 812,676.55

COMMON STOCK46121Y102 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSINTREPID POTASH INC

710.000 NHHY Local 37.179200 0.00 10.65 0.51 26,386.071.000000

Base 37.179200 0.00 10.65 0.51 26,386.07

COMMON STOCK USD.0146145F105 06 Jan 2011 11 Jan 2011 USD/DTC 0.03WILLIAMS CAPITAL GROUP LP (THE)INVESTMENT TECHNOLOGY GROUP

45,100.000 NHDX Local 16.449100 0.00 1,353.00 12.54 740,488.871.000000

Base 16.449100 0.00 1,353.00 12.54 740,488.87

COMMON STOCK USD.01462846106 20 Jan 2011 25 Jan 2011 USD/DTC 0.05BNY CONVERGEX LJRIRON MOUNTAIN INC

5,386.000 NHIB Local 24.537900 0.00 269.30 2.54 131,889.291.000000

Base 24.537900 0.00 269.30 2.54 131,889.29

FUND II LP463995993 31 Jan 2011 31 Jan 2011 USD/BOSAUTREPAT-DISTRIBUTIONINVESCO VENTURE PARTNRSHIP

665,443.000 NHEL Local 1.000000 0.00 0.00 0.00 665,443.001.000000

Base 1.000000 0.00 0.00 0.00 665,443.00

16 Feb 2011 16 Feb 2011 USD/BOSAUTREPAT-DISTRIBUTION

307,127.000 NHEL Local 1.000000 0.00 0.00 0.00 307,127.001.000000

Base 1.000000 0.00 0.00 0.00 307,127.00

463995993 Total

0.00 0.000.00972,570.000 Local 972,570.00

Base 0.00 0.00 0.00 972,570.00
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COMMON STOCK NPV466032109 25 Jan 2011 28 Jan 2011 USD/DTC 0.04JEFFERIES+ COMPANY INCJ + J SNACK FOODS CORP

250.000 NHHO Local 43.852800 0.00 10.00 0.22 10,952.981.000000

Base 43.852800 0.00 10.00 0.22 10,952.98

26 Jan 2011 31 Jan 2011 USD/DTC 0.04JEFFERIES+ COMPANY INC

690.000 NHHO Local 43.845300 0.00 27.60 0.59 30,225.071.000000

Base 43.845300 0.00 27.60 0.59 30,225.07

27 Jan 2011 01 Feb 2011 USD/DTC 0.04JEFFERIES+ COMPANY INC

240.000 NHHO Local 43.733600 0.00 9.60 0.21 10,486.251.000000

Base 43.733600 0.00 9.60 0.21 10,486.25

28 Jan 2011 02 Feb 2011 USD/DTC 0.04JEFFERIES+ COMPANY INC

1,130.000 NHHO Local 43.131500 0.00 45.20 0.94 48,692.461.000000

Base 43.131500 0.00 45.20 0.94 48,692.46

31 Jan 2011 03 Feb 2011 USD/DTC 0.04JEFFERIES+ COMPANY INC

2,270.000 NHHO Local 42.706100 0.00 90.80 1.87 96,850.181.000000

Base 42.706100 0.00 90.80 1.87 96,850.18

01 Feb 2011 04 Feb 2011 USD/DTC 0.04JEFFERIES+ COMPANY INC

3,040.000 NHHO Local 43.048200 0.00 121.60 2.52 130,742.411.000000

Base 43.048200 0.00 121.60 2.52 130,742.41

04 Feb 2011 09 Feb 2011 USD/DTC 0.04JEFFERIES+ COMPANY INC

3,650.000 NHHO Local 43.200000 0.00 146.00 3.03 157,530.971.000000

Base 43.200000 0.00 146.00 3.03 157,530.97

466032109 Total

450.80 9.380.0011,270.000 Local 485,480.32

Base 0.00 450.80 9.38 485,480.32
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COMMON STOCK USD.0146612H402 07 Mar 2011 08 Mar 2011 USD/DTCMERGERJ CREW GROUP INC

3,210.000 NHEU Local 43.500000 0.00 0.00 0.00 139,635.001.000000

Base 43.500000 0.00 0.00 0.00 139,635.00

COMMON STOCK USD.0146612K108 02 Feb 2011 07 Feb 2011 USD/DTC 0.03FRIEDMAN BILLINGS + RAMSEYJDA SOFTWARE GROUP INC

500.000 NHDX Local 28.500000 0.00 15.00 0.28 14,234.721.000000

Base 28.500000 0.00 15.00 0.28 14,234.72

02 Feb 2011 07 Feb 2011 USD/DTC 0.01LIQUIDNETINC

2,800.000 NHDX Local 29.282900 0.00 28.00 1.58 81,962.541.000000

Base 29.282900 0.00 28.00 1.58 81,962.54

04 Feb 2011 09 Feb 2011 USD/DTC 0.03FRIEDMAN BILLINGS + RAMSEY

8,150.000 NHDX Local 28.501900 0.00 244.50 4.46 232,041.531.000000

Base 28.501900 0.00 244.50 4.46 232,041.53

46612K108 Total

287.50 6.320.0011,450.000 Local 328,238.79

Base 0.00 287.50 6.32 328,238.79

COMMON STOCK USD1.46625H100 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSJPMORGAN CHASE + CO

44,690.000 NHHY Local 45.561200 0.00 670.35 39.10 2,035,420.581.000000

Base 45.561200 0.00 670.35 39.10 2,035,420.58

14 Mar 2011 17 Mar 2011 USD/DTC 0.04CITIGROUPGLOBAL MARKETS INC

22,140.000 NHDG Local 44.991100 0.00 774.90 19.13 995,308.921.000000

Base 44.991100 0.00 774.90 19.13 995,308.92

46625H100 Total

1,445.25 58.230.0066,830.000 Local 3,030,729.50

Base 0.00 1,445.25 58.23 3,030,729.50
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ADR46626D108 21 Jan 2011 27 Jan 2011 USD/DTCTENDER OFFERMMC NORILSK NICKEL JSC ADR

600.000 NHHJ Local 25.200000 0.00 0.00 0.00 15,120.001.000000

Base 25.200000 0.00 0.00 0.00 15,120.00

467998910 14 Feb 2011 14 Feb 2011 USD/BOSAUTREPAT-DISTRIBUTIONJK + B CAPITAL IV LP

262,370.000 NHEL Local 1.000000 0.00 0.00 0.00 262,370.001.000000

Base 1.000000 0.00 0.00 0.00 262,370.00

COMMON STOCK USD1.469814107 02 Feb 2011 07 Feb 2011 USD/DTC 0.02LOOP CAPITAL MARKETSJACOBS ENGINEERING GROUP INC

1,400.000 NHDZ Local 52.024700 0.00 28.00 1.40 72,805.181.000000

Base 52.024700 0.00 28.00 1.40 72,805.18

24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

520.000 NHHY Local 48.641900 0.00 7.80 0.49 25,285.501.000000

Base 48.641900 0.00 7.80 0.49 25,285.50

469814107 Total

35.80 1.890.001,920.000 Local 98,090.68

Base 0.00 35.80 1.89 98,090.68

COMMON STOCK USD.0147102X105 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSJANUS CAPITAL GROUP INC

1,930.000 NHHY Local 12.973300 0.00 28.95 0.49 25,009.031.000000

Base 12.973300 0.00 28.95 0.49 25,009.03

COMMON STOCK USD.01471109108 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSJARDEN CORP

940.000 NHHY Local 32.756800 0.00 14.10 0.60 30,776.691.000000

Base 32.756800 0.00 14.10 0.60 30,776.69

COMMON STOCK472319102 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSJEFFERIES GROUP INC

1,180.000 NHHY Local 23.650700 0.00 17.70 0.54 27,889.591.000000

Base 23.650700 0.00 17.70 0.54 27,889.59
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COMMON STOCK USD.01477143101 18 Feb 2011 24 Feb 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)JETBLUE AIRWAYS CORP

720.000 NHHZ Local 6.100700 0.00 10.80 0.09 4,381.611.000000

Base 6.100700 0.00 10.80 0.09 4,381.61

COMMON STOCK USD1.478160104 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSJOHNSON + JOHNSON

26,330.000 NHHY Local 60.202200 0.00 394.95 30.44 1,584,698.541.000000

Base 60.202200 0.00 394.95 30.44 1,584,698.54

COMMON STOCK478366107 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSJOHNSON CONTROLS INC

630.000 NHHY Local 39.663400 0.00 9.45 0.48 24,978.011.000000

Base 39.663400 0.00 9.45 0.48 24,978.01

DEPOSITORY RECEIPT47972P208 21 Mar 2011 24 Mar 2011 USD/EURCREDIT SUISSE SECURITIES (EUROPE) LCOMSTAR UNITED TELESYST GDR

3,669.000 NHHJ Local 6.950000 0.00 12.75 0.00 25,486.801.000000

Base 6.950000 0.00 12.75 0.00 25,486.80

22 Mar 2011 25 Mar 2011 USD/EURCREDIT SUISSE SECURITIES (EUROPE) L

21,975.000 NHHJ Local 6.950400 0.00 76.37 0.00 152,658.671.000000

Base 6.950400 0.00 76.37 0.00 152,658.67

47972P208 Total

89.12 0.000.0025,644.000 Local 178,145.47

Base 0.00 89.12 0.00 178,145.47

COMMON STOCK48242W106 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSKBR INC

2,230.000 NHHY Local 31.586800 0.00 33.45 1.36 70,403.751.000000

Base 31.586800 0.00 33.45 1.36 70,403.75

COMMON STOCK482480100 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSKLA TENCOR CORPORATION

1,640.000 NHHY Local 47.207100 0.00 24.60 1.49 77,393.551.000000

Base 47.207100 0.00 24.60 1.49 77,393.55
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COMMON STOCK USD.01485170302 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSKANSAS CITY SOUTHERN

480.000 NHHY Local 52.327500 0.00 7.20 0.49 25,109.511.000000

Base 52.327500 0.00 7.20 0.49 25,109.51

COM48660Q102 23 Feb 2011 23 Feb 2011 USD/DTCSALE OF FRACTIONAL SKAYNE ANDERSON ENERGY DEV CO

0.148 NHHZ Local 14.324324 0.00 0.00 0.00 2.121.000000

Base 14.324324 0.00 0.00 0.00 2.12

COMMON STOCK USD.25487836108 06 Jan 2011 11 Jan 2011 USD/DTC 0.02GARDNER RICH & COKELLOGG CO

2,600.000 NHEY Local 50.881600 0.00 52.00 2.24 132,237.921.000000

Base 50.881600 0.00 52.00 2.24 132,237.92

24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

470.000 NHHY Local 53.268800 0.00 7.05 0.49 25,028.801.000000

Base 53.268800 0.00 7.05 0.49 25,028.80

487836108 Total

59.05 2.730.003,070.000 Local 157,266.72

Base 0.00 59.05 2.73 157,266.72

COMMON STOCK USD.01488360207 03 Jan 2011 06 Jan 2011 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITHKEMET CORP

6,870.000 NHHO Local 14.995500 0.00 274.80 1.75 102,742.541.000000

Base 14.995500 0.00 274.80 1.75 102,742.54

23 Feb 2011 28 Feb 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

7,640.000 NHHO Local 12.969200 0.00 229.20 1.91 98,853.581.000000

Base 12.969200 0.00 229.20 1.91 98,853.58

24 Feb 2011 01 Mar 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

5,740.000 NHHO Local 13.033500 0.00 172.20 1.44 74,638.651.000000

Base 13.033500 0.00 172.20 1.44 74,638.65
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25 Feb 2011 02 Mar 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

21,460.000 NHHO Local 13.294600 0.00 643.80 5.48 284,652.841.000000

Base 13.294600 0.00 643.80 5.48 284,652.84

488360207 Total

1,320.00 10.580.0041,710.000 Local 560,887.61

Base 0.00 1,320.00 10.58 560,887.61

COMMON STOCK USD.1492914106 18 Feb 2011 24 Feb 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)KEY ENERGY SERVICES INC

310.000 NHHZ Local 14.010000 0.00 4.65 0.09 4,338.361.000000

Base 14.010000 0.00 4.65 0.09 4,338.36

COMMON STOCK USD1.493267108 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSKEYCORP

12,070.000 NHHY Local 9.190000 0.00 181.05 2.13 110,740.121.000000

Base 9.190000 0.00 181.05 2.13 110,740.12

COMMON STOCK494368103 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSKIMBERLY CLARK CORP

880.000 NHHY Local 64.725900 0.00 13.20 1.10 56,944.491.000000

Base 64.725900 0.00 13.20 1.10 56,944.49

01 Mar 2011 04 Mar 2011 USD/DTC 0.02MR BEAL &COMPANY

450.000 NHEY Local 65.714800 0.00 9.00 0.57 29,562.091.000000

Base 65.714800 0.00 9.00 0.57 29,562.09

494368103 Total

22.20 1.670.001,330.000 Local 86,506.58

Base 0.00 22.20 1.67 86,506.58

REIT USD.0149446R109 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSKIMCO REALTY CORP

4,120.000 NHHY Local 18.233600 0.00 61.80 1.45 75,059.181.000000

Base 18.233600 0.00 61.80 1.45 75,059.18
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COMMON STOCK49460W208 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSKINETIC CONCEPTS INC

580.000 NHHY Local 46.840000 0.00 8.70 0.53 27,157.971.000000

Base 46.840000 0.00 8.70 0.53 27,157.97

COMMON STOCK NPV495582108 28 Jan 2011 31 Jan 2011 USD/DTCTENDER OFFERKING PHARMACEUTICALS INC

223,800.000 NHDF Local 14.250000 0.00 0.00 0.00 3,189,150.001.000000

Base 14.250000 0.00 0.00 0.00 3,189,150.00

03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

21,470.000 NHHY Local 14.230000 0.00 322.05 5.87 305,190.181.000000

Base 14.230000 0.00 322.05 5.87 305,190.18

495582108 Total

322.05 5.870.00245,270.000 Local 3,494,340.18

Base 0.00 322.05 5.87 3,494,340.18

COMMON STOCK USD.1497266106 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSKIRBY CORP

520.000 NHHY Local 53.239200 0.00 7.80 0.54 27,676.041.000000

Base 53.239200 0.00 7.80 0.54 27,676.04

COMMON STOCK NPV497498105 09 Mar 2011 14 Mar 2011 USD/DTC 0.02WEEDEN + CO.KIRKLAND S INC

4,800.000 NHDX Local 15.417900 0.00 96.00 1.43 73,908.491.000000

Base 15.417900 0.00 96.00 1.43 73,908.49

10 Mar 2011 15 Mar 2011 USD/DTC 0.02WEEDEN + CO.

1,250.000 NHDX Local 14.518700 0.00 25.00 0.35 18,123.031.000000

Base 14.518700 0.00 25.00 0.35 18,123.03

10 Mar 2011 15 Mar 2011 USD/DTC 0.03CANTOR FITZGERALD + CO.

12,050.000 NHDX Local 14.423400 0.00 361.50 3.34 173,437.131.000000

Base 14.423400 0.00 361.50 3.34 173,437.13
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11 Mar 2011 16 Mar 2011 USD/DTC 0.02WEEDEN + CO.

5,600.000 NHDX Local 14.535300 0.00 112.00 1.57 81,284.111.000000

Base 14.535300 0.00 112.00 1.57 81,284.11

14 Mar 2011 17 Mar 2011 USD/DTC 0.03CANTOR FITZGERALD + CO.

2,550.000 NHDX Local 14.510200 0.00 76.50 0.72 36,923.791.000000

Base 14.510200 0.00 76.50 0.72 36,923.79

14 Mar 2011 17 Mar 2011 USD/DTC 0.02WEEDEN + CO.

5,100.000 NHDX Local 14.506900 0.00 102.00 1.43 73,881.761.000000

Base 14.506900 0.00 102.00 1.43 73,881.76

15 Mar 2011 18 Mar 2011 USD/DTC 0.02WEEDEN + CO.

950.000 NHDX Local 14.517500 0.00 19.00 0.27 13,772.361.000000

Base 14.517500 0.00 19.00 0.27 13,772.36

18 Mar 2011 23 Mar 2011 USD/DTC 0.02WEEDEN + CO.

1,700.000 NHDX Local 14.522200 0.00 34.00 0.48 24,653.261.000000

Base 14.522200 0.00 34.00 0.48 24,653.26

21 Mar 2011 24 Mar 2011 USD/DTC 0.02WEEDEN + CO.

3,600.000 NHDX Local 14.659500 0.00 72.00 1.02 52,701.181.000000

Base 14.659500 0.00 72.00 1.02 52,701.18

22 Mar 2011 25 Mar 2011 USD/DTC 0.02WEEDEN + CO.

2,700.000 NHDX Local 14.578800 0.00 54.00 0.76 39,308.001.000000

Base 14.578800 0.00 54.00 0.76 39,308.00

497498105 Total

952.00 11.370.0040,300.000 Local 587,993.11

Base 0.00 952.00 11.37 587,993.11
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500233994 31 Jan 2011 31 Jan 2011 USD/BOSAUTREPAT-DISTRIBUTIONKOHLBERG, KRAVIS, ROBERTS + CO

1,576,193.000 NHEL Local 1.000000 0.00 0.00 0.00 1,576,193.001.000000

Base 1.000000 0.00 0.00 0.00 1,576,193.00

30 Mar 2011 30 Mar 2011 USD/BOSAUTREPAT-DISTRIBUTION

929,273.000 NHEL Local 1.000000 0.00 0.00 0.00 929,273.001.000000

Base 1.000000 0.00 0.00 0.00 929,273.00

500233994 Total

0.00 0.000.002,505,466.000 Local 2,505,466.00

Base 0.00 0.00 0.00 2,505,466.00

COMMON STOCK USD.01500255104 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSKOHLS CORP

820.000 NHHY Local 52.873200 0.00 12.30 0.84 43,342.881.000000

Base 52.873200 0.00 12.30 0.84 43,342.88

04 Mar 2011 09 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.

820.000 NHDM Local 53.583000 0.00 12.30 0.85 43,924.911.000000

Base 53.583000 0.00 12.30 0.85 43,924.91

500255104 Total

24.60 1.690.001,640.000 Local 87,267.79

Base 0.00 24.60 1.69 87,267.79

COMMON STOCK NPV50075N104 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSKRAFT FOODS INC CLASS A

17,820.000 NHHY Local 31.842200 0.00 267.30 10.90 567,149.801.000000

Base 31.842200 0.00 267.30 10.90 567,149.80

01 Mar 2011 04 Mar 2011 USD/DTC 0.02MR BEAL &COMPANY

550.000 NHEY Local 31.539100 0.00 11.00 0.34 17,335.171.000000

Base 31.539100 0.00 11.00 0.34 17,335.17
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50075N104 Total

278.30 11.240.0018,370.000 Local 584,484.97

Base 0.00 278.30 11.24 584,484.97

COMMON STOCK USD1.501044101 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSKROGER CO

7,390.000 NHHY Local 22.982400 0.00 110.85 3.27 169,725.821.000000

Base 22.982400 0.00 110.85 3.27 169,725.82

INDUSTRIAL REAL ESTA50199H934 31 Mar 2011 31 Mar 2011 USD/BOSAUTREPAT-DISTRIBUTIONKUEHNE + NAGLE

500,000.000 NHEP Local 1.000000 0.00 0.00 0.00 500,000.001.000000

Base 1.000000 0.00 0.00 0.00 500,000.00

COMMON STOCK USD.01502161102 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSLSI CORP

9,460.000 NHHY Local 6.194500 0.00 141.90 1.13 58,456.941.000000

Base 6.194500 0.00 141.90 1.13 58,456.94

COMMON STOCK USD.01502424104 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSL 3 COMMUNICATIONS HOLDINGS

1,180.000 NHHY Local 80.256700 0.00 17.70 1.82 94,683.391.000000

Base 80.256700 0.00 17.70 1.82 94,683.39

COMMON STOCK512815101 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSLAMAR ADVERTISING CO A

690.000 NHHY Local 37.243900 0.00 10.35 0.50 25,687.441.000000

Base 37.243900 0.00 10.35 0.50 25,687.44

COMMON STOCK517834107 01 Mar 2011 04 Mar 2011 USD/DTC 0.02MR BEAL &COMPANYLAS VEGAS SANDS CORP

100.000 NHEY Local 43.105000 0.00 2.00 0.09 4,308.411.000000

Base 43.105000 0.00 2.00 0.09 4,308.41

COMMON STOCK USD.0152078P102 09 Mar 2011 14 Mar 2011 USD/DTC 0.03SOLEIL SECURITIESLAWSON SOFTWARE INC

9,359.000 NHEX Local 11.468600 0.00 280.77 2.07 107,051.791.000000

Base 11.468600 0.00 280.77 2.07 107,051.79
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09 Mar 2011 14 Mar 2011 USD/DTC 0.03SOLEIL SECURITIES

17,172.000 NHEX Local 11.552400 0.00 515.16 3.81 197,858.841.000000

Base 11.552400 0.00 515.16 3.81 197,858.84

14 Mar 2011 17 Mar 2011 USD/DTC 0.03MR BEAL &COMPANY

15,410.000 NHEX Local 12.269400 0.00 462.30 3.64 188,605.511.000000

Base 12.269400 0.00 462.30 3.64 188,605.51

52078P102 Total

1,258.23 9.520.0041,941.000 Local 493,516.14

Base 0.00 1,258.23 9.52 493,516.14

COMMON STOCK USD.01521865204 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSLEAR CORP

370.000 NHHY Local 103.860500 0.00 5.55 0.74 38,422.101.000000

Base 103.860500 0.00 5.55 0.74 38,422.10

COMMON STOCK USD.01524660107 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSLEGGETT + PLATT INC

1,130.000 NHHY Local 22.291000 0.00 16.95 0.49 25,171.391.000000

Base 22.291000 0.00 16.95 0.49 25,171.39

COMMON STOCK USD.1524901105 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSLEGG MASON INC

2,340.000 NHHY Local 35.289700 0.00 35.10 1.59 82,541.211.000000

Base 35.289700 0.00 35.10 1.59 82,541.21

COMMON STOCK USD.1526057104 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSLENNAR CORP A

1,620.000 NHHY Local 19.906800 0.00 24.30 0.62 32,224.101.000000

Base 19.906800 0.00 24.30 0.62 32,224.10

COMMON STOCK USD1.527288104 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSLEUCADIA NATIONAL CORP

1,980.000 NHHY Local 31.634400 0.00 29.70 1.21 62,605.201.000000

Base 31.634400 0.00 29.70 1.21 62,605.20
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COMMON STOCK USD.0152729N100 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSLEVEL 3 COMMUNICATIONS INC

18,640.000 NHHY Local 1.317300 0.00 279.60 0.48 24,274.391.000000

Base 1.317300 0.00 279.60 0.48 24,274.39

COMMON STOCK USD.01529771107 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSLEXMARK INTERNATIONAL INC A

800.000 NHHY Local 37.037500 0.00 12.00 0.57 29,617.431.000000

Base 37.037500 0.00 12.00 0.57 29,617.43

COMMON STOCK USD.01530555101 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSLIBERTY GLOBAL INC A

2,580.000 NHHY Local 41.477300 0.00 38.70 2.06 106,970.671.000000

Base 41.477300 0.00 38.70 2.06 106,970.67

TRACKING STK USD.0153071M104 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSLIBERTY MEDIA CORP INTER A

7,860.000 NHHY Local 16.467100 0.00 117.90 2.49 129,311.021.000000

Base 16.467100 0.00 117.90 2.49 129,311.02

TRACKING STK USD.0153071M302 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSLIBERTY MEDIA CORP CAP SER A

800.000 NHHY Local 67.840000 0.00 12.00 1.05 54,258.951.000000

Base 67.840000 0.00 12.00 1.05 54,258.95

TRACKING STK USD.0153071M708 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSLIBERTY MEDIA STARZ SERIES A

520.000 NHHY Local 69.560800 0.00 7.80 0.70 36,163.121.000000

Base 69.560800 0.00 7.80 0.70 36,163.12

REIT USD.001531172104 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSLIBERTY PROPERTY TRUST

1,160.000 NHHY Local 32.818400 0.00 17.40 0.74 38,051.201.000000

Base 32.818400 0.00 17.40 0.74 38,051.20

COMMON STOCK USD.0153215T106 14 Jan 2011 14 Jan 2011 USD/DTCSALE OF FRACTIONAL SLIFE PARTNERS HOLDINGS INC

0.500 NHHZ Local 13.920000 0.00 0.00 0.00 6.961.000000

Base 13.920000 0.00 0.00 0.00 6.96
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COMMON STOCK USD.0153217V109 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSLIFE TECHNOLOGIES CORP

550.000 NHHY Local 52.530000 0.00 8.25 0.56 28,882.691.000000

Base 52.530000 0.00 8.25 0.56 28,882.69

01 Mar 2011 04 Mar 2011 USD/DTC 0.02MR BEAL &COMPANY

550.000 NHEY Local 52.708400 0.00 11.00 0.56 28,978.061.000000

Base 52.708400 0.00 11.00 0.56 28,978.06

53217V109 Total

19.25 1.120.001,100.000 Local 57,860.75

Base 0.00 19.25 1.12 57,860.75

COMMON STOCK USD.0153219L109 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSLIFEPOINT HOSPITALS INC

700.000 NHHY Local 36.320000 0.00 10.50 0.49 25,413.011.000000

Base 36.320000 0.00 10.50 0.49 25,413.01

COMMON STOCK NPV532457108 22 Feb 2011 25 Feb 2011 USD/DTC 0.04MR BEAL &COMPANYELI LILLY + CO

22,738.000 NHEZ Local 34.432600 0.00 909.52 15.04 782,003.901.000000

Base 34.432600 0.00 909.52 15.04 782,003.90

24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

8,680.000 NHHY Local 34.076000 0.00 130.20 5.68 295,643.801.000000

Base 34.076000 0.00 130.20 5.68 295,643.80

532457108 Total

1,039.72 20.720.0031,418.000 Local 1,077,647.70

Base 0.00 1,039.72 20.72 1,077,647.70

COMMON STOCK NPV534187109 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSLINCOLN NATIONAL CORP

3,080.000 NHHY Local 30.670000 0.00 46.20 1.82 94,415.581.000000

Base 30.670000 0.00 46.20 1.82 94,415.58
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COMMON STOCK USD.01537008104 12 Jan 2011 18 Jan 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPORLITTELFUSE INC

2,058.000 NHEX Local 53.007700 0.00 82.32 1.85 109,005.681.000000

Base 53.007700 0.00 82.32 1.85 109,005.68

VENTURE CAPITAL LBO539453993 10 Mar 2011 10 Mar 2011 USD/BOSAUTREPAT-DISTRIBUTIONTHOMAS H LEE EQUITY FUND V

276,611.000 NHEL Local 1.000000 0.00 0.00 0.00 276,611.001.000000

Base 1.000000 0.00 0.00 0.00 276,611.00

18 Mar 2011 18 Mar 2011 USD/BOSAUTREPAT-DISTRIBUTION

1,009,725.000 NHEL Local 1.000000 0.00 0.00 0.00 1,009,725.001.000000

Base 1.000000 0.00 0.00 0.00 1,009,725.00

539453993 Total

0.00 0.000.001,286,336.000 Local 1,286,336.00

Base 0.00 0.00 0.00 1,286,336.00

COMMON STOCK USD1.539830109 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSLOCKHEED MARTIN CORP

680.000 NHHY Local 80.303400 0.00 10.20 1.05 54,595.061.000000

Base 80.303400 0.00 10.20 1.05 54,595.06

COMMON STOCK USD.01540424108 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSLOEWS CORP

3,460.000 NHHY Local 42.819000 0.00 51.90 2.85 148,098.991.000000

Base 42.819000 0.00 51.90 2.85 148,098.99

COMMON STOCK USD.0154142L109 18 Mar 2011 23 Mar 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INCLOGMEIN INC

5,703.000 NHDU Local 35.957200 0.00 28.52 3.94 205,031.451.000000

Base 35.957200 0.00 28.52 3.94 205,031.45

21 Mar 2011 24 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

2,437.000 NHDU Local 36.099600 0.00 48.74 1.69 87,924.301.000000

Base 36.099600 0.00 48.74 1.69 87,924.30
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54142L109 Total

77.26 5.630.008,140.000 Local 292,955.75

Base 0.00 77.26 5.63 292,955.75

COMMON STOCK USD.01544147101 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSLORILLARD INC

1,690.000 NHHY Local 79.261500 0.00 25.35 2.58 133,924.011.000000

Base 79.261500 0.00 25.35 2.58 133,924.01

COMMON STOCK USD.5548661107 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSLOWE S COS INC

3,500.000 NHHY Local 25.179400 0.00 52.50 1.70 88,073.701.000000

Base 25.179400 0.00 52.50 1.70 88,073.70

04 Mar 2011 09 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,140.000 NHDM Local 26.129300 0.00 17.10 0.58 29,769.721.000000

Base 26.129300 0.00 17.10 0.58 29,769.72

548661107 Total

69.60 2.280.004,640.000 Local 117,843.42

Base 0.00 69.60 2.28 117,843.42

COMMON STOCK NPV549271104 03 Jan 2011 06 Jan 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCLUBRIZOL CORP

2,159.000 NHDU Local 107.508700 0.00 10.80 3.93 232,096.551.000000

Base 107.508700 0.00 10.80 3.93 232,096.55

04 Jan 2011 07 Jan 2011 USD/DTC 0.02CITIGROUPGLOBAL MARKETS INC

753.000 NHDU Local 105.041800 0.00 15.06 1.34 79,080.081.000000

Base 105.041800 0.00 15.06 1.34 79,080.08

04 Jan 2011 07 Jan 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

762.000 NHDU Local 105.152000 0.00 3.81 1.36 80,120.651.000000

Base 105.152000 0.00 3.81 1.36 80,120.65
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549271104 Total

29.67 6.630.003,674.000 Local 391,297.28

Base 0.00 29.67 6.63 391,297.28

COMMON STOCK USD1.549764108 08 Mar 2011 11 Mar 2011 USD/DTC 0.04JEFFERIES+ COMPANY INCLUFKIN INDUSTRIES INC

680.000 NHHO Local 85.097700 0.00 27.20 1.12 57,838.121.000000

Base 85.097700 0.00 27.20 1.12 57,838.12

22 Mar 2011 25 Mar 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

570.000 NHHO Local 86.916400 0.00 22.80 0.96 49,518.591.000000

Base 86.916400 0.00 22.80 0.96 49,518.59

549764108 Total

50.00 2.080.001,250.000 Local 107,356.71

Base 0.00 50.00 2.08 107,356.71

COMMON STOCK USD.555261F104 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSM + T BANK CORP

750.000 NHHY Local 87.474000 0.00 11.25 1.26 65,592.991.000000

Base 87.474000 0.00 11.25 1.26 65,592.99

COMMON STOCK USD1.55262C100 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSMBIA INC

2,320.000 NHHY Local 10.791900 0.00 34.80 0.49 25,001.921.000000

Base 10.791900 0.00 34.80 0.49 25,001.92

COMMON STOCK USD.0155264U108 18 Feb 2011 24 Feb 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)MB FINANCIAL INC

210.000 NHHZ Local 21.289500 0.00 3.15 0.09 4,467.561.000000

Base 21.289500 0.00 3.15 0.09 4,467.56

COMMON STOCK USD1.552690109 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSMDU RESOURCES GROUP INC

1,920.000 NHHY Local 20.744400 0.00 28.80 0.77 39,799.681.000000

Base 20.744400 0.00 28.80 0.77 39,799.68
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COMMON STOCK USD.01552715104 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSMEMC ELECTRONIC MATERIALS

1,860.000 NHHY Local 13.585300 0.00 27.90 0.49 25,240.271.000000

Base 13.585300 0.00 27.90 0.49 25,240.27

COMMON STOCK USD.01552953101 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSMGM RESORTS INTERNATIONAL

2,750.000 NHHY Local 13.370500 0.00 41.25 0.71 36,726.921.000000

Base 13.370500 0.00 41.25 0.71 36,726.92

COMMON STOCK553530106 02 Feb 2011 07 Feb 2011 USD/DTC 0.02LOOP CAPITAL MARKETSMSC INDUSTRIAL DIRECT CO A

900.000 NHDZ Local 60.539100 0.00 18.00 1.05 54,466.141.000000

Base 60.539100 0.00 18.00 1.05 54,466.14

22 Mar 2011 25 Mar 2011 USD/DTC 0.02BAIRD  ROBERT W. & COMPANY INCORPOR

4,371.000 NHDZ Local 64.785400 0.00 87.42 5.44 283,084.121.000000

Base 64.785400 0.00 87.42 5.44 283,084.12

23 Mar 2011 28 Mar 2011 USD/DTC 0.02BAIRD  ROBERT W. & COMPANY INCORPOR

11,206.000 NHDZ Local 63.839000 0.00 224.12 13.74 715,141.971.000000

Base 63.839000 0.00 224.12 13.74 715,141.97

24 Mar 2011 29 Mar 2011 USD/DTC 0.02BAIRD  ROBERT W. & COMPANY INCORPOR

13,261.000 NHDZ Local 63.563300 0.00 265.22 16.19 842,631.511.000000

Base 63.563300 0.00 265.22 16.19 842,631.51

25 Mar 2011 30 Mar 2011 USD/DTC 0.02BAIRD  ROBERT W. & COMPANY INCORPOR

3,762.000 NHDZ Local 64.386300 0.00 75.24 4.66 242,141.361.000000

Base 64.386300 0.00 75.24 4.66 242,141.36

553530106 Total

670.00 41.080.0033,500.000 Local 2,137,465.10

Base 0.00 670.00 41.08 2,137,465.10
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REIT USD.01554382101 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSMACERICH CO/THE

1,320.000 NHHY Local 46.826300 0.00 19.80 1.19 61,789.731.000000

Base 46.826300 0.00 19.80 1.19 61,789.73

REIT USD.01554489104 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSMACK CALI REALTY CORP

810.000 NHHY Local 32.619500 0.00 12.15 0.51 26,409.141.000000

Base 32.619500 0.00 12.15 0.51 26,409.14

COMMON STOCK USD.0155616P104 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSMACY S INC

4,950.000 NHHY Local 23.134200 0.00 74.25 2.20 114,437.841.000000

Base 23.134200 0.00 74.25 2.20 114,437.84

557991973 07 Feb 2011 07 Feb 2011 USD/BOSSTOCK DISTRIBUTIONMADISON DEARBORN CAP PART III

8,439.000 NHEL Local 4.500000 0.00 0.00 0.00 37,975.501.000000

Base 4.500000 0.00 0.00 0.00 37,975.50

28 Mar 2011 USD/BOSSTOCK DISTRIBUTION

149,968.910 NHEL Local 10.826999 0.00 0.00 0.00 1,623,713.361.000000

Base 10.826999 0.00 0.00 0.00 1,623,713.36

28 Mar 2011 CANCEL USD/BOSSTOCK DISTRIBUTION

-149,968.910 NHEL Local 10.826999 0.00 0.00 0.00 -1,623,713.361.000000

Base 10.826999 0.00 0.00 0.00 -1,623,713.36

15 Mar 2011 15 Mar 2011 USD/BOSSTOCK DISTRIBUTION

149,968.910 NHEL Local 10.826999 0.00 0.00 0.00 1,623,713.361.000000

Base 10.826999 0.00 0.00 0.00 1,623,713.36

557991973 Total

0.00 0.000.00158,407.910 Local 1,661,688.86

Base 0.00 0.00 0.00 1,661,688.86
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557994944 15 Mar 2011 15 Mar 2011 USD/BOSAUTREPAT-DISTRIBUTIONMADISON DEARBORN CAP PART IV

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

LP557995933 22 Feb 2011 22 Feb 2011 USD/BOSAUTREPAT-DISTRIBUTIONMADISON DEARBORN CAP PARTNER V

29,186.000 NHEL Local 1.000000 0.00 0.00 0.00 29,186.001.000000

Base 1.000000 0.00 0.00 0.00 29,186.00

22 Feb 2011 22 Feb 2011 USD/BOSAUTREPAT-DISTRIBUTION

27,676.000 NHEL Local 1.000000 0.00 0.00 0.00 27,676.001.000000

Base 1.000000 0.00 0.00 0.00 27,676.00

557995933 Total

0.00 0.000.0056,862.000 Local 56,862.00

Base 0.00 0.00 0.00 56,862.00

COMMON STOCK USD.01560305104 02 Feb 2011 07 Feb 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INCMAIDENFORM BRANDS INC

1,010.000 NHHO Local 26.460600 0.00 40.40 0.52 26,684.291.000000

Base 26.460600 0.00 40.40 0.52 26,684.29

03 Feb 2011 08 Feb 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INC

3,940.000 NHHO Local 26.419400 0.00 157.60 2.00 103,932.841.000000

Base 26.419400 0.00 157.60 2.00 103,932.84

04 Feb 2011 09 Feb 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INC

4,940.000 NHHO Local 26.198300 0.00 197.60 2.49 129,219.511.000000

Base 26.198300 0.00 197.60 2.49 129,219.51

07 Feb 2011 10 Feb 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

3,460.000 NHHO Local 26.536000 0.00 103.80 1.77 91,708.991.000000

Base 26.536000 0.00 103.80 1.77 91,708.99
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08 Feb 2011 11 Feb 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

3,460.000 NHHO Local 26.432800 0.00 103.80 1.76 91,351.931.000000

Base 26.432800 0.00 103.80 1.76 91,351.93

09 Feb 2011 14 Feb 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

2,420.000 NHHO Local 26.659700 0.00 72.60 1.24 64,442.631.000000

Base 26.659700 0.00 72.60 1.24 64,442.63

14 Feb 2011 17 Feb 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INC

1,200.000 NHHO Local 25.489700 0.00 48.00 0.59 30,539.051.000000

Base 25.489700 0.00 48.00 0.59 30,539.05

15 Feb 2011 18 Feb 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INC

1,310.000 NHHO Local 25.091000 0.00 52.40 0.64 32,816.171.000000

Base 25.091000 0.00 52.40 0.64 32,816.17

560305104 Total

776.20 11.010.0021,740.000 Local 570,695.41

Base 0.00 776.20 11.01 570,695.41

COMMON STOCK USD.0156035L104 30 Mar 2011 30 Mar 2011 USD/DTCSALE OF FRACTIONAL SMAIN STREET CAPITAL CORP

0.932 NHHZ Local 12.982832 0.00 0.00 0.00 12.101.000000

Base 12.982832 0.00 0.00 0.00 12.10

COMMON STOCK USD.01563571108 03 Feb 2011 08 Feb 2011 USD/DTC 0.03PACIFIC AMERICAN SECURITIES, LLCMANITOWOC COMPANY INC

15,199.000 NHIB Local 18.132500 0.00 455.97 5.30 275,134.601.000000

Base 18.132500 0.00 455.97 5.30 275,134.60

COMMON STOCK USD.0156418H100 02 Feb 2011 07 Feb 2011 USD/DTC 0.02LOOP CAPITAL MARKETSMANPOWER INC

400.000 NHDZ Local 65.020000 0.00 8.00 0.50 25,999.501.000000

Base 65.020000 0.00 8.00 0.50 25,999.50
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24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

830.000 NHHY Local 62.640800 0.00 12.45 1.00 51,978.411.000000

Base 62.640800 0.00 12.45 1.00 51,978.41

56418H100 Total

20.45 1.500.001,230.000 Local 77,977.91

Base 0.00 20.45 1.50 77,977.91

COMMON STOCK USD.01564563104 14 Mar 2011 17 Mar 2011 USD/DTC 0.02INSTINETMANTECH INTERNATIONAL CORP A

1,350.000 NHDX Local 42.029500 0.00 27.00 1.09 56,711.741.000000

Base 42.029500 0.00 27.00 1.09 56,711.74

21 Mar 2011 24 Mar 2011 USD/DTC 0.03MERRILL LYNCH PIERCE FENNER + SMITH

1,400.000 NHDX Local 42.364600 0.00 42.00 1.14 59,267.301.000000

Base 42.364600 0.00 42.00 1.14 59,267.30

22 Mar 2011 25 Mar 2011 USD/DTC 0.03MR BEAL &COMPANY

500.000 NHDX Local 42.217100 0.00 15.00 0.41 21,093.141.000000

Base 42.217100 0.00 15.00 0.41 21,093.14

24 Mar 2011 29 Mar 2011 USD/DTC 0.03MR BEAL &COMPANY

1,950.000 NHDX Local 42.197800 0.00 58.50 1.58 82,225.631.000000

Base 42.197800 0.00 58.50 1.58 82,225.63

25 Mar 2011 30 Mar 2011 USD/DTC 0.02KNIGHT EQUITY MARKETS L.P.

3,300.000 NHDX Local 42.350000 0.00 66.00 2.69 139,686.311.000000

Base 42.350000 0.00 66.00 2.69 139,686.31

564563104 Total

208.50 6.910.008,500.000 Local 358,984.12

Base 0.00 208.50 6.91 358,984.12
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COMMON STOCK USD1.565849106 16 Feb 2011 22 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSMARATHON OIL CORP

1,900.000 NHEY Local 49.210000 0.00 38.00 1.80 93,459.201.000000

Base 49.210000 0.00 38.00 1.80 93,459.20

24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

6,020.000 NHHY Local 47.916500 0.00 90.30 5.54 288,361.491.000000

Base 47.916500 0.00 90.30 5.54 288,361.49

07 Mar 2011 10 Mar 2011 USD/DTC 0.05LOOP CAPITAL MARKETS

15,000.000 NHDJ Local 51.740900 0.00 750.00 14.91 775,348.591.000000

Base 51.740900 0.00 750.00 14.91 775,348.59

565849106 Total

878.30 22.250.0022,920.000 Local 1,157,169.28

Base 0.00 878.30 22.25 1,157,169.28

COMMON STOCK NPV570535104 03 Jan 2011 06 Jan 2011 USD/DTC 0.04LOOP CAPITAL MARKETSMARKEL CORP

465.000 NHEX Local 381.538500 0.00 18.60 3.00 177,393.801.000000

Base 381.538500 0.00 18.60 3.00 177,393.80

16 Feb 2011 22 Feb 2011 USD/DTC 0.04WILLIAM BLAIR & COMPANY L.L.C

993.000 NHEX Local 417.666200 0.00 39.72 7.97 414,694.851.000000

Base 417.666200 0.00 39.72 7.97 414,694.85

24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

100.000 NHHY Local 407.339600 0.00 1.50 0.79 40,731.671.000000

Base 407.339600 0.00 1.50 0.79 40,731.67

570535104 Total

59.82 11.760.001,558.000 Local 632,820.32

Base 0.00 59.82 11.76 632,820.32
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COMMON STOCK57060D108 02 Feb 2011 07 Feb 2011 USD/DTC 0.03CANTOR FITZGERALD + CO.MARKETAXESS HOLDINGS INC

36,988.000 NHDY Local 21.019600 0.00 1,109.64 14.93 776,348.391.000000

Base 21.019600 0.00 1,109.64 14.93 776,348.39

09 Feb 2011 14 Feb 2011 USD/DTC 0.03CANTOR FITZGERALD + CO.

23,022.000 NHDY Local 21.011400 0.00 690.66 9.29 483,024.501.000000

Base 21.011400 0.00 690.66 9.29 483,024.50

57060D108 Total

1,800.30 24.220.0060,010.000 Local 1,259,372.89

Base 0.00 1,800.30 24.22 1,259,372.89

COMMON STOCK USD1.571837103 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSMARSHALL + ILSLEY CORP

5,370.000 NHHY Local 7.600700 0.00 80.55 0.79 40,734.421.000000

Base 7.600700 0.00 80.55 0.79 40,734.42

COMMON STOCK USD.1572901106 24 Feb 2011 USD/DTCTENDER OFFERMARTEK BIOSCIENCES CORP

41,850.000 NHDU Local 31.500000 0.00 0.00 0.00 1,318,275.001.000000

Base 31.500000 0.00 0.00 0.00 1,318,275.00

24 Feb 2011 CANCEL USD/DTCTENDER OFFER

-41,850.000 NHDU Local 31.500000 0.00 0.00 0.00 -1,318,275.001.000000

Base 31.500000 0.00 0.00 0.00 -1,318,275.00

24 Feb 2011 25 Feb 2011 USD/DTCTENDER OFFER

41,850.000 NHDU Local 31.500000 0.00 0.00 0.00 1,318,275.001.000000

Base 31.500000 0.00 0.00 0.00 1,318,275.00

28 Feb 2011 14 Mar 2011 USD/DTC14 MERGER

4,800.000 NHHZ Local 31.500000 0.00 0.00 0.00 151,200.001.000000

Base 31.500000 0.00 0.00 0.00 151,200.00
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572901106 Total

0.00 0.000.0046,650.000 Local 1,469,475.00

Base 0.00 0.00 0.00 1,469,475.00

COMMON STOCK USD1.574599106 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSMASCO CORP

2,550.000 NHHY Local 12.580400 0.00 38.25 0.62 32,041.151.000000

Base 12.580400 0.00 38.25 0.62 32,041.15

04 Mar 2011 09 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,220.000 NHDM Local 13.234600 0.00 33.30 0.57 29,346.941.000000

Base 13.234600 0.00 33.30 0.57 29,346.94

574599106 Total

71.55 1.190.004,770.000 Local 61,388.09

Base 0.00 71.55 1.19 61,388.09

COMMON STOCK576206106 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSMASSEY ENERGY CO

1,050.000 NHHY Local 62.683800 0.00 15.75 1.27 65,800.971.000000

Base 62.683800 0.00 15.75 1.27 65,800.97

COMMON STOCK USD.1576323109 07 Jan 2011 12 Jan 2011 USD/DTC 0.02LIQUIDNETINCMASTEC INC

2,064.000 NHDU Local 14.460000 0.00 34.06 0.51 29,810.871.000000

Base 14.460000 0.00 34.06 0.51 29,810.87

07 Jan 2011 12 Jan 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

14,028.000 NHDU Local 14.497700 0.00 70.14 3.44 203,300.161.000000

Base 14.497700 0.00 70.14 3.44 203,300.16

10 Jan 2011 13 Jan 2011 USD/DTC 0.02LIQUIDNETINC

2,828.000 NHDU Local 14.394800 0.00 46.66 0.69 40,661.141.000000

Base 14.394800 0.00 46.66 0.69 40,661.14
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10 Jan 2011 13 Jan 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

3,884.000 NHDU Local 14.413700 0.00 19.42 0.95 55,962.441.000000

Base 14.413700 0.00 19.42 0.95 55,962.44

11 Jan 2011 14 Jan 2011 USD/DTC 0.02LIQUIDNETINC

2,188.000 NHDU Local 14.507300 0.00 36.10 0.54 31,705.331.000000

Base 14.507300 0.00 36.10 0.54 31,705.33

11 Jan 2011 14 Jan 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

11,053.000 NHDU Local 14.647400 0.00 55.27 2.74 161,839.701.000000

Base 14.647400 0.00 55.27 2.74 161,839.70

12 Jan 2011 18 Jan 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

2,563.000 NHDU Local 15.333800 0.00 12.82 0.67 39,287.041.000000

Base 15.333800 0.00 12.82 0.67 39,287.04

12 Jan 2011 18 Jan 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.

3,629.000 NHDU Local 15.031700 0.00 72.58 0.93 54,476.531.000000

Base 15.031700 0.00 72.58 0.93 54,476.53

576323109 Total

347.05 10.470.0042,237.000 Local 617,043.21

Base 0.00 347.05 10.47 617,043.21

COMMON STOCK USD1.577081102 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSMATTEL INC

1,560.000 NHHY Local 24.461700 0.00 23.40 0.74 38,136.111.000000

Base 24.461700 0.00 23.40 0.74 38,136.11

COMMON STOCK USD.01579064106 01 Mar 2011 01 Mar 2011 USD/DTCMERGERMCAFEE INC

8,240.000 NHDM Local 48.000000 0.00 0.00 0.00 395,520.001.000000

Base 48.000000 0.00 0.00 0.00 395,520.00
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01 Mar 2011 01 Mar 2011 USD/DTCMERGER

9,200.000 NHEU Local 48.000000 0.00 0.00 0.00 441,600.001.000000

Base 48.000000 0.00 0.00 0.00 441,600.00

579064106 Total

0.00 0.000.0017,440.000 Local 837,120.00

Base 0.00 0.00 0.00 837,120.00

COMMON STOCK NPV579780206 26 Jan 2011 31 Jan 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLCMCCORMICK + CO NON VTG SHRS

14,769.000 NHDZ Local 45.140500 0.00 590.76 12.81 666,076.471.000000

Base 45.140500 0.00 590.76 12.81 666,076.47

27 Jan 2011 01 Feb 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

22,119.000 NHDZ Local 45.090500 0.00 884.76 19.15 996,452.861.000000

Base 45.090500 0.00 884.76 19.15 996,452.86

27 Jan 2011 01 Feb 2011 USD/DTC 0.02LIQUIDNETINC

13,964.000 NHDZ Local 45.012200 0.00 279.28 12.07 628,259.011.000000

Base 45.012200 0.00 279.28 12.07 628,259.01

28 Jan 2011 02 Feb 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

3,767.000 NHDZ Local 45.145900 0.00 150.68 3.27 169,910.661.000000

Base 45.145900 0.00 150.68 3.27 169,910.66

28 Jan 2011 02 Feb 2011 USD/DTC 0.02LIQUIDNETINC

26,366.000 NHDZ Local 45.030700 0.00 527.32 22.80 1,186,729.321.000000

Base 45.030700 0.00 527.32 22.80 1,186,729.32

31 Jan 2011 03 Feb 2011 USD/DTC 0.02LIQUIDNETINC

2,260.000 NHDZ Local 44.410000 0.00 45.20 1.93 100,319.471.000000

Base 44.410000 0.00 45.20 1.93 100,319.47
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31 Jan 2011 03 Feb 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

17,372.000 NHDZ Local 44.190400 0.00 694.88 14.74 766,966.011.000000

Base 44.190400 0.00 694.88 14.74 766,966.01

01 Feb 2011 04 Feb 2011 USD/DTC 0.02LIQUIDNETINC

1,798.000 NHDZ Local 44.265000 0.00 35.96 1.53 79,550.981.000000

Base 44.265000 0.00 35.96 1.53 79,550.98

01 Feb 2011 04 Feb 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

9,385.000 NHDZ Local 44.346400 0.00 375.40 8.00 415,807.561.000000

Base 44.346400 0.00 375.40 8.00 415,807.56

24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

680.000 NHHY Local 46.870900 0.00 10.20 0.62 31,861.391.000000

Base 46.870900 0.00 10.20 0.62 31,861.39

579780206 Total

3,594.44 96.920.00112,480.000 Local 5,041,933.73

Base 0.00 3,594.44 96.92 5,041,933.73

COMMON STOCK USD1.580037109 09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)MCDERMOTT INTL INC

3,160.000 NHEU Local 25.144700 0.00 47.40 1.53 79,408.321.000000

Base 25.144700 0.00 47.40 1.53 79,408.32

COMMON STOCK USD1.580645109 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSMCGRAW HILL COMPANIES INC

960.000 NHHY Local 37.578100 0.00 14.40 0.70 36,059.881.000000

Base 37.578100 0.00 14.40 0.70 36,059.88

COMMON STOCK USD.0158155Q103 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSMCKESSON CORP

1,560.000 NHHY Local 78.309500 0.00 23.40 2.35 122,137.071.000000

Base 78.309500 0.00 23.40 2.35 122,137.07
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04 Mar 2011 09 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.

430.000 NHDM Local 80.044400 0.00 6.45 0.67 34,411.971.000000

Base 80.044400 0.00 6.45 0.67 34,411.97

58155Q103 Total

29.85 3.020.001,990.000 Local 156,549.04

Base 0.00 29.85 3.02 156,549.04

COMMON STOCK USD.01582839106 26 Jan 2011 31 Jan 2011 USD/DTC 0.04HEEVERS &CO. INC.MEAD JOHNSON NUTRITION CO

21,700.000 NHDZ Local 60.113300 0.00 868.00 25.05 1,303,565.561.000000

Base 60.113300 0.00 868.00 25.05 1,303,565.56

02 Feb 2011 07 Feb 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

900.000 NHDZ Local 57.674800 0.00 18.00 1.00 51,888.321.000000

Base 57.674800 0.00 18.00 1.00 51,888.32

24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,800.000 NHHY Local 59.028900 0.00 27.00 2.05 106,222.971.000000

Base 59.028900 0.00 27.00 2.05 106,222.97

582839106 Total

913.00 28.100.0024,400.000 Local 1,461,676.85

Base 0.00 913.00 28.10 1,461,676.85

COMMON STOCK USD.01583334107 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSMEADWESTVACO CORP

1,740.000 NHHY Local 28.955700 0.00 26.10 0.97 50,355.851.000000

Base 28.955700 0.00 26.10 0.97 50,355.85

COMMON STOCK USD.0158405U102 04 Mar 2011 09 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.MEDCO HEALTH SOLUTIONS INC

470.000 NHDM Local 63.345900 0.00 7.05 0.58 29,764.941.000000

Base 63.345900 0.00 7.05 0.58 29,764.94
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09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

1,680.000 NHEU Local 62.143000 0.00 25.20 2.01 104,373.031.000000

Base 62.143000 0.00 25.20 2.01 104,373.03

58405U102 Total

32.25 2.590.002,150.000 Local 134,137.97

Base 0.00 32.25 2.59 134,137.97

COMMON STOCK USD.0158446K105 07 Mar 2011 07 Mar 2011 USD/DTCMERGERMEDIACOM COMMUNICATIONS A

5,763.000 NHHZ Local 8.750000 0.00 0.00 0.00 50,426.251.000000

Base 8.750000 0.00 0.00 0.00 50,426.25

COMMON STOCK USD.0158471A105 21 Mar 2011 24 Mar 2011 USD/DTC 0.04JEFFERIES+ COMPANY INCMEDIDATA SOLUTIONS INC

950.000 NHHO Local 25.448400 0.00 38.00 0.47 24,137.511.000000

Base 25.448400 0.00 38.00 0.47 24,137.51

25 Mar 2011 30 Mar 2011 USD/DTC 0.04JEFFERIES+ COMPANY INC

2,510.000 NHHO Local 25.665900 0.00 100.40 1.24 64,319.771.000000

Base 25.665900 0.00 100.40 1.24 64,319.77

28 Mar 2011 31 Mar 2011 USD/DTC 0.04JEFFERIES+ COMPANY INC

5,310.000 NHHO Local 25.552800 0.00 212.40 2.61 135,470.361.000000

Base 25.552800 0.00 212.40 2.61 135,470.36

29 Mar 2011 OPEN USD/DTC 0.04JEFFERIES+ COMPANY INC

4,690.000 NHHO Local 25.521100 0.00 187.60 2.30 119,504.061.000000

Base 25.521100 0.00 187.60 2.30 119,504.06

30 Mar 2011 OPEN USD/DTC 0.04JEFFERIES+ COMPANY INC

8,530.000 NHHO Local 25.502800 0.00 341.20 4.18 217,193.501.000000

Base 25.502800 0.00 341.20 4.18 217,193.50
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58471A105 Total

879.60 10.800.0021,990.000 Local 560,625.20

Base 0.00 879.60 10.80 560,625.20

584997944 25 Feb 2011 25 Feb 2011 USD/BOSAUTREPAT-DISTRIBUTIONMDCP III GLOBAL INVESTMENT LP

119,542.000 NHEL Local 1.000000 0.00 0.00 0.00 119,542.001.000000

Base 1.000000 0.00 0.00 0.00 119,542.00

LP58499A954 18 Nov 2010 CANCEL 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

25 Feb 2011 25 Feb 2011 USD/BOSAUTREPAT-DISTRIBUTION

1.000 NHEL Local 535,652.000000 0.00 0.00 0.00 535,652.001.000000

Base 535,652.000000 0.00 0.00 0.00 535,652.00

21 Mar 2011 21 Mar 2011 USD/BOSAUTREPAT-DISTRIBUTION

282,786.000 NHEL Local 1.000000 0.00 0.00 0.00 282,786.001.000000

Base 1.000000 0.00 0.00 0.00 282,786.00

58499A954 Total

0.00 0.000.00-473,763.000 Local 61,888.00

Base 0.00 0.00 0.00 61,888.00

COMMON STOCK USD.0158502B106 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSMEDNAX INC

730.000 NHHY Local 64.080000 0.00 10.95 0.90 46,766.551.000000

Base 64.080000 0.00 10.95 0.90 46,766.55

COMMON STOCK USD.1585055106 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSMEDTRONIC INC

2,600.000 NHHY Local 39.266700 0.00 39.00 1.97 102,052.451.000000

Base 39.266700 0.00 39.00 1.97 102,052.45
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COMMON STOCK USD.558933Y105 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSMERCK + CO. INC.

35,030.000 NHHY Local 31.988400 0.00 525.45 21.52 1,120,006.681.000000

Base 31.988400 0.00 525.45 21.52 1,120,006.68

COMMON STOCK USD1.589433101 20 Jan 2011 25 Jan 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)MEREDITH CORP

1,972.000 NHDM Local 34.905500 0.00 29.58 1.33 68,802.741.000000

Base 34.905500 0.00 29.58 1.33 68,802.74

44 LIMITED PARTNERSH59099N917 14 Feb 2011 USD/BOSAUTREPAT-DISTRIBUTIONMESIROW PLAN EQUITY FUND LP

900,000.000 NHFU Local 1.000000 0.00 0.00 0.00 900,000.001.000000

Base 1.000000 0.00 0.00 0.00 900,000.00

COMMON STOCK USD.0159156R108 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSMETLIFE INC

5,370.000 NHHY Local 45.793800 0.00 80.55 4.73 245,827.431.000000

Base 45.793800 0.00 80.55 4.73 245,827.43

COMMON STOCK591708102 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSMETROPCS COMMUNICATIONS INC

1,990.000 NHHY Local 13.120000 0.00 29.85 0.51 26,078.441.000000

Base 13.120000 0.00 29.85 0.51 26,078.44

COMMON STOCK594918104 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSMICROSOFT CORP

28,480.000 NHHY Local 26.659900 0.00 427.20 14.58 758,832.171.000000

Base 26.659900 0.00 427.20 14.58 758,832.17

01 Mar 2011 04 Mar 2011 USD/DTC 0.02MR BEAL &COMPANY

50.000 NHEY Local 26.360000 0.00 1.00 0.03 1,316.971.000000

Base 26.360000 0.00 1.00 0.03 1,316.97

594918104 Total

428.20 14.610.0028,530.000 Local 760,149.14

Base 0.00 428.20 14.61 760,149.14
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COMMON STOCK USD.1595112103 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSMICRON TECHNOLOGY INC

11,370.000 NHHY Local 10.686200 0.00 170.55 2.34 121,329.201.000000

Base 10.686200 0.00 170.55 2.34 121,329.20

COMMON STOCK USD.01596278101 05 Jan 2011 10 Jan 2011 USD/DTC 0.03MR BEAL &COMPANYMIDDLEBY CORP

2,468.000 NHEX Local 86.221100 0.00 74.04 3.60 212,716.031.000000

Base 86.221100 0.00 74.04 3.60 212,716.03

21 Jan 2011 26 Jan 2011 USD/DTC 0.03CANTOR FITZGERALD + CO.

460.000 NHHO Local 83.516400 0.00 13.80 0.74 38,403.001.000000

Base 83.516400 0.00 13.80 0.74 38,403.00

24 Jan 2011 27 Jan 2011 USD/DTC 0.03CANTOR FITZGERALD + CO.

800.000 NHHO Local 82.208000 0.00 24.00 1.27 65,741.131.000000

Base 82.208000 0.00 24.00 1.27 65,741.13

22 Feb 2011 25 Feb 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

6,500.000 NHHO Local 88.043400 0.00 260.00 10.99 572,011.111.000000

Base 88.043400 0.00 260.00 10.99 572,011.11

596278101 Total

371.84 16.600.0010,228.000 Local 888,871.27

Base 0.00 371.84 16.60 888,871.27

600991921 11 Mar 2011 11 Mar 2011 USD/BOSAUTREPAT-DISTRIBUTIONABS CAPITAL PARTNERS IV LP

611,138.000 NHEL Local 1.000000 0.00 0.00 0.00 611,138.001.000000

Base 1.000000 0.00 0.00 0.00 611,138.00

COMMON STOCK USD.01608190104 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSMOHAWK INDUSTRIES INC

500.000 NHHY Local 56.948000 0.00 7.50 0.55 28,465.951.000000

Base 56.948000 0.00 7.50 0.55 28,465.95
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COMMON STOCK USD.05608554101 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSMOLEX INC

1,360.000 NHHY Local 27.167900 0.00 20.40 0.71 36,927.231.000000

Base 27.167900 0.00 20.40 0.71 36,927.23

01 Mar 2011 04 Mar 2011 USD/DTC 0.02MR BEAL &COMPANY

1,100.000 NHEY Local 27.576600 0.00 22.00 0.59 30,311.671.000000

Base 27.576600 0.00 22.00 0.59 30,311.67

608554101 Total

42.40 1.300.002,460.000 Local 67,238.90

Base 0.00 42.40 1.30 67,238.90

COMMON STOCK USD.0160871R209 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSMOLSON COORS BREWING CO  B

1,340.000 NHHY Local 44.699600 0.00 20.10 1.16 59,876.201.000000

Base 44.699600 0.00 20.10 1.16 59,876.20

COMMON STOCK USD.01617446448 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSMORGAN STANLEY

11,340.000 NHHY Local 29.043900 0.00 170.10 6.33 329,181.401.000000

Base 29.043900 0.00 170.10 6.33 329,181.40

COMMON STOCK USD.01620076109 04 Jan 2011 04 Jan 2011 USD/DTCREVERSE SPLIT NON CASHMOTOROLA INC

126,494.000 NHDM Local 4.152573 0.00 0.00 0.00 525,275.591.000000

Base 4.152573 0.00 0.00 0.00 525,275.59

04 Jan 2011 04 Jan 2011 USD/DTCREVERSE SPLIT NON CASH

202,930.000 NHHY Local 3.009413 0.00 0.00 0.00 610,700.331.000000

Base 3.009413 0.00 0.00 0.00 610,700.33

620076109 Total

0.00 0.000.00329,424.000 Local 1,135,975.92

Base 0.00 0.00 0.00 1,135,975.92
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COMMON STOCK USD.01620076307 14 Jan 2011 14 Jan 2011 USD/DTCSALE OF FRACTIONAL SMOTOROLA SOLUTIONS INC

0.571 NHDM Local 38.126094 0.00 0.00 0.00 21.771.000000

Base 38.126094 0.00 0.00 0.00 21.77

24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

3,820.000 NHHY Local 37.332900 0.00 57.30 2.74 142,551.641.000000

Base 37.332900 0.00 57.30 2.74 142,551.64

620076307 Total

57.30 2.740.003,820.571 Local 142,573.41

Base 0.00 57.30 2.74 142,573.41

COMMON STOCK USD.01620097105 14 Jan 2011 14 Jan 2011 USD/DTCSALE OF FRACTIONAL SMOTOROLA MOBILITY HOLDINGS I

0.750 NHDM Local 32.120000 0.00 0.00 0.00 24.091.000000

Base 32.120000 0.00 0.00 0.00 24.09

14 Jan 2011 14 Jan 2011 USD/DTCSALE OF FRACTIONAL S

0.250 NHHY Local 32.120000 0.00 0.00 0.00 8.031.000000

Base 32.120000 0.00 0.00 0.00 8.03

24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

3,340.000 NHHY Local 29.751400 0.00 50.10 1.91 99,317.671.000000

Base 29.751400 0.00 50.10 1.91 99,317.67

620097105 Total

50.10 1.910.003,341.000 Local 99,349.79

Base 0.00 50.10 1.91 99,349.79

COMMON STOCK USD1.626717102 31 Jan 2011 03 Feb 2011 USD/DTC 0.02PIPER JAFFRAYMURPHY OIL CORP

19,461.000 NHEZ Local 66.185700 0.00 389.22 24.74 1,287,625.951.000000

Base 66.185700 0.00 389.22 24.74 1,287,625.95
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24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,850.000 NHHY Local 73.044000 0.00 27.75 2.60 135,101.051.000000

Base 73.044000 0.00 27.75 2.60 135,101.05

626717102 Total

416.97 27.340.0021,311.000 Local 1,422,727.00

Base 0.00 416.97 27.34 1,422,727.00

COMMON STOCK USD.5628530107 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSMYLAN INC

1,130.000 NHHY Local 22.000000 0.00 16.95 0.48 24,842.571.000000

Base 22.000000 0.00 16.95 0.48 24,842.57

28 Mar 2011 31 Mar 2011 USD/DTC 0.02GARDNER RICH & CO

12,600.000 NHDF Local 22.330600 0.00 252.00 5.40 281,108.161.000000

Base 22.330600 0.00 252.00 5.40 281,108.16

29 Mar 2011 OPEN USD/DTC 0.02GARDNER RICH & CO

9,100.000 NHDF Local 22.300200 0.00 182.00 3.90 202,745.921.000000

Base 22.300200 0.00 182.00 3.90 202,745.92

628530107 Total

450.95 9.780.0022,830.000 Local 508,696.65

Base 0.00 450.95 9.78 508,696.65

COMMON STOCK62912R107 25 Jan 2011 25 Jan 2011 USD/DTCSALE OF FRACTIONAL SNGP CAPITAL RESOURCES CO

0.587 NHHZ Local 7.785349 0.00 0.00 0.00 4.571.000000

Base 7.785349 0.00 0.00 0.00 4.57

COMMON STOCK USD.01629377508 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSNRG ENERGY INC

2,600.000 NHHY Local 19.434400 0.00 39.00 0.98 50,489.461.000000

Base 19.434400 0.00 39.00 0.98 50,489.46
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COMMON STOCK USD.01629491101 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSNYSE EURONEXT

2,080.000 NHHY Local 36.886700 0.00 31.20 1.48 76,691.661.000000

Base 36.886700 0.00 31.20 1.48 76,691.66

COMMON STOCK USD.01631103108 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSNASDAQ OMX GROUP/THE

2,690.000 NHHY Local 27.901500 0.00 40.35 1.45 75,013.241.000000

Base 27.901500 0.00 40.35 1.45 75,013.24

COMMON STOCK USD1.636180101 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSNATIONAL FUEL GAS CO

750.000 NHHY Local 71.810000 0.00 11.25 1.04 53,845.211.000000

Base 71.810000 0.00 11.25 1.04 53,845.21

COMMON STOCK USD.01637071101 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSNATIONAL OILWELL VARCO INC

4,880.000 NHHY Local 77.937700 0.00 73.20 7.31 380,255.471.000000

Base 77.937700 0.00 73.20 7.31 380,255.47

COMMON STOCK USD.5637640103 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSNATIONAL SEMICONDUCTOR CORP

1,860.000 NHHY Local 14.911400 0.00 27.90 0.54 27,706.761.000000

Base 14.911400 0.00 27.90 0.54 27,706.76

REIT USD.1638620104 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSNATIONWIDE HEALTH PPTYS INC

1,420.000 NHHY Local 38.063000 0.00 21.30 1.04 54,027.121.000000

Base 38.063000 0.00 21.30 1.04 54,027.12

LIMITED PARTNERSHIP648992998 25 Mar 2011 25 Mar 2011 USD/BOSAUTREPAT-DISTRIBUTIONKPS SPECIAL SITUATIONS FND III

104,367.220 NHEL Local 1.000000 0.00 0.00 0.00 104,367.221.000000

Base 1.000000 0.00 0.00 0.00 104,367.22

COMMON STOCK USD.01649445103 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSNEW YORK COMMUNITY BANCORP

6,000.000 NHHY Local 18.316000 0.00 90.00 2.12 109,803.881.000000

Base 18.316000 0.00 90.00 2.12 109,803.88
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COMMON STOCK USD.1650111107 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSNEW YORK TIMES CO A

2,560.000 NHHY Local 9.742400 0.00 38.40 0.48 24,901.661.000000

Base 9.742400 0.00 38.40 0.48 24,901.66

COMMON STOCK USD1.651229106 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSNEWELL RUBBERMAID INC

3,160.000 NHHY Local 19.168600 0.00 47.40 1.17 60,524.211.000000

Base 19.168600 0.00 47.40 1.17 60,524.21

COMMON STOCK USD.01651290108 02 Feb 2011 07 Feb 2011 USD/DTC 0.02LOOP CAPITAL MARKETSNEWFIELD EXPLORATION CO

1,000.000 NHDZ Local 74.837000 0.00 20.00 1.44 74,815.561.000000

Base 74.837000 0.00 20.00 1.44 74,815.56

24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,750.000 NHHY Local 68.860000 0.00 26.25 2.32 120,476.431.000000

Base 68.860000 0.00 26.25 2.32 120,476.43

04 Mar 2011 09 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.

870.000 NHDM Local 71.537900 0.00 13.05 1.20 62,223.721.000000

Base 71.537900 0.00 13.05 1.20 62,223.72

651290108 Total

59.30 4.960.003,620.000 Local 257,515.71

Base 0.00 59.30 4.96 257,515.71

COMMON STOCK USD.0165248E104 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSNEWS CORP CL A

20,230.000 NHHY Local 16.537900 0.00 303.45 6.43 334,251.841.000000

Base 16.537900 0.00 303.45 6.43 334,251.84

COMMON STOCK USD.0165339F101 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSNEXTERA ENERGY INC

4,680.000 NHHY Local 54.349900 0.00 70.20 4.89 254,282.441.000000

Base 54.349900 0.00 70.20 4.89 254,282.44



Prepared by State StreetPage 1023

Sales Report by Report Date
Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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 NPV65440K106 11 Mar 2011 16 Mar 2011 USD/DTC 0.03CANTOR FITZGERALD + CO.99 CENTS ONLY STORES

11,400.000 NHDX Local 19.762500 0.00 342.00 4.33 224,946.171.000000

Base 19.762500 0.00 342.00 4.33 224,946.17

24 Mar 2011 29 Mar 2011 USD/DTC 0.03CANTOR FITZGERALD + CO.

8,600.000 NHDX Local 19.750000 0.00 258.00 3.27 169,588.731.000000

Base 19.750000 0.00 258.00 3.27 169,588.73

25 Mar 2011 30 Mar 2011 USD/DTC 0.03CANTOR FITZGERALD + CO.

3,450.000 NHDX Local 19.750000 0.00 103.50 1.31 68,032.691.000000

Base 19.750000 0.00 103.50 1.31 68,032.69

30 Mar 2011 OPEN USD/DTC 0.03CANTOR FITZGERALD + CO.

4,600.000 NHDX Local 19.750000 0.00 138.00 1.75 90,710.251.000000

Base 19.750000 0.00 138.00 1.75 90,710.25

65440K106 Total

841.50 10.660.0028,050.000 Local 553,277.84

Base 0.00 841.50 10.66 553,277.84

COMMON STOCK USD.0165473P105 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSNISOURCE INC

2,820.000 NHHY Local 18.698800 0.00 42.30 1.02 52,687.301.000000

Base 18.698800 0.00 42.30 1.02 52,687.30

COMMON STOCK655044105 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSNOBLE ENERGY INC

1,920.000 NHHY Local 88.170000 0.00 28.80 3.26 169,254.341.000000

Base 88.170000 0.00 28.80 3.26 169,254.34

04 Mar 2011 09 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.

650.000 NHDM Local 93.094800 0.00 9.75 1.17 60,500.701.000000

Base 93.094800 0.00 9.75 1.17 60,500.70
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655044105 Total

38.55 4.430.002,570.000 Local 229,755.04

Base 0.00 38.55 4.43 229,755.04

COMMON STOCK USD1.655844108 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSNORFOLK SOUTHERN CORP

4,170.000 NHHY Local 63.840400 0.00 62.55 5.12 266,146.801.000000

Base 63.840400 0.00 62.55 5.12 266,146.80

COMMON STOCK USD5.664397106 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSNORTHEAST UTILITIES

1,800.000 NHHY Local 33.134400 0.00 27.00 1.15 59,613.771.000000

Base 33.134400 0.00 27.00 1.15 59,613.77

COMMON STOCK665859104 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSNORTHERN TRUST CORP

1,480.000 NHHY Local 52.160000 0.00 22.20 1.49 77,173.111.000000

Base 52.160000 0.00 22.20 1.49 77,173.11

COMMON STOCK USD1.666807102 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSNORTHROP GRUMMAN CORP

3,490.000 NHHY Local 67.187400 0.00 52.35 4.51 234,427.171.000000

Base 67.187400 0.00 52.35 4.51 234,427.17

01 Mar 2011 04 Mar 2011 USD/DTC 0.02MR BEAL &COMPANY

550.000 NHEY Local 66.275300 0.00 11.00 0.70 36,439.721.000000

Base 66.275300 0.00 11.00 0.70 36,439.72

666807102 Total

63.35 5.210.004,040.000 Local 270,866.89

Base 0.00 63.35 5.21 270,866.89

ADR66987V109 01 Mar 2011 04 Mar 2011 USD/DTC 0.02MR BEAL &COMPANYNOVARTIS AG ADR

450.000 NHEY Local 57.131000 0.00 9.00 0.50 25,699.451.000000

Base 57.131000 0.00 9.00 0.50 25,699.45
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COMMON STOCK USD.1670006105 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSNOVELL INC

4,280.000 NHHY Local 5.925100 0.00 64.20 0.49 25,294.741.000000

Base 5.925100 0.00 64.20 0.49 25,294.74

COMMON STOCK67018T105 15 Mar 2011 18 Mar 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLCNU SKIN ENTERPRISES INC   A

7,520.000 NHHO Local 27.838100 0.00 300.80 4.02 209,037.691.000000

Base 27.838100 0.00 300.80 4.02 209,037.69

28 Mar 2011 31 Mar 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

210.000 NHHO Local 29.088900 0.00 8.40 0.12 6,100.151.000000

Base 29.088900 0.00 8.40 0.12 6,100.15

28 Mar 2011 31 Mar 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.

18,710.000 NHHO Local 28.500000 0.00 374.20 10.24 532,850.561.000000

Base 28.500000 0.00 374.20 10.24 532,850.56

67018T105 Total

683.40 14.380.0026,440.000 Local 747,988.40

Base 0.00 683.40 14.38 747,988.40

COMMON STOCK USD1.67019E107 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSNSTAR

1,090.000 NHHY Local 43.818300 0.00 16.35 0.92 47,744.681.000000

Base 43.818300 0.00 16.35 0.92 47,744.68

COMMON STOCK USD.4670346105 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSNUCOR CORP

1,840.000 NHHY Local 46.754900 0.00 27.60 1.66 85,999.761.000000

Base 46.754900 0.00 27.60 1.66 85,999.76

01 Mar 2011 04 Mar 2011 USD/DTC 0.02MR BEAL &COMPANY

450.000 NHEY Local 47.150300 0.00 9.00 0.41 21,208.231.000000

Base 47.150300 0.00 9.00 0.41 21,208.23
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670346105 Total

36.60 2.070.002,290.000 Local 107,207.99

Base 0.00 36.60 2.07 107,207.99

COMMON STOCK67072V103 23 Feb 2011 28 Feb 2011 USD/DTC 0.02STATE STREET GLOBAL MARKETS, LLCNXSTAGE MEDICAL INC

7,111.000 NHEL Local 19.860000 0.00 142.22 2.72 141,079.521.000000

Base 19.860000 0.00 142.22 2.72 141,079.52

COMMON STOCK USD1.67073Y106 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSNV ENERGY INC

2,390.000 NHHY Local 14.578700 0.00 35.85 0.67 34,806.571.000000

Base 14.578700 0.00 35.85 0.67 34,806.57

COMMON STOCK USD.01670837103 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSOGE ENERGY CORP

990.000 NHHY Local 47.456800 0.00 14.85 0.91 46,966.471.000000

Base 47.456800 0.00 14.85 0.91 46,966.47

670996974 18 Feb 2011 18 Feb 2011 USD/BOSAUTREPAT-DISTRIBUTIONOCM OPPORTUNITIES FUND III LP

1.000 NHEL Local 26,033.000000 0.00 0.00 0.00 26,033.001.000000

Base 26,033.000000 0.00 0.00 0.00 26,033.00

COMMON STOCK USD.0167103H107 02 Feb 2011 07 Feb 2011 USD/DTC 0.02LOOP CAPITAL MARKETSO REILLY AUTOMOTIVE INC

1,200.000 NHDZ Local 55.850200 0.00 24.00 1.29 66,994.951.000000

Base 55.850200 0.00 24.00 1.29 66,994.95

671996999 18 Feb 2011 18 Feb 2011 USD/BOSAUTREPAT-DISTRIBUTIONOCM OPPORTUNITIES FUND IV LP

0.001 NHEL Local 16,597,000.000000 0.00 0.00 0.00 16,597.001.000000

Base 16,597,000.000000 0.00 0.00 0.00 16,597.00

COMMON STOCK USD.2674599105 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSOCCIDENTAL PETROLEUM CORP

7,269.000 NHHY Local 102.745400 0.00 109.04 14.34 746,732.931.000000

Base 102.745400 0.00 109.04 14.34 746,732.93



Prepared by State StreetPage 1027

Sales Report by Report Date
Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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

04 Mar 2011 09 Mar 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,689.000 NHDM Local 102.158900 0.00 40.33 5.28 274,659.671.000000

Base 102.158900 0.00 40.33 5.28 274,659.67

674599105 Total

149.37 19.620.009,958.000 Local 1,021,392.60

Base 0.00 149.37 19.62 1,021,392.60

COMMON STOCK USD.25675232102 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSOCEANEERING INTL INC

560.000 NHHY Local 78.380000 0.00 8.40 0.85 43,883.551.000000

Base 78.380000 0.00 8.40 0.85 43,883.55

COMMON STOCK USD.01676220106 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSOFFICE DEPOT INC

4,630.000 NHHY Local 5.216500 0.00 69.45 0.47 24,082.481.000000

Base 5.216500 0.00 69.45 0.47 24,082.48

COMMON STOCK USD.01678026105 05 Jan 2011 10 Jan 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLCOIL STATES INTERNATIONAL INC

1,570.000 NHHO Local 62.414400 0.00 62.80 1.66 97,926.151.000000

Base 62.414400 0.00 62.80 1.66 97,926.15

17 Feb 2011 23 Feb 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

3,120.000 NHHO Local 74.895100 0.00 93.60 4.49 233,574.621.000000

Base 74.895100 0.00 93.60 4.49 233,574.62

24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

480.000 NHHY Local 71.411300 0.00 7.20 0.66 34,269.561.000000

Base 71.411300 0.00 7.20 0.66 34,269.56

01 Mar 2011 04 Mar 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

1,910.000 NHHO Local 72.620200 0.00 57.30 2.67 138,644.611.000000

Base 72.620200 0.00 57.30 2.67 138,644.61
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02 Mar 2011 07 Mar 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

3,290.000 NHHO Local 72.342000 0.00 98.70 4.57 237,901.911.000000

Base 72.342000 0.00 98.70 4.57 237,901.91

09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

670.000 NHEU Local 74.610100 0.00 10.05 0.96 49,977.761.000000

Base 74.610100 0.00 10.05 0.96 49,977.76

10 Mar 2011 15 Mar 2011 USD/DTC 0.02KNIGHT EQUITY MARKETS L.P.

2,350.000 NHDX Local 70.554100 0.00 47.00 3.18 165,751.961.000000

Base 70.554100 0.00 47.00 3.18 165,751.96

11 Mar 2011 16 Mar 2011 USD/DTC 0.02KNIGHT EQUITY MARKETS L.P.

5,450.000 NHDX Local 72.595900 0.00 109.00 7.60 395,531.061.000000

Base 72.595900 0.00 109.00 7.60 395,531.06

678026105 Total

485.65 25.790.0018,840.000 Local 1,353,577.63

Base 0.00 485.65 25.79 1,353,577.63

COMMON STOCK USD1.680223104 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSOLD REPUBLIC INTL CORP

2,810.000 NHHY Local 12.184400 0.00 42.15 0.66 34,195.351.000000

Base 12.184400 0.00 42.15 0.66 34,195.35

COMMON STOCK USD1.680665205 03 Jan 2011 06 Jan 2011 USD/DTC 0.05BNY CONVERGEX LJROLIN CORP

6,040.000 NHIB Local 20.752800 0.00 302.00 2.12 125,042.791.000000

Base 20.752800 0.00 302.00 2.12 125,042.79

COMMON STOCK USD1.681904108 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSOMNICARE INC

1,100.000 NHHY Local 27.571800 0.00 16.50 0.59 30,311.891.000000

Base 27.571800 0.00 16.50 0.59 30,311.89
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COMMON STOCK USD.15681919106 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSOMNICOM GROUP

600.000 NHHY Local 48.470000 0.00 9.00 0.56 29,072.441.000000

Base 48.470000 0.00 9.00 0.56 29,072.44

COMMON STOCK USD.01682680103 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSONEOK INC

1,570.000 NHHY Local 63.172200 0.00 23.55 1.91 99,154.891.000000

Base 63.172200 0.00 23.55 1.91 99,154.89

LP68899Z921 30 Jun 2010 USD/BOSREDEMPTIONOSCAR S SCHAFER + PART II

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

30 Jun 2010 CANCEL 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

30 Jun 2010 CANCEL 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

30 Jun 2010 USD/BOSREDEMPTION

12,180,000.000 NHHG Local 0.768704 0.00 0.00 0.00 9,362,815.001.000000

Base 0.768704 0.00 0.00 0.00 9,362,815.00

30 Jun 2010 CANCEL USD/BOSREDEMPTION

-12,180,000.000 NHHG Local 0.768704 0.00 0.00 0.00 -9,362,815.001.000000

Base 0.768704 0.00 0.00 0.00 -9,362,815.00

30 Jun 2010 USD/BOSREDEMPTION

12,180,000.000 NHHG Local 0.768696 0.00 0.00 0.00 9,362,724.001.000000

Base 0.768696 0.00 0.00 0.00 9,362,724.00
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30 Jun 2010 CANCEL USD/BOSREDEMPTION

-12,180,000.000 NHHG Local 0.768696 0.00 0.00 0.00 -9,362,724.001.000000

Base 0.768696 0.00 0.00 0.00 -9,362,724.00

30 Jun 2010 USD/BOSREDEMPTION

12,180,000.000 NHHG Local 0.768696 0.00 0.00 0.00 9,362,724.001.000000

Base 0.768696 0.00 0.00 0.00 9,362,724.00

30 Jun 2010 CANCEL USD/BOSREDEMPTION

-12,180,000.000 NHHG Local 0.768696 0.00 0.00 0.00 -9,362,724.001.000000

Base 0.768696 0.00 0.00 0.00 -9,362,724.00

30 Jun 2010 USD/BOSREDEMPTION

12,180,000.000 NHHG Local 0.768767 0.00 0.00 0.00 9,363,584.411.000000

Base 0.768767 0.00 0.00 0.00 9,363,584.41

68899Z921 Total

0.00 0.000.000.000 Local 677.41

Base 0.00 0.00 0.00 677.41

COMMON STOCK690742101 10 Jan 2011 13 Jan 2011 USD/DTC 0.03LOOP CAPITAL MARKETSOWENS CORNING

14,970.000 NHIB Local 31.657400 0.00 449.10 8.01 473,454.171.000000

Base 31.657400 0.00 449.10 8.01 473,454.17

24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

710.000 NHHY Local 35.092300 0.00 10.65 0.48 24,904.401.000000

Base 35.092300 0.00 10.65 0.48 24,904.40

690742101 Total

459.75 8.490.0015,680.000 Local 498,358.57

Base 0.00 459.75 8.49 498,358.57



Prepared by State StreetPage 1031

Sales Report by Report Date
Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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.01690768403 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSOWENS ILLINOIS INC

1,160.000 NHHY Local 29.940900 0.00 17.40 0.67 34,713.371.000000

Base 29.940900 0.00 17.40 0.67 34,713.37

COMMON STOCK69325Q105 11 Feb 2011 16 Feb 2011 USD/DTC 0.03PULSE TRADING LLCPC TEL INC

3,668.000 NHDY Local 7.416800 0.00 110.04 0.53 27,094.251.000000

Base 7.416800 0.00 110.04 0.53 27,094.25

22 Feb 2011 25 Feb 2011 USD/DTC 0.02PULSE TRADING LLC

3,064.000 NHDY Local 7.401600 0.00 61.28 0.44 22,616.781.000000

Base 7.401600 0.00 61.28 0.44 22,616.78

23 Feb 2011 28 Feb 2011 USD/DTC 0.03BEAR STEARNS SECURITIES CORP

18,268.000 NHDY Local 7.400000 0.00 548.04 2.60 134,632.561.000000

Base 7.400000 0.00 548.04 2.60 134,632.56

03 Mar 2011 08 Mar 2011 USD/DTC 0.02PULSE TRADING LLC

10,000.000 NHDY Local 7.453700 0.00 200.00 1.44 74,335.561.000000

Base 7.453700 0.00 200.00 1.44 74,335.56

04 Mar 2011 09 Mar 2011 USD/DTC 0.02PULSE TRADING LLC

7,500.000 NHDY Local 7.450000 0.00 150.00 1.08 55,723.921.000000

Base 7.450000 0.00 150.00 1.08 55,723.92

24 Mar 2011 29 Mar 2011 USD/DTC 0.02PULSE TRADING LLC

17,500.000 NHDY Local 7.466100 0.00 350.00 2.51 130,304.241.000000

Base 7.466100 0.00 350.00 2.51 130,304.24

69325Q105 Total

1,419.36 8.600.0060,000.000 Local 444,707.31

Base 0.00 1,419.36 8.60 444,707.31
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COMMON STOCK NPV69331C108 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSP G + E CORP

4,270.000 NHHY Local 45.586700 0.00 64.05 3.74 194,587.421.000000

Base 45.586700 0.00 64.05 3.74 194,587.42

COMMON STOCK69344F106 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSPMC   SIERRA INC

3,250.000 NHHY Local 7.758900 0.00 48.75 0.49 25,167.191.000000

Base 7.758900 0.00 48.75 0.49 25,167.19

COMMON STOCK USD5.693475105 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSPNC FINANCIAL SERVICES GROUP

5,810.000 NHHY Local 61.061100 0.00 87.15 6.82 354,671.021.000000

Base 61.061100 0.00 87.15 6.82 354,671.02

COMMON STOCK693506107 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSPPG INDUSTRIES INC

1,760.000 NHHY Local 85.633900 0.00 26.40 2.90 150,686.361.000000

Base 85.633900 0.00 26.40 2.90 150,686.36

COMMON STOCK USD.0169351T106 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSPPL CORPORATION

5,300.000 NHHY Local 24.918200 0.00 79.50 2.54 131,984.421.000000

Base 24.918200 0.00 79.50 2.54 131,984.42

COMMON STOCK USD.0169366A100 15 Feb 2011 18 Feb 2011 USD/DTC 0.03LOOP CAPITAL MARKETSPSS WORLD MEDICAL INC

2,680.000 NHHO Local 25.108300 0.00 80.40 1.30 67,208.541.000000

Base 25.108300 0.00 80.40 1.30 67,208.54

02 Mar 2011 07 Mar 2011 USD/DTC 0.04JEFFERIES+ COMPANY INC

1,460.000 NHHO Local 25.443800 0.00 58.40 0.72 37,088.831.000000

Base 25.443800 0.00 58.40 0.72 37,088.83

69366A100 Total

138.80 2.020.004,140.000 Local 104,297.37

Base 0.00 138.80 2.02 104,297.37
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COMMON STOCK USD1.693718108 04 Mar 2011 09 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.PACCAR INC

1,190.000 NHDM Local 48.974200 0.00 17.85 1.12 58,260.331.000000

Base 48.974200 0.00 17.85 1.12 58,260.33

COMMON STOCK USD.01695156109 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSPACKAGING CORP OF AMERICA

1,050.000 NHHY Local 28.908300 0.00 15.75 0.59 30,337.381.000000

Base 28.908300 0.00 15.75 0.59 30,337.38

COMMON STOCK USD.01698657103 14 Jan 2011 20 Jan 2011 USD/DTC 0.03CANTOR FITZGERALD + CO.PANTRY INC

1,140.000 NHHO Local 17.927000 0.00 34.20 0.35 20,402.231.000000

Base 17.927000 0.00 34.20 0.35 20,402.23

18 Jan 2011 21 Jan 2011 USD/DTC 0.03CANTOR FITZGERALD + CO.

10,030.000 NHHO Local 16.612900 0.00 300.90 3.20 166,323.291.000000

Base 16.612900 0.00 300.90 3.20 166,323.29

19 Jan 2011 24 Jan 2011 USD/DTC 0.04SEI FINANCIAL SER CO

6,070.000 NHHO Local 16.878900 0.00 242.80 1.97 102,210.151.000000

Base 16.878900 0.00 242.80 1.97 102,210.15

20 Jan 2011 25 Jan 2011 USD/DTC 0.04SEI FINANCIAL SER CO

2,250.000 NHHO Local 17.142300 0.00 90.00 0.75 38,479.431.000000

Base 17.142300 0.00 90.00 0.75 38,479.43

21 Jan 2011 26 Jan 2011 USD/DTC 0.04SEI FINANCIAL SER CO

2,250.000 NHHO Local 16.941100 0.00 90.00 0.74 38,026.741.000000

Base 16.941100 0.00 90.00 0.74 38,026.74

24 Jan 2011 27 Jan 2011 USD/DTC 0.04SEI FINANCIAL SER CO

1,290.000 NHHO Local 16.864400 0.00 51.60 0.42 21,703.061.000000

Base 16.864400 0.00 51.60 0.42 21,703.06

25 Jan 2011 28 Jan 2011 USD/DTC 0.04SEI FINANCIAL SER CO

2,370.000 NHHO Local 17.015800 0.00 94.80 0.78 40,231.871.000000

Base 17.015800 0.00 94.80 0.78 40,231.87
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26 Jan 2011 31 Jan 2011 USD/DTC 0.04SEI FINANCIAL SER CO

3,200.000 NHHO Local 17.042500 0.00 128.00 1.05 54,406.951.000000

Base 17.042500 0.00 128.00 1.05 54,406.95

698657103 Total

1,032.30 9.260.0028,600.000 Local 481,783.72

Base 0.00 1,032.30 9.26 481,783.72

COMMON STOCK USD.01699173209 23 Feb 2011 28 Feb 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.PARAMETRIC TECHNOLOGY CORP

9,350.000 NHHO Local 22.766300 0.00 374.00 4.09 212,486.821.000000

Base 22.766300 0.00 374.00 4.09 212,486.82

15 Mar 2011 18 Mar 2011 USD/DTC 0.04SEI FINANCIAL SER CO

18,910.000 NHHO Local 21.462900 0.00 756.40 7.80 405,099.241.000000

Base 21.462900 0.00 756.40 7.80 405,099.24

16 Mar 2011 21 Mar 2011 USD/DTC 0.04SEI FINANCIAL SER CO

4,690.000 NHHO Local 21.293600 0.00 187.60 1.92 99,677.461.000000

Base 21.293600 0.00 187.60 1.92 99,677.46

699173209 Total

1,318.00 13.810.0032,950.000 Local 717,263.52

Base 0.00 1,318.00 13.81 717,263.52

COMMON STOCK USD.01699462107 10 Jan 2011 13 Jan 2011 USD/DTC 0.03MERRILL LYNCH PIERCE FENNER + SMITHPAREXEL INTERNATIONAL CORP

9,900.000 NHDX Local 20.506800 0.00 297.00 3.44 202,716.881.000000

Base 20.506800 0.00 297.00 3.44 202,716.88

11 Jan 2011 14 Jan 2011 USD/DTC 0.02KNIGHT EQUITY MARKETS L.P.

3,950.000 NHDX Local 20.823800 0.00 79.00 1.39 82,173.621.000000

Base 20.823800 0.00 79.00 1.39 82,173.62
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12 Jan 2011 18 Jan 2011 USD/DTC 0.01LIQUIDNETINC

8,500.000 NHDX Local 21.216500 0.00 85.00 3.05 180,252.201.000000

Base 21.216500 0.00 85.00 3.05 180,252.20

20 Jan 2011 25 Jan 2011 USD/DTC 0.03IVY SECURITIES, INC.

7,550.000 NHDX Local 21.058000 0.00 226.50 3.06 158,758.341.000000

Base 21.058000 0.00 226.50 3.06 158,758.34

699462107 Total

687.50 10.940.0029,900.000 Local 623,901.04

Base 0.00 687.50 10.94 623,901.04

COMMON STOCK USD.5701094104 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSPARKER HANNIFIN CORP

1,180.000 NHHY Local 87.111000 0.00 17.70 1.98 102,771.301.000000

Base 87.111000 0.00 17.70 1.98 102,771.30

COMMON STOCK USD.01703481101 04 Jan 2011 07 Jan 2011 USD/DTC 0.02PIPER JAFFRAYPATTERSON UTI ENERGY INC

23,367.000 NHEZ Local 20.997800 0.00 467.34 8.30 490,179.951.000000

Base 20.997800 0.00 467.34 8.30 490,179.95

05 Jan 2011 10 Jan 2011 USD/DTC 0.02PIPER JAFFRAY

47,443.000 NHEZ Local 20.624900 0.00 948.86 16.54 977,541.731.000000

Base 20.624900 0.00 948.86 16.54 977,541.73

24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,560.000 NHHY Local 26.890000 0.00 23.40 0.81 41,924.191.000000

Base 26.890000 0.00 23.40 0.81 41,924.19

703481101 Total

1,439.60 25.650.0072,370.000 Local 1,509,645.87

Base 0.00 1,439.60 25.65 1,509,645.87
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COMMON STOCK USD.01704549104 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSPEABODY ENERGY CORP

2,960.000 NHHY Local 63.019700 0.00 44.40 3.59 186,490.321.000000

Base 63.019700 0.00 44.40 3.59 186,490.32

04 Mar 2011 09 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.

910.000 NHDM Local 68.953300 0.00 13.65 1.21 62,732.641.000000

Base 68.953300 0.00 13.65 1.21 62,732.64

704549104 Total

58.05 4.800.003,870.000 Local 249,222.96

Base 0.00 58.05 4.80 249,222.96

COMMON STOCK USD.01707569109 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSPENN NATIONAL GAMING INC

730.000 NHHY Local 34.373300 0.00 10.95 0.49 25,081.071.000000

Base 34.373300 0.00 10.95 0.49 25,081.07

COMMON STOCK708062104 14 Jan 2011 14 Jan 2011 USD/DTCSALE OF FRACTIONAL SPENNANTPARK INVESTMENT CORP

0.455 NHHZ Local 9.714285 0.00 0.00 0.00 4.421.000000

Base 9.714285 0.00 0.00 0.00 4.42

COMMON STOCK USD.5708160106 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSJ.C. PENNEY CO INC

1,620.000 NHHY Local 35.762100 0.00 24.30 1.12 57,909.181.000000

Base 35.762100 0.00 24.30 1.12 57,909.18

COMMON STOCK709631105 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSPENTAIR INC

690.000 NHHY Local 36.516200 0.00 10.35 0.49 25,185.341.000000

Base 36.516200 0.00 10.35 0.49 25,185.34

COMMON STOCK USD.01712704105 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSPEOPLE S UNITED FINANCIAL

3,620.000 NHHY Local 13.034300 0.00 54.30 0.91 47,128.961.000000

Base 13.034300 0.00 54.30 0.91 47,128.96
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10 Mar 2011 15 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

2,030.000 NHHY Local 12.560000 0.00 30.45 0.49 25,465.861.000000

Base 12.560000 0.00 30.45 0.49 25,465.86

712704105 Total

84.75 1.400.005,650.000 Local 72,594.82

Base 0.00 84.75 1.40 72,594.82

COMMON STOCK USD.01713291102 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSPEPCO HOLDINGS INC

2,270.000 NHHY Local 18.657000 0.00 34.05 0.82 42,316.521.000000

Base 18.657000 0.00 34.05 0.82 42,316.52

COMMON STOCK713448108 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSPEPSICO INC

7,660.000 NHHY Local 63.101400 0.00 114.90 9.29 483,232.531.000000

Base 63.101400 0.00 114.90 9.29 483,232.53

COMMON STOCK USD1.714046109 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSPERKINELMER INC

980.000 NHHY Local 27.618000 0.00 14.70 0.52 27,050.421.000000

Base 27.618000 0.00 14.70 0.52 27,050.42

COMMON STOCK NPV714290103 02 Feb 2011 07 Feb 2011 USD/DTC 0.02LOOP CAPITAL MARKETSPERRIGO CO

800.000 NHDZ Local 72.956300 0.00 16.00 1.13 58,347.911.000000

Base 72.956300 0.00 16.00 1.13 58,347.91

COMMON STOCK716495106 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSPETROHAWK ENERGY CORP

1,230.000 NHHY Local 20.490200 0.00 18.45 0.49 25,184.011.000000

Base 20.490200 0.00 18.45 0.49 25,184.01

COMMON STOCK716768106 07 Jan 2011 12 Jan 2011 USD/DTC 0.02LIQUIDNETINCPETSMART INC

55,300.000 NHDF Local 38.751200 0.00 829.50 36.22 2,142,075.641.000000

Base 38.751200 0.00 829.50 36.22 2,142,075.64
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COMMON STOCK USD.05717081103 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSPFIZER INC

90,610.000 NHHY Local 18.744900 0.00 1,359.15 32.62 1,697,083.621.000000

Base 18.744900 0.00 1,359.15 32.62 1,697,083.62

COMMON STOCK NPV718172109 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSPHILIP MORRIS INTERNATIONAL

3,210.000 NHHY Local 62.720000 0.00 48.15 3.87 201,279.181.000000

Base 62.720000 0.00 48.15 3.87 201,279.18

01 Mar 2011 04 Mar 2011 USD/DTC 0.02MR BEAL &COMPANY

150.000 NHEY Local 62.702200 0.00 3.00 0.19 9,402.141.000000

Base 62.702200 0.00 3.00 0.19 9,402.14

718172109 Total

51.15 4.060.003,360.000 Local 210,681.32

Base 0.00 51.15 4.06 210,681.32

COMMON STOCK NPV723484101 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSPINNACLE WEST CAPITAL

1,110.000 NHHY Local 41.743600 0.00 16.65 0.89 46,317.861.000000

Base 41.743600 0.00 16.65 0.89 46,317.86

COMMON STOCK USD.01723787107 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSPIONEER NATURAL RESOURCES CO

1,180.000 NHHY Local 100.550000 0.00 17.70 2.28 118,629.021.000000

Base 100.550000 0.00 17.70 2.28 118,629.02

COMMON STOCK USD1.724479100 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSPITNEY BOWES INC

1,020.000 NHHY Local 24.720000 0.00 15.30 0.49 25,198.611.000000

Base 24.720000 0.00 15.30 0.49 25,198.61

COMMON STOCK USD.01726505100 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSPLAINS EXPLORATION + PRODUCT

1,430.000 NHHY Local 38.426100 0.00 21.45 1.06 54,926.811.000000

Base 38.426100 0.00 21.45 1.06 54,926.81
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COMMON STOCK USD.01727493108 24 Mar 2011 29 Mar 2011 USD/DTC 0.04CITIGROUPGLOBAL MARKETS INCPLANTRONICS INC

6,110.000 NHHO Local 35.686500 0.00 244.40 4.19 217,795.931.000000

Base 35.686500 0.00 244.40 4.19 217,795.93

25 Mar 2011 30 Mar 2011 USD/DTC 0.04BNY CONVERGEX LJR

4,730.000 NHHO Local 36.036800 0.00 189.20 3.28 170,261.581.000000

Base 36.036800 0.00 189.20 3.28 170,261.58

28 Mar 2011 31 Mar 2011 USD/DTC 0.04BNY CONVERGEX LJR

2,650.000 NHHO Local 35.494000 0.00 106.00 1.81 93,951.291.000000

Base 35.494000 0.00 106.00 1.81 93,951.29

29 Mar 2011 OPEN USD/DTC 0.04BNY CONVERGEX LJR

1,740.000 NHHO Local 35.779400 0.00 69.60 1.20 62,185.361.000000

Base 35.779400 0.00 69.60 1.20 62,185.36

727493108 Total

609.20 10.480.0015,230.000 Local 544,194.16

Base 0.00 609.20 10.48 544,194.16

COMMON STOCK USD.01728117300 07 Mar 2011 22 Mar 2011 USD/DTC15 MERGERPLAYBOY ENTERPRISES CLASS B

760.000 NHHZ Local 6.150000 0.00 0.00 0.00 4,674.001.000000

Base 6.150000 0.00 0.00 0.00 4,674.00

REIT USD.01729251108 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSPLUM CREEK TIMBER CO

950.000 NHHY Local 40.753300 0.00 14.25 0.75 38,700.641.000000

Base 40.753300 0.00 14.25 0.75 38,700.64

COMMON STOCK73172K104 09 Feb 2011 14 Feb 2011 USD/DTC 0.03HEEVERS &CO. INC.POLYCOM INC

4,377.000 NHIB Local 46.949700 0.00 131.31 3.95 205,363.581.000000

Base 46.949700 0.00 131.31 3.95 205,363.58
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11 Feb 2011 16 Feb 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,870.000 NHIB Local 48.764600 0.00 18.70 1.76 91,169.341.000000

Base 48.764600 0.00 18.70 1.76 91,169.34

73172K104 Total

150.01 5.710.006,247.000 Local 296,532.92

Base 0.00 150.01 5.71 296,532.92

COMMON STOCK USD.0173179V103 24 Feb 2011 01 Mar 2011 USD/DTC 0.02STATE STREET GLOBAL MARKETS, LLCPOLYPORE INTERNATIONAL INC

12,000.000 NHEF Local 56.748900 0.00 240.00 13.08 680,733.721.000000

Base 56.748900 0.00 240.00 13.08 680,733.72

COMMON STOCK USD6.733174106 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSPOPULAR INC

10,430.000 NHHY Local 3.152600 0.00 156.45 0.64 32,724.531.000000

Base 3.152600 0.00 156.45 0.64 32,724.53

COMMON STOCK USD.0174153Q102 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSPRIDE INTERNATIONAL INC

1,080.000 NHHY Local 40.540000 0.00 16.20 0.85 43,766.151.000000

Base 40.540000 0.00 16.20 0.85 43,766.15

09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

1,770.000 NHEU Local 42.070000 0.00 26.55 1.43 74,435.921.000000

Base 42.070000 0.00 26.55 1.43 74,435.92

74153Q102 Total

42.75 2.280.002,850.000 Local 118,202.07

Base 0.00 42.75 2.28 118,202.07

COMMON STOCK USD.0174251V102 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSPRINCIPAL FINANCIAL GROUP

3,260.000 NHHY Local 33.273700 0.00 48.90 2.09 108,421.271.000000

Base 33.273700 0.00 48.90 2.09 108,421.27
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COMMON STOCK USD1.742718109 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSPROCTER + GAMBLE CO/THE

30,410.000 NHHY Local 63.090000 0.00 456.15 36.84 1,918,073.911.000000

Base 63.090000 0.00 456.15 36.84 1,918,073.91

28 Mar 2011 31 Mar 2011 USD/DTC 0.04PACIFIC AMERICAN SECURITIES, LLC

4,495.000 NHDG Local 60.932500 0.00 157.33 5.26 273,729.001.000000

Base 60.932500 0.00 157.33 5.26 273,729.00

742718109 Total

613.48 42.100.0034,905.000 Local 2,191,802.91

Base 0.00 613.48 42.10 2,191,802.91

COMMON STOCK NPV743263105 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSPROGRESS ENERGY INC

3,160.000 NHHY Local 45.187200 0.00 47.40 2.75 142,741.401.000000

Base 45.187200 0.00 47.40 2.75 142,741.40

COMMON STOCK USD1.743315103 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSPROGRESSIVE CORP

7,370.000 NHHY Local 20.092400 0.00 110.55 2.85 147,967.591.000000

Base 20.092400 0.00 110.55 2.85 147,967.59

REIT USD.0174340W103 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSPROLOGIS INC

1,550.000 NHHY Local 34.648100 0.00 23.25 1.04 53,680.271.000000

Base 34.648100 0.00 23.25 1.04 53,680.27

REIT USD.01743410102 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSPROLOGIS

5,810.000 NHHY Local 15.479900 0.00 87.15 1.73 89,849.341.000000

Base 15.479900 0.00 87.15 1.73 89,849.34

COMMON STOCK74348T102 14 Jan 2011 14 Jan 2011 USD/DTCSALE OF FRACTIONAL SPROSPECT CAPITAL CORP

0.052 NHHZ Local 8.653846 0.00 0.00 0.00 0.451.000000

Base 8.653846 0.00 0.00 0.00 0.45
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09 Mar 2011 09 Mar 2011 USD/DTCSALE OF FRACTIONAL S

0.271 NHHZ Local 10.036900 0.00 0.00 0.00 2.721.000000

Base 10.036900 0.00 0.00 0.00 2.72

74348T102 Total

0.00 0.000.000.323 Local 3.17

Base 0.00 0.00 0.00 3.17

COMMON STOCK USD.5743674103 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSPROTECTIVE LIFE CORP

920.000 NHHY Local 27.474100 0.00 13.80 0.49 25,261.881.000000

Base 27.474100 0.00 13.80 0.49 25,261.88

COMMON STOCK USD.01744320102 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSPRUDENTIAL FINANCIAL INC

5,190.000 NHHY Local 63.471000 0.00 77.85 6.33 329,330.311.000000

Base 63.471000 0.00 77.85 6.33 329,330.31

COMMON STOCK NPV744573106 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSPUBLIC SERVICE ENTERPRISE GP

5,960.000 NHHY Local 32.184800 0.00 89.40 3.69 191,728.321.000000

Base 32.184800 0.00 89.40 3.69 191,728.32

REIT USD.174460D109 01 Mar 2011 04 Mar 2011 USD/DTC 0.02MR BEAL &COMPANYPUBLIC STORAGE

300.000 NHEY Local 110.579700 0.00 6.00 0.64 33,167.271.000000

Base 110.579700 0.00 6.00 0.64 33,167.27

COMMON STOCK USD.01745867101 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSPULTEGROUP INC

3,570.000 NHHY Local 7.006000 0.00 53.55 0.49 24,957.381.000000

Base 7.006000 0.00 53.55 0.49 24,957.38

LP74599F918 28 Feb 2011 28 Feb 2011 USD/BOSAUTREPAT-DISTRIBUTIONPROSKAUER ROSE LLP

53,000.000 NHEQ Local 1.000000 0.00 0.00 0.00 53,000.001.000000

Base 1.000000 0.00 0.00 0.00 53,000.00
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31 Mar 2011 31 Mar 2011 USD/BOSAUTREPAT-DISTRIBUTION

94,000.000 NHEQ Local 1.000000 0.00 0.00 0.00 94,000.001.000000

Base 1.000000 0.00 0.00 0.00 94,000.00

74599F918 Total

0.00 0.000.00147,000.000 Local 147,000.00

Base 0.00 0.00 0.00 147,000.00

COMMON STOCK747277101 20 Jan 2011 25 Jan 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)QLOGIC CORP

5,917.000 NHDM Local 17.537500 0.00 88.76 2.00 103,678.631.000000

Base 17.537500 0.00 88.76 2.00 103,678.63

COMMON STOCK USD.0174733V100 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSQEP RESOURCES INC

1,790.000 NHHY Local 38.190100 0.00 26.85 1.32 68,332.111.000000

Base 38.190100 0.00 26.85 1.32 68,332.11

04 Mar 2011 09 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,960.000 NHDM Local 38.249000 0.00 29.40 1.44 74,937.201.000000

Base 38.249000 0.00 29.40 1.44 74,937.20

74733V100 Total

56.25 2.760.003,750.000 Local 143,269.31

Base 0.00 56.25 2.76 143,269.31

COMMON STOCK747525103 07 Mar 2011 10 Mar 2011 USD/DTC 0.05LOOP CAPITAL MARKETSQUALCOMM INC

9,000.000 NHDJ Local 57.445400 0.00 450.00 9.93 516,548.671.000000

Base 57.445400 0.00 450.00 9.93 516,548.67

COMMON STOCK74762E102 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSQUANTA SERVICES INC

2,140.000 NHHY Local 21.816700 0.00 32.10 0.90 46,654.741.000000

Base 21.816700 0.00 32.10 0.90 46,654.74



Prepared by State StreetPage 1044

Sales Report by Report Date
Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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.0174834L100 09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)QUEST DIAGNOSTICS INC

910.000 NHEU Local 57.360300 0.00 13.65 1.01 52,183.211.000000

Base 57.360300 0.00 13.65 1.01 52,183.21

COMMON STOCK NPV748356102 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSQUESTAR CORP

1,780.000 NHHY Local 17.550700 0.00 26.70 0.60 31,212.951.000000

Base 17.550700 0.00 26.70 0.60 31,212.95

COMMON STOCK NPV74835Y101 11 Jan 2011 14 Jan 2011 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITHQUESTCOR PHARMACEUTICALS

9,500.000 NHHO Local 15.902600 0.00 380.00 2.56 150,692.141.000000

Base 15.902600 0.00 380.00 2.56 150,692.14

12 Jan 2011 18 Jan 2011 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITH

4,520.000 NHHO Local 15.485000 0.00 180.80 1.19 69,810.211.000000

Base 15.485000 0.00 180.80 1.19 69,810.21

18 Jan 2011 21 Jan 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

1,840.000 NHHO Local 15.299900 0.00 55.20 0.55 28,096.071.000000

Base 15.299900 0.00 55.20 0.55 28,096.07

74835Y101 Total

616.00 4.300.0015,860.000 Local 248,598.42

Base 0.00 616.00 4.30 248,598.42

COMMON STOCK USD.0174837R104 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSQUICKSILVER RESOURCES INC

1,660.000 NHHY Local 15.591700 0.00 24.90 0.50 25,856.821.000000

Base 15.591700 0.00 24.90 0.50 25,856.82

COMMON STOCK74838J101 03 Mar 2011 08 Mar 2011 USD/DTC 0.04STEPHENS,INC.QUIDEL CORP

4,520.000 NHHO Local 12.700900 0.00 180.80 1.11 57,226.161.000000

Base 12.700900 0.00 180.80 1.11 57,226.16
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04 Mar 2011 09 Mar 2011 USD/DTC 0.04STEPHENS,INC.

2,040.000 NHHO Local 12.408600 0.00 81.60 0.49 25,231.451.000000

Base 12.408600 0.00 81.60 0.49 25,231.45

07 Mar 2011 10 Mar 2011 USD/DTC 0.04STEPHENS,INC.

2,750.000 NHHO Local 12.153700 0.00 110.00 0.65 33,312.031.000000

Base 12.153700 0.00 110.00 0.65 33,312.03

08 Mar 2011 11 Mar 2011 USD/DTC 0.04STEPHENS,INC.

4,150.000 NHHO Local 12.009700 0.00 166.00 0.96 49,673.301.000000

Base 12.009700 0.00 166.00 0.96 49,673.30

11 Mar 2011 16 Mar 2011 USD/DTC 0.04STEPHENS,INC.

2,370.000 NHHO Local 12.150000 0.00 94.80 0.56 28,700.141.000000

Base 12.150000 0.00 94.80 0.56 28,700.14

14 Mar 2011 17 Mar 2011 USD/DTC 0.04STEPHENS,INC.

4,540.000 NHHO Local 12.052500 0.00 181.60 1.06 54,535.691.000000

Base 12.052500 0.00 181.60 1.06 54,535.69

15 Mar 2011 18 Mar 2011 USD/DTC 0.04STEPHENS,INC.

190.000 NHHO Local 12.000200 0.00 7.60 0.05 2,272.391.000000

Base 12.000200 0.00 7.60 0.05 2,272.39

09 Mar 2011 14 Mar 2011 USD/DTC 0.02JONESTRADING INSTITUTIONAL SERVICES

4,390.000 NHHO Local 12.190600 0.00 87.80 1.03 53,427.901.000000

Base 12.190600 0.00 87.80 1.03 53,427.90

21 Mar 2011 24 Mar 2011 USD/DTC 0.04STEPHENS,INC.

7,290.000 NHHO Local 11.824000 0.00 291.60 1.66 85,903.701.000000

Base 11.824000 0.00 291.60 1.66 85,903.70

23 Mar 2011 28 Mar 2011 USD/DTC 0.04STEPHENS,INC.

5,370.000 NHHO Local 11.414000 0.00 214.80 1.18 61,077.201.000000

Base 11.414000 0.00 214.80 1.18 61,077.20
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24 Mar 2011 29 Mar 2011 USD/DTC 0.02STEPHENS,INC.

10,210.000 NHHO Local 11.395200 0.00 204.20 2.24 116,138.551.000000

Base 11.395200 0.00 204.20 2.24 116,138.55

74838J101 Total

1,620.80 10.990.0047,820.000 Local 567,498.51

Base 0.00 1,620.80 10.99 567,498.51

COMMON STOCK USD.01749121109 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSQWEST COMMUNICATIONS INTL

19,070.000 NHHY Local 6.558100 0.00 286.05 2.41 124,774.511.000000

Base 6.558100 0.00 286.05 2.41 124,774.51

COMMON STOCK USD.01749388104 10 Mar 2011 15 Mar 2011 USD/DTC 0.03CANTOR FITZGERALD + CO.RC2 CORP

2,750.000 NHDX Local 25.600000 0.00 82.50 1.36 70,316.141.000000

Base 25.600000 0.00 82.50 1.36 70,316.14

11 Mar 2011 16 Mar 2011 USD/DTC 0.03MR BEAL &COMPANY

18,900.000 NHDX Local 27.880800 0.00 567.00 10.12 526,370.001.000000

Base 27.880800 0.00 567.00 10.12 526,370.00

749388104 Total

649.50 11.480.0021,650.000 Local 596,686.14

Base 0.00 649.50 11.48 596,686.14

COMMON STOCK750086100 02 Feb 2011 07 Feb 2011 USD/DTC 0.05STIFEL NICOLAUS + CO INCRACKSPACE HOSTING INC

7,092.000 NHIB Local 36.064700 0.00 354.60 4.92 255,411.331.000000

Base 36.064700 0.00 354.60 4.92 255,411.33

COMMON STOCK USD1.750438103 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSRADIOSHACK CORP

2,150.000 NHHY Local 14.636700 0.00 32.25 0.61 31,436.051.000000

Base 14.636700 0.00 32.25 0.61 31,436.05
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COMMON STOCK USD.01751028101 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSRALCORP HOLDINGS INC

560.000 NHHY Local 64.488200 0.00 8.40 0.70 36,104.291.000000

Base 64.488200 0.00 8.40 0.70 36,104.29

COMMON STOCK USD.0175281A109 02 Feb 2011 07 Feb 2011 USD/DTC 0.02LOOP CAPITAL MARKETSRANGE RESOURCES CORP

700.000 NHDZ Local 49.012900 0.00 14.00 0.66 34,294.371.000000

Base 49.012900 0.00 14.00 0.66 34,294.37

COMMON STOCK USD.01754730109 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSRAYMOND JAMES FINANCIAL INC

1,010.000 NHHY Local 37.157100 0.00 15.15 0.73 37,512.791.000000

Base 37.157100 0.00 15.15 0.73 37,512.79

REIT NPV754907103 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSRAYONIER INC

580.000 NHHY Local 59.333100 0.00 8.70 0.67 34,403.831.000000

Base 59.333100 0.00 8.70 0.67 34,403.83

WT EXP 16JUN11755111119 10 Jan 2011 13 Jan 2011 USD/DTC 0.03STATE STREET GLOBAL MARKETS, LLCRAYTHEON CO

6,207.000 NHEN Local 12.357500 0.00 186.21 1.30 76,515.491.000000

Base 12.357500 0.00 186.21 1.30 76,515.49

COMMON STOCK USD.01755111507 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSRAYTHEON COMPANY

4,460.000 NHHY Local 51.114000 0.00 66.90 4.38 227,897.161.000000

Base 51.114000 0.00 66.90 4.38 227,897.16

REIT USD1.756109104 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSREALTY INCOME CORP

1,330.000 NHHY Local 34.928300 0.00 19.95 0.90 46,433.791.000000

Base 34.928300 0.00 19.95 0.90 46,433.79

756995924 27 Jan 2011 27 Jan 2011 USD/BOSAUTREPAT-DISTRIBUTIONREALTY ASSOCIATES FUND V

58,115.200 NHEJ Local 1.000000 0.00 0.00 0.00 58,115.201.000000

Base 1.000000 0.00 0.00 0.00 58,115.20
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REIT USD.01758849103 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSREGENCY CENTERS CORP

840.000 NHHY Local 43.420000 0.00 12.60 0.71 36,459.491.000000

Base 43.420000 0.00 12.60 0.71 36,459.49

COMMON STOCK USD.017591EP100 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSREGIONS FINANCIAL CORP

13,310.000 NHHY Local 7.276200 0.00 199.65 1.86 96,644.711.000000

Base 7.276200 0.00 199.65 1.86 96,644.71

COMMON STOCK USD.01759351604 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSREINSURANCE GROUP OF AMERICA

740.000 NHHY Local 58.500000 0.00 11.10 0.84 43,278.061.000000

Base 58.500000 0.00 11.10 0.84 43,278.06

COMMON STOCK NPV759509102 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSRELIANCE STEEL + ALUMINUM

670.000 NHHY Local 54.396600 0.00 10.05 0.70 36,434.971.000000

Base 54.396600 0.00 10.05 0.70 36,434.97

COMMON STOCK USD.0176009N100 18 Feb 2011 24 Feb 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)RENT A CENTER INC

130.000 NHHZ Local 33.250000 0.00 1.95 0.09 4,320.461.000000

Base 33.250000 0.00 1.95 0.09 4,320.46

COMMON STOCK USD.01760759100 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSREPUBLIC SERVICES INC

3,270.000 NHHY Local 29.082800 0.00 49.05 1.83 95,049.881.000000

Base 29.082800 0.00 49.05 1.83 95,049.88

FUND LP 104076115L998 01 Feb 2011 01 Feb 2011 USD/BOSAUTREPAT-DISTRIBUTIONRESOLUTE LTD

619,080.000 NHEL Local 1.000000 0.00 0.00 0.00 619,080.001.000000

Base 1.000000 0.00 0.00 0.00 619,080.00

COMMON STOCK761713106 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSREYNOLDS AMERICAN INC

3,690.000 NHHY Local 33.832100 0.00 55.35 2.40 124,782.701.000000

Base 33.832100 0.00 55.35 2.40 124,782.70
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LIMITED PARTNERSHIP761996933 27 Jan 2011 USD/BOSAUTREPAT-DISTRIBUTIONRESOLUTE FUND II

36,012.000 NHEL Local 1.000000 0.00 0.00 0.00 36,012.001.000000

Base 1.000000 0.00 0.00 0.00 36,012.00

27 Jan 2011 CANCEL USD/BOSAUTREPAT-DISTRIBUTION

-36,012.000 NHEL Local 1.000000 0.00 0.00 0.00 -36,012.001.000000

Base 1.000000 0.00 0.00 0.00 -36,012.00

27 Jan 2011 27 Jan 2011 USD/BOSAUTREPAT-DISTRIBUTION

9,933.000 NHEL Local 1.000000 0.00 0.00 0.00 9,933.001.000000

Base 1.000000 0.00 0.00 0.00 9,933.00

01 Mar 2011 01 Mar 2011 USD/BOSAUTREPAT-DISTRIBUTION

920,806.000 NHEL Local 1.000000 0.00 0.00 0.00 920,806.001.000000

Base 1.000000 0.00 0.00 0.00 920,806.00

761996933 Total

0.00 0.000.00930,739.000 Local 930,739.00

Base 0.00 0.00 0.00 930,739.00

COMMON STOCK NPV770196103 10 Jan 2011 13 Jan 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPORROBBINS + MYERS INC

3,230.000 NHHO Local 40.998800 0.00 129.20 2.24 132,294.681.000000

Base 40.998800 0.00 129.20 2.24 132,294.68

18 Jan 2011 18 Jan 2011 USD/DTCSALE OF FRACTIONAL S

0.720 NHHZ Local 40.875000 0.00 0.00 0.00 29.431.000000

Base 40.875000 0.00 0.00 0.00 29.43

770196103 Total

129.20 2.240.003,230.720 Local 132,324.11

Base 0.00 129.20 2.24 132,324.11
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COMMON STOCK770323103 02 Feb 2011 07 Feb 2011 USD/DTC 0.02LOOP CAPITAL MARKETSROBERT HALF INTL INC

700.000 NHDZ Local 31.613600 0.00 14.00 0.43 22,115.091.000000

Base 31.613600 0.00 14.00 0.43 22,115.09

22 Mar 2011 25 Mar 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

20,412.000 NHDZ Local 29.655700 0.00 816.48 11.63 604,504.041.000000

Base 29.655700 0.00 816.48 11.63 604,504.04

23 Mar 2011 28 Mar 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

28,809.000 NHDZ Local 29.442500 0.00 1,152.36 16.29 847,040.331.000000

Base 29.442500 0.00 1,152.36 16.29 847,040.33

23 Mar 2011 28 Mar 2011 USD/DTC 0.02LIQUIDNETINC

2,722.000 NHDZ Local 29.395000 0.00 54.44 1.54 79,957.211.000000

Base 29.395000 0.00 54.44 1.54 79,957.21

24 Mar 2011 29 Mar 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

23,814.000 NHDZ Local 29.441200 0.00 952.56 13.47 700,146.711.000000

Base 29.441200 0.00 952.56 13.47 700,146.71

24 Mar 2011 29 Mar 2011 USD/DTC 0.02LIQUIDNETINC

1,973.000 NHDZ Local 29.405000 0.00 39.46 1.12 57,975.491.000000

Base 29.405000 0.00 39.46 1.12 57,975.49

25 Mar 2011 30 Mar 2011 USD/DTC 0.02LIQUIDNETINC

31,435.000 NHDZ Local 29.691300 0.00 628.70 17.93 932,699.391.000000

Base 29.691300 0.00 628.70 17.93 932,699.39

25 Mar 2011 30 Mar 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

46,225.000 NHDZ Local 29.709700 0.00 1,849.00 26.37 1,371,455.511.000000

Base 29.709700 0.00 1,849.00 26.37 1,371,455.51

770323103 Total

5,507.00 88.780.00156,090.000 Local 4,615,893.77

Base 0.00 5,507.00 88.78 4,615,893.77
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COMMON STOCK USD1.773903109 02 Feb 2011 07 Feb 2011 USD/DTC 0.02LOOP CAPITAL MARKETSROCKWELL AUTOMATION INC

1,500.000 NHDZ Local 82.538700 0.00 30.00 2.38 123,775.671.000000

Base 82.538700 0.00 30.00 2.38 123,775.67

LIQUIDATING FUND77399B938 21 Mar 2011 21 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTROCK CREEK GROUP

432,237.840 NHFV Local 1.000000 0.00 0.00 0.00 432,237.841.000000

Base 1.000000 0.00 0.00 0.00 432,237.84

COMMON STOCK NPV774186100 04 Mar 2011 04 Mar 2011 USD/DTCMANDATORYEXCHANGE NON CASHROCKVILLE FINANCIAL INC

1,170.000 NHHZ Local 12.216905 0.00 0.00 0.00 14,293.781.000000

Base 12.216905 0.00 0.00 0.00 14,293.78

COMMON STOCK NPV774188106 09 Mar 2011 09 Mar 2011 USD/DTCSALE OF FRACTIONAL SROCKVILLE FINANCIAL INC

0.539 NHHZ Local 9.276437 0.00 0.00 0.00 5.001.000000

Base 9.276437 0.00 0.00 0.00 5.00

COMMON STOCK USD.01774341101 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSROCKWELL COLLINS INC

760.000 NHHY Local 64.190000 0.00 11.40 0.94 48,772.061.000000

Base 64.190000 0.00 11.40 0.94 48,772.06

COMMON STOCK USD.01776696106 26 Jan 2011 31 Jan 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLCROPER INDUSTRIES INC

35,000.000 NHDZ Local 75.852200 0.00 1,400.00 50.98 2,653,376.021.000000

Base 75.852200 0.00 1,400.00 50.98 2,653,376.02

02 Feb 2011 07 Feb 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

500.000 NHDZ Local 78.672000 0.00 10.00 0.76 39,325.241.000000

Base 78.672000 0.00 10.00 0.76 39,325.24

04 Mar 2011 09 Mar 2011 USD/DTC 0.04KEYBANC CAPITAL MARKETS INC

45,345.000 NHDZ Local 85.942500 0.00 1,813.80 74.83 3,895,174.031.000000

Base 85.942500 0.00 1,813.80 74.83 3,895,174.03
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07 Mar 2011 10 Mar 2011 USD/DTC 0.04KEYBANC CAPITAL MARKETS INC

9,470.000 NHDZ Local 84.807200 0.00 378.80 15.42 802,729.961.000000

Base 84.807200 0.00 378.80 15.42 802,729.96

776696106 Total

3,602.60 141.990.0090,315.000 Local 7,390,605.25

Base 0.00 3,602.60 141.99 7,390,605.25

COMMON STOCK779376102 10 Jan 2011 13 Jan 2011 USD/DTC 0.03STATE STREET GLOBAL MARKETS, LLCROVI CORP

102.000 NHEN Local 59.554706 0.00 3.06 0.11 6,071.411.000000

Base 59.554706 0.00 3.06 0.11 6,071.41

12 Jan 2011 18 Jan 2011 USD/DTC 0.05BNY CONVERGEX LJR

2,472.000 NHIB Local 63.950900 0.00 123.60 2.68 157,960.341.000000

Base 63.950900 0.00 123.60 2.68 157,960.34

14 Mar 2011 14 Mar 2011 USD/DTCSALE OF FRACTIONAL S

0.576 NHHZ Local 45.295138 0.00 0.00 0.00 26.091.000000

Base 45.295138 0.00 0.00 0.00 26.09

22 Mar 2011 25 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.

156.000 NHHZ Local 54.925400 0.00 2.34 0.17 8,565.851.000000

Base 54.925400 0.00 2.34 0.17 8,565.85

779376102 Total

129.00 2.960.002,730.576 Local 172,623.69

Base 0.00 129.00 2.96 172,623.69

COMMON STOCK779382100 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSROWAN COMPANIES INC

1,240.000 NHHY Local 39.706800 0.00 18.60 0.95 49,216.881.000000

Base 39.706800 0.00 18.60 0.95 49,216.88
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09 Mar 2011 14 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

1,200.000 NHEU Local 41.472600 0.00 18.00 0.96 49,748.161.000000

Base 41.472600 0.00 18.00 0.96 49,748.16

779382100 Total

36.60 1.910.002,440.000 Local 98,965.04

Base 0.00 36.60 1.91 98,965.04

COMMON STOCK USD.01780287108 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSROYAL GOLD INC

520.000 NHHY Local 49.031200 0.00 7.80 0.49 25,487.931.000000

Base 49.031200 0.00 7.80 0.49 25,487.93

COMMON STOCK USD.01783332109 24 Feb 2011 01 Mar 2011 USD/DTC 0.02STATE STREET GLOBAL MARKETS, LLCRUTH S HOSPITALITY GROUP INC

37,774.000 NHEF Local 4.801200 0.00 755.48 3.49 180,601.561.000000

Base 4.801200 0.00 755.48 3.49 180,601.56

COMMON STOCK USD1.783764103 18 Feb 2011 24 Feb 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)RYLAND GROUP INC/THE

230.000 NHHZ Local 18.880000 0.00 3.45 0.09 4,338.861.000000

Base 18.880000 0.00 3.45 0.09 4,338.86

COMMON STOCK USD2.5783859101 14 Feb 2011 17 Feb 2011 USD/DTC 0.04KEEFE BRUYETTE + WOODS INCS + T BANCORP INC

380.000 NHHO Local 23.143900 0.00 15.20 0.17 8,779.311.000000

Base 23.143900 0.00 15.20 0.17 8,779.31

15 Feb 2011 18 Feb 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.

19,650.000 NHHO Local 22.407100 0.00 393.00 8.46 439,898.061.000000

Base 22.407100 0.00 393.00 8.46 439,898.06

783859101 Total

408.20 8.630.0020,030.000 Local 448,677.37

Base 0.00 408.20 8.63 448,677.37
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COMMON STOCK USD.0178388J106 02 Feb 2011 07 Feb 2011 USD/DTC 0.02LOOP CAPITAL MARKETSSBA COMMUNICATIONS CORP CL A

1,100.000 NHDZ Local 42.368500 0.00 22.00 0.90 46,582.451.000000

Base 42.368500 0.00 22.00 0.90 46,582.45

REIT USD.0178440X101 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSSL GREEN REALTY CORP

800.000 NHHY Local 70.556300 0.00 12.00 1.09 56,431.951.000000

Base 70.556300 0.00 12.00 1.09 56,431.95

COMMON STOCK USD.278442P106 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSSLM CORP

4,950.000 NHHY Local 14.349200 0.00 74.25 1.37 70,952.921.000000

Base 14.349200 0.00 74.25 1.37 70,952.92

28 Feb 2011 03 Mar 2011 USD/DTC 0.04LOOP CAPITAL MARKETS

35,099.000 NHEZ Local 14.810700 0.00 1,403.96 9.99 518,426.811.000000

Base 14.810700 0.00 1,403.96 9.99 518,426.81

01 Mar 2011 04 Mar 2011 USD/DTC 0.04LOOP CAPITAL MARKETS

18,081.000 NHEZ Local 14.486400 0.00 723.24 5.03 261,200.331.000000

Base 14.486400 0.00 723.24 5.03 261,200.33

78442P106 Total

2,201.45 16.390.0058,130.000 Local 850,580.06

Base 0.00 2,201.45 16.39 850,580.06

COMMON STOCK USD10.784635104 14 Feb 2011 17 Feb 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCSPX CORP

903.000 NHIB Local 86.138700 0.00 9.03 1.50 77,772.721.000000

Base 86.138700 0.00 9.03 1.50 77,772.72

24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

410.000 NHHY Local 77.818800 0.00 6.15 0.62 31,898.941.000000

Base 77.818800 0.00 6.15 0.62 31,898.94
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784635104 Total

15.18 2.120.001,313.000 Local 109,671.66

Base 0.00 15.18 2.12 109,671.66

COMMON STOCK USD.01786514208 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSSAFEWAY INC

3,960.000 NHHY Local 21.879600 0.00 59.40 1.67 86,582.151.000000

Base 21.879600 0.00 59.40 1.67 86,582.15

COMMON STOCK NPV790148100 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSST JOE CO/THE

810.000 NHHY Local 27.596700 0.00 12.15 0.43 22,340.751.000000

Base 27.596700 0.00 12.15 0.43 22,340.75

COMMON STOCK USD.1790849103 04 Jan 2011 04 Jan 2011 USD/DTCSALE OF FRACTIONAL SST JUDE MEDICAL INC

0.200 NHEF Local 34.400000 0.00 0.00 0.00 6.881.000000

Base 34.400000 0.00 0.00 0.00 6.88

23 Feb 2011 28 Feb 2011 USD/DTC 0.02STATE STREET GLOBAL MARKETS, LLC

41,580.000 NHEL Local 46.780000 0.00 831.60 37.35 1,944,243.451.000000

Base 46.780000 0.00 831.60 37.35 1,944,243.45

24 Feb 2011 01 Mar 2011 USD/DTC 0.02STATE STREET GLOBAL MARKETS, LLC

3,229.000 NHEF Local 46.890000 0.00 64.58 2.91 151,340.321.000000

Base 46.890000 0.00 64.58 2.91 151,340.32

790849103 Total

896.18 40.260.0044,809.200 Local 2,095,590.65

Base 0.00 896.18 40.26 2,095,590.65

COMMON STOCK795435106 24 Feb 2011 01 Mar 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INCSALIX PHARMACEUTICALS LTD

8,530.000 NHHO Local 32.009300 0.00 255.90 5.25 272,778.181.000000

Base 32.009300 0.00 255.90 5.25 272,778.18
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25 Feb 2011 02 Mar 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

8,020.000 NHHO Local 33.213800 0.00 240.60 5.12 266,128.961.000000

Base 33.213800 0.00 240.60 5.12 266,128.96

795435106 Total

496.50 10.370.0016,550.000 Local 538,907.14

Base 0.00 496.50 10.37 538,907.14

COMMON STOCK USD.01803111103 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSSARA LEE CORP

1,930.000 NHHY Local 17.140000 0.00 28.95 0.64 33,050.611.000000

Base 17.140000 0.00 28.95 0.64 33,050.61

COMMON STOCK NPV80589M102 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSSCANA CORP

1,150.000 NHHY Local 40.137800 0.00 17.25 0.89 46,140.331.000000

Base 40.137800 0.00 17.25 0.89 46,140.33

COMMON STOCK USD1.806882106 23 Feb 2011 28 Feb 2011 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITHSCHNITZER STEEL INDS INC A

2,270.000 NHHO Local 61.642300 0.00 90.80 2.69 139,834.531.000000

Base 61.642300 0.00 90.80 2.69 139,834.53

COMMON STOCK USD.01807066105 18 Feb 2011 24 Feb 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)SCHOLASTIC CORP

710.000 NHHZ Local 30.605400 0.00 10.65 0.42 21,718.761.000000

Base 30.605400 0.00 10.65 0.42 21,718.76

COMMON STOCK USD.01811065101 02 Feb 2011 07 Feb 2011 USD/DTC 0.02LOOP CAPITAL MARKETSSCRIPPS NETWORKS INTER CL A

500.000 NHDZ Local 46.750000 0.00 10.00 0.45 23,364.551.000000

Base 46.750000 0.00 10.00 0.45 23,364.55

COMMON STOCK USD.01811904101 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSSEACOR HOLDINGS INC

330.000 NHHY Local 94.694800 0.00 4.95 0.60 31,243.731.000000

Base 94.694800 0.00 4.95 0.60 31,243.73
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COMMON STOCK USD.0181201R107 22 Mar 2011 25 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.SEAHAWK DRILLING INC

1,540.000 NHHZ Local 6.098800 0.00 23.10 0.19 9,368.861.000000

Base 6.098800 0.00 23.10 0.19 9,368.86

COMMON STOCK USD.181211K100 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSSEALED AIR CORP

2,770.000 NHHY Local 27.210300 0.00 41.55 1.45 75,329.531.000000

Base 27.210300 0.00 41.55 1.45 75,329.53

COMMON STOCK USD.01812350106 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSSEARS HOLDINGS CORP

460.000 NHHY Local 82.508700 0.00 6.90 0.73 37,946.371.000000

Base 82.508700 0.00 6.90 0.73 37,946.37

COMMON STOCK USD2.816300107 18 Feb 2011 24 Feb 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)SELECTIVE INSURANCE GROUP

240.000 NHHZ Local 18.644300 0.00 3.60 0.09 4,470.941.000000

Base 18.644300 0.00 3.60 0.09 4,470.94

COMMON STOCK NPV816851109 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSSEMPRA ENERGY

2,720.000 NHHY Local 52.913300 0.00 40.80 2.77 143,880.611.000000

Base 52.913300 0.00 40.80 2.77 143,880.61

REIT USD.0181721M109 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSSENIOR HOUSING PROP TRUST

1,590.000 NHHY Local 23.075200 0.00 23.85 0.71 36,665.011.000000

Base 23.075200 0.00 23.85 0.71 36,665.01

COMMON STOCK USD.181725T100 18 Feb 2011 24 Feb 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)SENSIENT TECHNOLOGIES CORP

130.000 NHHZ Local 33.690000 0.00 1.95 0.09 4,377.661.000000

Base 33.690000 0.00 1.95 0.09 4,377.66

COMMON STOCK USD1.817565104 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSSERVICE CORP INTERNATIONAL

2,590.000 NHHY Local 10.441700 0.00 38.85 0.52 27,004.631.000000

Base 10.441700 0.00 38.85 0.52 27,004.63
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COMMON STOCK USD1.824348106 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSSHERWIN WILLIAMS CO/THE

360.000 NHHY Local 81.445000 0.00 5.40 0.57 29,314.231.000000

Base 81.445000 0.00 5.40 0.57 29,314.23

ADR826197501 01 Mar 2011 04 Mar 2011 USD/DTC 0.02MR BEAL &COMPANYSIEMENS AG SPONS ADR

100.000 NHEY Local 131.975600 0.00 2.00 0.26 13,195.301.000000

Base 131.975600 0.00 2.00 0.26 13,195.30

COMMON STOCK USD.0182669G104 05 Jan 2011 10 Jan 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCSIGNATURE BANK

1,236.000 NHIB Local 50.770200 0.00 12.36 1.07 62,738.541.000000

Base 50.770200 0.00 12.36 1.07 62,738.54

06 Jan 2011 11 Jan 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,612.000 NHIB Local 49.398100 0.00 16.12 1.35 79,612.271.000000

Base 49.398100 0.00 16.12 1.35 79,612.27

14 Jan 2011 20 Jan 2011 USD/DTC 0.04PULSE TRADING LLC

1,628.000 NHIB Local 50.348400 0.00 65.12 1.39 81,900.691.000000

Base 50.348400 0.00 65.12 1.39 81,900.69

18 Jan 2011 21 Jan 2011 USD/DTC 0.04PULSE TRADING LLC

2,506.000 NHIB Local 50.443800 0.00 100.24 2.43 126,309.491.000000

Base 50.443800 0.00 100.24 2.43 126,309.49

20 Jan 2011 25 Jan 2011 USD/DTC 0.04PULSE TRADING LLC

256.000 NHIB Local 49.755900 0.00 10.24 0.25 12,727.021.000000

Base 49.755900 0.00 10.24 0.25 12,727.02

30 Mar 2011 OPEN USD/DTC 0.03BLAYLOCK + CO INC

1,794.000 NHEX Local 55.549400 0.00 53.82 1.92 99,599.881.000000

Base 55.549400 0.00 53.82 1.92 99,599.88
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31 Mar 2011 OPEN USD/DTC 0.03BLAYLOCK + CO INC

1,640.000 NHEX Local 56.454100 0.00 49.20 1.78 92,533.741.000000

Base 56.454100 0.00 49.20 1.78 92,533.74

82669G104 Total

307.10 10.190.0010,672.000 Local 555,421.63

Base 0.00 307.10 10.19 555,421.63

COMMON STOCK826919102 02 Feb 2011 07 Feb 2011 USD/DTC 0.02LOOP CAPITAL MARKETSSILICON LABORATORIES INC

3,100.000 NHDZ Local 45.114600 0.00 62.00 2.69 139,790.571.000000

Base 45.114600 0.00 62.00 2.69 139,790.57

COMMON STOCK USD.01827048109 03 Mar 2011 08 Mar 2011 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITHSILGAN HOLDINGS INC

1,540.000 NHHO Local 37.155200 0.00 61.60 1.10 57,156.311.000000

Base 37.155200 0.00 61.60 1.10 57,156.31

04 Mar 2011 09 Mar 2011 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITH

1,870.000 NHHO Local 36.242300 0.00 74.80 1.31 67,696.991.000000

Base 36.242300 0.00 74.80 1.31 67,696.99

07 Mar 2011 10 Mar 2011 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITH

5,700.000 NHHO Local 36.035800 0.00 228.00 3.95 205,172.111.000000

Base 36.035800 0.00 228.00 3.95 205,172.11

07 Mar 2011 10 Mar 2011 USD/DTC 0.02JONESTRADING INSTITUTIONAL SERVICES

5,750.000 NHHO Local 36.000000 0.00 115.00 3.98 206,881.021.000000

Base 36.000000 0.00 115.00 3.98 206,881.02

827048109 Total

479.40 10.340.0014,860.000 Local 536,906.43

Base 0.00 479.40 10.34 536,906.43
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REIT USD.0001828806109 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSSIMON PROPERTY GROUP INC

1,203.000 NHHY Local 104.779500 0.00 18.05 2.43 126,029.261.000000

Base 104.779500 0.00 18.05 2.43 126,029.26

COMMON STOCK USD.2583088M102 04 Mar 2011 09 Mar 2011 USD/DTC 0.03STIFEL NICOLAUS + CO INCSKYWORKS SOLUTIONS INC

5,710.000 NHDU Local 34.865000 0.00 171.30 3.83 198,904.021.000000

Base 34.865000 0.00 171.30 3.83 198,904.02

04 Mar 2011 09 Mar 2011 USD/DTC 0.02LIQUIDNETINC

6,190.000 NHDU Local 35.346100 0.00 109.56 4.21 218,678.591.000000

Base 35.346100 0.00 109.56 4.21 218,678.59

04 Mar 2011 09 Mar 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

17,530.000 NHDU Local 35.035400 0.00 87.65 11.80 614,071.111.000000

Base 35.035400 0.00 87.65 11.80 614,071.11

83088M102 Total

368.51 19.840.0029,430.000 Local 1,031,653.72

Base 0.00 368.51 19.84 1,031,653.72

COMMON STOCK USD.5832248108 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSSMITHFIELD FOODS INC

1,400.000 NHHY Local 21.976500 0.00 21.00 0.60 30,745.501.000000

Base 21.976500 0.00 21.00 0.60 30,745.50

COMMON STOCK NPV832696405 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSJM SMUCKER CO/THE

1,220.000 NHHY Local 67.720000 0.00 18.30 1.59 82,598.511.000000

Base 67.720000 0.00 18.30 1.59 82,598.51

01 Mar 2011 04 Mar 2011 USD/DTC 0.02MR BEAL &COMPANY

450.000 NHEY Local 68.139700 0.00 9.00 0.59 30,653.281.000000

Base 68.139700 0.00 9.00 0.59 30,653.28
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832696405 Total

27.30 2.180.001,670.000 Local 113,251.79

Base 0.00 27.30 2.18 113,251.79

COMMON STOCK USD1.833034101 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSSNAP ON INC

590.000 NHHY Local 55.533300 0.00 8.85 0.63 32,755.171.000000

Base 55.533300 0.00 8.85 0.63 32,755.17

COMMON STOCK USD.0183413U100 14 Jan 2011 14 Jan 2011 USD/DTCSALE OF FRACTIONAL SSOLAR CAPITAL LTD

0.872 NHHZ Local 21.605504 0.00 0.00 0.00 18.841.000000

Base 21.605504 0.00 0.00 0.00 18.84

COMMON STOCK USD.0183421A104 02 Feb 2011 07 Feb 2011 USD/DTC 0.02LOOP CAPITAL MARKETSSOLERA HOLDINGS INC

1,000.000 NHDZ Local 52.435200 0.00 20.00 1.01 52,414.191.000000

Base 52.435200 0.00 20.00 1.01 52,414.19

COMMON STOCK NPV835460106 18 Feb 2011 01 Mar 2011 USD/DTC11 MERGERSONIC SOLUTIONS

1,398.000 NHHZ Local 14.363998 0.00 0.00 0.00 20,080.871.000000

Base 14.363998 0.00 0.00 0.00 20,080.87

COMMON STOCK NPV835495102 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSSONOCO PRODUCTS CO

1,020.000 NHHY Local 35.206500 0.00 15.30 0.69 35,894.641.000000

Base 35.206500 0.00 15.30 0.69 35,894.64

COMMON STOCK USD.01835898107 10 Jan 2011 13 Jan 2011 USD/DTC 0.03STATE STREET GLOBAL MARKETSSOTHEBY S

5,110.000 NHEN Local 44.340100 0.00 153.30 3.83 226,420.781.000000

Base 44.340100 0.00 153.30 3.83 226,420.78

COMMON STOCK USD5.842587107 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSSOUTHERN CO

9,830.000 NHHY Local 37.810200 0.00 147.45 7.14 371,519.681.000000

Base 37.810200 0.00 147.45 7.14 371,519.68
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COMMON STOCK USD1.844030106 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSSOUTHERN UNION CO

1,260.000 NHHY Local 27.169500 0.00 18.90 0.66 34,214.011.000000

Base 27.169500 0.00 18.90 0.66 34,214.01

03 Mar 2011 08 Mar 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

2,500.000 NHDF Local 28.856500 0.00 12.50 1.39 72,127.361.000000

Base 28.856500 0.00 12.50 1.39 72,127.36

04 Mar 2011 09 Mar 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

3,200.000 NHDF Local 28.496800 0.00 16.00 1.75 91,172.011.000000

Base 28.496800 0.00 16.00 1.75 91,172.01

04 Mar 2011 09 Mar 2011 USD/DTC 0.02LIQUIDNETINC

900.000 NHDF Local 28.476300 0.00 13.50 0.50 25,614.671.000000

Base 28.476300 0.00 13.50 0.50 25,614.67

07 Mar 2011 10 Mar 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

1,100.000 NHDF Local 28.453800 0.00 5.50 0.60 31,293.081.000000

Base 28.453800 0.00 5.50 0.60 31,293.08

08 Mar 2011 11 Mar 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

1,100.000 NHDF Local 28.440100 0.00 5.50 0.60 31,278.011.000000

Base 28.440100 0.00 5.50 0.60 31,278.01

09 Mar 2011 14 Mar 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

600.000 NHDF Local 28.133000 0.00 3.00 0.32 16,876.481.000000

Base 28.133000 0.00 3.00 0.32 16,876.48

10 Mar 2011 15 Mar 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

700.000 NHDF Local 27.577600 0.00 3.50 0.37 19,300.451.000000

Base 27.577600 0.00 3.50 0.37 19,300.45

11 Mar 2011 16 Mar 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

1,600.000 NHDF Local 27.461100 0.00 8.00 0.84 43,928.921.000000

Base 27.461100 0.00 8.00 0.84 43,928.92
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14 Mar 2011 17 Mar 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

2,100.000 NHDF Local 27.876600 0.00 10.50 1.12 58,529.241.000000

Base 27.876600 0.00 10.50 1.12 58,529.24

15 Mar 2011 18 Mar 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

2,100.000 NHDF Local 27.306700 0.00 10.50 1.10 57,332.471.000000

Base 27.306700 0.00 10.50 1.10 57,332.47

16 Mar 2011 21 Mar 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

600.000 NHDF Local 27.522200 0.00 3.00 0.32 16,510.001.000000

Base 27.522200 0.00 3.00 0.32 16,510.00

17 Mar 2011 22 Mar 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

400.000 NHDF Local 27.577000 0.00 2.00 0.21 11,028.591.000000

Base 27.577000 0.00 2.00 0.21 11,028.59

18 Mar 2011 23 Mar 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

400.000 NHDF Local 27.572400 0.00 2.00 0.21 11,026.751.000000

Base 27.572400 0.00 2.00 0.21 11,026.75

21 Mar 2011 24 Mar 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

1,900.000 NHDF Local 28.348400 0.00 9.50 1.03 53,851.431.000000

Base 28.348400 0.00 9.50 1.03 53,851.43

21 Mar 2011 24 Mar 2011 USD/DTC 0.01PIPELINE TRADING SYSTEMS LLC

600.000 NHDF Local 28.400000 0.00 6.00 0.33 17,033.671.000000

Base 28.400000 0.00 6.00 0.33 17,033.67

22 Mar 2011 25 Mar 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

200.000 NHDF Local 28.417200 0.00 1.00 0.11 5,682.331.000000

Base 28.417200 0.00 1.00 0.11 5,682.33

24 Mar 2011 29 Mar 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

1,300.000 NHDF Local 28.082200 0.00 6.50 0.70 36,499.661.000000

Base 28.082200 0.00 6.50 0.70 36,499.66
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24 Mar 2011 29 Mar 2011 USD/DTC 0.02LIQUIDNETINC

3,000.000 NHDF Local 28.022100 0.00 45.00 1.62 84,019.681.000000

Base 28.022100 0.00 45.00 1.62 84,019.68

25 Mar 2011 30 Mar 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

1,400.000 NHDF Local 28.600600 0.00 7.00 0.77 40,033.071.000000

Base 28.600600 0.00 7.00 0.77 40,033.07

28 Mar 2011 31 Mar 2011 USD/DTC 0.01FOX RIVEREXECUTION TECHNOLOGY, LLC

500.000 NHDF Local 28.475800 0.00 3.50 0.28 14,234.121.000000

Base 28.475800 0.00 3.50 0.28 14,234.12

29 Mar 2011 OPEN USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

1,100.000 NHDF Local 28.184500 0.00 5.50 0.60 30,996.851.000000

Base 28.184500 0.00 5.50 0.60 30,996.85

30 Mar 2011 OPEN USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

800.000 NHDF Local 28.513100 0.00 4.00 0.44 22,806.041.000000

Base 28.513100 0.00 4.00 0.44 22,806.04

31 Mar 2011 OPEN USD/DTC 0.01FOX RIVEREXECUTION TECHNOLOGY, LLC

1,400.000 NHDF Local 28.718200 0.00 9.80 0.78 40,194.901.000000

Base 28.718200 0.00 9.80 0.78 40,194.90

844030106 Total

212.20 16.650.0030,760.000 Local 865,583.79

Base 0.00 212.20 16.65 865,583.79

COMMON STOCK USD1.844741108 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSSOUTHWEST AIRLINES CO

6,570.000 NHHY Local 11.631700 0.00 98.55 1.47 76,320.251.000000

Base 11.631700 0.00 98.55 1.47 76,320.25
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COMMON STOCK USD.01845467109 02 Feb 2011 07 Feb 2011 USD/DTC 0.02LOOP CAPITAL MARKETSSOUTHWESTERN ENERGY CO

800.000 NHDZ Local 39.032000 0.00 16.00 0.60 31,209.001.000000

Base 39.032000 0.00 16.00 0.60 31,209.00

04 Mar 2011 09 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,170.000 NHDM Local 37.372600 0.00 17.55 0.84 43,707.551.000000

Base 37.372600 0.00 17.55 0.84 43,707.55

845467109 Total

33.55 1.440.001,970.000 Local 74,916.55

Base 0.00 33.55 1.44 74,916.55

COMMON STOCK847560109 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSSPECTRA ENERGY CORP

7,700.000 NHHY Local 25.962300 0.00 115.50 3.84 199,790.371.000000

Base 25.962300 0.00 115.50 3.84 199,790.37

04 Mar 2011 09 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,970.000 NHDM Local 26.833400 0.00 29.55 1.02 52,831.231.000000

Base 26.833400 0.00 29.55 1.02 52,831.23

847560109 Total

145.05 4.860.009,670.000 Local 252,621.60

Base 0.00 145.05 4.86 252,621.60

COMMON STOCK USD2.852061100 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSSPRINT NEXTEL CORP

32,370.000 NHHY Local 4.154100 0.00 485.55 2.59 133,980.081.000000

Base 4.154100 0.00 485.55 2.59 133,980.08

COMMON STOCK NPV852891100 28 Jan 2011 02 Feb 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLCSTANCORP FINANCIAL GROUP

13,930.000 NHHO Local 45.118600 0.00 557.20 12.07 627,932.831.000000

Base 45.118600 0.00 557.20 12.07 627,932.83
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24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

570.000 NHHY Local 45.023700 0.00 8.55 0.50 25,654.461.000000

Base 45.023700 0.00 8.55 0.50 25,654.46

852891100 Total

565.75 12.570.0014,500.000 Local 653,587.29

Base 0.00 565.75 12.57 653,587.29

85299E993 28 Mar 2011 USD/BOSSTOCK DISTRIBUTIONSPROUT CAPITAL IX LP

67,257.510 NHEL Local 6.224780 0.00 0.00 0.00 418,663.221.000000

Base 6.224780 0.00 0.00 0.00 418,663.22

28 Mar 2011 CANCEL USD/BOSSTOCK DISTRIBUTION

-67,257.510 NHEL Local 6.224780 0.00 0.00 0.00 -418,663.221.000000

Base 6.224780 0.00 0.00 0.00 -418,663.22

28 Mar 2011 USD/BOSSTOCK DISTRIBUTION

8,522.670 NHEL Local 8.164656 0.00 0.00 0.00 69,584.671.000000

Base 8.164656 0.00 0.00 0.00 69,584.67

28 Mar 2011 CANCEL USD/BOSSTOCK DISTRIBUTION

-8,522.670 NHEL Local 8.164656 0.00 0.00 0.00 -69,584.671.000000

Base 8.164656 0.00 0.00 0.00 -69,584.67

01 Mar 2011 USD/BOSSTOCK DISTRIBUTION

67,257.510 NHEL Local 6.224780 0.00 0.00 0.00 418,663.221.000000

Base 6.224780 0.00 0.00 0.00 418,663.22

01 Mar 2011 CANCEL USD/BOSSTOCK DISTRIBUTION

-67,257.510 NHEL Local 6.224780 0.00 0.00 0.00 -418,663.221.000000

Base 6.224780 0.00 0.00 0.00 -418,663.22
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01 Mar 2011 USD/BOSSTOCK DISTRIBUTION

8,522.670 NHEL Local 8.164656 0.00 0.00 0.00 69,584.671.000000

Base 8.164656 0.00 0.00 0.00 69,584.67

01 Mar 2011 CANCEL USD/BOSSTOCK DISTRIBUTION

-8,522.670 NHEL Local 8.164656 0.00 0.00 0.00 -69,584.671.000000

Base 8.164656 0.00 0.00 0.00 -69,584.67

29 Mar 2011 29 Mar 2011 USD/BOSAUTREPAT-DISTRIBUTION

398,830.000 NHEL Local 1.000000 0.00 0.00 0.00 398,830.001.000000

Base 1.000000 0.00 0.00 0.00 398,830.00

85299E993 Total

0.00 0.000.00398,830.000 Local 398,830.00

Base 0.00 0.00 0.00 398,830.00

COMMON STOCK USD.1853626109 10 Jan 2011 13 Jan 2011 USD/DTC 0.02LIQUIDNETINCSTANDARD MICROSYSTEMS CORP

12,804.000 NHDU Local 26.977400 0.00 211.27 5.84 345,201.521.000000

Base 26.977400 0.00 211.27 5.84 345,201.52

11 Jan 2011 14 Jan 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

2,995.000 NHDU Local 25.667000 0.00 14.98 1.30 76,856.391.000000

Base 25.667000 0.00 14.98 1.30 76,856.39

12 Jan 2011 18 Jan 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

1,418.000 NHDU Local 25.850400 0.00 7.09 0.62 36,648.161.000000

Base 25.850400 0.00 7.09 0.62 36,648.16

14 Jan 2011 20 Jan 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

2,600.000 NHDU Local 25.522000 0.00 13.00 1.13 66,343.071.000000

Base 25.522000 0.00 13.00 1.13 66,343.07
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18 Jan 2011 21 Jan 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

852.000 NHDU Local 25.115000 0.00 4.26 0.42 21,393.301.000000

Base 25.115000 0.00 4.26 0.42 21,393.30

19 Jan 2011 24 Jan 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

2,100.000 NHDU Local 24.429600 0.00 10.50 0.99 51,290.671.000000

Base 24.429600 0.00 10.50 0.99 51,290.67

28 Feb 2011 03 Mar 2011 USD/DTC 0.02LIQUIDNETINC

2,850.000 NHDU Local 26.639000 0.00 47.03 1.46 75,872.661.000000

Base 26.639000 0.00 47.03 1.46 75,872.66

28 Feb 2011 03 Mar 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

5,710.000 NHDU Local 26.636300 0.00 28.55 2.93 152,061.791.000000

Base 26.636300 0.00 28.55 2.93 152,061.79

01 Mar 2011 04 Mar 2011 USD/DTC 0.02LIQUIDNETINC

2,070.000 NHDU Local 26.050700 0.00 36.64 1.04 53,887.271.000000

Base 26.050700 0.00 36.64 1.04 53,887.27

01 Mar 2011 04 Mar 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

2,360.000 NHDU Local 26.014100 0.00 11.80 1.18 61,380.301.000000

Base 26.014100 0.00 11.80 1.18 61,380.30

02 Mar 2011 07 Mar 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

4,908.000 NHDU Local 25.820100 0.00 24.54 2.44 126,698.071.000000

Base 25.820100 0.00 24.54 2.44 126,698.07

03 Mar 2011 08 Mar 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

3,454.000 NHDU Local 25.901400 0.00 17.27 1.72 89,444.451.000000

Base 25.901400 0.00 17.27 1.72 89,444.45

853626109 Total

426.93 21.070.0044,121.000 Local 1,157,077.65

Base 0.00 426.93 21.07 1,157,077.65
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COMMON STOCK USD2.5854502101 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSSTANLEY BLACK + DECKER INC

2,050.000 NHHY Local 73.492700 0.00 30.75 2.90 150,626.391.000000

Base 73.492700 0.00 30.75 2.90 150,626.39

COMMON STOCK855244109 14 Mar 2011 17 Mar 2011 USD/DTC 0.05LOOP CAPITAL MARKETSSTARBUCKS CORP

20,500.000 NHDJ Local 35.722200 0.00 1,025.00 14.06 731,266.041.000000

Base 35.722200 0.00 1,025.00 14.06 731,266.04

COMMON STOCK USD.0185590A401 04 Mar 2011 09 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.STARWOOD HOTELS + RESORTS

840.000 NHDM Local 58.844100 0.00 12.60 0.95 49,415.491.000000

Base 58.844100 0.00 12.60 0.95 49,415.49

8559929B1 21 Jan 2011 21 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTSTARK INVESTMENTS

57,804.860 NHHG Local 1.000000 0.00 0.00 0.00 57,804.861.000000

Base 1.000000 0.00 0.00 0.00 57,804.86

28 Feb 2011 28 Feb 2011 USD/BOSSTATE STREET BANK AND TRUST

21,171.800 NHHG Local 1.000000 0.00 0.00 0.00 21,171.801.000000

Base 1.000000 0.00 0.00 0.00 21,171.80

8559929B1 Total

0.00 0.000.0078,976.660 Local 78,976.66

Base 0.00 0.00 0.00 78,976.66

COMMON STOCK USD1.857477103 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSSTATE STREET CORP

5,440.000 NHHY Local 43.988600 0.00 81.60 4.60 239,211.781.000000

Base 43.988600 0.00 81.60 4.60 239,211.78

COMMON STOCK858119100 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSSTEEL DYNAMICS INC

2,200.000 NHHY Local 18.465900 0.00 33.00 0.78 40,591.201.000000

Base 18.465900 0.00 33.00 0.78 40,591.20
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FUND858145915 18 Mar 2011 18 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTSTEEL PARTNERS JAPAN STRATEGIC

46,878.270 NHHG Local 1.000000 0.00 0.00 0.00 46,878.271.000000

Base 1.000000 0.00 0.00 0.00 46,878.27

COMMON STOCK USD.01858912108 24 Jan 2011 27 Jan 2011 USD/DTC 0.02LIQUIDNETINCSTERICYCLE INC

9,498.000 NHDZ Local 80.144400 0.00 189.96 14.62 761,006.931.000000

Base 80.144400 0.00 189.96 14.62 761,006.93

25 Jan 2011 28 Jan 2011 USD/DTC 0.02LIQUIDNETINC

3,865.000 NHDZ Local 79.660900 0.00 77.30 5.92 307,806.161.000000

Base 79.660900 0.00 77.30 5.92 307,806.16

26 Jan 2011 31 Jan 2011 USD/DTC 0.02LIQUIDNETINC

5,063.000 NHDZ Local 79.829400 0.00 101.26 7.77 404,067.221.000000

Base 79.829400 0.00 101.26 7.77 404,067.22

27 Jan 2011 01 Feb 2011 USD/DTC 0.02LIQUIDNETINC

22,450.000 NHDZ Local 79.177900 0.00 449.00 34.13 1,777,060.731.000000

Base 79.177900 0.00 449.00 34.13 1,777,060.73

28 Jan 2011 02 Feb 2011 USD/DTC 0.02LIQUIDNETINC

8,700.000 NHDZ Local 79.508400 0.00 174.00 13.29 691,535.791.000000

Base 79.508400 0.00 174.00 13.29 691,535.79

31 Jan 2011 03 Feb 2011 USD/DTC 0.02LIQUIDNETINC

27,000.000 NHDZ Local 78.459800 0.00 540.00 40.68 2,117,833.921.000000

Base 78.459800 0.00 540.00 40.68 2,117,833.92

01 Feb 2011 04 Feb 2011 USD/DTC 0.02LIQUIDNETINC

23,424.000 NHDZ Local 79.348100 0.00 468.48 35.69 1,858,145.721.000000

Base 79.348100 0.00 468.48 35.69 1,858,145.72

858912108 Total

2,000.00 152.100.00100,000.000 Local 7,917,456.47

Base 0.00 2,000.00 152.10 7,917,456.47
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COMMON STOCK USD.01863236105 01 Mar 2011 04 Mar 2011 USD/DTC 0.01MORGAN STANLEY CO INCORPORATEDSTRAYER EDUCATION INC

600.000 NHDU Local 136.768400 0.00 3.00 1.58 82,056.461.000000

Base 136.768400 0.00 3.00 1.58 82,056.46

02 Mar 2011 07 Mar 2011 USD/DTC 0.02LIQUIDNETINC

1,996.000 NHDU Local 136.690000 0.00 35.33 5.24 272,792.671.000000

Base 136.690000 0.00 35.33 5.24 272,792.67

02 Mar 2011 07 Mar 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

2,016.000 NHDU Local 141.862300 0.00 10.08 5.50 285,978.821.000000

Base 141.862300 0.00 10.08 5.50 285,978.82

863236105 Total

48.41 12.320.004,612.000 Local 640,827.95

Base 0.00 48.41 12.32 640,827.95

COMMON STOCK USD.1863667101 01 Mar 2011 04 Mar 2011 USD/DTC 0.02MR BEAL &COMPANYSTRYKER CORP

450.000 NHEY Local 62.790400 0.00 9.00 0.55 28,246.131.000000

Base 62.790400 0.00 9.00 0.55 28,246.13

COMMON STOCK USD.01863902102 03 Jan 2011 03 Jan 2011 USD/DTCMERGERSTUDENT LOAN CORP

580.000 NHHZ Local 30.000000 0.00 0.00 0.00 17,400.001.000000

Base 30.000000 0.00 0.00 0.00 17,400.00

865991947 10 Jan 2011 10 Jan 2011 USD/BOSAUTREPAT-DISTRIBUTIONSUMMIT VENTURES VI A

4,508,238.000 NHEL Local 1.000000 0.00 0.00 0.00 4,508,238.001.000000

Base 1.000000 0.00 0.00 0.00 4,508,238.00

866993918 18 Mar 2011 18 Mar 2011 USD/BOSAUTREPAT-DISTRIBUTIONSUMMIT VENTURES V

53,358.000 NHEL Local 1.000000 0.00 0.00 0.00 53,358.001.000000

Base 1.000000 0.00 0.00 0.00 53,358.00
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EQUITY FUND VII A86699F960 11 Jan 2011 11 Jan 2011 USD/BOSAUTREPAT-DISTRIBUTIONSUMMIT PARTNERS PRIVAT

174,703.000 NHEL Local 1.000000 0.00 0.00 0.00 174,703.001.000000

Base 1.000000 0.00 0.00 0.00 174,703.00

COMMON STOCK USD1.86764P109 22 Feb 2011 25 Feb 2011 USD/DTC 0.02PERSHING LLCSUNOCO INC

5,000.000 NHEY Local 42.907200 0.00 100.00 4.12 214,431.881.000000

Base 42.907200 0.00 100.00 4.12 214,431.88

24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,230.000 NHHY Local 41.580000 0.00 18.45 0.99 51,123.961.000000

Base 41.580000 0.00 18.45 0.99 51,123.96

04 Mar 2011 09 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,870.000 NHDM Local 42.230700 0.00 28.05 1.52 78,941.841.000000

Base 42.230700 0.00 28.05 1.52 78,941.84

86764P109 Total

146.50 6.630.008,100.000 Local 344,497.68

Base 0.00 146.50 6.63 344,497.68

COMMON STOCK USD1.867914103 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSSUNTRUST BANKS INC

6,150.000 NHHY Local 30.045400 0.00 92.25 3.55 184,683.411.000000

Base 30.045400 0.00 92.25 3.55 184,683.41

COMMON STOCK868157108 16 Feb 2011 22 Feb 2011 USD/DTC 0.05BNY CONVERGEXSUPERIOR ENERGY SERVICES INC

2,199.000 NHIB Local 38.329300 0.00 109.95 1.62 84,174.561.000000

Base 38.329300 0.00 109.95 1.62 84,174.56

22 Feb 2011 25 Feb 2011 USD/DTC 0.04JOHNSON RICE + CO

4,723.000 NHEX Local 37.946600 0.00 188.92 3.45 179,029.421.000000

Base 37.946600 0.00 188.92 3.45 179,029.42
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24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

740.000 NHHY Local 35.858200 0.00 11.10 0.51 26,523.461.000000

Base 35.858200 0.00 11.10 0.51 26,523.46

02 Mar 2011 07 Mar 2011 USD/DTC 0.04STEPHENS,INC.

1,010.000 NHHO Local 36.381400 0.00 40.40 0.71 36,704.101.000000

Base 36.381400 0.00 40.40 0.71 36,704.10

15 Mar 2011 18 Mar 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.

3,820.000 NHHO Local 35.052400 0.00 152.80 2.58 133,744.791.000000

Base 35.052400 0.00 152.80 2.58 133,744.79

868157108 Total

503.17 8.870.0012,492.000 Local 460,176.33

Base 0.00 503.17 8.87 460,176.33

COMMON STOCK USD.01868447103 31 Jan 2011 03 Feb 2011 USD/DTC 0.03JPMORGAN SECURITIES INCSUPERMEDIA INC

4,111.000 NHHM Local 7.123400 0.00 123.33 0.57 29,160.401.000000

Base 7.123400 0.00 123.33 0.57 29,160.40

COMMON STOCK USD1.868536103 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSSUPERVALU INC

3,040.000 NHHY Local 8.435800 0.00 45.60 0.50 25,598.731.000000

Base 8.435800 0.00 45.60 0.50 25,598.73

COMMON STOCK USD.01871503108 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSSYMANTEC CORP

9,010.000 NHHY Local 17.717400 0.00 135.15 3.07 159,495.551.000000

Base 17.717400 0.00 135.15 3.07 159,495.55

COMMON STOCK87157D109 13 Jan 2011 19 Jan 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)SYNAPTICS INC

19,760.000 NHDU Local 30.928800 0.00 395.20 10.33 610,747.561.000000

Base 30.928800 0.00 395.20 10.33 610,747.56
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COMMON STOCK USD.01871607107 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSSYNOPSYS INC

1,430.000 NHHY Local 27.380500 0.00 21.45 0.76 39,131.911.000000

Base 27.380500 0.00 21.45 0.76 39,131.91

COMMON STOCK USD1.87161C105 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSSYNOVUS FINANCIAL CORP

9,940.000 NHHY Local 2.522500 0.00 149.10 0.49 24,924.061.000000

Base 2.522500 0.00 149.10 0.49 24,924.06

COMMON STOCK USD.01872275102 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSTCF FINANCIAL CORP

1,560.000 NHHY Local 16.097800 0.00 23.40 0.49 25,088.681.000000

Base 16.097800 0.00 23.40 0.49 25,088.68

COMMON STOCK USD.0187236Y108 02 Feb 2011 07 Feb 2011 USD/DTC 0.02LOOP CAPITAL MARKETSTD AMERITRADE HOLDING CORP

200.000 NHDZ Local 20.640000 0.00 4.00 0.08 4,123.921.000000

Base 20.640000 0.00 4.00 0.08 4,123.92

COMMON STOCK USD1.872375100 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSTECO ENERGY INC

2,170.000 NHHY Local 17.700400 0.00 32.55 0.74 38,376.581.000000

Base 17.700400 0.00 32.55 0.74 38,376.58

COMMON STOCK USD.0187244T109 14 Jan 2011 14 Jan 2011 USD/DTCSALE OF FRACTIONAL STICC CAPITAL CORP

0.440 NHHZ Local 8.931818 0.00 0.00 0.00 3.931.000000

Base 8.931818 0.00 0.00 0.00 3.93

COMMON STOCK87306E107 11 Jan 2011 11 Jan 2011 USD/DTCMERGERT 3 ENERGY SERVICES INC

1,880.000 NHHZ Local 22.352430 0.00 0.00 0.00 42,022.571.000000

Base 22.352430 0.00 0.00 0.00 42,022.57

REIT USD.01876664103 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSTAUBMAN CENTERS INC

560.000 NHHY Local 52.162900 0.00 8.40 0.57 29,202.251.000000

Base 52.162900 0.00 8.40 0.57 29,202.25
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COMMON STOCK878237106 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSTECH DATA CORP

900.000 NHHY Local 49.035600 0.00 13.50 0.85 44,117.691.000000

Base 49.035600 0.00 13.50 0.85 44,117.69

LIMITED PARTNERSHIP87899P931 20 Jan 2011 20 Jan 2011 USD/BOSAUTREPAT-DISTRIBUTIONTCW SHARED OPP FUND V

469,857.000 NHEL Local 1.000000 0.00 0.00 0.00 469,857.001.000000

Base 1.000000 0.00 0.00 0.00 469,857.00

10 Mar 2011 10 Mar 2011 USD/BOSAUTREPAT-DISTRIBUTION

978,871.000 NHEL Local 1.000000 0.00 0.00 0.00 978,871.001.000000

Base 1.000000 0.00 0.00 0.00 978,871.00

87899P931 Total

0.00 0.000.001,448,728.000 Local 1,448,728.00

Base 0.00 0.00 0.00 1,448,728.00

COMMON STOCK USD1.879369106 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSTELEFLEX INC

420.000 NHHY Local 59.673800 0.00 6.30 0.49 25,056.211.000000

Base 59.673800 0.00 6.30 0.49 25,056.21

COMMON STOCK USD.01879433100 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSTELEPHONE AND DATA SYSTEMS

860.000 NHHY Local 32.328500 0.00 12.90 0.54 27,789.071.000000

Base 32.328500 0.00 12.90 0.54 27,789.07

COMMON STOCK USD.01879664100 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSTELLABS INC

4,800.000 NHHY Local 5.398400 0.00 72.00 0.50 25,839.821.000000

Base 5.398400 0.00 72.00 0.50 25,839.82

COMMON STOCK USD1.879868107 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSTEMPLE INLAND INC

1,100.000 NHHY Local 23.542700 0.00 16.50 0.50 25,879.971.000000

Base 23.542700 0.00 16.50 0.50 25,879.97
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COMMON STOCK USD.01880779103 10 Jan 2011 13 Jan 2011 USD/DTC 0.04BNY CONVERGEXTEREX CORP

19,740.000 NHHO Local 28.591200 0.00 789.60 9.54 563,591.151.000000

Base 28.591200 0.00 789.60 9.54 563,591.15

24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,110.000 NHHY Local 33.890000 0.00 16.65 0.73 37,600.521.000000

Base 33.890000 0.00 16.65 0.73 37,600.52

880779103 Total

806.25 10.270.0020,850.000 Local 601,191.67

Base 0.00 806.25 10.27 601,191.67

COMMON STOCK881609101 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSTESORO CORP

1,430.000 NHHY Local 23.588600 0.00 21.45 0.65 33,709.601.000000

Base 23.588600 0.00 21.45 0.65 33,709.60

COMMON STOCK USD.0188162G103 25 Mar 2011 30 Mar 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCTETRA TECH INC

15,387.000 NHDU Local 24.426700 0.00 76.94 7.22 375,769.471.000000

Base 24.426700 0.00 76.94 7.22 375,769.47

29 Mar 2011 OPEN USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

7,498.000 NHDU Local 24.492300 0.00 37.49 3.53 183,602.251.000000

Base 24.492300 0.00 37.49 3.53 183,602.25

30 Mar 2011 OPEN USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

2,097.000 NHDU Local 24.315000 0.00 10.49 0.98 50,977.091.000000

Base 24.315000 0.00 10.49 0.98 50,977.09

31 Mar 2011 OPEN USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

6,796.000 NHDU Local 24.623600 0.00 34.02 3.22 167,304.751.000000

Base 24.623600 0.00 34.02 3.22 167,304.75
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88162G103 Total

158.94 14.950.0031,778.000 Local 777,653.56

Base 0.00 158.94 14.95 777,653.56

COMMON STOCK USD.0188224Q107 18 Feb 2011 24 Feb 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)TEXAS CAPITAL BANCSHARES INC

180.000 NHHZ Local 24.520000 0.00 2.70 0.09 4,410.811.000000

Base 24.520000 0.00 2.70 0.09 4,410.81

COMMON STOCK USD1.882508104 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSTEXAS INSTRUMENTS INC

7,810.000 NHHY Local 35.107700 0.00 117.15 5.27 274,068.721.000000

Base 35.107700 0.00 117.15 5.27 274,068.72

04 Mar 2011 09 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,040.000 NHDM Local 36.141400 0.00 15.60 0.73 37,570.731.000000

Base 36.141400 0.00 15.60 0.73 37,570.73

882508104 Total

132.75 6.000.008,850.000 Local 311,639.45

Base 0.00 132.75 6.00 311,639.45

COMMON STOCK883203101 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSTEXTRON INC

1,350.000 NHHY Local 26.143700 0.00 20.25 0.68 35,273.071.000000

Base 26.143700 0.00 20.25 0.68 35,273.07

04 Mar 2011 09 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,240.000 NHDM Local 26.746000 0.00 33.60 1.16 59,876.281.000000

Base 26.746000 0.00 33.60 1.16 59,876.28

883203101 Total

53.85 1.840.003,590.000 Local 95,149.35

Base 0.00 53.85 1.84 95,149.35
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COMMON STOCK USD1.883556102 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSTHERMO FISHER SCIENTIFIC INC

4,450.000 NHHY Local 55.247300 0.00 66.75 4.73 245,779.011.000000

Base 55.247300 0.00 66.75 4.73 245,779.01

04 Mar 2011 09 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.

510.000 NHDM Local 56.951200 0.00 7.65 0.56 29,036.901.000000

Base 56.951200 0.00 7.65 0.56 29,036.90

883556102 Total

74.40 5.290.004,960.000 Local 274,815.91

Base 0.00 74.40 5.29 274,815.91

COMMON STOCK USD.1884315102 15 Feb 2011 18 Feb 2011 USD/DTC 0.03LOOP CAPITAL MARKETSTHOMAS + BETTS CORP

1,210.000 NHHO Local 56.916100 0.00 36.30 1.33 68,830.851.000000

Base 56.916100 0.00 36.30 1.33 68,830.85

24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

470.000 NHHY Local 54.080000 0.00 7.05 0.49 25,410.061.000000

Base 54.080000 0.00 7.05 0.49 25,410.06

10 Mar 2011 15 Mar 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

4,900.000 NHHO Local 56.791700 0.00 196.00 5.35 278,077.981.000000

Base 56.791700 0.00 196.00 5.35 278,077.98

30 Mar 2011 OPEN USD/DTC 0.03MR BEAL &COMPANY

3,124.000 NHEX Local 59.341200 0.00 93.72 3.56 185,284.631.000000

Base 59.341200 0.00 93.72 3.56 185,284.63

884315102 Total

333.07 10.730.009,704.000 Local 557,603.52

Base 0.00 333.07 10.73 557,603.52
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COMMON STOCK NPV884903105 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSTHOMSON REUTERS CORP

3,280.000 NHHY Local 39.021200 0.00 49.20 2.46 127,937.881.000000

Base 39.021200 0.00 49.20 2.46 127,937.88

COMMON STOCK NPV885175307 01 Feb 2011 04 Feb 2011 USD/DTC 0.03HEEVERS &CO. INC.THORATEC CORP

13,960.000 NHIB Local 23.038000 0.00 418.80 6.17 321,185.511.000000

Base 23.038000 0.00 418.80 6.17 321,185.51

COMMON STOCK USD.0188579Y101 06 Jan 2011 11 Jan 2011 USD/DTC 0.02GARDNER RICH & CO3M CO

2,000.000 NHEY Local 86.179100 0.00 40.00 2.91 172,315.291.000000

Base 86.179100 0.00 40.00 2.91 172,315.29

04 Mar 2011 09 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.

600.000 NHDM Local 91.630000 0.00 9.00 1.06 54,967.941.000000

Base 91.630000 0.00 9.00 1.06 54,967.94

88579Y101 Total

49.00 3.970.002,600.000 Local 227,283.23

Base 0.00 49.00 3.97 227,283.23

COMMON STOCK USD.1886423102 10 Jan 2011 13 Jan 2011 USD/DTC 0.04LOOP CAPITAL MARKETSTIDEWATER INC

42,400.000 NHDF Local 53.986600 0.00 1,696.00 38.69 2,287,297.151.000000

Base 53.986600 0.00 1,696.00 38.69 2,287,297.15

24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

530.000 NHHY Local 60.932100 0.00 7.95 0.63 32,285.431.000000

Base 60.932100 0.00 7.95 0.63 32,285.43

03 Mar 2011 08 Mar 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

2,200.000 NHDF Local 63.310000 0.00 16.50 2.68 139,262.821.000000

Base 63.310000 0.00 16.50 2.68 139,262.82
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03 Mar 2011 08 Mar 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

4,300.000 NHDF Local 62.926500 0.00 32.25 5.20 270,546.501.000000

Base 62.926500 0.00 32.25 5.20 270,546.50

08 Mar 2011 11 Mar 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

200.000 NHDF Local 61.002800 0.00 1.00 0.23 12,199.331.000000

Base 61.002800 0.00 1.00 0.23 12,199.33

09 Mar 2011 14 Mar 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

1,800.000 NHDF Local 61.290900 0.00 9.00 2.12 110,312.501.000000

Base 61.290900 0.00 9.00 2.12 110,312.50

11 Mar 2011 16 Mar 2011 USD/DTC 0.02LIQUIDNETINC

300.000 NHDF Local 60.345000 0.00 4.50 0.35 18,098.651.000000

Base 60.345000 0.00 4.50 0.35 18,098.65

11 Mar 2011 16 Mar 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,200.000 NHDF Local 60.192900 0.00 8.40 1.39 72,221.691.000000

Base 60.192900 0.00 8.40 1.39 72,221.69

14 Mar 2011 17 Mar 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

2,100.000 NHDF Local 60.137700 0.00 10.50 2.42 126,276.251.000000

Base 60.137700 0.00 10.50 2.42 126,276.25

15 Mar 2011 18 Mar 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

2,500.000 NHDF Local 59.300400 0.00 17.50 2.85 148,230.651.000000

Base 59.300400 0.00 17.50 2.85 148,230.65

16 Mar 2011 21 Mar 2011 USD/DTC 0.01FOX RIVEREXECUTION TECHNOLOGY, LLC

1,400.000 NHDF Local 58.812100 0.00 9.80 1.59 82,325.551.000000

Base 58.812100 0.00 9.80 1.59 82,325.55

17 Mar 2011 22 Mar 2011 USD/DTC 0.01FOX RIVEREXECUTION TECHNOLOGY, LLC

2,900.000 NHDF Local 58.678600 0.00 20.30 3.27 170,144.371.000000

Base 58.678600 0.00 20.30 3.27 170,144.37
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18 Mar 2011 23 Mar 2011 USD/DTC 0.01FOX RIVEREXECUTION TECHNOLOGY, LLC

200.000 NHDF Local 59.072900 0.00 1.40 0.23 11,812.951.000000

Base 59.072900 0.00 1.40 0.23 11,812.95

21 Mar 2011 24 Mar 2011 USD/DTC 0.01FOX RIVEREXECUTION TECHNOLOGY, LLC

2,900.000 NHDF Local 60.160900 0.00 20.30 3.35 174,442.961.000000

Base 60.160900 0.00 20.30 3.35 174,442.96

22 Mar 2011 25 Mar 2011 USD/DTC 0.01FOX RIVEREXECUTION TECHNOLOGY, LLC

2,900.000 NHDF Local 60.538600 0.00 20.30 3.38 175,538.261.000000

Base 60.538600 0.00 20.30 3.38 175,538.26

23 Mar 2011 28 Mar 2011 USD/DTC 0.01FOX RIVEREXECUTION TECHNOLOGY, LLC

1,200.000 NHDF Local 59.881800 0.00 8.40 1.38 71,848.381.000000

Base 59.881800 0.00 8.40 1.38 71,848.38

24 Mar 2011 29 Mar 2011 USD/DTC 0.01FOX RIVEREXECUTION TECHNOLOGY, LLC

2,900.000 NHDF Local 60.148000 0.00 20.30 3.35 174,405.551.000000

Base 60.148000 0.00 20.30 3.35 174,405.55

25 Mar 2011 30 Mar 2011 USD/DTC 0.01FOX RIVEREXECUTION TECHNOLOGY, LLC

1,600.000 NHDF Local 61.098400 0.00 11.20 1.88 97,744.361.000000

Base 61.098400 0.00 11.20 1.88 97,744.36

25 Mar 2011 30 Mar 2011 USD/DTC 0.02LIQUIDNETINC

4,400.000 NHDF Local 61.193300 0.00 66.00 5.17 269,179.351.000000

Base 61.193300 0.00 66.00 5.17 269,179.35

28 Mar 2011 31 Mar 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

900.000 NHDF Local 61.455100 0.00 4.50 1.06 55,304.031.000000

Base 61.455100 0.00 4.50 1.06 55,304.03

28 Mar 2011 31 Mar 2011 USD/DTC 0.02LIQUIDNETINC

4,300.000 NHDF Local 61.284200 0.00 64.50 5.06 263,452.501.000000

Base 61.284200 0.00 64.50 5.06 263,452.50
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29 Mar 2011 OPEN USD/DTC 0.01FOX RIVEREXECUTION TECHNOLOGY, LLC

1,100.000 NHDF Local 61.131700 0.00 7.70 1.30 67,235.871.000000

Base 61.131700 0.00 7.70 1.30 67,235.87

30 Mar 2011 OPEN USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

600.000 NHDF Local 60.189300 0.00 4.50 0.70 36,108.381.000000

Base 60.189300 0.00 4.50 0.70 36,108.38

31 Mar 2011 OPEN USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

1,600.000 NHDF Local 60.216300 0.00 12.00 1.85 96,332.231.000000

Base 60.216300 0.00 12.00 1.85 96,332.23

886423102 Total

2,074.80 90.130.0086,430.000 Local 4,962,605.71

Base 0.00 2,074.80 90.13 4,962,605.71

COMMON STOCK NPV88650Q100 20 Jan 2011 27 Jan 2011 USD/DTCTENDER OFFERTIER TECHNOLOGIES INC

43,099.000 NHDY Local 6.100000 0.00 0.00 0.00 262,903.901.000000

Base 6.100000 0.00 0.00 0.00 262,903.90

COMMON STOCK USD.01887317303 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSTIME WARNER INC

10,010.000 NHHY Local 37.108100 0.00 150.15 7.14 371,294.791.000000

Base 37.108100 0.00 150.15 7.14 371,294.79

04 Mar 2011 09 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.

730.000 NHDM Local 37.263800 0.00 10.95 0.53 27,191.091.000000

Base 37.263800 0.00 10.95 0.53 27,191.09

31 Mar 2011 OPEN USD/DTC 0.02GARDNER RICH & CO

85,700.000 NHDF Local 35.821100 0.00 1,714.00 58.94 3,068,095.331.000000

Base 35.821100 0.00 1,714.00 58.94 3,068,095.33
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887317303 Total

1,875.10 66.610.0096,440.000 Local 3,466,581.21

Base 0.00 1,875.10 66.61 3,466,581.21

COMMON STOCK USD.0188732J207 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSTIME WARNER CABLE

3,840.000 NHHY Local 70.276500 0.00 57.60 5.19 269,798.971.000000

Base 70.276500 0.00 57.60 5.19 269,798.97

COMMON STOCK USD.01889478103 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSTOLL BROTHERS INC

1,460.000 NHHY Local 21.012300 0.00 21.90 0.59 30,655.471.000000

Base 21.012300 0.00 21.90 0.59 30,655.47

COMMON STOCK USD1.891027104 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSTORCHMARK CORP

840.000 NHHY Local 63.285700 0.00 12.60 1.03 53,146.361.000000

Base 63.285700 0.00 12.60 1.03 53,146.36

COMMON STOCK USD.01891777104 01 Mar 2011 04 Mar 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLCTOWER GROUP INC

340.000 NHHO Local 25.327700 0.00 13.60 0.17 8,597.651.000000

Base 25.327700 0.00 13.60 0.17 8,597.65

03 Mar 2011 08 Mar 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

1,810.000 NHHO Local 23.834200 0.00 72.40 0.83 43,066.671.000000

Base 23.834200 0.00 72.40 0.83 43,066.67

04 Mar 2011 09 Mar 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

840.000 NHHO Local 23.735900 0.00 33.60 0.39 19,904.171.000000

Base 23.735900 0.00 33.60 0.39 19,904.17

21 Mar 2011 24 Mar 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.

4,670.000 NHHO Local 24.000000 0.00 93.40 2.16 111,984.441.000000

Base 24.000000 0.00 93.40 2.16 111,984.44
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22 Mar 2011 25 Mar 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.

4,430.000 NHHO Local 23.400000 0.00 88.60 2.00 103,571.401.000000

Base 23.400000 0.00 88.60 2.00 103,571.40

22 Mar 2011 25 Mar 2011 USD/DTC 0.02INSTINET

4,430.000 NHHO Local 23.678500 0.00 88.60 2.02 104,805.141.000000

Base 23.678500 0.00 88.60 2.02 104,805.14

23 Mar 2011 28 Mar 2011 USD/DTC 0.02INSTINET

4,430.000 NHHO Local 23.475500 0.00 88.60 2.00 103,905.871.000000

Base 23.475500 0.00 88.60 2.00 103,905.87

23 Mar 2011 28 Mar 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.

4,430.000 NHHO Local 23.500000 0.00 88.60 2.00 104,014.401.000000

Base 23.500000 0.00 88.60 2.00 104,014.40

24 Mar 2011 29 Mar 2011 USD/DTC 0.02INSTINET

4,180.000 NHHO Local 23.677900 0.00 83.60 1.91 98,888.111.000000

Base 23.677900 0.00 83.60 1.91 98,888.11

31 Mar 2011 OPEN USD/DTC 0.01LIQUIDNETINC

6,800.000 NHDX Local 24.015900 0.00 68.00 3.14 163,236.981.000000

Base 24.015900 0.00 68.00 3.14 163,236.98

891777104 Total

719.00 16.620.0036,360.000 Local 861,974.83

Base 0.00 719.00 16.62 861,974.83

COMMON STOCK USD.1891906109 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSTOTAL SYSTEM SERVICES INC

1,680.000 NHHY Local 17.116400 0.00 25.20 0.56 28,729.791.000000

Base 17.116400 0.00 25.20 0.56 28,729.79
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89199L958 02 Feb 2011 02 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTTOSCA

34,961.590 NHHG Local 1.000000 0.00 0.00 0.00 34,961.591.000000

Base 1.000000 0.00 0.00 0.00 34,961.59

COMMON STOCK USD1.893521104 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSTRANSATLANTIC HOLDINGS INC

650.000 NHHY Local 49.876200 0.00 9.75 0.63 32,409.151.000000

Base 49.876200 0.00 9.75 0.63 32,409.15

COMMON STOCK USD.01893641100 02 Feb 2011 07 Feb 2011 USD/DTC 0.02LOOP CAPITAL MARKETSTRANSDIGM GROUP INC

1,000.000 NHDZ Local 78.113000 0.00 20.00 1.50 78,091.501.000000

Base 78.113000 0.00 20.00 1.50 78,091.50

08 Mar 2011 11 Mar 2011 USD/DTC 0.04CJS SECURITIES INC

7,387.000 NHDZ Local 81.868600 0.00 295.48 11.62 604,456.251.000000

Base 81.868600 0.00 295.48 11.62 604,456.25

09 Mar 2011 14 Mar 2011 USD/DTC 0.04CJS SECURITIES INC

7,386.000 NHDZ Local 81.909500 0.00 295.44 11.62 604,676.511.000000

Base 81.909500 0.00 295.44 11.62 604,676.51

10 Mar 2011 15 Mar 2011 USD/DTC 0.04CJS SECURITIES INC

9,427.000 NHDZ Local 80.248600 0.00 377.08 14.53 756,111.941.000000

Base 80.248600 0.00 377.08 14.53 756,111.94

893641100 Total

988.00 39.270.0025,200.000 Local 2,043,336.20

Base 0.00 988.00 39.27 2,043,336.20

COMMON STOCK NPV89417E109 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSTRAVELERS COS INC/THE

2,790.000 NHHY Local 57.396400 0.00 41.85 3.08 160,091.031.000000

Base 57.396400 0.00 41.85 3.08 160,091.03



Prepared by State StreetPage 1086

Sales Report by Report Date
Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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

24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

4,320.000 NHHY Local 59.730900 0.00 64.80 4.96 257,967.731.000000

Base 59.730900 0.00 64.80 4.96 257,967.73

04 Mar 2011 09 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,880.000 NHDM Local 59.004100 0.00 28.20 2.13 110,897.381.000000

Base 59.004100 0.00 28.20 2.13 110,897.38

89417E109 Total

134.85 10.170.008,990.000 Local 528,956.14

Base 0.00 134.85 10.17 528,956.14

COMMON STOCK USD.0189469A104 21 Jan 2011 26 Jan 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.TREEHOUSE FOODS INC

918.000 NHEX Local 48.915600 0.00 36.72 0.87 44,866.931.000000

Base 48.915600 0.00 36.72 0.87 44,866.93

24 Jan 2011 27 Jan 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.

2,083.000 NHEX Local 48.719500 0.00 83.32 1.95 101,397.451.000000

Base 48.719500 0.00 83.32 1.95 101,397.45

08 Feb 2011 11 Feb 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.

5,769.000 NHEX Local 48.739700 0.00 230.76 5.40 280,943.171.000000

Base 48.739700 0.00 230.76 5.40 280,943.17

09 Feb 2011 14 Feb 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.

5,724.000 NHEX Local 49.036900 0.00 228.96 5.39 280,452.871.000000

Base 49.036900 0.00 228.96 5.39 280,452.87

89469A104 Total

579.76 13.610.0014,494.000 Local 707,660.42

Base 0.00 579.76 13.61 707,660.42
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COMMON STOCK895848109 10 Jan 2011 10 Jan 2011 USD/DTCSALE OF FRACTIONAL STRIANGLE CAPITAL CORP

0.331 NHHZ Local 14.984894 0.00 0.00 0.00 4.961.000000

Base 14.984894 0.00 0.00 0.00 4.96

COMMON STOCK NPV896239100 02 Feb 2011 07 Feb 2011 USD/DTC 0.02LOOP CAPITAL MARKETSTRIMBLE NAVIGATION LTD

1,700.000 NHDZ Local 46.481900 0.00 34.00 1.52 78,983.711.000000

Base 46.481900 0.00 34.00 1.52 78,983.71

COMMON STOCK USD1.896522109 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSTRINITY INDUSTRIES INC

850.000 NHHY Local 29.331200 0.00 12.75 0.48 24,918.291.000000

Base 29.331200 0.00 12.75 0.48 24,918.29

COMMON STOCK USD.1902494103 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSTYSON FOODS INC CL A

3,030.000 NHHY Local 18.196500 0.00 45.45 1.06 55,088.891.000000

Base 18.196500 0.00 45.45 1.06 55,088.89

REIT USD.01902653104 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSUDR INC

1,840.000 NHHY Local 23.311400 0.00 27.60 0.83 42,864.551.000000

Base 23.311400 0.00 27.60 0.83 42,864.55

COMMON STOCK NPV902681105 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSUGI CORP

1,110.000 NHHY Local 31.386800 0.00 16.65 0.67 34,822.031.000000

Base 31.386800 0.00 16.65 0.67 34,822.03

COMMON STOCK USD.01902973304 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSUS BANCORP

21,470.000 NHHY Local 27.419200 0.00 322.05 11.31 588,356.861.000000

Base 27.419200 0.00 322.05 11.31 588,356.86

COMMON STOCK USD.01903236107 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSURS CORP

840.000 NHHY Local 45.241200 0.00 12.60 0.73 37,989.281.000000

Base 45.241200 0.00 12.60 0.73 37,989.28
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903999969 01 Dec 2010 01 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTULLICO J FOR JOBS

7.229 NHFL Local 11,163.539908 0.00 0.00 0.00 80,701.231.000000

Base 11,163.539908 0.00 0.00 0.00 80,701.23

01 Jan 2011 01 Jan 2011 USD/BOSSTATE STREET BANK AND TRUST

7.229 NHFL Local 11,130.991838 0.00 0.00 0.00 80,465.941.000000

Base 11,130.991838 0.00 0.00 0.00 80,465.94

01 Feb 2011 01 Feb 2011 USD/BOSSTATE STREET BANK AND TRUST

7.222 NHFL Local 11,169.603987 0.00 0.00 0.00 80,666.881.000000

Base 11,169.603987 0.00 0.00 0.00 80,666.88

903999969 Total

0.00 0.000.0021.680 Local 241,834.05

Base 0.00 0.00 0.00 241,834.05

COMMON STOCK USD2.5907818108 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSUNION PACIFIC CORP

4,870.000 NHHY Local 93.536600 0.00 73.05 8.75 455,441.441.000000

Base 93.536600 0.00 73.05 8.75 455,441.44

01 Mar 2011 04 Mar 2011 USD/DTC 0.02MR BEAL &COMPANY

150.000 NHEY Local 92.854400 0.00 3.00 0.27 13,924.891.000000

Base 92.854400 0.00 3.00 0.27 13,924.89

907818108 Total

76.05 9.020.005,020.000 Local 469,366.33

Base 0.00 76.05 9.02 469,366.33

COMMON STOCK NPV909205106 18 Feb 2011 24 Feb 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)UNISOURCE ENERGY CORP CO

120.000 NHHZ Local 36.260000 0.00 1.80 0.09 4,349.311.000000

Base 36.260000 0.00 1.80 0.09 4,349.31
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COMMON STOCK USD.2909218109 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSUNIT CORP

440.000 NHHY Local 57.638200 0.00 6.60 0.49 25,353.721.000000

Base 57.638200 0.00 6.60 0.49 25,353.72

CALL EXP15AUG11910ZJA901 28 Feb 2011 03 Mar 2011 USD/EURCREDIT LYONNAIS SECSCLSA FINACIAL PRODUCTS WTS

108,626.000 NHHP Local 4.406700 0.00 0.00 0.00 478,682.191.000000

Base 4.406700 0.00 0.00 0.00 478,682.19

16 Mar 2011 21 Mar 2011 USD/EURCREDIT LYONNAIS SECS

146,700.000 NHHP Local 4.189900 0.00 0.00 0.00 614,658.331.000000

Base 4.189900 0.00 0.00 0.00 614,658.33

16 Mar 2011 21 Mar 2011 USD/EURCREDIT LYONNAIS SECS

52,162.000 NHHP Local 4.186200 0.00 0.00 0.00 218,360.561.000000

Base 4.186200 0.00 0.00 0.00 218,360.56

25 Mar 2011 30 Mar 2011 USD/EURCREDIT LYONNAIS SECS

200,913.000 NHHP Local 4.235600 0.00 0.00 0.00 850,987.101.000000

Base 4.235600 0.00 0.00 0.00 850,987.10

28 Mar 2011 31 Mar 2011 USD/EURCREDIT LYONNAIS SECS

60,951.000 NHHP Local 4.176600 0.00 0.00 0.00 254,567.951.000000

Base 4.176600 0.00 0.00 0.00 254,567.95

29 Mar 2011 OPEN USD/EURCREDIT LYONNAIS SECS

18,388.000 NHHP Local 4.051300 0.00 0.00 0.00 74,495.301.000000

Base 4.051300 0.00 0.00 0.00 74,495.30

910ZJA901 Total

0.00 0.000.00587,740.000 Local 2,491,751.43

Base 0.00 0.00 0.00 2,491,751.43
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COMMON STOCK USD.01911312106 14 Feb 2011 17 Feb 2011 USD/DTC 0.04PACIFIC AMERICAN SECURITIES, LLCUNITED PARCEL SERVICE CL B

15,820.000 NHDG Local 74.748800 0.00 553.70 22.71 1,181,949.611.000000

Base 74.748800 0.00 553.70 22.71 1,181,949.61

16 Feb 2011 22 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,600.000 NHEY Local 75.223500 0.00 52.00 3.76 195,525.341.000000

Base 75.223500 0.00 52.00 3.76 195,525.34

911312106 Total

605.70 26.470.0018,420.000 Local 1,377,474.95

Base 0.00 605.70 26.47 1,377,474.95

COMMON STOCK USD1.912909108 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSUNITED STATES STEEL CORP

1,190.000 NHHY Local 56.552700 0.00 17.85 1.30 67,278.561.000000

Base 56.552700 0.00 17.85 1.30 67,278.56

COMMON STOCK USD1.913017109 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSUNITED TECHNOLOGIES CORP

820.000 NHHY Local 82.745800 0.00 12.30 1.31 67,837.951.000000

Base 82.745800 0.00 12.30 1.31 67,837.95

04 Mar 2011 09 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.

460.000 NHDM Local 82.457000 0.00 6.90 0.73 37,922.591.000000

Base 82.457000 0.00 6.90 0.73 37,922.59

913017109 Total

19.20 2.040.001,280.000 Local 105,760.54

Base 0.00 19.20 2.04 105,760.54

COMMON STOCK USD.0191324P102 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSUNITEDHEALTH GROUP INC

12,490.000 NHHY Local 42.760600 0.00 187.35 10.26 533,882.281.000000

Base 42.760600 0.00 187.35 10.26 533,882.28
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01 Mar 2011 04 Mar 2011 USD/DTC 0.02MR BEAL &COMPANY

650.000 NHEY Local 42.720700 0.00 13.00 0.54 27,754.921.000000

Base 42.720700 0.00 13.00 0.54 27,754.92

91324P102 Total

200.35 10.800.0013,140.000 Local 561,637.20

Base 0.00 200.35 10.80 561,637.20

COMMON STOCK USD.1913275103 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSUNITRIN INC

900.000 NHHY Local 27.660000 0.00 13.50 0.48 24,880.021.000000

Base 27.660000 0.00 13.50 0.48 24,880.02

COMMON STOCK USD.01913903100 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSUNIVERSAL HEALTH SERVICES B

850.000 NHHY Local 43.750000 0.00 12.75 0.72 37,174.031.000000

Base 43.750000 0.00 12.75 0.72 37,174.03

COMMON STOCK USD.191529Y106 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSUNUM GROUP

3,380.000 NHHY Local 26.297500 0.00 50.70 1.71 88,833.141.000000

Base 26.297500 0.00 50.70 1.71 88,833.14

COMMON STOCK USD1.918204108 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSVF CORP

900.000 NHHY Local 95.970000 0.00 13.50 1.66 86,357.841.000000

Base 95.970000 0.00 13.50 1.66 86,357.84

COMMON STOCK USD.0191879Q109 18 Feb 2011 24 Feb 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)VAIL RESORTS INC

90.000 NHHZ Local 49.400000 0.00 1.35 0.09 4,444.561.000000

Base 49.400000 0.00 1.35 0.09 4,444.56

COMMON STOCK USD.0191913Y100 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSVALERO ENERGY CORP

6,210.000 NHHY Local 26.933400 0.00 93.15 3.22 167,160.041.000000

Base 26.933400 0.00 93.15 3.22 167,160.04
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COMMON STOCK NPV919794107 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSVALLEY NATIONAL BANCORP

1,890.000 NHHY Local 13.380100 0.00 28.35 0.49 25,259.551.000000

Base 13.380100 0.00 28.35 0.49 25,259.55

COMMON STOCK USD.5920355104 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSVALSPAR CORP

910.000 NHHY Local 37.443500 0.00 13.65 0.66 34,059.281.000000

Base 37.443500 0.00 13.65 0.66 34,059.28

LP920997962 28 Mar 2011 USD/BOSSTOCK DISTRIBUTIONVALOR EQUITY PARTNERS II

199,609.000 NHEL Local 3.010000 0.00 0.00 0.00 600,823.091.000000

Base 3.010000 0.00 0.00 0.00 600,823.09

28 Mar 2011 CANCEL USD/BOSSTOCK DISTRIBUTION

-199,609.000 NHEL Local 3.010000 0.00 0.00 0.00 -600,823.091.000000

Base 3.010000 0.00 0.00 0.00 -600,823.09

22 Mar 2011 USD/BOSSTOCK DISTRIBUTION

600,823.090 NHEL Local 7.807308 0.00 0.00 0.00 4,690,811.511.000000

Base 7.807308 0.00 0.00 0.00 4,690,811.51

22 Mar 2011 CANCEL USD/BOSSTOCK DISTRIBUTION

-600,823.090 NHEL Local 7.807308 0.00 0.00 0.00 -4,690,811.511.000000

Base 7.807308 0.00 0.00 0.00 -4,690,811.51

22 Mar 2011 22 Mar 2011 USD/BOSSTOCK DISTRIBUTION

600,823.090 NHEL Local 7.807308 0.00 0.00 0.00 4,690,811.501.000000

Base 7.807308 0.00 0.00 0.00 4,690,811.50

920997962 Total

0.00 0.000.00600,823.090 Local 4,690,811.50

Base 0.00 0.00 0.00 4,690,811.50
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COMMON STOCK92230Y104 21 Mar 2011 24 Mar 2011 USD/DTC 0.02PULSE TRADING LLCVASCO DATA SECURITY INTL

4,051.000 NHDY Local 11.877500 0.00 81.02 0.93 48,033.801.000000

Base 11.877500 0.00 81.02 0.93 48,033.80

25 Mar 2011 30 Mar 2011 USD/DTC 0.02M RAMSEY KING SECURITIES INC

3,989.000 NHDY Local 11.910400 0.00 79.78 0.92 47,429.891.000000

Base 11.910400 0.00 79.78 0.92 47,429.89

92230Y104 Total

160.80 1.850.008,040.000 Local 95,463.69

Base 0.00 160.80 1.85 95,463.69

COMMON STOCK NPV92240G101 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSVECTREN CORPORATION

980.000 NHHY Local 25.845700 0.00 14.70 0.49 25,313.601.000000

Base 25.845700 0.00 14.70 0.49 25,313.60

REIT USD.2592276F100 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSVENTAS INC

1,160.000 NHHY Local 55.806800 0.00 17.40 1.25 64,717.241.000000

Base 55.806800 0.00 17.40 1.25 64,717.24

COMMON STOCK92343E102 02 Feb 2011 07 Feb 2011 USD/DTC 0.02LOOP CAPITAL MARKETSVERISIGN INC

1,900.000 NHDZ Local 34.255800 0.00 38.00 1.25 65,046.771.000000

Base 34.255800 0.00 38.00 1.25 65,046.77

COMMON STOCK USD.192343V104 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSVERIZON COMMUNICATIONS INC

31,760.000 NHHY Local 35.443500 0.00 476.40 21.62 1,125,187.541.000000

Base 35.443500 0.00 476.40 21.62 1,125,187.54

COMMON STOCK92552V100 18 Feb 2011 24 Feb 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)VIASAT INC

110.000 NHHZ Local 41.180000 0.00 1.65 0.09 4,528.061.000000

Base 41.180000 0.00 1.65 0.09 4,528.06
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COMMON STOCK92553P201 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSVIACOM INC CLASS B

5,360.000 NHHY Local 43.516100 0.00 80.40 4.48 233,161.421.000000

Base 43.516100 0.00 80.40 4.48 233,161.42

COMMON STOCK USD.0192769L101 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSVIRGIN MEDIA INC

3,380.000 NHHY Local 26.860900 0.00 50.70 1.75 90,737.391.000000

Base 26.860900 0.00 50.70 1.75 90,737.39

COMMON STOCK92826C839 04 Mar 2011 09 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.VISA INC CLASS A SHARES

490.000 NHDM Local 74.364300 0.00 7.35 0.70 36,430.461.000000

Base 74.364300 0.00 7.35 0.70 36,430.46

28 Mar 2011 31 Mar 2011 USD/DTC 0.04PACIFIC AMERICAN SECURITIES, LLC

5,035.000 NHDG Local 72.252000 0.00 176.23 6.99 363,605.601.000000

Base 72.252000 0.00 176.23 6.99 363,605.60

92826C839 Total

183.58 7.690.005,525.000 Local 400,036.06

Base 0.00 183.58 7.69 400,036.06

COMMON STOCK USD.1928298108 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSVISHAY INTERTECHNOLOGY INC

3,270.000 NHHY Local 17.087600 0.00 49.05 1.08 55,826.321.000000

Base 17.087600 0.00 49.05 1.08 55,826.32

COMMON STOCK92835K103 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSVISHAY PRECISION GROUP

1,056.000 NHHY Local 16.143900 0.00 15.84 0.33 17,031.791.000000

Base 16.143900 0.00 15.84 0.33 17,031.79

REIT USD.04929042109 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSVORNADO REALTY TRUST

1,800.000 NHHY Local 87.390000 0.00 27.00 3.03 157,271.971.000000

Base 87.390000 0.00 27.00 3.03 157,271.97
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COMMON STOCK USD1.929160109 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSVULCAN MATERIALS CO

1,300.000 NHHY Local 43.354600 0.00 19.50 1.09 56,340.391.000000

Base 43.354600 0.00 19.50 1.09 56,340.39

COMMON STOCK929236107 18 Feb 2011 24 Feb 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)WD 40 CO

110.000 NHHZ Local 40.354500 0.00 1.65 0.09 4,437.261.000000

Base 40.354500 0.00 1.65 0.09 4,437.26

COMMON STOCK USD.5929297109 02 Feb 2011 07 Feb 2011 USD/DTC 0.02LOOP CAPITAL MARKETSWMS INDUSTRIES INC

700.000 NHDZ Local 41.635800 0.00 14.00 0.56 29,130.501.000000

Base 41.635800 0.00 14.00 0.56 29,130.50

COMMON STOCK USD.01929740108 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSWABTEC CORP

470.000 NHHY Local 54.429600 0.00 7.05 0.50 25,574.361.000000

Base 54.429600 0.00 7.05 0.50 25,574.36

COMMON STOCK USD.1931142103 16 Feb 2011 22 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSWAL MART STORES INC

3,100.000 NHEY Local 54.779900 0.00 62.00 3.27 169,752.421.000000

Base 54.779900 0.00 62.00 3.27 169,752.42

24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

8,620.000 NHHY Local 52.219000 0.00 129.30 8.65 449,989.831.000000

Base 52.219000 0.00 129.30 8.65 449,989.83

931142103 Total

191.30 11.920.0011,720.000 Local 619,742.25

Base 0.00 191.30 11.92 619,742.25

COMMON STOCK931422109 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSWALGREEN CO

1,240.000 NHHY Local 40.950800 0.00 18.60 0.98 50,759.411.000000

Base 40.950800 0.00 18.60 0.98 50,759.41
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LIMITED PARTNERSHIP933123986 25 Feb 2011 25 Feb 2011 USD/BOSAUTREPAT-DISTRIBUTIONWALTON STREET REAL ESTATE III

2,106,487.300 NHEJ Local 1.000000 0.00 0.00 0.00 2,106,487.301.000000

Base 1.000000 0.00 0.00 0.00 2,106,487.30

LIMITED PARTNERSHIP933993925 16 Feb 2011 16 Feb 2011 USD/BOSAUTREPAT-DISTRIBUTIONWARBURG PINCUS EQUITY PARTNER

754,500.000 NHEL Local 1.000000 0.00 0.00 0.00 754,500.001.000000

Base 1.000000 0.00 0.00 0.00 754,500.00

LIMITED PARTNERSHIP93399Y968 28 Jan 2011 USD/BOSAUTREPAT-DISTRIBUTIONWARBURG PINCUS PRVT EQUITY X

675,000.000 NHEL Local 1.000000 0.00 0.00 0.00 675,000.001.000000

Base 1.000000 0.00 0.00 0.00 675,000.00

09 Feb 2011 09 Feb 2011 USD/BOSAUTREPAT-DISTRIBUTION

1,032,675.000 NHEL Local 1.000000 0.00 0.00 0.00 1,032,675.001.000000

Base 1.000000 0.00 0.00 0.00 1,032,675.00

93399Y968 Total

0.00 0.000.001,707,675.000 Local 1,707,675.00

Base 0.00 0.00 0.00 1,707,675.00

93499A977 28 Mar 2011 USD/BOSSTOCK DISTRIBUTIONWARBURG PINCUS PRIVATE EQ VIII

164,167.480 NHEL Local 4.919999 0.00 0.00 0.00 807,704.001.000000

Base 4.919999 0.00 0.00 0.00 807,704.00

28 Mar 2011 CANCEL USD/BOSSTOCK DISTRIBUTION

-164,167.480 NHEL Local 4.919999 0.00 0.00 0.00 -807,704.001.000000

Base 4.919999 0.00 0.00 0.00 -807,704.00

03 Mar 2011 USD/BOSSTOCK DISTRIBUTION

164,167.480 NHEL Local 4.919999 0.00 0.00 0.00 807,704.001.000000

Base 4.919999 0.00 0.00 0.00 807,704.00
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25 Mar 2011 25 Mar 2011 USD/BOSAUTREPAT-DISTRIBUTION

736,000.000 NHEL Local 1.000000 0.00 0.00 0.00 736,000.001.000000

Base 1.000000 0.00 0.00 0.00 736,000.00

93499A977 Total

0.00 0.000.00900,167.480 Local 1,543,704.00

Base 0.00 0.00 0.00 1,543,704.00

LIMITED PARTNERSHIP93499B918 04 Mar 2011 04 Mar 2011 USD/BOSAUTREPAT-DISTRIBUTIONWARBURG PINCUS PRIVATE EQ IX

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

COMMON STOCK USD1.938824109 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSWASHINGTON FEDERAL INC

1,430.000 NHHY Local 17.583600 0.00 21.45 0.49 25,122.611.000000

Base 17.583600 0.00 21.45 0.49 25,122.61

COMMON STOCK USD1.939640108 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSWASHINGTON POST CLASS B

96.000 NHHY Local 406.000000 0.00 1.44 0.75 38,973.811.000000

Base 406.000000 0.00 1.44 0.75 38,973.81

FUND LEVEL CASH939DCM908 31 Dec 2010 31 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTPORTFOLIO

75,003.000 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 11 Mar 2011 11 Mar 2011 USD/BOSAUTREPAT-DISTRIBUTIONRIVERSIDE FUND IV

945,073.000 NHEL Local 1.000000 0.00 0.00 0.00 945,073.001.000000

Base 1.000000 0.00 0.00 0.00 945,073.00

COMMON STOCK USD.0194106L109 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSWASTE MANAGEMENT INC

5,670.000 NHHY Local 36.922000 0.00 85.05 4.02 209,258.671.000000

Base 36.922000 0.00 85.05 4.02 209,258.67



Prepared by State StreetPage 1098

Sales Report by Report Date
Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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 STOCK942683103 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSWATSON PHARMACEUTICALS INC

1,140.000 NHHY Local 54.999300 0.00 17.10 1.21 62,680.891.000000

Base 54.999300 0.00 17.10 1.21 62,680.89

COMMON STOCK NPV943315101 11 Jan 2011 14 Jan 2011 USD/DTC 0.02LIQUIDNETINCWAUSAU PAPER CORP

9,535.000 NHDU Local 8.670000 0.00 157.33 1.40 82,509.721.000000

Base 8.670000 0.00 157.33 1.40 82,509.72

12 Jan 2011 18 Jan 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

1,493.000 NHDU Local 8.722000 0.00 7.47 0.23 13,014.251.000000

Base 8.722000 0.00 7.47 0.23 13,014.25

12 Jan 2011 18 Jan 2011 USD/DTC 0.02LIQUIDNETINC

11,830.000 NHDU Local 8.695000 0.00 195.20 1.74 102,664.911.000000

Base 8.695000 0.00 195.20 1.74 102,664.91

13 Jan 2011 19 Jan 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

1,836.000 NHDU Local 8.735700 0.00 9.18 0.28 16,029.291.000000

Base 8.735700 0.00 9.18 0.28 16,029.29

13 Jan 2011 19 Jan 2011 USD/DTC 0.02LIQUIDNETINC

2,005.000 NHDU Local 8.684800 0.00 33.08 0.30 17,379.641.000000

Base 8.684800 0.00 33.08 0.30 17,379.64

14 Jan 2011 20 Jan 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

2,157.000 NHDU Local 8.726800 0.00 10.79 0.32 18,812.601.000000

Base 8.726800 0.00 10.79 0.32 18,812.60

20 Jan 2011 25 Jan 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

1,203.000 NHDU Local 8.383200 0.00 6.02 0.20 10,078.771.000000

Base 8.383200 0.00 6.02 0.20 10,078.77

20 Jan 2011 25 Jan 2011 USD/DTC 0.02LIQUIDNETINC

7,263.000 NHDU Local 8.415800 0.00 119.84 1.18 61,002.941.000000

Base 8.415800 0.00 119.84 1.18 61,002.94
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21 Jan 2011 26 Jan 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

647.000 NHDU Local 8.475000 0.00 3.24 0.11 5,479.981.000000

Base 8.475000 0.00 3.24 0.11 5,479.98

21 Jan 2011 26 Jan 2011 USD/DTC 0.02LIQUIDNETINC

8,633.000 NHDU Local 8.453300 0.00 142.44 1.41 72,833.491.000000

Base 8.453300 0.00 142.44 1.41 72,833.49

943315101 Total

684.59 7.170.0046,602.000 Local 399,805.59

Base 0.00 684.59 7.17 399,805.59

REIT USD.03948741103 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSWEINGARTEN REALTY INVESTORS

1,230.000 NHHY Local 25.089400 0.00 18.45 0.60 30,840.911.000000

Base 25.089400 0.00 18.45 0.60 30,840.91

COMMON STOCK USD.0194973V107 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSWELLPOINT INC

4,490.000 NHHY Local 65.642400 0.00 67.35 5.66 294,661.371.000000

Base 65.642400 0.00 67.35 5.66 294,661.37

10 Mar 2011 15 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

1,800.000 NHHY Local 68.401700 0.00 27.00 2.37 123,093.691.000000

Base 68.401700 0.00 27.00 2.37 123,093.69

94973V107 Total

94.35 8.030.006,290.000 Local 417,755.06

Base 0.00 94.35 8.03 417,755.06

COMMON STOCK949746101 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSWELLS FARGO + CO

54,660.000 NHHY Local 31.233900 0.00 819.90 32.78 1,706,392.291.000000

Base 31.233900 0.00 819.90 32.78 1,706,392.29
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V LLC94999L950 26 Jan 2011 26 Jan 2011 USD/BOSAUTREPAT-DISTRIBUTIONWEISS PECK+GREER VENTURE ASSOC

269,705.180 NHEL Local 1.000000 0.00 0.00 0.00 269,705.181.000000

Base 1.000000 0.00 0.00 0.00 269,705.18

08 Dec 2010 08 Dec 2010 USD/BOSAUTREPAT-DISTRIBUTION

71,642.000 NHEL Local 15.810000 0.00 0.00 0.00 1,132,660.021.000000

Base 15.810000 0.00 0.00 0.00 1,132,660.02

94999L950 Total

0.00 0.000.00341,347.180 Local 1,402,365.20

Base 0.00 0.00 0.00 1,402,365.20

COMMON STOCK USD.01950755108 18 Feb 2011 24 Feb 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)WERNER ENTERPRISES INC

180.000 NHHZ Local 24.910000 0.00 2.70 0.09 4,481.011.000000

Base 24.910000 0.00 2.70 0.09 4,481.01

COMMON STOCK USD.0195082P105 21 Jan 2011 26 Jan 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLCWESCO INTERNATIONAL INC

1,220.000 NHHO Local 54.563400 0.00 48.80 1.28 66,517.271.000000

Base 54.563400 0.00 48.80 1.28 66,517.27

24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

450.000 NHHY Local 55.350000 0.00 6.75 0.48 24,900.271.000000

Base 55.350000 0.00 6.75 0.48 24,900.27

95082P105 Total

55.55 1.760.001,670.000 Local 91,417.54

Base 0.00 55.55 1.76 91,417.54

L P950998997 06 Jan 2011 06 Jan 2011 USD/DTCAUTREPAT-DISTRIBUTIONWELSH CARSON ANDERSON STOWE IX

83,416.670 NHEL Local 19.439999 0.00 0.00 0.00 1,621,620.001.000000

Base 19.439999 0.00 0.00 0.00 1,621,620.00
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09 Feb 2011 09 Feb 2011 USD/BOSAUTREPAT-DISTRIBUTION

247,921.000 NHEL Local 1.000000 0.00 0.00 0.00 247,921.001.000000

Base 1.000000 0.00 0.00 0.00 247,921.00

950998997 Total

0.00 0.000.00331,337.670 Local 1,869,541.00

Base 0.00 0.00 0.00 1,869,541.00

COMMON STOCK USD5.95709T100 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSWESTAR ENERGY INC

1,340.000 NHHY Local 26.064500 0.00 20.10 0.68 34,905.651.000000

Base 26.064500 0.00 20.10 0.68 34,905.65

COMMON STOCK USD.01958102105 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSWESTERN DIGITAL CORP

2,600.000 NHHY Local 30.713800 0.00 39.00 1.54 79,815.341.000000

Base 30.713800 0.00 39.00 1.54 79,815.34

28 Mar 2011 31 Mar 2011 USD/DTC 0.04PACIFIC AMERICAN SECURITIES, LLC

10,225.000 NHDG Local 37.363400 0.00 357.88 7.34 381,675.551.000000

Base 37.363400 0.00 357.88 7.34 381,675.55

958102105 Total

396.88 8.880.0012,825.000 Local 461,490.89

Base 0.00 396.88 8.88 461,490.89

REIT USD1.25962166104 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSWEYERHAEUSER CO

5,680.000 NHHY Local 23.518200 0.00 85.20 2.57 133,495.611.000000

Base 23.518200 0.00 85.20 2.57 133,495.61

COMMON STOCK USD1.963320106 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSWHIRLPOOL CORP

440.000 NHHY Local 80.760900 0.00 6.60 0.69 35,527.511.000000

Base 80.760900 0.00 6.60 0.69 35,527.51
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COMMON STOCK966387102 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSWHITING PETROLEUM CORP

1,180.000 NHHY Local 64.070400 0.00 17.70 1.46 75,583.911.000000

Base 64.070400 0.00 17.70 1.46 75,583.91

COMMON STOCK NPV966612103 18 Feb 2011 24 Feb 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)WHITNEY HOLDING CORP

310.000 NHHZ Local 14.340000 0.00 4.65 0.09 4,440.661.000000

Base 14.340000 0.00 4.65 0.09 4,440.66

COMMON STOCK USD1.968223206 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSWILEY (JOHN) + SONS CLASS A

920.000 NHHY Local 46.784100 0.00 13.80 0.83 43,026.741.000000

Base 46.784100 0.00 13.80 0.83 43,026.74

COMMON STOCK USD1.969457100 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSWILLIAMS COS INC

3,500.000 NHHY Local 29.698500 0.00 52.50 2.00 103,890.251.000000

Base 29.698500 0.00 52.50 2.00 103,890.25

04 Mar 2011 09 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,030.000 NHDM Local 30.560000 0.00 15.45 0.61 31,460.741.000000

Base 30.560000 0.00 15.45 0.61 31,460.74

969457100 Total

67.95 2.610.004,530.000 Local 135,350.99

Base 0.00 67.95 2.61 135,350.99

COMMON STOCK97381W104 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSWINDSTREAM CORP

2,870.000 NHHY Local 12.135500 0.00 43.05 0.67 34,785.171.000000

Base 12.135500 0.00 43.05 0.67 34,785.17

COMMON STOCK USD.01976657106 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSWISCONSIN ENERGY CORP

1,200.000 NHHY Local 58.270800 0.00 18.00 1.35 69,905.611.000000

Base 58.270800 0.00 18.00 1.35 69,905.61
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COMMON STOCK USD.01981475106 31 Jan 2011 03 Feb 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INCWORLD FUEL SERVICES CORP

12,000.000 NHDY Local 37.558100 0.00 360.00 8.66 450,328.541.000000

Base 37.558100 0.00 360.00 8.66 450,328.54

01 Feb 2011 04 Feb 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

9,500.000 NHDY Local 37.690800 0.00 285.00 6.88 357,770.721.000000

Base 37.690800 0.00 285.00 6.88 357,770.72

981475106 Total

645.00 15.540.0021,500.000 Local 808,099.26

Base 0.00 645.00 15.54 808,099.26

CALL EXP 17OCT14981PUK902 10 Jan 2011 13 Jan 2011 USD/EURMACQUARIEBANK LIMITED, LONDONMACQUARIE BANK LTD WTS

62,200.000 NHHP Local 47.674900 0.00 0.00 0.00 2,965,378.781.000000

Base 47.674900 0.00 0.00 0.00 2,965,378.78

23 Feb 2011 USD/EURMACQUARIEBANK LIMITED, LONDON

7,873.000 NHHP Local 47.182700 0.00 0.00 0.00 371,469.401.000000

Base 47.182700 0.00 0.00 0.00 371,469.40

23 Feb 2011 CANCEL USD/EURMACQUARIEBANK LIMITED, LONDON

-7,873.000 NHHP Local 47.182700 0.00 0.00 0.00 -371,469.401.000000

Base 47.182700 0.00 0.00 0.00 -371,469.40

23 Feb 2011 28 Feb 2011 USD/EURMACQUARIEBANK LIMITED, LONDON

7,873.000 NHHP Local 47.182700 0.00 0.00 0.00 371,469.401.000000

Base 47.182700 0.00 0.00 0.00 371,469.40

981PUK902 Total

0.00 0.000.0070,073.000 Local 3,336,848.18

Base 0.00 0.00 0.00 3,336,848.18
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COMMON STOCK USD.0198310W108 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSWYNDHAM WORLDWIDE CORP

1,830.000 NHHY Local 30.381300 0.00 27.45 1.07 55,569.261.000000

Base 30.381300 0.00 27.45 1.07 55,569.26

COMMON STOCK USD2.598389B100 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSXCEL ENERGY INC

5,900.000 NHHY Local 23.536000 0.00 88.50 2.67 138,771.231.000000

Base 23.536000 0.00 88.50 2.67 138,771.23

COMMON STOCK USD1.984121103 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSXEROX CORP

15,020.000 NHHY Local 10.604100 0.00 225.30 3.06 159,045.221.000000

Base 10.604100 0.00 225.30 3.06 159,045.22

COMMON STOCK984332106 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSYAHOO  INC

8,200.000 NHHY Local 16.284200 0.00 123.00 2.57 133,404.871.000000

Base 16.284200 0.00 123.00 2.57 133,404.87

01 Mar 2011 04 Mar 2011 USD/DTC 0.02MR BEAL &COMPANY

1,250.000 NHEY Local 16.190100 0.00 25.00 0.39 20,212.241.000000

Base 16.190100 0.00 25.00 0.39 20,212.24

984332106 Total

148.00 2.960.009,450.000 Local 153,617.11

Base 0.00 148.00 2.96 153,617.11

COMMON STOCK NPV988498101 28 Mar 2011 31 Mar 2011 USD/DTC 0.04PACIFIC AMERICAN SECURITIES, LLCYUM  BRANDS INC

5,950.000 NHDG Local 51.679000 0.00 208.25 5.91 307,275.891.000000

Base 51.679000 0.00 208.25 5.91 307,275.89

COMMON STOCK USD.01989207105 03 Jan 2011 06 Jan 2011 USD/DTC 0.05WILLIAM BLAIR & COMPANY L.L.CZEBRA TECHNOLOGIES CORP CL A

2,462.000 NHIB Local 38.335500 0.00 123.10 1.60 94,257.301.000000

Base 38.335500 0.00 123.10 1.60 94,257.30
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04 Jan 2011 07 Jan 2011 USD/DTC 0.05WILLIAM BLAIR & COMPANY L.L.C

3,114.000 NHIB Local 37.909000 0.00 155.70 2.00 117,890.931.000000

Base 37.909000 0.00 155.70 2.00 117,890.93

05 Jan 2011 10 Jan 2011 USD/DTC 0.05WILLIAM BLAIR & COMPANY L.L.C

2,256.000 NHIB Local 37.800000 0.00 112.80 1.45 85,162.551.000000

Base 37.800000 0.00 112.80 1.45 85,162.55

06 Jan 2011 11 Jan 2011 USD/DTC 0.05WILLIAM BLAIR & COMPANY L.L.C

2,728.000 NHIB Local 37.607700 0.00 136.40 1.74 102,455.671.000000

Base 37.607700 0.00 136.40 1.74 102,455.67

989207105 Total

528.00 6.790.0010,560.000 Local 399,766.45

Base 0.00 528.00 6.79 399,766.45

COMMON STOCK USD.0198956P102 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSZIMMER HOLDINGS INC

2,580.000 NHHY Local 61.230800 0.00 38.70 3.04 157,933.721.000000

Base 61.230800 0.00 38.70 3.04 157,933.72

COMMON STOCK NPV989701107 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSZIONS BANCORPORATION

2,050.000 NHHY Local 23.024900 0.00 30.75 0.91 47,169.391.000000

Base 23.024900 0.00 30.75 0.91 47,169.39

COMMON STOCK USD.01989922109 28 Jan 2011 02 Feb 2011 USD/DTC 0.01MORGAN STANLEY CO INCORPORATEDZOLL MEDICAL CORP

3,350.000 NHDU Local 41.549700 0.00 16.75 2.68 139,172.071.000000

Base 41.549700 0.00 16.75 2.68 139,172.07

28 Jan 2011 02 Feb 2011 USD/DTC 0.02LIQUIDNETINC

11,880.000 NHDU Local 41.457700 0.00 196.02 9.46 492,312.001.000000

Base 41.457700 0.00 196.02 9.46 492,312.00
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989922109 Total

212.77 12.140.0015,230.000 Local 631,484.07

Base 0.00 212.77 12.14 631,484.07

TRANCHE F99YUND907 09 Feb 2011 09 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTCYRUS OPPORTUNITIES FD II LTD

317,443.440 NHHG Local 1.000000 0.00 0.00 0.00 317,443.441.000000

Base 1.000000 0.00 0.00 0.00 317,443.44

WTS EXP 09JUN1599ZSLS900 10 Jan 2011 13 Jan 2011 USD/EURCREDIT LYONNAIS SECSCLSA FINANCIAL PRODUCTS LTD

38,900.000 NHHP Local 39.876600 0.00 0.00 0.00 1,551,199.741.000000

Base 39.876600 0.00 0.00 0.00 1,551,199.74

REITACI006AD2 31 Jan 2011 31 Jan 2011 USD/BOSAUTREPAT-DISTRIBUTIONCAHABA VILLAGE

270,000.000 NHEQ Local 1.000000 0.00 0.00 0.00 270,000.001.000000

Base 1.000000 0.00 0.00 0.00 270,000.00

28 Feb 2011 28 Feb 2011 USD/BOSAUTREPAT-DISTRIBUTION

380,000.000 NHEQ Local 1.000000 0.00 0.00 0.00 380,000.001.000000

Base 1.000000 0.00 0.00 0.00 380,000.00

31 Mar 2011 31 Mar 2011 USD/BOSAUTREPAT-DISTRIBUTION

40,000.000 NHEQ Local 1.000000 0.00 0.00 0.00 40,000.001.000000

Base 1.000000 0.00 0.00 0.00 40,000.00

ACI006AD2 Total

0.00 0.000.00690,000.000 Local 690,000.00

Base 0.00 0.00 0.00 690,000.00

GDRB0WHW3906 23 Mar 2011 23 Mar 2011 USD/EURCUSIP CHANGE NON CASHCOMSTAR UNITED TELESYST GDR

1,256.000 NHHJ Local 10.980000 0.00 0.00 0.00 13,790.881.000000

Base 10.980000 0.00 0.00 0.00 13,790.88
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WTS EXP 24JAN17 CERTB1PM35908 07 Feb 2011 14 Feb 2011 USD/EURDEUTSCHE BANK SECURITIES INCDEUTSCHE BANK AG LDN

13,020.000 NHHP Local 45.077400 0.00 0.00 0.00 586,907.751.000000

Base 45.077400 0.00 0.00 0.00 586,907.75

11 Feb 2011 18 Feb 2011 USD/EURDEUTSCHE BANK SECURITIES INC

21,300.000 NHHP Local 44.870300 0.00 0.00 0.00 955,737.391.000000

Base 44.870300 0.00 0.00 0.00 955,737.39

B1PM35908 Total

0.00 0.000.0034,320.000 Local 1,542,645.14

Base 0.00 0.00 0.00 1,542,645.14

LEPO WTS 20FEB18(HDFB2PW3M907 15 Feb 2011 22 Feb 2011 USD/EURHSBC SECURITIES (USA) INC.HSBC BANK

76,400.000 NHHP Local 14.119100 0.00 0.00 0.00 1,078,699.241.000000

Base 14.119100 0.00 0.00 0.00 1,078,699.24

23 Feb 2011 28 Feb 2011 USD/EURHSBC SECURITIES (USA) INC.

45,200.000 NHHP Local 14.469300 0.00 0.00 0.00 654,012.361.000000

Base 14.469300 0.00 0.00 0.00 654,012.36

B2PW3M907 Total

0.00 0.000.00121,600.000 Local 1,732,711.60

Base 0.00 0.00 0.00 1,732,711.60

COMMON STOCKG02602103 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSAMDOCS LTD

2,240.000 NHHY Local 28.896000 0.00 33.60 1.25 64,692.191.000000

Base 28.896000 0.00 33.60 1.25 64,692.19

COMMON STOCK USD.01G0450A105 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSARCH CAPITAL GROUP LTD

930.000 NHHY Local 87.705400 0.00 13.95 1.57 81,550.501.000000

Base 87.705400 0.00 13.95 1.57 81,550.50
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COMMON STOCK USD1.G0464B107 05 Jan 2011 10 Jan 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCARGO GROUP INTERNATIONAL

1,423.000 NHDU Local 37.029800 0.00 7.12 0.90 52,685.391.000000

Base 37.029800 0.00 7.12 0.90 52,685.39

06 Jan 2011 11 Jan 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

967.000 NHDU Local 36.616400 0.00 4.84 0.60 35,402.621.000000

Base 36.616400 0.00 4.84 0.60 35,402.62

11 Jan 2011 14 Jan 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

1,400.000 NHDU Local 36.580600 0.00 7.00 0.87 51,204.971.000000

Base 36.580600 0.00 7.00 0.87 51,204.97

12 Jan 2011 18 Jan 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

4,234.000 NHDU Local 36.809800 0.00 21.17 2.64 155,828.881.000000

Base 36.809800 0.00 21.17 2.64 155,828.88

14 Jan 2011 20 Jan 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

1,240.000 NHDU Local 36.598900 0.00 6.20 0.77 45,375.671.000000

Base 36.598900 0.00 6.20 0.77 45,375.67

18 Jan 2011 21 Jan 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

559.000 NHDU Local 36.531600 0.00 2.80 0.40 20,417.961.000000

Base 36.531600 0.00 2.80 0.40 20,417.96

25 Jan 2011 28 Jan 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

890.000 NHDU Local 36.630500 0.00 4.45 0.63 32,596.071.000000

Base 36.630500 0.00 4.45 0.63 32,596.07

26 Jan 2011 31 Jan 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

1,710.000 NHDU Local 37.072700 0.00 8.55 1.22 63,384.551.000000

Base 37.072700 0.00 8.55 1.22 63,384.55

27 Jan 2011 01 Feb 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

1,370.000 NHDU Local 36.781900 0.00 6.85 0.97 50,383.381.000000

Base 36.781900 0.00 6.85 0.97 50,383.38
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01 Feb 2011 04 Feb 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

1,310.000 NHDU Local 36.556000 0.00 6.55 0.92 47,880.891.000000

Base 36.556000 0.00 6.55 0.92 47,880.89

02 Feb 2011 07 Feb 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

620.000 NHDU Local 36.516600 0.00 3.10 0.44 22,636.751.000000

Base 36.516600 0.00 3.10 0.44 22,636.75

23 Feb 2011 28 Feb 2011 USD/DTC 0.03CANTOR FITZGERALD + CO.

5,200.000 NHDX Local 38.516600 0.00 156.00 3.85 200,126.471.000000

Base 38.516600 0.00 156.00 3.85 200,126.47

08 Mar 2011 11 Mar 2011 USD/DTC 0.01WEEDEN + CO.

650.000 NHDX Local 35.312000 0.00 6.50 0.45 22,945.851.000000

Base 35.312000 0.00 6.50 0.45 22,945.85

09 Mar 2011 14 Mar 2011 USD/DTC 0.03CANTOR FITZGERALD + CO.

4,050.000 NHDX Local 35.212600 0.00 121.50 2.74 142,486.791.000000

Base 35.212600 0.00 121.50 2.74 142,486.79

G0464B107 Total

362.63 17.400.0025,623.000 Local 943,356.24

Base 0.00 362.63 17.40 943,356.24

COMMON STOCKG05384105 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSASPEN INSURANCE HOLDINGS LTD

870.000 NHHY Local 29.029300 0.00 13.05 0.49 25,241.951.000000

Base 29.029300 0.00 13.05 0.49 25,241.95

COMMON STOCK USD.01G0585R106 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSASSURED GUARANTY LTD

1,870.000 NHHY Local 15.481100 0.00 28.05 0.56 28,921.051.000000

Base 15.481100 0.00 28.05 0.56 28,921.05
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COMMON STOCKG0692U109 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSAXIS CAPITAL HOLDINGS LTD

1,290.000 NHHY Local 35.556600 0.00 19.35 0.89 45,847.771.000000

Base 35.556600 0.00 19.35 0.89 45,847.77

COMMON STOCK USD.01G16962105 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSBUNGE LTD

1,890.000 NHHY Local 70.597600 0.00 28.35 2.57 133,398.541.000000

Base 70.597600 0.00 28.35 2.57 133,398.54

COMMON STOCK USD.2G2554F105 21 Mar 2011 21 Mar 2011 USD/DTCMANDATORYEXCHANGE NON CASHCOVIDIEN PLC

27,230.000 NHDM Local 52.723500 0.00 0.00 0.00 1,435,660.911.000000

Base 52.723500 0.00 0.00 0.00 1,435,660.91

21 Mar 2011 21 Mar 2011 USD/DTCMANDATORYEXCHANGE NON CASH

29,680.000 NHEU Local 42.028449 0.00 0.00 0.00 1,247,404.381.000000

Base 42.028449 0.00 0.00 0.00 1,247,404.38

21 Mar 2011 21 Mar 2011 USD/DTCMANDATORYEXCHANGE NON CASH

353,109.000 NHHP Local 43.078853 0.00 0.00 0.00 15,211,530.871.000000

Base 43.078853 0.00 0.00 0.00 15,211,530.87

G2554F105 Total

0.00 0.000.00410,019.000 Local 17,894,596.16

Base 0.00 0.00 0.00 17,894,596.16

COMMON STOCK USD.2G2554F113 28 Mar 2011 31 Mar 2011 USD/DTC 0.03MERRILL LYNCH PIERCE FENNER + SMITHCOVIDIEN PLC

49,600.000 NHHP Local 51.717000 0.00 1,488.00 49.25 2,563,625.951.000000

Base 51.717000 0.00 1,488.00 49.25 2,563,625.95

COMMON STOCK USD1.G30397106 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSENDURANCE SPECIALTY HOLDINGS

720.000 NHHY Local 46.951400 0.00 10.80 0.65 33,793.561.000000

Base 46.951400 0.00 10.80 0.65 33,793.56
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COMMON STOCK USD.01G3223R108 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSEVEREST RE GROUP LTD

900.000 NHHY Local 86.496000 0.00 13.50 1.50 77,831.401.000000

Base 86.496000 0.00 13.50 1.50 77,831.40

COMMON STOCK USD2.5G3682E127 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSFRONTLINE LTD

780.000 NHHY Local 26.827700 0.00 11.70 0.41 20,913.501.000000

Base 26.827700 0.00 11.70 0.41 20,913.50

COMMON STOCK USD1.G47791101 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSINGERSOLL RAND PLC

3,950.000 NHHY Local 44.628000 0.00 59.25 3.39 176,217.961.000000

Base 44.628000 0.00 59.25 3.39 176,217.96

COMMON STOCK USD.2G491BT108 02 Feb 2011 07 Feb 2011 USD/DTC 0.02LOOP CAPITAL MARKETSINVESCO LTD

3,600.000 NHDZ Local 25.065100 0.00 72.00 1.74 90,160.621.000000

Base 25.065100 0.00 72.00 1.74 90,160.62

24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

3,410.000 NHHY Local 25.421900 0.00 51.15 1.67 86,635.861.000000

Base 25.421900 0.00 51.15 1.67 86,635.86

G491BT108 Total

123.15 3.410.007,010.000 Local 176,796.48

Base 0.00 123.15 3.41 176,796.48

COMMON STOCKG62185106 15 Mar 2011 18 Mar 2011 USD/DTC 0.04SEI FINANCIAL SER COMONTPELIER RE HOLDINGS LTD

7,670.000 NHHO Local 16.997400 0.00 306.80 2.51 130,060.751.000000

Base 16.997400 0.00 306.80 2.51 130,060.75

16 Mar 2011 21 Mar 2011 USD/DTC 0.04SEI FINANCIAL SER CO

5,440.000 NHHO Local 16.570200 0.00 217.60 1.74 89,922.551.000000

Base 16.570200 0.00 217.60 1.74 89,922.55
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25 Mar 2011 30 Mar 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.

13,750.000 NHHO Local 17.141600 0.00 550.00 4.53 235,142.471.000000

Base 17.141600 0.00 550.00 4.53 235,142.47

28 Mar 2011 31 Mar 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.

5,510.000 NHHO Local 16.994600 0.00 220.40 1.80 93,418.051.000000

Base 16.994600 0.00 220.40 1.80 93,418.05

29 Mar 2011 OPEN USD/DTC 0.04J.P. MORGAN SECURITIES INC.

4,960.000 NHHO Local 16.939200 0.00 198.40 1.62 83,818.411.000000

Base 16.939200 0.00 198.40 1.62 83,818.41

30 Mar 2011 OPEN USD/DTC 0.04J.P. MORGAN SECURITIES INC.

7,040.000 NHHO Local 17.046400 0.00 281.60 2.31 119,722.751.000000

Base 17.046400 0.00 281.60 2.31 119,722.75

G62185106 Total

1,774.80 14.510.0044,370.000 Local 752,084.98

Base 0.00 1,774.80 14.51 752,084.98

COMMON STOCKG6359F103 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSNABORS INDUSTRIES LTD

1,740.000 NHHY Local 27.843400 0.00 26.10 0.94 48,420.481.000000

Base 27.843400 0.00 26.10 0.94 48,420.48

COMMON STOCK USD.01G67742109 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSONEBEACON INSURANCE GROUP A

1,970.000 NHHY Local 13.518900 0.00 29.55 0.52 26,602.161.000000

Base 13.518900 0.00 29.55 0.52 26,602.16

COMMON STOCK USD1.G6852T105 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSPARTNERRE LTD

800.000 NHHY Local 77.650000 0.00 12.00 1.20 62,106.801.000000

Base 77.650000 0.00 12.00 1.20 62,106.80
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COMMON STOCK USD.01G7127P100 22 Mar 2011 25 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.PLATINUM UNDERWRITERS HLDGS

530.000 NHHZ Local 36.701900 0.00 7.95 0.38 19,443.681.000000

Base 36.701900 0.00 7.95 0.38 19,443.68

COMMON STOCK USD1.G7496G103 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSRENAISSANCERE HOLDINGS LTD

820.000 NHHY Local 66.578500 0.00 12.30 1.05 54,581.021.000000

Base 66.578500 0.00 12.30 1.05 54,581.02

COMMON STOCKG7945M107 10 Mar 2011 15 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)SEAGATE TECHNOLOGY

2,090.000 NHHY Local 13.480100 0.00 31.35 0.55 28,141.511.000000

Base 13.480100 0.00 31.35 0.55 28,141.51

COMMON STOCK USD.18G81276100 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSSIGNET JEWELERS LTD

870.000 NHHY Local 43.177700 0.00 13.05 0.73 37,550.821.000000

Base 43.177700 0.00 13.05 0.73 37,550.82

COMMON STOCKG9319H102 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSVALIDUS HOLDINGS LTD

1,280.000 NHHY Local 30.293400 0.00 19.20 0.75 38,755.601.000000

Base 30.293400 0.00 19.20 0.75 38,755.60

COMMON STOCK USD.01G94368100 23 Feb 2011 28 Feb 2011 USD/DTC 0.02STATE STREET GLOBAL MARKETS, LLCWARNER CHILCOTT PLC CLASS A

38,400.000 NHEL Local 23.420000 0.00 768.00 17.27 898,542.731.000000

Base 23.420000 0.00 768.00 17.27 898,542.73

COMMON STOCK USD1.G9618E107 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSWHITE MOUNTAINS INSURANCE GP

78.000 NHHY Local 364.500000 0.00 1.17 0.55 28,429.281.000000

Base 364.500000 0.00 1.17 0.55 28,429.28

COMMON STOCK USD.01G98290102 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSXL GROUP PLC

3,520.000 NHHY Local 22.801800 0.00 52.80 1.55 80,207.991.000000

Base 22.801800 0.00 52.80 1.55 80,207.99
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COMMON STOCKH0023R105 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSACE LTD

3,150.000 NHHY Local 62.481100 0.00 47.25 3.78 196,764.441.000000

Base 62.481100 0.00 47.25 3.78 196,764.44

COMMON STOCK USD.03H01531104 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSALLIED WORLD ASSURANCE CO

460.000 NHHY Local 60.605200 0.00 6.90 0.54 27,870.951.000000

Base 60.605200 0.00 6.90 0.54 27,870.95

10 Mar 2011 15 Mar 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

410.000 NHHY Local 62.900100 0.00 6.15 0.50 25,782.391.000000

Base 62.900100 0.00 6.15 0.50 25,782.39

H01531104 Total

13.05 1.040.00870.000 Local 53,653.34

Base 0.00 13.05 1.04 53,653.34

COMMON STOCK USD1.H27013103 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSWEATHERFORD INTL LTD

5,690.000 NHHY Local 23.846400 0.00 85.35 2.61 135,598.061.000000

Base 23.846400 0.00 85.35 2.61 135,598.06

COMMON STOCKH2906T109 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSGARMIN LTD

1,070.000 NHHY Local 32.149300 0.00 16.05 0.67 34,383.031.000000

Base 32.149300 0.00 16.05 0.67 34,383.03

COMMON STOCK USD8.3H89128104 03 Feb 2011 08 Feb 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSTYCO INTERNATIONAL LTD

2,350.000 NHHY Local 45.845100 0.00 35.25 2.07 107,698.671.000000

Base 45.845100 0.00 35.25 2.07 107,698.67

24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

4,590.000 NHHY Local 44.672300 0.00 68.85 3.94 204,973.071.000000

Base 44.672300 0.00 68.85 3.94 204,973.07
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H89128104 Total

104.10 6.010.006,940.000 Local 312,671.74

Base 0.00 104.10 6.01 312,671.74

COMMON STOCK CHF.1H89231338 01 Mar 2011 04 Mar 2011 USD/DTC 0.02MR BEAL &COMPANYUBS AG REG

1,150.000 NHEY Local 19.317900 0.00 23.00 0.43 22,192.161.000000

Base 19.317900 0.00 23.00 0.43 22,192.16

COMMON STOCK USD.01L3466T104 22 Mar 2011 25 Mar 2011 USD/DTC 0.02HEEVERS &CO. INC.FLAGSTONE REINSURANCE HOLDIN

1,100.000 NHHZ Local 8.532000 0.00 16.50 0.19 9,368.511.000000

Base 8.532000 0.00 16.50 0.19 9,368.51

COMMON STOCK EUR.02N22717107 10 Mar 2011 16 Mar 2011 USD/DTC 0.031 MERRILL LYNCH PIERCE FENNER + SMITHCORE LABORATORIES N.V.

6,000.000 NHHP Local 98.346500 0.00 180.00 11.33 589,887.671.000000

Base 98.346500 0.00 180.00 11.33 589,887.67

COMMON STOCK USD.1N6748L102 29 Mar 2011 OPEN USD/DTC 0.03CANTOR FITZGERALD + CO.ORTHOFIX INTERNATIONAL NV

15,722.000 NHDY Local 31.721800 0.00 471.66 9.58 498,248.901.000000

Base 31.721800 0.00 471.66 9.58 498,248.90

31 Mar 2011 OPEN USD/DTC 0.03M RAMSEY KING SECURITIES INC

3,000.000 NHDY Local 32.341600 0.00 90.00 1.87 96,932.931.000000

Base 32.341600 0.00 90.00 1.87 96,932.93

31 Mar 2011 OPEN USD/DTC 0.03CANTOR FITZGERALD + CO.

9,000.000 NHDY Local 32.445800 0.00 270.00 5.61 291,736.591.000000

Base 32.445800 0.00 270.00 5.61 291,736.59

N6748L102 Total

831.66 17.060.0027,722.000 Local 886,918.42

Base 0.00 831.66 17.06 886,918.42
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COMMON STOCK USD.01V7780T103 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSROYAL CARIBBEAN CRUISES LTD

820.000 NHHY Local 42.965400 0.00 12.30 0.68 35,218.651.000000

Base 42.965400 0.00 12.30 0.68 35,218.65

COMMON STOCKY8564W103 24 Feb 2011 01 Mar 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSTEEKAY CORP

720.000 NHHY Local 34.137000 0.00 10.80 0.48 24,567.361.000000

Base 34.137000 0.00 10.80 0.48 24,567.36

US DOLLAR  Total

0.00Local40,739,875.439

0.00Base

5,325.38

5,325.38

190,455.48

190,455.48

388,223,080.02

388,223,080.02

EQUITY  Total

58,995,083.869
Base 0.00 317,325.57 37,428.38 502,246,478.60

FIXED INCOME
US DOLLAR

1%   12 Mar 201600212UAC1 31 Mar 2011 OPEN USD/OTH6 PAYDOWNATI ACQUISITION I CORP

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

9.5%   01 Aug 201800439TAD9 14 Feb 2011 USD/DTCEXCHANGE OFFER (NON CASH)ACCURIDE CORP

2,328,000.000 NHFS Local 104.251398 7,986.33 0.00 0.00 2,426,972.561.000000

Base 104.251398 7,986.33 0.00 0.00 2,426,972.56

14 Feb 2011 CANCEL USD/DTCEXCHANGE OFFER (NON CASH)

-2,328,000.000 NHFS Local 104.251398 -7,986.33 0.00 0.00 -2,426,972.561.000000

Base 104.251398 -7,986.33 0.00 0.00 -2,426,972.56



Prepared by State StreetPage 1117

Sales Report by Report Date
Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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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14 Feb 2011 18 Feb 2011 USD/DTC4 EXCHANGE OFFER (NON CASH)

2,328,000.000 NHFS Local 104.251398 7,986.33 0.00 0.00 2,426,972.561.000000

Base 104.251398 7,986.33 0.00 0.00 2,426,972.56

00439TAD9 Total

0.00 0.007,986.332,328,000.000 Local 2,426,972.56

Base 7,986.33 0.00 0.00 2,426,972.56

1%   24 Sep 201400499K9H8 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTFIRST DATA CORPORATION

735,222.220 NHHL Local 85.928114 0.00 0.00 0.00 631,762.591.000000

Base 85.928114 0.00 0.00 0.00 631,762.59

1%   24 Sep 201400499K9M7 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTFIRST DATA CORPORATION

235,224.060 NHHL Local 86.104856 0.00 0.00 0.00 202,539.341.000000

Base 86.104856 0.00 0.00 0.00 202,539.34

1%   26 Jan 201400499Q9R3 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTARAMARK

474,091.350 NHHM Local 96.822082 0.00 0.00 0.00 459,025.121.000000

Base 96.822082 0.00 0.00 0.00 459,025.12

1%   31 May 201400758R9E6 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTADVANSTAR COMMUNICATIONS INC

333,333.340 NHHL Local 86.918752 0.00 0.00 0.00 289,729.181.000000

Base 86.918752 0.00 0.00 0.00 289,729.18

1%   18 Dec 201700769EAK6 31 Mar 2011 OPEN USD/OTH1 PAYDOWNADVANTAGE SALES + MARKETING

1,510.900 NHHL Local 100.000000 0.00 0.00 0.00 1,510.901.000000

Base 100.000000 0.00 0.00 0.00 1,510.90

31 Mar 2011 USD/OTHPAYDOWN

1,510.900 NHHM Local 100.000000 0.00 0.00 0.00 1,510.901.000000

Base 100.000000 0.00 0.00 0.00 1,510.90
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31 Mar 2011 CANCEL USD/OTHPAYDOWN

-1,510.900 NHHM Local 100.000000 0.00 0.00 0.00 -1,510.901.000000

Base 100.000000 0.00 0.00 0.00 -1,510.90

31 Mar 2011 OPEN USD/OTH5 PAYDOWN

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

00769EAK6 Total

0.00 0.000.003,385.900 Local 3,385.90

Base 0.00 0.00 0.00 3,385.90

1%   17 Dec 201700799G9M3 23 Mar 2011 23 Mar 2011 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

1%   05 May 201600799M9G3 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTADVANTAGE SALES + MARKETING

604,360.010 NHHL Local 99.500000 0.00 0.00 0.00 601,338.211.000000

Base 99.500000 0.00 0.00 0.00 601,338.21

5%   16 Jul 201500828KAF2 31 Mar 2011 OPEN USD/OTH5 PAYDOWNAFFINION GROUP INC

2,514.670 NHHM Local 100.000000 0.00 0.00 0.00 2,514.671.000000

Base 100.000000 0.00 0.00 0.00 2,514.67

1%   01 Feb 2012011679AG2 23 Mar 2011 23 Mar 2011 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%   21 Oct 201601168BAQ4 31 Mar 2011 OPEN USD/OTH1 PAYDOWNALASKA COMMUNICATIONS SYS  HLD

3,000.000 NHHL 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
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1%   06 Mar 201401699E9Q8 14 Jan 2011 14 Jan 2011 USD/BOSPAYDOWNCHARTER COMMUNICATION

165,839.260 NHHL Local 100.000000 0.00 0.00 0.00 165,839.261.000000

Base 100.000000 0.00 0.00 0.00 165,839.26

31 Jan 2011 31 Jan 2011 USD/BOSPAYDOWN

45,297.980 NHHL Local 100.000000 0.00 0.00 0.00 45,297.981.000000

Base 100.000000 0.00 0.00 0.00 45,297.98

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

197,488.220 NHHL Local 97.435877 0.00 0.00 0.00 192,424.381.000000

Base 97.435877 0.00 0.00 0.00 192,424.38

01699E9Q8 Total

0.00 0.000.00408,625.460 Local 403,561.62

Base 0.00 0.00 0.00 403,561.62

1%   18 Sep 201601699F9W2 25 Jan 2011 01 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTCHARTER COMMUNICATIONS

568,762.220 NHHM Local 100.624999 0.00 0.00 0.00 572,316.981.000000

Base 100.624999 0.00 0.00 0.00 572,316.98

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

750,000.000 NHHM Local 66.581777 0.00 0.00 0.00 499,363.331.000000

Base 66.581777 0.00 0.00 0.00 499,363.33

01699F9W2 Total

0.00 0.000.001,318,762.220 Local 1,071,680.31

Base 0.00 0.00 0.00 1,071,680.31

1%   06 Sep 201601699F9X0 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTCHARTER COMMUNICATIONS OPERATI

728,914.670 NHHL Local 99.677283 0.00 0.00 0.00 726,562.341.000000

Base 99.677283 0.00 0.00 0.00 726,562.34
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7.57%   27 Jan 201201861W9R8 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTALLIANCE LAUNDRY TERM B

511,128.980 NHHL Local 99.238119 0.00 0.00 0.00 507,234.791.000000

Base 99.238119 0.00 0.00 0.00 507,234.79

1%   15 Jul 201302099H9D4 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTALPHA MEDIA GROUP, INC.

2,312,850.640 NHHM Local 78.300920 0.00 0.00 0.00 1,810,983.341.000000

Base 78.300920 0.00 0.00 0.00 1,810,983.34

1%   25 Jul 201402199D9B6 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTCOMMUNITY HEALTH SYSTEMS INC

1,358,108.040 NHHL Local 98.342069 0.00 0.00 0.00 1,335,591.551.000000

Base 98.342069 0.00 0.00 0.00 1,335,591.55

1%   25 Jan 201702199H9C5 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTCOMMUNITY HEALTH SYSTEMS, INC.

678,757.680 NHHL Local 100.000000 0.00 0.00 0.00 678,757.681.000000

Base 100.000000 0.00 0.00 0.00 678,757.68

7%   19 Mar 2018025816AY5 24 Feb 2011 01 Mar 2011 USD/DTCLOOP CAPITAL MARKETS LLCAMERICAN EXPRESS CO

2,000,000.000 NHID Local 116.996000 63,000.00 0.00 0.00 2,339,920.001.000000

Base 116.996000 63,000.00 0.00 0.00 2,339,920.00

1%   22 Feb 201603299N9S4 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTSMURFIT STONE CONTAINER

1,140,745.090 NHHL Local 99.000000 0.00 0.00 0.00 1,129,337.641.000000

Base 99.000000 0.00 0.00 0.00 1,129,337.64

1%   01 Apr 201603840BAD5 31 Mar 2011 OPEN USD/OTH1 PAYDOWNAQUILEX HLDGS LLC

706.770 NHHL Local 100.000000 0.00 0.00 0.00 706.771.000000

Base 100.000000 0.00 0.00 0.00 706.77

31 Mar 2011 USD/OTHPAYDOWN

706.770 NHHM Local 100.000000 0.00 0.00 0.00 706.771.000000

Base 100.000000 0.00 0.00 0.00 706.77
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31 Mar 2011 CANCEL USD/OTHPAYDOWN

-706.770 NHHM Local 100.000000 0.00 0.00 0.00 -706.771.000000

Base 100.000000 0.00 0.00 0.00 -706.77

31 Mar 2011 OPEN USD/OTH1 PAYDOWN

3,110.950 NHHM Local 100.000000 0.00 0.00 0.00 3,110.951.000000

Base 100.000000 0.00 0.00 0.00 3,110.95

31 Mar 2011 OPEN USD/OTHTHE ROYALBANK OF CANADA EUROPE

249,317.210 NHHL Local 100.250002 0.00 0.00 0.00 249,940.511.000000

Base 100.250002 0.00 0.00 0.00 249,940.51

03840BAD5 Total

0.00 0.000.00253,134.930 Local 253,758.23

Base 0.00 0.00 0.00 253,758.23

1%   26 Jul 201603899F9A4 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTARAMARK CORPORATION

875,985.060 NHHL Local 99.623518 0.00 0.00 0.00 872,687.141.000000

Base 99.623518 0.00 0.00 0.00 872,687.14

1%   26 Jul 201603899R9A8 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTARAMARK CORPORATION

37,879.640 NHHL Local 100.000000 0.00 0.00 0.00 37,879.641.000000

Base 100.000000 0.00 0.00 0.00 37,879.64

1%   31 Mar 201603899W9X7 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTAQUILEX HOLDINGS LLC

250,023.980 NHHL Local 99.000003 0.00 0.00 0.00 247,523.751.000000

Base 99.000003 0.00 0.00 0.00 247,523.75

1%   12 Feb 201504399V9P9 23 Mar 2011 23 Mar 2011 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
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0.01%   07 May 201604523JAL2 31 Mar 2011 OPEN USD/OTH1 PAYDOWNASPECT SOFTWARE INC

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

1%   31 Jan 201304599D9S1 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTINTERMEDIA OUTDOOR INC

426,213.480 NHHM Local 60.975000 0.00 0.00 0.00 259,883.671.000000

Base 60.975000 0.00 0.00 0.00 259,883.67

1%   19 Apr 201604599P9B1 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTASPECT SOFTWARE

1,115,905.350 NHHL Local 98.386819 0.00 0.00 0.00 1,097,903.781.000000

Base 98.386819 0.00 0.00 0.00 1,097,903.78

12.125%   01 Aug 201049302AE2 08 Mar 2011 09 Mar 2011 USD/DTCSTERNE, AGEE, AND LEACH INCATLAS ENERGY OPERATING

612,000.000 NHFS Local 130.500000 7,832.75 0.00 0.00 798,660.001.000000

Base 130.500000 7,832.75 0.00 0.00 798,660.00

1%   20 Apr 201304999M9S7 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTATTACHMATE CORP

862,254.150 NHHM Local 71.393728 0.00 0.00 0.00 615,595.391.000000

Base 71.393728 0.00 0.00 0.00 615,595.39

1%   15 Dec 201605332NAJ6 31 Mar 2011 OPEN USD/OTH1 PAYDOWNAUTOTRADER COM INC

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 2011 USD/OTHPAYDOWN

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 2011 CANCEL USD/OTHPAYDOWN

-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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05332NAJ6 Total

0.00 0.000.001,875.000 Local 1,875.00

Base 0.00 0.00 0.00 1,875.00

3.0605%   26 Oct 20105349UAJ1 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTAVAYA INC

165,753.220 NHHL Local 93.145327 0.00 0.00 0.00 154,391.381.000000

Base 93.145327 0.00 0.00 0.00 154,391.38

25 Mar 2011 25 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

165,753.220 NHHL Local 96.665971 0.00 0.00 0.00 160,226.961.000000

Base 96.665971 0.00 0.00 0.00 160,226.96

31 Mar 2011 OPEN USD/OTH1 PAYDOWN

862.360 NHHM Local 100.000000 0.00 0.00 0.00 862.361.000000

Base 100.000000 0.00 0.00 0.00 862.36

05349UAJ1 Total

0.00 0.000.00332,368.800 Local 315,480.70

Base 0.00 0.00 0.00 315,480.70

1%   22 Aug 201105365VAC3 31 Mar 2011 OPEN USD/OTH5 PAYDOWNAVETA INC

7,195.990 NHHL Local 100.000000 0.00 0.00 0.00 7,195.991.000000

Base 100.000000 0.00 0.00 0.00 7,195.99

1%   22 Aug 201105365VAF6 31 Mar 2011 OPEN USD/OTH5 PAYDOWNAVETA INC

7,195.990 NHHL Local 100.000000 0.00 0.00 0.00 7,195.991.000000

Base 100.000000 0.00 0.00 0.00 7,195.99

1%   26 Oct 201705399F9Y2 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTAVAYA, INC.

665,903.470 NHHM Local 97.626845 0.00 0.00 0.00 650,100.551.000000

Base 97.626845 0.00 0.00 0.00 650,100.55
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9.25%   01 Mar 201505454RAE0 14 Mar 2011 USD/DTCCALLED BONDSAXCAN INTERMEDIATE HOLD

2,500,000.000 NHFS Local 106.938000 8,350.69 0.00 0.00 2,673,450.001.000000

Base 106.938000 8,350.69 0.00 0.00 2,673,450.00

14 Mar 2011 CANCEL USD/DTCCALLED BONDS

-2,500,000.000 NHFS Local 106.938000 -8,350.69 0.00 0.00 -2,673,450.001.000000

Base 106.938000 -8,350.69 0.00 0.00 -2,673,450.00

14 Mar 2011 18 Mar 2011 USD/DTC4 CALLED BONDS

2,500,000.000 NHFS Local 106.963694 8,352.84 0.00 0.00 2,674,092.351.000000

Base 106.963694 8,352.84 0.00 0.00 2,674,092.35

05454RAE0 Total

0.00 0.008,352.842,500,000.000 Local 2,674,092.35

Base 8,352.84 0.00 0.00 2,674,092.35

1%   31 Dec 201405499C9K8 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTBICENT POWER LLC

1,310,370.730 NHHM Local 35.527532 0.00 0.00 0.00 465,542.391.000000

Base 35.527532 0.00 0.00 0.00 465,542.39

1%   30 Jun 201405499C9M4 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTBICENT POWER

213,880.620 NHHL Local 98.941446 0.00 0.00 0.00 211,616.581.000000

Base 98.941446 0.00 0.00 0.00 211,616.58

1%   19 Dec 201605570UAL6 31 Mar 2011 31 Mar 2011 USD/OTHPAYDOWNBNY CONVERGEX GROUP LLC

683.080 NHHL Local 100.000000 0.00 0.00 0.00 683.081.000000

Base 100.000000 0.00 0.00 0.00 683.08

31 Mar 2011 USD/OTHPAYDOWN

683.080 NHHM Local 100.000000 0.00 0.00 0.00 683.081.000000

Base 100.000000 0.00 0.00 0.00 683.08
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31 Mar 2011 CANCEL USD/OTHPAYDOWN

-683.080 NHHM Local 100.000000 0.00 0.00 0.00 -683.081.000000

Base 100.000000 0.00 0.00 0.00 -683.08

31 Mar 2011 31 Mar 2011 USD/OTHPAYDOWN

2,641.580 NHHM Local 100.000000 0.00 0.00 0.00 2,641.581.000000

Base 100.000000 0.00 0.00 0.00 2,641.58

05570UAL6 Total

0.00 0.000.003,324.660 Local 3,324.66

Base 0.00 0.00 0.00 3,324.66

1%   17 Dec 201605570UAP7 31 Mar 2011 31 Mar 2011 USD/OTHPAYDOWNBNY CONVERGEX GROUP LLC

286.620 NHHL Local 100.000000 0.00 0.00 0.00 286.621.000000

Base 100.000000 0.00 0.00 0.00 286.62

31 Mar 2011 USD/OTHPAYDOWN

286.620 NHHM Local 100.000000 0.00 0.00 0.00 286.621.000000

Base 100.000000 0.00 0.00 0.00 286.62

31 Mar 2011 CANCEL USD/OTHPAYDOWN

-286.620 NHHM Local 100.000000 0.00 0.00 0.00 -286.621.000000

Base 100.000000 0.00 0.00 0.00 -286.62

31 Mar 2011 31 Mar 2011 USD/OTHPAYDOWN

1,108.420 NHHM Local 100.000000 0.00 0.00 0.00 1,108.421.000000

Base 100.000000 0.00 0.00 0.00 1,108.42

05570UAP7 Total

0.00 0.000.001,395.040 Local 1,395.04

Base 0.00 0.00 0.00 1,395.04
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1%   31 Mar 201405799C9T6 27 Jan 2011 27 Jan 2011 USD/BOSPAYDOWNBALDOR ELECTRIC COMPANY

1,084,256.290 NHHL Local 100.000000 0.00 0.00 0.00 1,084,256.291.000000

Base 100.000000 0.00 0.00 0.00 1,084,256.29

1%   01 Jun 201705799F9S1 28 Feb 2011 28 Feb 2011 USD/BOSSHARE ADJUSTMENTBWAY CORPORATION

3,112.480 NHHM Local 100.000000 0.00 0.00 0.00 3,112.481.000000

Base 100.000000 0.00 0.00 0.00 3,112.48

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

60,851.820 NHHM Local 99.499982 0.00 0.00 0.00 60,547.551.000000

Base 99.499982 0.00 0.00 0.00 60,547.55

05799F9S1 Total

0.00 0.000.0063,964.300 Local 63,660.03

Base 0.00 0.00 0.00 63,660.03

1%   08 May 201405799R9U0 31 Jan 2011 31 Jan 2011 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

31 Jan 2011 01 Feb 2011 USD/BOSPAYDOWN

49,027.610 NHHL Local 100.000000 0.00 0.00 0.00 49,027.611.000000

Base 100.000000 0.00 0.00 0.00 49,027.61

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

585,862.440 NHHL Local 98.871088 0.00 0.00 0.00 579,248.571.000000

Base 98.871088 0.00 0.00 0.00 579,248.57

05799R9U0 Total

0.00 0.000.00636,539.120 Local 629,925.25

Base 0.00 0.00 0.00 629,925.25
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1%   10 Sep 204705947U4D7 07 Jan 2011 12 Jan 2011 USD/DTCDEUTSCHE BANK SECURITIES INCBANC OF AMERICA COMMERCIAL MOR

5,680,000.000 NHHW Local 108.324219 9,017.02 0.00 0.00 6,152,815.631.000000

5,680,000.000 Base 108.324219 9,017.02 0.00 0.00 6,152,815.63

1%   10 Nov 204205947UC97 17 Mar 2011 22 Mar 2011 USD/DTCFIRST TENNESSEE SECURITIES CORPBANC OF AMERICA COMMERCIAL MOR

1,000,000.000 NHHW Local 102.437500 2,958.20 0.00 0.00 1,024,375.001.000000

1,000,000.000 Base 102.437500 2,958.20 0.00 0.00 1,024,375.00

5.625%   14 Oct 2016060505CS1 16 Mar 2011 21 Mar 2011 USD/DTCDEUTSCHE BANK SECURITIES INCBANK AMER CORP

500,000.000 NHFI Local 107.943000 12,265.63 0.00 0.00 539,715.001.000000

Base 107.943000 12,265.63 0.00 0.00 539,715.00

5.75%   01 Dec 2017060505DP6 16 Mar 2011 21 Mar 2011 USD/DTCDEUTSCHE BANK SECURITIES INCBANK AMER CORP

580,000.000 NHHW Local 107.047000 10,190.28 0.00 0.00 620,872.601.000000

Base 107.047000 10,190.28 0.00 0.00 620,872.60

7.625%   01 Jun 201906051GDZ9 16 Mar 2011 21 Mar 2011 USD/DTCBANK OF AMERICA SECURITIES LLCBANK OF AMERICA CORP

760,000.000 NHFI Local 116.445000 17,706.94 0.00 0.00 884,982.001.000000

Base 116.445000 17,706.94 0.00 0.00 884,982.00

16 Mar 2011 21 Mar 2011 USD/DTCBANK OF AMERICA SECURITIES LLC

710,000.000 NHHW Local 116.445000 16,542.01 0.00 0.00 826,759.501.000000

Base 116.445000 16,542.01 0.00 0.00 826,759.50

06051GDZ9 Total

0.00 0.0034,248.951,470,000.000 Local 1,711,741.50

Base 34,248.95 0.00 0.00 1,711,741.50

0.01%   12 Aug 201306851QAC3 31 Mar 2011 31 Mar 2011 USD/OTHPAYDOWNBARRINGTON BROADCASTING GROUP

44,193.990 NHHM Local 100.000000 0.00 0.00 0.00 44,193.991.000000

Base 100.000000 0.00 0.00 0.00 44,193.99
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1%   11 Aug 201306899X9V2 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTBARRINGTON BROADCASTING

885,423.920 NHHM Local 99.272425 0.00 0.00 0.00 878,981.801.000000

Base 99.272425 0.00 0.00 0.00 878,981.80

11.625%   01 Aug 20106985PAF7 14 Feb 2011 15 Feb 2011 USD/DTC1 TENDER OFFERBASIC ENERGY SERVICES

943,000.000 NHFS Local 113.100000 4,263.15 0.00 0.00 1,066,533.001.000000

Base 113.100000 4,263.15 0.00 0.00 1,066,533.00

1%   09 Apr 201506999P9B2 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTBASS PRO GROUP, LLC

992,500.000 NHHM Local 99.000000 0.00 0.00 0.00 982,575.001.000000

Base 99.000000 0.00 0.00 0.00 982,575.00

1%   10 Apr 201507014QAB7 30 Mar 2011 31 Mar 2011 USD/OTH1 PAYDOWNBASS PRO GROUP LLC

55,847.500 NHHM Local 100.000000 0.00 0.00 0.00 55,847.501.000000

Base 100.000000 0.00 0.00 0.00 55,847.50

30 Mar 2011 31 Mar 2011 USD/OTH1 PAYDOWN

120,000.000 NHHM Local 100.000000 0.00 0.00 0.00 120,000.001.000000

Base 100.000000 0.00 0.00 0.00 120,000.00

31 Mar 2011 OPEN USD/OTH1 PAYDOWN

2,057.060 NHHM Local 100.000000 0.00 0.00 0.00 2,057.061.000000

Base 100.000000 0.00 0.00 0.00 2,057.06

07014QAB7 Total

0.00 0.000.00177,904.560 Local 177,904.56

Base 0.00 0.00 0.00 177,904.56

4%   13 Mar 204007383FQT8 12 Jan 2011 USD/DTCDEUTSCHE BANK SECURITIES, INC.BEAR STEARNS COMMERCIAL MORTGA

82,766.370 NHFI Local 101.375000 156.34 0.00 0.00 83,904.411.000000

500,000.000 Base 101.375000 156.34 0.00 0.00 83,904.41
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12 Jan 2011 CANCEL USD/DTCDEUTSCHE BANK SECURITIES, INC.

-82,766.370 NHFI Local 101.375000 -156.34 0.00 0.00 -83,904.411.000000

-500,000.000 Base 101.375000 -156.34 0.00 0.00 -83,904.41

13 Jan 2011 USD/DTCPRINCIPALPAYMENTS CORP BDS

3,362.490 NHFI Local 100.000000 0.00 0.00 0.00 3,362.491.000000

Base 100.000000 0.00 0.00 0.00 3,362.49

13 Jan 2011 CANCEL USD/DTCPRINCIPALPAYMENTS CORP BDS

-3,362.490 NHFI Local 100.000000 0.00 0.00 0.00 -3,362.491.000000

Base 100.000000 0.00 0.00 0.00 -3,362.49

12 Jan 2011 18 Jan 2011 USD/DTCDEUTSCHE BANK SECURITIES, INC.

79,403.880 NHFI Local 101.375008 149.99 0.00 0.00 80,495.691.000000

500,000.000 Base 101.375008 149.99 0.00 0.00 80,495.69

13 Jan 2011 14 Jan 2011 USD/DTC1 PRINCIPALPAYMENTS CORP BDS

8,456.950 NHFI Local 39.760078 0.00 0.00 0.00 3,362.491.000000

Base 39.760078 0.00 0.00 0.00 3,362.49

07383FQT8 Total

0.00 0.00149.9987,860.830 Local 83,858.18

500,000.000 Base 149.99 0.00 0.00 83,858.18

5.405%   11 Dec 204007387BEB5 17 Mar 2011 22 Mar 2011 USD/DTCBANK OF AMERICA SECURITIES LLCBEAR STEARNS COMMERCIAL MORTGA

530,000.000 NHHW Local 106.800781 1,671.05 0.00 0.00 566,044.141.000000

530,000.000 Base 106.800781 1,671.05 0.00 0.00 566,044.14

6.875%   15 Jul 201507556QAN5 16 Feb 2011 22 Feb 2011 USD/DTCCANTOR FITZGERALD & COBEAZER HOMES USA INC

607,000.000 NHFS Local 99.000000 4,289.05 0.00 0.00 600,930.001.000000

Base 99.000000 4,289.05 0.00 0.00 600,930.00
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17 Feb 2011 23 Feb 2011 USD/DTCR W PRESSPRICH + CO INC

1,238,000.000 NHFS Local 99.000000 8,984.10 0.00 0.00 1,225,620.001.000000

Base 99.000000 8,984.10 0.00 0.00 1,225,620.00

17 Feb 2011 23 Feb 2011 USD/DTCJ.P. MORGAN SECURITIES LLC

1,238,000.000 NHFS Local 99.000000 8,984.10 0.00 0.00 1,225,620.001.000000

Base 99.000000 8,984.10 0.00 0.00 1,225,620.00

28 Feb 2011 03 Mar 2011 USD/DTCJ.P. MORGAN SECURITIES LLC

2,117,000.000 NHFS Local 99.000000 19,405.83 0.00 0.00 2,095,830.001.000000

Base 99.000000 19,405.83 0.00 0.00 2,095,830.00

07556QAN5 Total

0.00 0.0041,663.085,200,000.000 Local 5,148,000.00

Base 41,663.08 0.00 0.00 5,148,000.00

100%   30 Jun 201408873PAB7 31 Mar 2011 OPEN USD/OTH1 PAYDOWNBICENT PWR LLC

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

1%   13 Jan 201208999A9N5 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTBERYL OIL AND GAS LP

1,017,486.450 NHHM Local 95.244090 0.00 0.00 0.00 969,095.721.000000

Base 95.244090 0.00 0.00 0.00 969,095.72

1%   27 Jan 201409599J9N8 05 Jan 2011 05 Jan 2011 USD/BOSPAYDOWNBLOUNT INTERNATIONAL INC

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

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

997,500.000 NHHM Local 99.000000 0.00 0.00 0.00 987,525.001.000000

Base 99.000000 0.00 0.00 0.00 987,525.00
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09599J9N8 Total

0.00 0.000.001,000,000.000 Local 990,025.00

Base 0.00 0.00 0.00 990,025.00

1%   31 Jul 201509999U9W9 04 Feb 2011 04 Feb 2011 USD/BOSPAYDOWNBOOZ HAMILTON

525,955.180 NHHL Local 99.999994 0.00 0.00 0.00 525,955.151.000000

Base 99.999994 0.00 0.00 0.00 525,955.15

1%   31 Jul 201509999Y9B7 04 Feb 2011 04 Feb 2011 USD/BOSPAYDOWNBOOZ ALLEN HAMILTON INC

667,319.000 NHHL Local 100.000001 0.00 0.00 0.00 667,319.011.000000

Base 100.000001 0.00 0.00 0.00 667,319.01

1%   14 Oct 201610801QAB8 31 Mar 2011 31 Mar 2011 USD/OTHPAYDOWNBRICKMAN GROUP HOLDINGS INC

1,982.700 NHHL Local 100.000000 0.00 0.00 0.00 1,982.701.000000

Base 100.000000 0.00 0.00 0.00 1,982.70

1%   15 Oct 201610899B9K6 22 Nov 2010 CANCEL 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 CANCEL 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

22 Nov 2010 22 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

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

793,078.930 NHHL Local 99.491645 0.00 0.00 0.00 789,047.281.000000

Base 99.491645 0.00 0.00 0.00 789,047.28
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10899B9K6 Total

0.00 0.000.00418,078.930 Local 408,891.03

Base 0.00 0.00 0.00 408,891.03

6.25%   23 Feb 201711799A9P6 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTBURLINGTON COAT FACTORY

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

1%   19 Oct 201612199N9L1 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTBURGER KING CORPORATION

1,053,823.690 NHHL Local 99.320943 0.00 0.00 0.00 1,046,667.631.000000

Base 99.320943 0.00 0.00 0.00 1,046,667.63

1%   31 Dec 201512336MAG6 31 Mar 2011 31 Mar 2011 USD/OTHPAYDOWNBUTLER ANIMAL HEALTH SUPPLY LL

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 2011 USD/OTHPAYDOWN

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 2011 CANCEL USD/OTHPAYDOWN

-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

12336MAG6 Total

0.00 0.000.001,875.000 Local 1,875.00

Base 0.00 0.00 0.00 1,875.00

1%   31 Dec 201512399B9P6 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTBUTLER ANIMAL HEALTH SUPPLY

742,500.000 NHHM Local 99.500000 0.00 0.00 0.00 738,787.501.000000

Base 99.500000 0.00 0.00 0.00 738,787.50
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1%   06 Apr 201512399S9D6 14 Jan 2011 14 Jan 2011 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

14 Feb 2011 14 Feb 2011 USD/BOSPAYDOWN

54,440.960 NHHL Local 100.000000 0.00 0.00 0.00 54,440.961.000000

Base 100.000000 0.00 0.00 0.00 54,440.96

14 Mar 2011 14 Mar 2011 USD/BOSPAYDOWN

34,848.430 NHHL Local 100.000057 0.00 0.00 0.00 34,848.451.000000

Base 100.000057 0.00 0.00 0.00 34,848.45

12399S9D6 Total

0.00 0.000.00125,583.370 Local 125,583.39

Base 0.00 0.00 0.00 125,583.39

1%   15 Jul 204412513EAG9 07 Jan 2011 12 Jan 2011 USD/DTCDEUTSCHE BANK SECURITIES, INC.CITIGROUP/DEUTSCHE BANK COMMER

4,770,000.000 NHHW Local 108.300781 7,610.91 0.00 0.00 5,165,947.261.000000

4,770,000.000 Base 108.300781 7,610.91 0.00 0.00 5,165,947.26

6.3%   01 Feb 2012125896AX8 14 Feb 2011 17 Feb 2011 USD/DTCMORGAN STANLEY CO INCORPORATEDCMS ENERGY CORP

161,000.000 NHFS Local 103.500000 450.80 0.00 0.00 166,635.001.000000

Base 103.500000 450.80 0.00 0.00 166,635.00

1%   05 May 201312599V9X3 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTCMP SUSQUEHANNA

750,000.000 NHHM Local 94.000000 0.00 0.00 0.00 705,000.001.000000

Base 94.000000 0.00 0.00 0.00 705,000.00

0.4%   05 May 201312601FAC8 30 Mar 2011 30 Mar 2011 USD/OTHPAYDOWNCMP SUSQUEHANNA CORP

22,394.880 NHHM Local 100.000000 0.00 0.00 0.00 22,394.881.000000

Base 100.000000 0.00 0.00 0.00 22,394.88
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8.5%   01 May 201812629YAA9 02 Feb 2011 USD/DTCEXCHANGE OFFER (NON CASH)COOPER STANDARD AUTOMOTI

1,870,000.000 NHFS Local 102.778342 40,179.03 0.00 0.00 1,921,955.001.000000

Base 102.778342 40,179.03 0.00 0.00 1,921,955.00

02 Feb 2011 CANCEL USD/DTCEXCHANGE OFFER (NON CASH)

-1,870,000.000 NHFS Local 102.778342 -40,179.03 0.00 0.00 -1,921,955.001.000000

Base 102.778342 -40,179.03 0.00 0.00 -1,921,955.00

04 Feb 2011 07 Feb 2011 USD/DTC3 EXCHANGE OFFER (NON CASH)

1,870,000.000 NHFS Local 102.778342 41,062.08 0.00 0.00 1,921,955.001.000000

Base 102.778342 41,062.08 0.00 0.00 1,921,955.00

12629YAA9 Total

0.00 0.0041,062.081,870,000.000 Local 1,921,955.00

Base 41,062.08 0.00 0.00 1,921,955.00

0%12999U9U7 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTC G JCF CORP

1,604,569.400 NHHM Local 91.644327 0.00 0.00 0.00 1,470,496.841.000000

Base 91.644327 0.00 0.00 0.00 1,470,496.84

0.01%   29 Mar 201413199E9M7 29 Dec 2010 12 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTCALPINE CORPORATION

485,047.210 NHHL Local 99.835071 0.00 0.00 0.00 484,247.231.000000

Base 99.835071 0.00 0.00 0.00 484,247.23

1%   14 Dec 201213999E9W7 03 Jan 2011 03 Jan 2011 USD/BOSPAYDOWNCAPITAL AUTOMATIVE REIT

3,104.510 NHHL Local 100.000000 0.00 0.00 0.00 3,104.511.000000

Base 100.000000 0.00 0.00 0.00 3,104.51

14 Mar 2011 14 Mar 2011 USD/BOSPAYDOWN

579,086.220 NHHL Local 100.009782 0.00 0.00 0.00 579,142.871.000000

Base 100.009782 0.00 0.00 0.00 579,142.87
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13999E9W7 Total

0.00 0.000.00582,190.730 Local 582,247.38

Base 0.00 0.00 0.00 582,247.38

4.85%   15 Nov 201314041NCP4 15 Jan 2011 15 Jan 2011 USD/BOSPAYDOWNCAPITAL ONE MULTI ASSET EXECUT

1,000,000.000 NHFI Local 100.000000 0.00 0.00 0.00 1,000,000.001.000000

1,000,000.000 Base 100.000000 0.00 0.00 0.00 1,000,000.00

0%1419989F3 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTCARESTREAM HEALTH INC

1,071,376.000 NHHL Local 99.500000 0.00 0.00 0.00 1,066,019.121.000000

Base 99.500000 0.00 0.00 0.00 1,066,019.12

1%   30 Oct 201314199B9P4 27 Jan 2011 04 Feb 2011 USD/BOS1 STATE STREET BANK AND TRUSTCARESTREAM HEALTH INC

500,000.000 NHHM Local 99.500000 0.00 0.00 0.00 497,500.001.000000

Base 99.500000 0.00 0.00 0.00 497,500.00

1%   24 Oct 201414299C9D8 31 Jan 2011 31 Jan 2011 USD/BOSPAYDOWNDEX MEDIA

6,866.230 NHHM Local 100.000000 0.00 0.00 0.00 6,866.231.000000

Base 100.000000 0.00 0.00 0.00 6,866.23

28 Jan 2011 04 Feb 2011 USD/BOS1 STATE STREET BANK AND TRUST

444,888.610 NHHM Local 92.697493 0.00 0.00 0.00 412,400.591.000000

Base 92.697493 0.00 0.00 0.00 412,400.59

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

503,221.880 NHHM Local 98.919021 0.00 0.00 0.00 497,782.161.000000

Base 98.919021 0.00 0.00 0.00 497,782.16

14299C9D8 Total

0.00 0.000.00954,976.720 Local 917,048.98

Base 0.00 0.00 0.00 917,048.98
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1%   15 Dec 201615099R9C6 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTCEDAR FAIR

1,492,367.020 NHHM Local 99.670076 0.00 0.00 0.00 1,487,443.351.000000

Base 99.670076 0.00 0.00 0.00 1,487,443.35

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

1,672,582.900 NHHL Local 98.999999 0.00 0.00 0.00 1,655,857.071.000000

Base 98.999999 0.00 0.00 0.00 1,655,857.07

15099R9C6 Total

0.00 0.000.003,164,949.920 Local 3,143,300.42

Base 0.00 0.00 0.00 3,143,300.42

2.46%   03 Jul 201415131YAC9 31 Mar 2011 OPEN USD/OTH1 PAYDOWNCENGAGE LEARNING INC

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

100%   04 Jul 20141519999H4 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTCENGAGE LEARNING ACQUISITIONS

968,712.440 NHHL Local 94.128035 0.00 0.00 0.00 911,829.991.000000

Base 94.128035 0.00 0.00 0.00 911,829.99

10.5%   16 Sep 201615200HAD0 31 Mar 2011 OPEN USD/OTH1 PAYDOWNCENTERPLATE 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

7.25%   06 Mar 201416117LAR0 31 Mar 2011 OPEN USD/OTH1 PAYDOWNCHARTER COMMUNICATIONS OPT LLC

507.680 NHHL Local 100.000000 0.00 0.00 0.00 507.681.000000

Base 100.000000 0.00 0.00 0.00 507.68

1%   06 Sep 201616117LAX7 31 Mar 2011 OPEN USD/OTH1 PAYDOWNCHARTER COMMUNICATIONS

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
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31 Mar 2011 USD/OTHPAYDOWN

1,840.690 NHHM 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

31 Mar 2011 CANCEL USD/OTHPAYDOWN

-1,840.690 NHHM 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

31 Mar 2011 31 Mar 2011 USD/OTHPAYDOWN

1,893.940 NHHM Local 100.000000 0.00 0.00 0.00 1,893.941.000000

Base 100.000000 0.00 0.00 0.00 1,893.94

16117LAX7 Total

0.00 0.000.003,734.630 Local 3,734.63

Base 0.00 0.00 0.00 3,734.63

1%   11 Aug 201616399P9B7 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTCHEMTURA

974,171.120 NHHL Local 99.000000 0.00 0.00 0.00 964,429.411.000000

Base 99.000000 0.00 0.00 0.00 964,429.41

1%   30 Apr 2016172442AG0 31 Mar 2011 OPEN USD/OTH1 PAYDOWNCINEMARK 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

0%172967BP5 09 Feb 2011 14 Feb 2011 USD/DTCCITIGROUPGLOBAL MARKETS INCCITIGROUP INC

3,700,000.000 NHFJ Local 105.019000 96,546.87 0.00 0.00 3,885,703.001.000000

Base 105.019000 96,546.87 0.00 0.00 3,885,703.00

8.5%   22 May 2019172967EV9 16 Mar 2011 21 Mar 2011 USD/DTCDEUTSCHE BANK SECURITIES INCCITIGROUP INC

755,000.000 NHFI Local 124.667000 21,213.40 0.00 0.00 941,235.851.000000

Base 124.667000 21,213.40 0.00 0.00 941,235.85
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16 Mar 2011 21 Mar 2011 USD/DTCDEUTSCHE BANK SECURITIES INC

1,040,000.000 NHHW Local 124.667000 29,221.11 0.00 0.00 1,296,536.801.000000

Base 124.667000 29,221.11 0.00 0.00 1,296,536.80

172967EV9 Total

0.00 0.0050,434.511,795,000.000 Local 2,237,772.65

Base 50,434.51 0.00 0.00 2,237,772.65

0%17299P9T7 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTCINEMARK USA, INC.

1,472,441.820 NHHL Local 100.000000 0.00 0.00 0.00 1,472,441.821.000000

Base 100.000000 0.00 0.00 0.00 1,472,441.82

1%   12 Mar 201318099W9G0 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTCLARKE AMERICAN

990,334.430 NHHM Local 89.149452 0.00 0.00 0.00 882,877.721.000000

Base 89.149452 0.00 0.00 0.00 882,877.72

200%   30 Jun 2014181593AF1 31 Mar 2011 OPEN USD/OTH5 PAYDOWNCLARKE AMERN CORP

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

31 Mar 2011 OPEN USD/OTH5 PAYDOWN

1,995.490 NHHM Local 100.000000 0.00 0.00 0.00 1,995.491.000000

Base 100.000000 0.00 0.00 0.00 1,995.49

181593AF1 Total

0.00 0.000.004,561.120 Local 4,561.12

Base 0.00 0.00 0.00 4,561.12

10.875%   01 Apr 20119190AAB3 28 Mar 2011 USD/DTCNON CASH USE ONLYCOFFEYVILLE RESOURCES

2,774,000.000 NHFS Local 99.586935 0.00 0.00 0.00 2,762,541.581.000000

Base 99.586935 0.00 0.00 0.00 2,762,541.58
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28 Mar 2011 CANCEL USD/DTCNON CASH USE ONLY

-2,774,000.000 NHFS Local 99.586935 0.00 0.00 0.00 -2,762,541.581.000000

Base 99.586935 0.00 0.00 0.00 -2,762,541.58

28 Mar 2011 28 Mar 2011 USD/DTCNON CASH USE ONLY

2,774,000.000 NHFS Local 99.586935 0.00 0.00 0.00 2,762,541.581.000000

Base 99.586935 0.00 0.00 0.00 2,762,541.58

19190AAB3 Total

0.00 0.000.002,774,000.000 Local 2,762,541.58

Base 0.00 0.00 0.00 2,762,541.58

1%   28 Sep 201319399A9T5 28 Feb 2011 01 Mar 2011 USD/BOS1 PAYDOWNCOLETO CREEK POWER

1,500,000.000 NHHM 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

8%   01 Feb 201220338CAE4 27 Jan 2011 11 Feb 2011 USD/DTC15 TENDER OFFERCOMMUNICATIONS + PWR INDS INC

3,500,000.000 NHFS Local 97.350000 7,777.78 0.00 0.00 3,407,250.001.000000

Base 97.350000 7,777.78 0.00 0.00 3,407,250.00

1%   25 Jul 201420599B9H5 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTCOMMUNITY HEALTH SYSTEM

61,493.070 NHHL Local 98.731840 0.00 0.00 0.00 60,713.241.000000

Base 98.731840 0.00 0.00 0.00 60,713.24

8%   01 Apr 201720854PAC3 28 Feb 2011 USD/DTCEXCHANGE OFFER (NON CASH)CONSOL ENERGY INC

661,000.000 NHFS Local 100.000000 21,592.67 0.00 0.00 661,000.001.000000

Base 100.000000 21,592.67 0.00 0.00 661,000.00

28 Feb 2011 CANCEL USD/DTCEXCHANGE OFFER (NON CASH)

-661,000.000 NHFS Local 100.000000 -21,592.67 0.00 0.00 -661,000.001.000000

Base 100.000000 -21,592.67 0.00 0.00 -661,000.00
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28 Feb 2011 03 Mar 2011 USD/DTC3 EXCHANGE OFFER (NON CASH)

661,000.000 NHFS Local 100.000000 21,592.67 0.00 0.00 661,000.001.000000

Base 100.000000 21,592.67 0.00 0.00 661,000.00

20854PAC3 Total

0.00 0.0021,592.67661,000.000 Local 661,000.00

Base 21,592.67 0.00 0.00 661,000.00

8.25%   01 Apr 202020854PAE9 28 Feb 2011 USD/DTCEXCHANGE OFFER (NON CASH)CONSOL ENERGY

661,000.000 NHFS Local 100.000000 22,267.44 0.00 0.00 661,000.001.000000

Base 100.000000 22,267.44 0.00 0.00 661,000.00

28 Feb 2011 CANCEL USD/DTCEXCHANGE OFFER (NON CASH)

-661,000.000 NHFS Local 100.000000 -22,267.44 0.00 0.00 -661,000.001.000000

Base 100.000000 -22,267.44 0.00 0.00 -661,000.00

28 Feb 2011 03 Mar 2011 USD/DTC3 EXCHANGE OFFER (NON CASH)

661,000.000 NHFS Local 100.000000 22,267.44 0.00 0.00 661,000.001.000000

Base 100.000000 22,267.44 0.00 0.00 661,000.00

20854PAE9 Total

0.00 0.0022,267.44661,000.000 Local 661,000.00

Base 22,267.44 0.00 0.00 661,000.00

1%   31 Dec 201420899C9H0 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTCONSOLIDATED CONTAINER COMPANY

464,268.590 NHHM Local 88.393752 0.00 0.00 0.00 410,384.431.000000

Base 88.393752 0.00 0.00 0.00 410,384.43

0%20899C9Y3 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTCONSOLIDATED COMMUNICATIONS

1,000,000.000 NHHM Local 83.500000 0.00 0.00 0.00 835,000.001.000000

Base 83.500000 0.00 0.00 0.00 835,000.00
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1%   28 Mar 201420902FAB9 29 Mar 2011 29 Mar 2011 USD/BOSPAYDOWNCONSOLIDATED CONTAINER HLDGS

2,840.450 NHHM Local 100.000000 0.00 0.00 0.00 2,840.451.000000

Base 100.000000 0.00 0.00 0.00 2,840.45

31 Mar 2011 31 Mar 2011 USD/OTHPAYDOWN

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

20902FAB9 Total

0.00 0.000.004,119.220 Local 4,119.22

Base 0.00 0.00 0.00 4,119.22

3.0625%   05 Jun 20121036CAQ0 28 Mar 2011 30 Mar 2011 USD/OTH2 PAYDOWNCONSTELLATION BRANDS INC

59,750.110 NHHL Local 100.000000 0.00 0.00 0.00 59,750.111.000000

Base 100.000000 0.00 0.00 0.00 59,750.11

28 Mar 2011 USD/OTHPAYDOWN

59,668.230 NHHL Local 100.000000 0.00 0.00 0.00 59,668.231.000000

Base 100.000000 0.00 0.00 0.00 59,668.23

28 Mar 2011 CANCEL USD/OTHPAYDOWN

-59,668.230 NHHL Local 100.000000 0.00 0.00 0.00 -59,668.231.000000

Base 100.000000 0.00 0.00 0.00 -59,668.23

28 Mar 2011 OPEN USD/OTH1 PAYDOWN

43,042.400 NHHL Local 100.000000 0.00 0.00 0.00 43,042.401.000000

Base 100.000000 0.00 0.00 0.00 43,042.40

21036CAQ0 Total

0.00 0.000.00102,792.510 Local 102,792.51

Base 0.00 0.00 0.00 102,792.51
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1%   05 Jun 201321099C9B9 01 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTCONSTELLATION BRANDS INC

857,110.450 NHHL Local 99.880000 0.00 0.00 0.00 856,081.921.000000

Base 99.880000 0.00 0.00 0.00 856,081.92

01 Feb 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-857,110.450 NHHL Local 99.880000 0.00 0.00 0.00 -856,081.921.000000

Base 99.880000 0.00 0.00 0.00 -856,081.92

01 Mar 2011 01 Mar 2011 USD/BOSPAYDOWN

590.650 NHHL Local 99.998306 0.00 0.00 0.00 590.641.000000

Base 99.998306 0.00 0.00 0.00 590.64

24 Feb 2011 USD/BOSSTATE STREET BANK AND TRUST

647,192.310 NHHL Local 99.880000 0.00 0.00 0.00 646,415.681.000000

Base 99.880000 0.00 0.00 0.00 646,415.68

24 Feb 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-647,192.310 NHHL Local 99.880000 0.00 0.00 0.00 -646,415.681.000000

Base 99.880000 0.00 0.00 0.00 -646,415.68

24 Feb 2011 30 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

647,192.310 NHHL Local 99.875000 0.00 0.00 0.00 646,383.321.000000

Base 99.875000 0.00 0.00 0.00 646,383.32

28 Mar 2011 OPEN USD/OTH4 JPMORGAN CHASE BANK

88,802.290 NHHL Local 100.000000 0.00 0.00 0.00 88,802.291.000000

Base 100.000000 0.00 0.00 0.00 88,802.29

28 Mar 2011 OPEN USD/OTH4 JPMORGAN CHASE BANK

121,115.850 NHHL Local 100.000000 0.00 0.00 0.00 121,115.851.000000

Base 100.000000 0.00 0.00 0.00 121,115.85

21099C9B9 Total

0.00 0.000.00857,701.100 Local 856,892.10

Base 0.00 0.00 0.00 856,892.10
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0%21099F9D8 01 Mar 2011 01 Mar 2011 USD/BOSPAYDOWNCONSTELLATION BRANDS, INC.

1,057.820 NHHL Local 100.000000 0.00 0.00 0.00 1,057.821.000000

Base 100.000000 0.00 0.00 0.00 1,057.82

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

422,072.020 NHHL Local 100.000000 0.00 0.00 0.00 422,072.021.000000

Base 100.000000 0.00 0.00 0.00 422,072.02

21099F9D8 Total

0.00 0.000.00423,129.840 Local 423,129.84

Base 0.00 0.00 0.00 423,129.84

100%   22 Dec 20162129989A8 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTCONVATEC HEALTHCARE

363,430.500 NHHL Local 99.500000 0.00 0.00 0.00 361,613.351.000000

Base 99.500000 0.00 0.00 0.00 361,613.35

8.125%   01 Mar 2016217203AB4 25 Mar 2011 30 Mar 2011 USD/DTCJ.P. MORGAN SECURITIES LLCCOPANO ENERGY L L C

1,064,000.000 NHFS Local 104.400000 6,964.03 0.00 0.00 1,110,816.001.000000

Base 104.400000 6,964.03 0.00 0.00 1,110,816.00

1%   01 May 201221868Q9A9 28 Feb 2011 28 Feb 2011 USD/BOSPAYDOWNCOREL

41,377.180 NHHM Local 100.000000 0.00 0.00 0.00 41,377.181.000000

Base 100.000000 0.00 0.00 0.00 41,377.18

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

751,143.270 NHHM Local 88.079456 0.00 0.00 0.00 661,602.911.000000

Base 88.079456 0.00 0.00 0.00 661,602.91

21868Q9A9 Total

0.00 0.000.00792,520.450 Local 702,980.09

Base 0.00 0.00 0.00 702,980.09
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1%   15 May 201422399A9E2 14 Feb 2011 18 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTCRISTAL INORGANIC CHEMICALS US

1,227,848.080 NHHM Local 99.875001 0.00 0.00 0.00 1,226,313.291.000000

Base 99.875001 0.00 0.00 0.00 1,226,313.29

9.125%   01 Feb 2017225310AC5 01 Feb 2011 01 Feb 2011 USD/DTCMANDATORYEXCHANGE NON CASHCREDIT ACCEPTANC

1,070,000.000 NHFS Local 97.965719 0.00 0.00 0.00 1,048,233.201.000000

Base 97.965719 0.00 0.00 0.00 1,048,233.20

1%   07 Sep 201222699L9V7 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTCRESCENT RESOURCES LLC

1,000,000.000 NHHM Local 90.199427 0.00 0.00 0.00 901,994.271.000000

Base 90.199427 0.00 0.00 0.00 901,994.27

5.37625%   06 Mar 2022899D9G6 29 Dec 2010 07 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTCROWN CASTLE OPERATING CO

1,160,343.730 NHHL Local 98.746754 0.00 0.00 0.00 1,145,801.781.000000

Base 98.746754 0.00 0.00 0.00 1,145,801.78

1%   13 May 201423399U0P0 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTDJO FINANCE

989,377.340 NHHL Local 98.774987 0.00 0.00 0.00 977,257.341.000000

Base 98.774987 0.00 0.00 0.00 977,257.34

1%   10 Dec 201523799E9A6 18 Feb 2011 18 Feb 2011 USD/BOSPAYDOWNDATATEL, INC

309,302.330 NHHL Local 100.000000 0.00 0.00 0.00 309,302.331.000000

Base 100.000000 0.00 0.00 0.00 309,302.33

1%   09 Dec 201623899M9D1 18 Feb 2011 18 Feb 2011 USD/BOSPAYDOWNDATATEL, INC

177,637.430 NHHL Local 100.000394 0.00 0.00 0.00 177,638.131.000000

Base 100.000394 0.00 0.00 0.00 177,638.13

0.1%   02 Apr 2014242369AG1 31 Mar 2011 31 Mar 2011 USD/OTHPAYDOWNDEAN FOODS CO

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
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3.514%   30 Apr 201424736CAJ3 31 Mar 2011 31 Mar 2011 USD/OTHPAYDOWNDELTA AIR LINES INC

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%   30 Apr 201224799D9G3 24 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTDELTA AIR LINES INC

485,000.000 NHHL Local 98.500000 0.00 0.00 0.00 477,725.001.000000

Base 98.500000 0.00 0.00 0.00 477,725.00

1%   30 Apr 20142499969W1 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTDELTA AIR LINES

1,227,735.350 NHHM Local 88.839440 0.00 0.00 0.00 1,090,713.221.000000

Base 88.839440 0.00 0.00 0.00 1,090,713.22

1%   23 Nov 201624999S9R4 17 Nov 2010 CANCEL USD/BOSPAYDOWNLAS VEGAS SANDS LLC

-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

17 Nov 2010 17 Nov 2010 USD/BOSPAYDOWN

327.780 NHHM Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

1,047,193.100 NHHM Local 89.803267 0.00 0.00 0.00 940,413.621.000000

Base 89.803267 0.00 0.00 0.00 940,413.62

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

934,716.790 NHHL Local 95.812434 0.00 0.00 0.00 895,574.911.000000

Base 95.812434 0.00 0.00 0.00 895,574.91

24999S9R4 Total

0.00 0.000.001,981,909.890 Local 1,835,660.75

Base 0.00 0.00 0.00 1,835,660.75
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1%   30 Jun 201625099E9A8 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTSIX FLAGS THEME PARKS 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

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

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

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

1%   24 Oct 201425212FAJ6 31 Mar 2011 OPEN USD/OTH1 PAYDOWNDEX MEDIA EAST LLC

20,121.420 NHHL Local 100.000000 0.00 0.00 0.00 20,121.421.000000

Base 100.000000 0.00 0.00 0.00 20,121.42

7%   24 Oct 201425212JAE9 31 Mar 2011 OPEN USD/OTH1 PAYDOWNDEX MEDIA WEST LLC

24,096.400 NHHM Local 100.000000 0.00 0.00 0.00 24,096.401.000000

Base 100.000000 0.00 0.00 0.00 24,096.40

1%   11 May 201325299H9E1 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTDELUXE ENTERTAINMENT

115,554.340 NHHM Local 95.075745 0.00 0.00 0.00 109,864.151.000000

Base 95.075745 0.00 0.00 0.00 109,864.15

1%   11 Nov 201325299L9R3 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTDELUXE ENTERTAINMENT SERVICES

377,906.980 NHHM Local 86.249999 0.00 0.00 0.00 325,944.771.000000

Base 86.249999 0.00 0.00 0.00 325,944.77

1%   11 May 201325299Z9Q4 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTDELUXE ENTERTAINMNENT

1,848,869.210 NHHM Local 93.569772 0.00 0.00 0.00 1,729,982.721.000000

Base 93.569772 0.00 0.00 0.00 1,729,982.72
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1%   24 Oct 201425799D9U9 28 Jan 2011 03 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTR.H. DONNELLEY INC.

525,374.530 NHHM Local 79.750000 0.00 0.00 0.00 418,986.191.000000

Base 79.750000 0.00 0.00 0.00 418,986.19

04 Feb 2011 USD/BOSPAYDOWN

525,374.520 NHHM Local 79.750000 0.00 0.00 0.00 418,986.181.000000

Base 79.750000 0.00 0.00 0.00 418,986.18

04 Feb 2011 CANCEL USD/BOSPAYDOWN

-525,374.520 NHHM Local 79.750000 0.00 0.00 0.00 -418,986.181.000000

Base 79.750000 0.00 0.00 0.00 -418,986.18

01 Feb 2011 USD/BOSSTATE STREET BANK AND TRUST

525,374.520 NHHM Local 79.750000 0.00 0.00 0.00 418,986.181.000000

Base 79.750000 0.00 0.00 0.00 418,986.18

01 Feb 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-525,374.520 NHHM Local 79.750000 0.00 0.00 0.00 -418,986.181.000000

Base 79.750000 0.00 0.00 0.00 -418,986.18

01 Feb 2011 04 Feb 2011 USD/BOSSTATE STREET BANK AND TRUST

500,000.000 NHHM Local 79.750000 0.00 0.00 0.00 398,750.001.000000

Base 79.750000 0.00 0.00 0.00 398,750.00

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

750,000.020 NHHM Local 98.172810 0.00 0.00 0.00 736,296.101.000000

Base 98.172810 0.00 0.00 0.00 736,296.10

25799D9U9 Total

0.00 0.000.001,775,374.550 Local 1,554,032.29

Base 0.00 0.00 0.00 1,554,032.29
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7.375%   01 Nov 2014261608AB9 12 Jan 2011 18 Jan 2011 USD/DTCTHE PRINCERIDGE GROUP LLCDRESSER RAND GROUP INC

2,104,000.000 NHFS Local 102.625000 33,189.14 0.00 0.00 2,159,230.001.000000

Base 102.625000 33,189.14 0.00 0.00 2,159,230.00

1%   02 Apr 201326816JAL1 31 Mar 2011 31 Mar 2011 USD/OTHPAYDOWNDYNEGY HLDGS INC

57.210 NHHM Local 100.000000 0.00 0.00 0.00 57.211.000000

Base 100.000000 0.00 0.00 0.00 57.21

1%   05 Jul 20162689979E5 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTDYNCORP INTERNATIONAL LLC

223,398.810 NHHL Local 98.535712 0.00 0.00 0.00 220,127.611.000000

Base 98.535712 0.00 0.00 0.00 220,127.61

7.375%   15 Mar 202128660GAE6 18 Mar 2011 23 Mar 2011 USD/DTCTHE PRINCERIDGE GROUP LLCELIZABETH ARDEN INC

200,000.000 NHFS Local 104.500000 2,540.28 0.00 0.00 209,000.001.000000

Base 104.500000 2,540.28 0.00 0.00 209,000.00

1%   13 Aug 201629276JAC8 31 Mar 2011 OPEN USD/OTH4 PAYDOWNENERGYSOLUTIONS 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%   07 Jun 20132929169P0 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTENERGY SOLUTIONS INC

1,702,423.900 NHHL Local 97.500000 0.00 0.00 0.00 1,659,863.311.000000

Base 97.500000 0.00 0.00 0.00 1,659,863.31

8.75%   01 Aug 201729382RAC1 06 Jan 2011 07 Jan 2011 USD/DTC1 EXCHANGE OFFER (NON CASH)ENTRAVISION COMMUNICATIO

749,000.000 NHFS Local 99.607484 28,945.73 0.00 0.00 746,060.061.000000

Base 99.607484 28,945.73 0.00 0.00 746,060.06

8.125%   01 Mar 201829444UAJ5 28 Mar 2011 28 Mar 2011 USD/DTCNON CASH USE ONLYEQUINIX INC

3,552,000.000 NHFS Local 102.435318 0.00 0.00 0.00 3,638,502.501.000000

Base 102.435318 0.00 0.00 0.00 3,638,502.50
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1%   20 Aug 20163009999A9 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTEVERTEC INC

1,128,792.140 NHHL Local 97.066667 0.00 0.00 0.00 1,095,680.911.000000

Base 97.066667 0.00 0.00 0.00 1,095,680.91

1%   25 Jan 201630599V9W7 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTFAIRPOINT COMMUNICATIONS, INC

3,977,326.010 NHHM Local 81.377392 0.00 0.00 0.00 3,236,644.181.000000

Base 81.377392 0.00 0.00 0.00 3,236,644.18

1%   27 Dec 201430999R9X0 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTFEDERAL MOGUL CORPORATION

412,737.630 NHHL Local 85.951356 0.00 0.00 0.00 354,753.591.000000

Base 85.951356 0.00 0.00 0.00 354,753.59

1%   27 Dec 201531099M9A8 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTFEDERAL MOGUL CORPORATION

81,943.420 NHHL Local 85.874997 0.00 0.00 0.00 70,368.911.000000

Base 85.874997 0.00 0.00 0.00 70,368.91

4.875%   17 May 20173133XKQX6 28 Mar 2011 29 Mar 2011 USD/FEDPERSHING LLCFEDERAL HOME LOAN BANK

2,000,000.000 NHFJ Local 111.550000 35,750.00 0.00 0.00 2,231,000.001.000000

Base 111.550000 35,750.00 0.00 0.00 2,231,000.00

5%   17 Nov 20173133XMQ87 23 Mar 2011 28 Mar 2011 USD/FEDPERSHING LLCFEDERAL HOME LOAN BANK

2,500,000.000 NHFI Local 112.803000 45,486.11 0.00 0.00 2,820,075.001.000000

Base 112.803000 45,486.11 0.00 0.00 2,820,075.00

23 Mar 2011 28 Mar 2011 USD/FEDPERSHING LLC

4,000,000.000 NHHW Local 112.803000 72,777.78 0.00 0.00 4,512,120.001.000000

Base 112.803000 72,777.78 0.00 0.00 4,512,120.00

3133XMQ87 Total

0.00 0.00118,263.896,500,000.000 Local 7,332,195.00

Base 118,263.89 0.00 0.00 7,332,195.00
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3.625%   16 Sep 20113133XS4S4 22 Feb 2011 25 Feb 2011 USD/FEDMORGAN STANLEY CO INCORPORATEDFEDERAL HOME LOAN BANK

4,000,000.000 NHFI Local 101.887000 64,041.67 0.00 0.00 4,075,480.001.000000

Base 101.887000 64,041.67 0.00 0.00 4,075,480.00

1.625%   21 Nov 20123133XVEM9 23 Mar 2011 28 Mar 2011 USD/FEDPERSHING LLCFEDERAL HOME LOAN BANK

2,100,000.000 NHFI Local 101.624000 12,038.54 0.00 0.00 2,134,104.001.000000

Base 101.624000 12,038.54 0.00 0.00 2,134,104.00

4.5%   15 Jan 20143134A4UM4 23 Mar 2011 28 Mar 2011 USD/FEDPERSHING LLCFREDDIE MAC

5,500,000.000 NHHW Local 109.003000 50,187.50 0.00 0.00 5,995,165.001.000000

Base 109.003000 50,187.50 0.00 0.00 5,995,165.00

2.1797%   27 Dec 201313551AN3 31 Mar 2011 OPEN USD/OTH1 PAYDOWNFEDERAL MOGUL CORP

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

2.1509%   27 Dec 201313551AP8 31 Mar 2011 OPEN USD/OTH1 PAYDOWNFEDERAL MOGUL CORP

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

4.375%   15 Mar 201331359MRG0 23 Mar 2011 28 Mar 2011 USD/FEDPERSHING LLCFANNIE MAE

2,100,000.000 NHFI Local 106.937000 3,317.71 0.00 0.00 2,245,677.001.000000

Base 106.937000 3,317.71 0.00 0.00 2,245,677.00

5.375%   15 Jul 201631359MS61 23 Mar 2011 28 Mar 2011 USD/FEDPERSHING LLCFANNIE MAE

4,000,000.000 NHHW Local 114.481000 43,597.22 0.00 0.00 4,579,240.001.000000

Base 114.481000 43,597.22 0.00 0.00 4,579,240.00

1%   04 Apr 201231398AH54 04 Feb 2011 10 Feb 2011 USD/FED2 JEFFERIES+ COMPANY INCFANNIE MAE

730,000.000 NHID Local 100.629000 2,514.44 0.00 0.00 734,591.701.000000

Base 100.629000 2,514.44 0.00 0.00 734,591.70
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15 Feb 2011 17 Feb 2011 USD/FEDCABRERA CAPITAL MARKETS

550,000.000 NHID Local 100.570000 2,031.94 0.00 0.00 553,135.001.000000

Base 100.570000 2,031.94 0.00 0.00 553,135.00

31398AH54 Total

0.00 0.004,546.381,280,000.000 Local 1,287,726.70

Base 4,546.38 0.00 0.00 1,287,726.70

5.5%   01 Jan 202431416B4A3 07 Jan 2011 11 Jan 2011 USD/FEDSTIFEL NICOLAUS + CO INCFNMA POOL 995517

573,668.280 NHID Local 107.718750 876.44 0.00 0.00 617,948.301.000000

1,380,000.000 Base 107.718750 876.44 0.00 0.00 617,948.30

4.5%   01 Jun 203931416RRM7 23 Mar 2011 28 Mar 2011 USD/FEDBONY/GRIFFIN KUBIK STEPHENSFNMA POOL AA7691

1,018,091.550 NHFJ Local 102.000001 3,436.06 0.00 0.00 1,038,453.391.000000

1,200,000.000 Base 102.000001 3,436.06 0.00 0.00 1,038,453.39

4.5%   01 Aug 204031416WRH7 17 Dec 2010 CANCEL 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

-2,000,000.000 Base 101.804715 -5,014.53 0.00 0.00 -1,944,772.42

17 Dec 2010 22 Dec 2010 USD/DTCBANK 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

31416WRH7 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

0.01%   18 Jul 201631620NAJ3 31 Mar 2011 OPEN USD/OTH1 PAYDOWNFIDELITY NATIONAL INF SOLU INC

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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1%   03 Nov 201631679EAB0 31 Mar 2011 OPEN USD/OTH1 PAYDOWNFIFTH THIRD PROCESSING SOLUTIO

2,934.700 NHHL Local 100.000000 0.00 0.00 0.00 2,934.701.000000

Base 100.000000 0.00 0.00 0.00 2,934.70

1%   09 Apr 201631699P9U1 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTFIRST AMERICAN CORPORATION

295,984.160 NHHL Local 99.000000 0.00 0.00 0.00 293,024.321.000000

Base 99.000000 0.00 0.00 0.00 293,024.32

1%   12 Apr 201631850UAC3 31 Mar 2011 OPEN USD/OTH1 PAYDOWNFIRST AMERICAN CORP DEL

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

1%   24 Sep 20143199669D1 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTFIRST DATA CORPORATION

950,810.640 NHHM Local 86.082290 0.00 0.00 0.00 818,479.581.000000

Base 86.082290 0.00 0.00 0.00 818,479.58

1%   05 Apr 201434899B9A8 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTGRAHAM PACKAGING COMPANY LP

996,679.990 NHHL Local 99.665395 0.00 0.00 0.00 993,345.051.000000

Base 99.665395 0.00 0.00 0.00 993,345.05

1%   01 Dec 201635699N9A1 04 Jan 2011 11 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTFREESCALE SEMICONDUCTOR, INC

730,834.890 NHHM Local 98.374999 0.00 0.00 0.00 718,958.821.000000

Base 98.374999 0.00 0.00 0.00 718,958.82

27 Jan 2011 04 Feb 2011 USD/BOSSTATE STREET BANK AND TRUST

749,999.990 NHHM Local 100.375000 0.00 0.00 0.00 752,812.491.000000

Base 100.375000 0.00 0.00 0.00 752,812.49

35699N9A1 Total

0.00 0.000.001,480,834.880 Local 1,471,771.31

Base 0.00 0.00 0.00 1,471,771.31
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1%   15 Jul 201535899Q9S3 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTFOXCO ACQUISITION

724,947.330 NHHM Local 97.375879 0.00 0.00 0.00 705,923.841.000000

Base 97.375879 0.00 0.00 0.00 705,923.84

0%   31 Dec 2015361438AA2 01 Mar 2011 USD/DTCSALE OF FRACTIONAL SGAMCO INVS INC

48.000 NHHZ Local 100.000000 0.00 0.00 0.00 48.001.000000

Base 100.000000 0.00 0.00 0.00 48.00

01 Mar 2011 CANCEL USD/DTCSALE OF FRACTIONAL S

-48.000 NHHZ Local 100.000000 0.00 0.00 0.00 -48.001.000000

Base 100.000000 0.00 0.00 0.00 -48.00

361438AA2 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

0%36186CBQ5 21 Jan 2011 26 Jan 2011 USD/DTCBANK OF AMERICA SECURITIES LLCGMAC INC

1,117,000.000 NHFS Local 102.770000 27,944.39 0.00 0.00 1,147,940.901.000000

Base 102.770000 27,944.39 0.00 0.00 1,147,940.90

6.625%   15 May 201236186CBT9 21 Jan 2011 26 Jan 2011 USD/DTCBANK OF AMERICA SECURITIES LLCGMAC INC

1,248,000.000 NHFS Local 104.260000 16,306.33 0.00 0.00 1,301,164.801.000000

Base 104.260000 16,306.33 0.00 0.00 1,301,164.80

10%   15 Jul 201936216NBN2 01 Jun 2010 15 Jun 2010 USD/BOSPAYDOWNGNMA POOL 169345

6,858.350 NHEN Local 100.000000 0.00 0.00 0.00 6,858.351.000000

600,000.000 Base 100.000000 0.00 0.00 0.00 6,858.35

10%   15 Sep 201936220HS27 01 Apr 2010 15 Apr 2010 USD/BOSPAYDOWNGNMA POOL 278737

24.390 NHEN Local 100.000000 0.00 0.00 0.00 24.391.000000

385,000.000 Base 100.000000 0.00 0.00 0.00 24.39
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10%   15 Jun 201936220HUP3 01 Feb 2010 15 Feb 2010 USD/BOSPAYDOWNGNMA POOL 278790

2,661.900 NHEN Local 100.000000 0.00 0.00 0.00 2,661.901.000000

75,000.000 Base 100.000000 0.00 0.00 0.00 2,661.90

1%   28 Aug 201436799C9F1 02 Mar 2011 02 Mar 2011 USD/BOSPAYDOWNGATEHOUSE MEDIA OPERATING INC

6,855.400 NHHM Local 100.000000 0.00 0.00 0.00 6,855.401.000000

Base 100.000000 0.00 0.00 0.00 6,855.40

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

719,873.880 NHHM Local 92.982759 0.00 0.00 0.00 669,358.601.000000

Base 92.982759 0.00 0.00 0.00 669,358.60

36799C9F1 Total

0.00 0.000.00726,729.280 Local 676,214.00

Base 0.00 0.00 0.00 676,214.00

1%   16 Dec 201336799C9N4 31 Dec 2010 11 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTFORD MOTOR COMPANY

750,000.070 NHHL Local 100.000000 0.00 0.00 0.00 750,000.071.000000

Base 100.000000 0.00 0.00 0.00 750,000.07

16 Mar 2011 16 Mar 2011 USD/BOSPAYDOWN

3,421.440 NHHL Local 100.000000 0.00 0.00 0.00 3,421.441.000000

Base 100.000000 0.00 0.00 0.00 3,421.44

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

678,735.300 NHHL Local 96.589218 0.00 0.00 0.00 655,585.121.000000

Base 96.589218 0.00 0.00 0.00 655,585.12

36799C9N4 Total

0.00 0.000.001,432,156.810 Local 1,409,006.63

Base 0.00 0.00 0.00 1,409,006.63
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1%   28 Aug 201436799D9L6 02 Mar 2011 02 Mar 2011 USD/BOSPAYDOWNGATEHOUSE MEDIA OPERATING INC

2,557.990 NHHM Local 100.000000 0.00 0.00 0.00 2,557.991.000000

Base 100.000000 0.00 0.00 0.00 2,557.99

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

268,609.650 NHHM Local 92.982757 0.00 0.00 0.00 249,760.661.000000

Base 92.982757 0.00 0.00 0.00 249,760.66

36799D9L6 Total

0.00 0.000.00271,167.640 Local 252,318.65

Base 0.00 0.00 0.00 252,318.65

0%36999X9Z9 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTGENERAL CHEMICAL CORP

748,125.000 NHHM Local 98.499999 0.00 0.00 0.00 736,903.121.000000

Base 98.499999 0.00 0.00 0.00 736,903.12

1%   16 Aug 201337047R9R0 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTGENERAL NUTRITION CENTERS

731,206.000 NHHL Local 99.749999 0.00 0.00 0.00 729,377.981.000000

Base 99.749999 0.00 0.00 0.00 729,377.98

1%   08 Apr 201637199A9N2 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTGENERIC DRUG HOLDINGS, INC

428,356.130 NHHL Local 99.955529 0.00 0.00 0.00 428,165.641.000000

Base 99.955529 0.00 0.00 0.00 428,165.64

1%   17 Aug 201637249UAG1 31 Mar 2011 USD/OTHPAYDOWNGENTIVA HEALTH SVCS 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

09 Mar 2011 USD/OTHBANK OF AMERICA

492,851.220 NHHL Local 100.000000 0.00 0.00 0.00 492,851.221.000000

Base 100.000000 0.00 0.00 0.00 492,851.22
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09 Mar 2011 CANCEL USD/OTHBANK OF AMERICA

-492,851.220 NHHL Local 100.000000 0.00 0.00 0.00 -492,851.221.000000

Base 100.000000 0.00 0.00 0.00 -492,851.22

37249UAG1 Total

0.00 0.000.003,119.310 Local 3,119.31

Base 0.00 0.00 0.00 3,119.31

1%   15 Aug 201637299S9B8 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTGENTIVA HEALTH SERVICES INC

495,970.530 NHHL Local 96.000000 0.00 0.00 0.00 476,131.711.000000

Base 96.000000 0.00 0.00 0.00 476,131.71

7.7%   15 Jun 2015373298BM9 17 Mar 2011 21 Mar 2011 USD/DTCBANK OF AMERICA SECURITIES LLCGEORGIA PAC CORP

2,600,000.000 NHFS Local 113.500000 53,386.67 0.00 0.00 2,951,000.001.000000

Base 113.500000 53,386.67 0.00 0.00 2,951,000.00

0.237%   23 Dec 201437330PAQ0 31 Mar 2011 31 Mar 2011 USD/OTHPAYDOWNGEORGIA PAC CORP

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%   04 Nov 201637499B9Y3 16 Feb 2011 01 Mar 2011 USD/BOS1 STATE STREET BANK AND TRUSTGETTY IMAGES

746,250.000 NHHM Local 101.250000 0.00 0.00 0.00 755,578.131.000000

Base 101.250000 0.00 0.00 0.00 755,578.13

23 Mar 2011 23 Mar 2011 USD/BOSSTATE 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

37499B9Y3 Total

0.00 0.000.001,496,250.000 Local 1,498,078.13

Base 0.00 0.00 0.00 1,498,078.13
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1%   01 Nov 20113789989B6 02 Mar 2011 02 Mar 2011 USD/BOSPAYDOWNGLOBAL CASH ACCESS LLC

246,720.510 NHHL Local 99.999995 0.00 0.00 0.00 246,720.501.000000

Base 99.999995 0.00 0.00 0.00 246,720.50

1%   15 Nov 20163789989C4 10 Mar 2011 10 Mar 2011 USD/BOSPAYDOWNGLOBAL TEL LINK CORPORATION

908,044.090 NHHL Local 100.000000 0.00 0.00 0.00 908,044.091.000000

Base 100.000000 0.00 0.00 0.00 908,044.09

1%   14 Mar 201138099G9B4 14 Mar 2011 14 Mar 2011 USD/BOSMATURITYGOLDEN GATE NATL SNR CARE HLD

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%   14 Mar 201138099G9C2 14 Mar 2011 14 Mar 2011 USD/BOSMATURITYGOLDEN GATE NATIONAL SENIOR CR

466,672.320 NHHM Local 100.000000 0.00 0.00 0.00 466,672.321.000000

Base 100.000000 0.00 0.00 0.00 466,672.32

6%   15 Jun 202038141EA66 16 Mar 2011 21 Mar 2011 USD/DTCGOLDMAN SACHS + COGOLDMAN SACHS GROUP INC

320,000.000 NHFI Local 106.864000 5,120.00 0.00 0.00 341,964.801.000000

Base 106.864000 5,120.00 0.00 0.00 341,964.80

16 Mar 2011 21 Mar 2011 USD/DTCGOLDMAN SACHS + CO

435,000.000 NHHW Local 106.864000 6,960.00 0.00 0.00 464,858.401.000000

Base 106.864000 6,960.00 0.00 0.00 464,858.40

38141EA66 Total

0.00 0.0012,080.00755,000.000 Local 806,823.20

Base 12,080.00 0.00 0.00 806,823.20

5.95%   18 Jan 201838141GFG4 16 Mar 2011 21 Mar 2011 USD/DTCGOLDMAN SACHS + COGOLDMAN SACHS GROUP INC

465,000.000 NHFI Local 108.555000 4,841.81 0.00 0.00 504,780.751.000000

Base 108.555000 4,841.81 0.00 0.00 504,780.75
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16 Mar 2011 21 Mar 2011 USD/DTCGOLDMAN SACHS + CO

630,000.000 NHHW Local 108.555000 6,559.88 0.00 0.00 683,896.501.000000

Base 108.555000 6,559.88 0.00 0.00 683,896.50

38141GFG4 Total

0.00 0.0011,401.691,095,000.000 Local 1,188,677.25

Base 11,401.69 0.00 0.00 1,188,677.25

5.75%   28 Oct 201638238VAD7 31 Mar 2011 OPEN USD/OTH1 PAYDOWNGOODMAN GLOBAL INC

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%   28 Oct 201638299V9J2 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTGOODMAN GLOBAL

748,125.000 NHHM Local 99.000000 0.00 0.00 0.00 740,643.751.000000

Base 99.000000 0.00 0.00 0.00 740,643.75

6%   23 Sep 201638470CAQ7 31 Mar 2011 31 Mar 2011 USD/OTHPAYDOWNGRAHAM PACKAGING CO LP

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

1%   01 Nov 201238822FAB8 23 Mar 2011 28 Mar 2011 USD/BOS5 PAYDOWNGRANT U S HLDGS LLP

12,741.210 NHHM Local 100.000000 0.00 0.00 0.00 12,741.211.000000

Base 100.000000 0.00 0.00 0.00 12,741.21

23 Mar 2011 OPEN USD/OTH20 PAYDOWN

23,994.030 NHHM Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

38822FAB8 Total

0.00 0.000.0036,735.240 Local 12,741.21

Base 0.00 0.00 0.00 12,741.21
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0.01%   16 May 201438869CAF0 29 Mar 2011 USD/OTHBANK OF AMERICAGRAPHIC PACKAGING INTL INC

399,025.360 NHHL Local 99.130000 0.00 0.00 0.00 395,553.841.000000

Base 99.130000 0.00 0.00 0.00 395,553.84

100%   16 May 201438869P9B2 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTGRAPHIC PACKAGING INTL INC

399,025.370 NHHL Local 99.904870 0.00 0.00 0.00 398,645.781.000000

Base 99.904870 0.00 0.00 0.00 398,645.78

1%   01 Nov 201238899A9K9 24 Feb 2011 24 Feb 2011 USD/BOSPAYDOWNGRANT US HOLDINGS LLP

71,401.010 NHHM Local 100.000000 0.00 0.00 0.00 71,401.011.000000

Base 100.000000 0.00 0.00 0.00 71,401.01

23 Mar 2011 USD/BOSPAYDOWN

12,741.210 NHHM Local 100.000000 0.00 0.00 0.00 12,741.211.000000

Base 100.000000 0.00 0.00 0.00 12,741.21

23 Mar 2011 CANCEL USD/BOSPAYDOWN

-12,741.210 NHHM Local 100.000000 0.00 0.00 0.00 -12,741.211.000000

Base 100.000000 0.00 0.00 0.00 -12,741.21

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

36,735.240 NHHM Local 99.908643 0.00 0.00 0.00 36,701.681.000000

Base 99.908643 0.00 0.00 0.00 36,701.68

38899A9K9 Total

0.00 0.000.00108,136.250 Local 108,102.69

Base 0.00 0.00 0.00 108,102.69

1%   01 Nov 201038899A9L7 01 Nov 2010 24 Feb 2011 USD/BOS115 PAYDOWNGRANT US HOLDING LP

142,522.930 NHHM Local 100.000000 0.00 0.00 0.00 142,522.931.000000

Base 100.000000 0.00 0.00 0.00 142,522.93
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01 Nov 2010 USD/BOSPAYDOWN

25,353.620 NHHM Local 100.000000 0.00 0.00 0.00 25,353.621.000000

Base 100.000000 0.00 0.00 0.00 25,353.62

01 Nov 2010 CANCEL USD/BOSPAYDOWN

-25,353.620 NHHM Local 100.000000 0.00 0.00 0.00 -25,353.621.000000

Base 100.000000 0.00 0.00 0.00 -25,353.62

01 Nov 2010 29 Mar 2011 USD/BOS148 STATE STREET BANK AND TRUST

73,292.680 NHHM Local 60.639821 0.00 0.00 0.00 44,444.551.000000

Base 60.639821 0.00 0.00 0.00 44,444.55

38899A9L7 Total

0.00 0.000.00215,815.610 Local 186,967.48

Base 0.00 0.00 0.00 186,967.48

1%   16 May 201438999A9X0 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTGRAPHIC PACKAGING INTERNATIONA

573,685.700 NHHL Local 91.000000 0.00 0.00 0.00 522,053.991.000000

Base 91.000000 0.00 0.00 0.00 522,053.99

1%   23 Jun 20113900649C9 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTGREAT ATLANTIC + PAC TEA

276,046.630 NHHL Local 98.999998 0.00 0.00 0.00 273,286.161.000000

Base 98.999998 0.00 0.00 0.00 273,286.16

1%   15 Nov 20174037779E7 13 Jan 2011 20 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTGYMBOREE CORP

500,000.000 NHHM Local 101.250000 0.00 0.00 0.00 506,250.001.000000

Base 101.250000 0.00 0.00 0.00 506,250.00

14 Feb 2011 14 Feb 2011 USD/BOSPAYDOWN

701,988.230 NHHL Local 100.000000 0.00 0.00 0.00 701,988.231.000000

Base 100.000000 0.00 0.00 0.00 701,988.23
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4037779E7 Total

0.00 0.000.001,201,988.230 Local 1,208,238.23

Base 0.00 0.00 0.00 1,208,238.23

1%   18 Nov 20134041199S0 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTHCA INC

749,135.700 NHHL Local 94.561814 0.00 0.00 0.00 708,396.311.000000

Base 94.561814 0.00 0.00 0.00 708,396.31

5.75%   15 Mar 2014404119AL3 24 Jan 2011 27 Jan 2011 USD/DTCJ.P. MORGAN SECURITIES LLCHCA INC

1,640,000.000 NHFS Local 100.750000 34,576.67 0.00 0.00 1,652,300.001.000000

Base 100.750000 34,576.67 0.00 0.00 1,652,300.00

6.5%   08 Apr 201640415DAB2 31 Mar 2011 31 Mar 2011 USD/OTHPAYDOWNHDG ACQUISITION 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

6.5%   08 Apr 201640415DAD8 31 Mar 2011 31 Mar 2011 USD/OTHPAYDOWNHDG ACQUISITION 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

5.76125%   12 Dec 2040423CAF5 31 Mar 2011 OPEN USD/OTH1 PAYDOWNHMH PUBLISHING CO LTD

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

1%   30 Dec 201540499K9U5 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST24 HOUR FITNESS WORLDWIDE INC

1,492,500.000 NHHM Local 98.000000 0.00 0.00 0.00 1,462,650.001.000000

Base 98.000000 0.00 0.00 0.00 1,462,650.00

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

1,091,906.730 NHHL Local 98.000000 0.00 0.00 0.00 1,070,068.601.000000

Base 98.000000 0.00 0.00 0.00 1,070,068.60
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40499K9U5 Total

0.00 0.000.002,584,406.730 Local 2,532,718.60

Base 0.00 0.00 0.00 2,532,718.60

1%   28 Jan 2015413626AM4 31 Mar 2011 OPEN USD/OTH1 PAYDOWNHARRAHS OPERATING CO INC

646.770 NHHL Local 100.000000 0.00 0.00 0.00 646.771.000000

Base 100.000000 0.00 0.00 0.00 646.77

31 Mar 2011 OPEN USD/OTH1 PAYDOWN

780.430 NHHL Local 100.000000 0.00 0.00 0.00 780.431.000000

Base 100.000000 0.00 0.00 0.00 780.43

413626AM4 Total

0.00 0.000.001,427.200 Local 1,427.20

Base 0.00 0.00 0.00 1,427.20

1%   31 Jan 201541399B9F7 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTHARRAHS TL B2

1,340,960.000 NHHL Local 89.791617 0.00 0.00 0.00 1,204,069.681.000000

Base 89.791617 0.00 0.00 0.00 1,204,069.68

0%41399P9E9 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTHARRAHS PROP CO

1,000,000.000 NHHM Local 82.000000 0.00 0.00 0.00 820,000.001.000000

Base 82.000000 0.00 0.00 0.00 820,000.00

1%   28 Jan 201541399X9B8 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTHARRAHS OPERATING COMPANY

450,735.650 NHHL Local 89.336936 0.00 0.00 0.00 402,673.421.000000

Base 89.336936 0.00 0.00 0.00 402,673.42

0%41499C9E7 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTHARGRAY COMMUNICATIONS GROUP

1,318,317.990 NHHM Local 92.035843 0.00 0.00 0.00 1,213,325.081.000000

Base 92.035843 0.00 0.00 0.00 1,213,325.08
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1%   26 Jun 201541499C9J6 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTHARGRAY COMMUNICATIONS GROUP

1,250,000.000 NHHM Local 58.193888 0.00 0.00 0.00 727,423.611.000000

Base 58.193888 0.00 0.00 0.00 727,423.61

1%   26 Mar 201442099C9Q2 03 Mar 2011 03 Mar 2011 USD/BOSPAYDOWNHAWKER BEECHCRAFT

9,367.700 NHHL Local 100.000000 0.00 0.00 0.00 9,367.701.000000

Base 100.000000 0.00 0.00 0.00 9,367.70

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

264,476.820 NHHL Local 94.000003 0.00 0.00 0.00 248,608.221.000000

Base 94.000003 0.00 0.00 0.00 248,608.22

42099C9Q2 Total

0.00 0.000.00273,844.520 Local 257,975.92

Base 0.00 0.00 0.00 257,975.92

1%   01 Nov 201542099J9A2 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTHAWAIIAN TELECOM COMMUNICATION

1,500,000.000 NHHM Local 74.986660 0.00 0.00 0.00 1,124,799.901.000000

Base 74.986660 0.00 0.00 0.00 1,124,799.90

1%   28 Feb 201442199A9Z5 25 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTHEALTH MANAGEMENT ASSOCIATES

906,874.040 NHHL Local 99.379996 0.00 0.00 0.00 901,251.391.000000

Base 99.379996 0.00 0.00 0.00 901,251.39

25 Feb 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-906,874.040 NHHL Local 99.379996 0.00 0.00 0.00 -901,251.391.000000

Base 99.379996 0.00 0.00 0.00 -901,251.39

25 Feb 2011 14 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

906,874.040 NHHL Local 99.360413 0.00 0.00 0.00 901,073.801.000000

Base 99.360413 0.00 0.00 0.00 901,073.80
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42199A9Z5 Total

0.00 0.000.00906,874.040 Local 901,073.80

Base 0.00 0.00 0.00 901,073.80

1%   01 Jul 201342299B9L3 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTHELIX ENERGY SOLUTIONS GROUP

1,166,198.190 NHHL Local 98.484582 0.00 0.00 0.00 1,148,525.421.000000

Base 98.484582 0.00 0.00 0.00 1,148,525.42

1%   01 Jul 201342330QAC9 31 Mar 2011 OPEN USD/OTH1 PAYDOWNHELIX 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

29 Mar 2011 USD/OTHBANK OF AMERICA

313,781.250 NHHL Local 99.249999 0.00 0.00 0.00 311,427.891.000000

Base 99.249999 0.00 0.00 0.00 311,427.89

42330QAC9 Total

0.00 0.000.00316,854.150 Local 314,500.79

Base 0.00 0.00 0.00 314,500.79

1%   16 Mar 20144259959A7 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTLEVEL 3 FINANCING INC LX058651

525,000.000 NHHL Local 90.946672 0.00 0.00 0.00 477,470.031.000000

Base 90.946672 0.00 0.00 0.00 477,470.03

2.4980571%   13 Mar 42599C9B0 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTLEVEL 3 COMMUNICATIONS

357,142.860 NHHL Local 99.415533 0.00 0.00 0.00 355,055.481.000000

Base 99.415533 0.00 0.00 0.00 355,055.48

1%   19 Apr 201442999S9A3 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTHUNTSMAN INTL L

1,088,809.690 NHHL Local 99.472911 0.00 0.00 0.00 1,083,070.701.000000

Base 99.472911 0.00 0.00 0.00 1,083,070.70
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1%   16 Dec 201443699G9A0 28 Jan 2011 28 Jan 2011 USD/BOSPAYDOWNINEOS US FINANCE LLC

105.020 NHHL Local 100.000000 0.00 0.00 0.00 105.021.000000

Base 100.000000 0.00 0.00 0.00 105.02

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

807,726.650 NHHL Local 98.708732 0.00 0.00 0.00 797,296.741.000000

Base 98.708732 0.00 0.00 0.00 797,296.74

43699G9A0 Total

0.00 0.000.00807,831.670 Local 797,401.76

Base 0.00 0.00 0.00 797,401.76

1%   11 Jan 201644199L9B0 28 Jan 2011 10 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTHOUGHTON INTERNATIONAL INC

64,223.590 NHHL Local 101.249992 0.00 0.00 0.00 65,026.381.000000

Base 101.249992 0.00 0.00 0.00 65,026.38

24 Feb 2011 24 Feb 2011 USD/BOSPAYDOWN

3,215.930 NHHM Local 100.000000 0.00 0.00 0.00 3,215.931.000000

Base 100.000000 0.00 0.00 0.00 3,215.93

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

746,784.070 NHHM Local 99.500000 0.00 0.00 0.00 743,050.151.000000

Base 99.500000 0.00 0.00 0.00 743,050.15

44199L9B0 Total

0.00 0.000.00814,223.590 Local 811,292.46

Base 0.00 0.00 0.00 811,292.46

0%44499N9Y3 31 Jan 2011 08 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTISP CHEMCO

933,400.460 NHHL Local 99.145837 0.00 0.00 0.00 925,427.701.000000

Base 99.145837 0.00 0.00 0.00 925,427.70
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1%   27 Feb 201244499Q9Z3 29 Dec 2010 10 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTIFM HOLDCO

997,409.340 NHHL Local 99.874652 0.00 0.00 0.00 996,159.111.000000

Base 99.874652 0.00 0.00 0.00 996,159.11

1%   03 Jan 20144459989B5 04 Jan 2011 04 Jan 2011 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

13 Jan 2011 13 Jan 2011 USD/BOSPAYDOWN

419,433.630 NHHL Local 99.999997 0.00 0.00 0.00 419,433.621.000000

Base 99.999997 0.00 0.00 0.00 419,433.62

4459989B5 Total

0.00 0.000.00420,528.870 Local 420,528.86

Base 0.00 0.00 0.00 420,528.86

100%   29 Jan 201744699N9L9 19 Jan 2011 21 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTINTERACTIVE DATA CORP.

746,250.000 NHHM Local 101.875000 0.00 0.00 0.00 760,242.191.000000

Base 101.875000 0.00 0.00 0.00 760,242.19

14 Feb 2011 14 Feb 2011 USD/BOSPAYDOWN

858,187.500 NHHL Local 100.000000 0.00 0.00 0.00 858,187.501.000000

Base 100.000000 0.00 0.00 0.00 858,187.50

44699N9L9 Total

0.00 0.000.001,604,437.500 Local 1,618,429.69

Base 0.00 0.00 0.00 1,618,429.69

1%   19 Apr 201444701PAQ7 07 Mar 2011 OPEN USD/OTH36 DEUTSCHE BANK AGHUNTSMAN INTL LLC

796,633.170 NHHL Local 100.000000 0.00 0.00 0.00 796,633.171.000000

Base 100.000000 0.00 0.00 0.00 796,633.17
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5.365%   01 Mar 2017452152HS3 01 Mar 2011 11 Mar 2011 USD/DTCMORGAN STANLEY CO INCORPORATEDILLINOIS ST

200,000.000 NHHW Local 100.129000 29.81 0.00 0.00 200,258.001.000000

Base 100.129000 29.81 0.00 0.00 200,258.00

01 Mar 2011 11 Mar 2011 USD/DTCMORGAN STANLEY CO INCORPORATED

200,000.000 NHFI Local 100.129000 29.81 0.00 0.00 200,258.001.000000

Base 100.129000 29.81 0.00 0.00 200,258.00

452152HS3 Total

0.00 0.0059.62400,000.000 Local 400,516.00

Base 59.62 0.00 0.00 400,516.00

2.024324%   04 Apr 24579949F0 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTINSIGHT MIDWEST

465,416.670 NHHL Local 98.680425 0.00 0.00 0.00 459,275.151.000000

Base 98.680425 0.00 0.00 0.00 459,275.15

0%45820A910 04 Jan 2011 04 Jan 2011 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

13 Jan 2011 13 Jan 2011 USD/BOSPAYDOWN

222,857.180 NHHL Local 99.999982 0.00 0.00 0.00 222,857.141.000000

Base 99.999982 0.00 0.00 0.00 222,857.14

45820A910 Total

0.00 0.000.00257,142.890 Local 257,142.85

Base 0.00 0.00 0.00 257,142.85

1%   12 Feb 201845840J9B5 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTINTERACTIVE DATA CORP

904,106.050 NHHL Local 100.000000 0.00 0.00 0.00 904,106.051.000000

Base 100.000000 0.00 0.00 0.00 904,106.05
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1%   31 Jan 201345880DAC5 31 Mar 2011 USD/OTHPAYDOWNINTERMEDIA OUTDOOR INC

26,833.630 NHHM Local 100.000000 0.00 0.00 0.00 26,833.631.000000

Base 100.000000 0.00 0.00 0.00 26,833.63

31 Mar 2011 OPEN USD/OTH1 PAYDOWN

24,936.860 NHHM Local 100.000000 0.00 0.00 0.00 24,936.861.000000

Base 100.000000 0.00 0.00 0.00 24,936.86

45880DAC5 Total

0.00 0.000.0051,770.490 Local 51,770.49

Base 0.00 0.00 0.00 51,770.49

9%   15 Mar 2017459745FX8 01 Feb 2011 04 Feb 2011 USD/DTCGOLDMAN SACHS + COINTERNATIONAL LEASE FIN CORP

4,301,000.000 NHFS Local 112.500000 145,308.09 0.00 0.00 4,838,625.001.000000

Base 112.500000 145,308.09 0.00 0.00 4,838,625.00

1%   28 Mar 201646099W9W6 04 Mar 2011 04 Mar 2011 USD/BOSCAPITAL CALLINTERSIL CORP

33,841.670 NHHM Local 100.000000 0.00 0.00 0.00 33,841.671.000000

Base 100.000000 0.00 0.00 0.00 33,841.67

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

463,658.330 NHHM Local 99.500000 0.00 0.00 0.00 461,340.041.000000

Base 99.500000 0.00 0.00 0.00 461,340.04

46099W9W6 Total

0.00 0.000.00497,500.000 Local 495,181.71

Base 0.00 0.00 0.00 495,181.71

1%   14 Aug 201646122E9A5 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTINVENTIV HEALTH INC

743,422.820 NHHL Local 99.874999 0.00 0.00 0.00 742,493.541.000000

Base 99.874999 0.00 0.00 0.00 742,493.54
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1%   04 Aug 201646199X9D5 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTINVENTIV HEALTH INC

133,922.040 NHHL Local 100.000000 0.00 0.00 0.00 133,922.041.000000

Base 100.000000 0.00 0.00 0.00 133,922.04

1%   26 Jun 201546399C9L1 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTINVERNESS MEDICAL INNOVATION I

656,250.000 NHHL Local 97.548147 0.00 0.00 0.00 640,159.721.000000

Base 97.548147 0.00 0.00 0.00 640,159.72

0%46399C9M9 28 Feb 2011 10 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTINVERNESS MEDICAL INNOVATION I

881,754.230 NHHL Local 99.426530 0.00 0.00 0.00 876,697.641.000000

Base 99.426530 0.00 0.00 0.00 876,697.64

0.01%   25 Nov 20134645929L0 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTISLE IF CAPRI CASINOS INC

491,094.180 NHHM Local 75.004947 0.00 0.00 0.00 368,344.931.000000

Base 75.004947 0.00 0.00 0.00 368,344.93

1%   26 Jul 201446459LAG7 25 Mar 2011 25 Mar 2011 USD/BOSPAYDOWNISLE CAPRI CASINOS INC

491,094.150 NHHM Local 100.000000 0.00 0.00 0.00 491,094.151.000000

Base 100.000000 0.00 0.00 0.00 491,094.15

5.875%   30 Sep 2016465685AC9 15 Feb 2011 18 Feb 2011 USD/DTCJ.P. MORGAN SECURITIES LLCITC HLDGS CORP

430,000.000 NHFS Local 109.402000 9,683.96 0.00 0.00 470,428.601.000000

Base 109.402000 9,683.96 0.00 0.00 470,428.60

3.77%   18 Apr 201446574HAC5 31 Mar 2011 31 Mar 2011 USD/OTHPAYDOWNITRON INC

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

1%   18 Apr 201446599K9F4 31 Jan 2011 31 Jan 2011 USD/BOSPAYDOWNITRON

62,580.960 NHHL Local 100.000000 0.00 0.00 0.00 62,580.961.000000

Base 100.000000 0.00 0.00 0.00 62,580.96
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23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

849,605.650 NHHL Local 98.582635 0.00 0.00 0.00 837,563.641.000000

Base 98.582635 0.00 0.00 0.00 837,563.64

46599K9F4 Total

0.00 0.000.00912,186.610 Local 900,144.60

Base 0.00 0.00 0.00 900,144.60

5.15%   01 Oct 201546625HDF4 28 Mar 2011 30 Mar 2011 USD/DTCJ.P. MORGAN CLEARING CORP.JPMORGAN CHASE + CO

2,200,000.000 NHFJ Local 106.853000 56,335.28 0.00 0.00 2,350,766.001.000000

Base 106.853000 56,335.28 0.00 0.00 2,350,766.00

6%   15 Jan 201846625HGY0 22 Feb 2011 25 Feb 2011 USD/DTCCREDIT SUISSE SECURITIES (USA) LLCJPMORGAN CHASE + CO

2,070,000.000 NHID Local 111.253000 13,800.00 0.00 0.00 2,302,937.101.000000

Base 111.253000 13,800.00 0.00 0.00 2,302,937.10

6.3%   23 Apr 201946625HHL7 01 Mar 2011 03 Mar 2011 USD/DTCSCOTT & STRINGFELLOW, INCJPMORGAN CHASE + CO

435,000.000 NHID Local 112.086000 9,896.25 0.00 0.00 487,574.101.000000

Base 112.086000 9,896.25 0.00 0.00 487,574.10

10 Mar 2011 14 Mar 2011 USD/DTCSTIFEL NICOLAUS + CO INC

440,000.000 NHID Local 111.070000 10,857.00 0.00 0.00 488,708.001.000000

Base 111.070000 10,857.00 0.00 0.00 488,708.00

46625HHL7 Total

0.00 0.0020,753.25875,000.000 Local 976,282.10

Base 20,753.25 0.00 0.00 976,282.10

1%   03 Jan 201446999J9X4 04 Jan 2011 04 Jan 2011 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
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13 Jan 2011 13 Jan 2011 USD/BOSPAYDOWN

419,563.420 NHHL Local 99.999997 0.00 0.00 0.00 419,563.411.000000

Base 99.999997 0.00 0.00 0.00 419,563.41

46999J9X4 Total

0.00 0.000.00420,658.660 Local 420,658.65

Base 0.00 0.00 0.00 420,658.65

1%   03 Jan 201446999J9Y2 04 Jan 2011 04 Jan 2011 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

13 Jan 2011 13 Jan 2011 USD/BOSPAYDOWN

419,433.630 NHHL Local 99.999997 0.00 0.00 0.00 419,433.621.000000

Base 99.999997 0.00 0.00 0.00 419,433.62

46999J9Y2 Total

0.00 0.000.00420,528.870 Local 420,528.86

Base 0.00 0.00 0.00 420,528.86

1%   02 Jul 201447799X9J4 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTJETRO HOLDINGS INC

696,698.730 NHHL Local 95.837687 0.00 0.00 0.00 667,699.951.000000

Base 95.837687 0.00 0.00 0.00 667,699.95

1%   20 Oct 201348599A9R6 01 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTKAR HOLDINGS

385,342.000 NHHL Local 100.059028 0.00 0.00 0.00 385,569.461.000000

Base 100.059028 0.00 0.00 0.00 385,569.46

01 Mar 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-385,342.000 NHHL Local 100.059028 0.00 0.00 0.00 -385,569.461.000000

Base 100.059028 0.00 0.00 0.00 -385,569.46
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03 Mar 2011 03 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

385,342.000 NHHL Local 100.255975 0.00 0.00 0.00 386,328.381.000000

Base 100.255975 0.00 0.00 0.00 386,328.38

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

437,090.350 NHHL Local 98.026316 0.00 0.00 0.00 428,463.571.000000

Base 98.026316 0.00 0.00 0.00 428,463.57

48599A9R6 Total

0.00 0.000.00822,432.350 Local 814,791.95

Base 0.00 0.00 0.00 814,791.95

1%   11 Jun 20164879989E8 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTKENAN ADVANTAGE GROUP INC

1,084,856.520 NHHL Local 99.000002 0.00 0.00 0.00 1,074,007.981.000000

Base 99.000002 0.00 0.00 0.00 1,074,007.98

10.5%   01 May 2018488360AE8 13 Jan 2011 14 Jan 2011 USD/DTC1 EXCHANGE OFFER (NON CASH)KEMET CORP

2,591,000.000 NHFS Local 98.685000 54,411.00 0.00 0.00 2,556,928.351.000000

Base 98.685000 54,411.00 0.00 0.00 2,556,928.35

1%   15 Apr 201549799B9G4 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTLIFEPOINT HOSPITALS, INC.

359,717.720 NHHL Local 94.261250 0.00 0.00 0.00 339,074.421.000000

Base 94.261250 0.00 0.00 0.00 339,074.42

1%   04 Jun 201449999D9V5 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTBRSP LLC

862,030.390 NHHL Local 94.000000 0.00 0.00 0.00 810,308.571.000000

Base 94.000000 0.00 0.00 0.00 810,308.57

0.01%   30 Apr 201549999X9M1 17 Mar 2011 17 Mar 2011 USD/BOSPAYDOWNWARNER CHILCOTT PLC

190,213.340 NHHL Local 100.000005 0.00 0.00 0.00 190,213.351.000000

Base 100.000005 0.00 0.00 0.00 190,213.35
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1%   22 Nov 20165089999B7 18 Feb 2011 18 Feb 2011 USD/BOSPAYDOWNSI ORGANIZATION INC

1,157,480.350 NHHL Local 100.000000 0.00 0.00 0.00 1,157,480.351.000000

Base 100.000000 0.00 0.00 0.00 1,157,480.35

6.625%   15 Aug 2015513075AM3 22 Mar 2011 25 Mar 2011 USD/DTCBARCLAYS CAPITAL INCLAMAR MEDIA CORP

316,000.000 NHFS Local 102.250000 2,326.11 0.00 0.00 323,110.001.000000

Base 102.250000 2,326.11 0.00 0.00 323,110.00

0.01%   23 Nov 201651783QAG3 31 Mar 2011 OPEN USD/OTH1 PAYDOWNLAS VEGAS SANDS LLC

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

31 Mar 2011 OPEN USD/OTH1 PAYDOWN

2,348.530 NHHL Local 100.000000 0.00 0.00 0.00 2,348.531.000000

Base 100.000000 0.00 0.00 0.00 2,348.53

51783QAG3 Total

0.00 0.000.004,979.670 Local 4,979.67

Base 0.00 0.00 0.00 4,979.67

0.01%   23 Nov 201651783QAH1 31 Mar 2011 31 Mar 2011 USD/OTHPAYDOWNLAS VEGAS SANDS LLC

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

31 Mar 2011 USD/OTHPAYDOWN

418.060 NHHM Local 100.000000 0.00 0.00 0.00 418.061.000000

Base 100.000000 0.00 0.00 0.00 418.06

31 Mar 2011 CANCEL USD/OTHPAYDOWN

-418.060 NHHM 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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31 Mar 2011 31 Mar 2011 USD/OTHPAYDOWN

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

51783QAH1 Total

0.00 0.000.001,014.030 Local 1,014.03

Base 0.00 0.00 0.00 1,014.03

0.819018547%   02 Ju52602FAC3 31 Mar 2011 OPEN USD/OTH5 PAYDOWNLENDER PROCESSING SVCS INC

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

29 Mar 2011 OPEN USD/OTHJPMORGAN CHASE BANK

40,554.110 NHHL Local 100.124993 0.00 0.00 0.00 40,604.801.000000

Base 100.124993 0.00 0.00 0.00 40,604.80

52602FAC3 Total

0.00 0.000.0044,609.520 Local 44,660.21

Base 0.00 0.00 0.00 44,660.21

2.7615%   02 Jul 20152602FAD1 31 Mar 2011 OPEN USD/OTH5 PAYDOWNLENDER PROCESSING SVCS INC

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%   28 Jun 201452699B9G9 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTLENDER PROCESSING SERVICES

1,005,206.530 NHHL Local 99.040834 0.00 0.00 0.00 995,564.941.000000

Base 99.040834 0.00 0.00 0.00 995,564.94

10%   15 Feb 201552989LAD1 24 Jan 2011 26 Jan 2011 USD/DTC2 EXCHANGE OFFER (NON CASH)LIBBEY GLASS INC

4,047,000.000 NHFS Local 102.918503 178,742.50 0.00 0.00 4,165,111.841.000000

Base 102.918503 178,742.50 0.00 0.00 4,165,111.84
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10%   15 Feb 201552989LAE9 25 Mar 2011 25 Mar 2011 USD/DTCCALLED BONDSLIBBEY GLASS INC

405,000.000 NHFS Local 103.000000 4,499.99 0.00 0.00 417,150.001.000000

Base 103.000000 4,499.99 0.00 0.00 417,150.00

1%   02 Nov 201453045DAB3 31 Mar 2011 OPEN USD/OTH7 PAYDOWNLIBERTY ELEC PWR 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%   02 Nov 20145309969M1 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTLIBERTY ELECTRIC POWER LLC

1,012,287.780 NHHM Local 91.716454 0.00 0.00 0.00 928,434.461.000000

Base 91.716454 0.00 0.00 0.00 928,434.46

1%   06 Nov 201653799C9A7 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTLIVE NATION ENTERTAINMENT INC

628,828.140 NHHL Local 99.777597 0.00 0.00 0.00 627,429.611.000000

Base 99.777597 0.00 0.00 0.00 627,429.61

1%   27 Feb 201454299C9L6 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTLONGVIEW POWER TERM DD

233,333.350 NHHL Local 99.055827 0.00 0.00 0.00 231,130.281.000000

Base 99.055827 0.00 0.00 0.00 231,130.28

1%   27 Feb 201454299C9P7 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTLONGVIEW POWER

200,000.000 NHHL Local 99.055835 0.00 0.00 0.00 198,111.671.000000

Base 99.055835 0.00 0.00 0.00 198,111.67

1%   28 Feb 201454299D9K6 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTLONGVIEW POWER LLC

66,666.660 NHHL Local 99.055839 0.00 0.00 0.00 66,037.221.000000

Base 99.055839 0.00 0.00 0.00 66,037.22

100%   28 Feb 201454323MAB4 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTLONGVIEW PWR LLC

107,247.390 NHHM Local 96.462496 0.00 0.00 0.00 103,453.511.000000

Base 96.462496 0.00 0.00 0.00 103,453.51
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100%   28 Feb 201454323MAF5 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTLONGVIEW PWR LLC

78,606.280 NHHM Local 96.462496 0.00 0.00 0.00 75,825.581.000000

Base 96.462496 0.00 0.00 0.00 75,825.58

1%   25 Aug 201456399C9B2 14 Jan 2011 14 Jan 2011 USD/BOSPAYDOWNMANITOWOC CO INC

33,095.720 NHHM Local 100.000000 0.00 0.00 0.00 33,095.721.000000

Base 100.000000 0.00 0.00 0.00 33,095.72

14 Jan 2011 14 Jan 2011 USD/BOSPAYDOWN

79,878.580 NHHL Local 100.000000 0.00 0.00 0.00 79,878.581.000000

Base 100.000000 0.00 0.00 0.00 79,878.58

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

179,826.090 NHHM Local 86.577225 0.00 0.00 0.00 155,688.441.000000

Base 86.577225 0.00 0.00 0.00 155,688.44

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

434,021.490 NHHL Local 99.280984 0.00 0.00 0.00 430,900.811.000000

Base 99.280984 0.00 0.00 0.00 430,900.81

56399C9B2 Total

0.00 0.000.00726,821.880 Local 699,563.55

Base 0.00 0.00 0.00 699,563.55

8.75%   15 Apr 2018570506AH8 23 Feb 2011 10 Mar 2011 USD/DTC15 TENDER OFFERMARKWEST ENERGY PARTNERS LP

560,000.000 NHFS Local 108.500000 19,736.11 0.00 0.00 607,600.001.000000

Base 108.500000 19,736.11 0.00 0.00 607,600.00

1%   14 Dec 2014573012929 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTMARSICO CAPITAL MNGT.

2,322,394.350 NHHM Local 85.434158 0.00 0.00 0.00 1,984,118.071.000000

Base 85.434158 0.00 0.00 0.00 1,984,118.07
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1%   03 Apr 201657599K9T1 03 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTMEG ENERGY CORP

1,236,240.550 NHHM Local 101.125000 0.00 0.00 0.00 1,250,148.261.000000

Base 101.125000 0.00 0.00 0.00 1,250,148.26

03 Feb 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-1,236,240.550 NHHM Local 101.125000 0.00 0.00 0.00 -1,250,148.261.000000

Base 101.125000 0.00 0.00 0.00 -1,250,148.26

03 Feb 2011 10 Feb 2011 USD/BOSSTATE STREET BANK AND TRUST

1,236,240.560 NHHM Local 101.124999 0.00 0.00 0.00 1,250,148.261.000000

Base 101.124999 0.00 0.00 0.00 1,250,148.26

57599K9T1 Total

0.00 0.000.001,236,240.560 Local 1,250,148.26

Base 0.00 0.00 0.00 1,250,148.26

6.875%   15 Dec 2013576203AH6 23 Feb 2011 28 Feb 2011 USD/DTCSEAPORT GROUP SECURITIES LLCMASSEY ENERGY CO

178,000.000 NHFS Local 102.375000 2,481.49 0.00 0.00 182,227.501.000000

Base 102.375000 2,481.49 0.00 0.00 182,227.50

5.5%   31 Mar 201758446HAK8 31 Mar 2011 31 Mar 2011 USD/OTHPAYDOWNMEDIACOM ILL LLC

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

31 Mar 2011 USD/OTHPAYDOWN

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 2011 CANCEL USD/OTHPAYDOWN

-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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31 Mar 2011 31 Mar 2011 USD/OTHPAYDOWN

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

58446HAK8 Total

0.00 0.000.004,375.000 Local 4,375.00

Base 0.00 0.00 0.00 4,375.00

1%   20 Oct 201758499V9B5 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTMEDIACOM BROADBAND LLC

1,990,000.000 NHHM Local 99.500000 0.00 0.00 0.00 1,980,050.001.000000

Base 99.500000 0.00 0.00 0.00 1,980,050.00

5.45%   05 Feb 201359018YM40 09 Feb 2011 14 Feb 2011 USD/DTCCANTOR FITZGERALD/CANTOR CLEARING SMERRILL LYNCH + CO INC

3,700,000.000 NHFJ Local 106.373000 5,041.25 0.00 0.00 3,935,801.001.000000

Base 106.373000 5,041.25 0.00 0.00 3,935,801.00

1%   16 Oct 201659116LAB6 31 Mar 2011 OPEN USD/OTH1 PAYDOWNMETALDYNE 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

1%   22 Oct 201659199M9Z3 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTMETALDYNE COMPANY LLC

748,125.000 NHHM Local 99.000000 0.00 0.00 0.00 740,643.751.000000

Base 99.000000 0.00 0.00 0.00 740,643.75

2.95%   01 Jun 2014594918AB0 24 Mar 2011 28 Mar 2011 USD/DTCPERSHING LLCMICROSOFT CORP

2,800,000.000 NHFJ Local 104.329000 26,845.00 0.00 0.00 2,921,212.001.000000

Base 104.329000 26,845.00 0.00 0.00 2,921,212.00

1%   14 Feb 201859499S9F1 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTMICHAEL FOODS 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
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23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

455,335.000 NHHL Local 100.000000 0.00 0.00 0.00 455,335.001.000000

Base 100.000000 0.00 0.00 0.00 455,335.00

59499S9F1 Total

0.00 0.000.001,205,335.000 Local 1,205,335.00

Base 0.00 0.00 0.00 1,205,335.00

0%59599B9X8 28 Feb 2011 28 Feb 2011 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

10 Mar 2011 10 Mar 2011 USD/BOSPAYDOWN

746,250.000 NHHM Local 100.000000 0.00 0.00 0.00 746,250.001.000000

Base 100.000000 0.00 0.00 0.00 746,250.00

59599B9X8 Total

0.00 0.000.00748,125.000 Local 748,125.00

Base 0.00 0.00 0.00 748,125.00

1%   30 Apr 201559999A9Y4 05 Jan 2011 14 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTWARNER CHILCOTT PLC

813,362.270 NHHM Local 100.624999 0.00 0.00 0.00 818,445.781.000000

Base 100.624999 0.00 0.00 0.00 818,445.78

1%   30 Apr 201559999C9F1 17 Mar 2011 17 Mar 2011 USD/BOSPAYDOWNWARNER CHILCOTT PLC

222,763.840 NHHL Local 100.000139 0.00 0.00 0.00 222,764.151.000000

Base 100.000139 0.00 0.00 0.00 222,764.15

1%   08 Jan 201559999G9U9 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTSPANSION LLC

838,107.150 NHHM Local 99.166718 0.00 0.00 0.00 831,123.361.000000

Base 99.166718 0.00 0.00 0.00 831,123.36
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100%   16 Aug 201759999L9C8 31 Jan 2011 01 Feb 2011 USD/BOS1 PAYDOWNMULTIPLAN INC

12,204.420 NHHL Local 100.000000 0.00 0.00 0.00 12,204.421.000000

Base 100.000000 0.00 0.00 0.00 12,204.42

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

1,525,552.420 NHHL Local 97.999999 0.00 0.00 0.00 1,495,041.371.000000

Base 97.999999 0.00 0.00 0.00 1,495,041.37

59999L9C8 Total

0.00 0.000.001,537,756.840 Local 1,507,245.79

Base 0.00 0.00 0.00 1,507,245.79

1%   17 Mar 201759999T9F4 27 Jan 2011 27 Jan 2011 USD/BOSPAYDOWNUNITED COMPONENTS TLB

638,678.690 NHHL Local 100.000000 0.00 0.00 0.00 638,678.691.000000

Base 100.000000 0.00 0.00 0.00 638,678.69

5.95%   28 Dec 201761744YAD0 15 Mar 2011 18 Mar 2011 USD/DTCGOLDMAN SACHS + COMORGAN STANLEY

485,000.000 NHFI Local 107.722000 6,412.78 0.00 0.00 522,451.701.000000

Base 107.722000 6,412.78 0.00 0.00 522,451.70

15 Mar 2011 18 Mar 2011 USD/DTCGOLDMAN SACHS + CO

375,000.000 NHHW Local 107.722000 4,958.33 0.00 0.00 403,957.501.000000

Base 107.722000 4,958.33 0.00 0.00 403,957.50

61744YAD0 Total

0.00 0.0011,371.11860,000.000 Local 926,409.20

Base 11,371.11 0.00 0.00 926,409.20

5.625%   23 Sep 201961747YCJ2 15 Mar 2011 18 Mar 2011 USD/DTCGOLDMAN SACHS + COMORGAN STANLEY

415,000.000 NHFI Local 102.554000 11,347.66 0.00 0.00 425,599.101.000000

Base 102.554000 11,347.66 0.00 0.00 425,599.10
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15 Mar 2011 18 Mar 2011 USD/DTCGOLDMAN SACHS + CO

410,000.000 NHHW Local 102.554000 11,210.94 0.00 0.00 420,471.401.000000

Base 102.554000 11,210.94 0.00 0.00 420,471.40

61747YCJ2 Total

0.00 0.0022,558.60825,000.000 Local 846,070.50

Base 22,558.60 0.00 0.00 846,070.50

6.58%   01 Feb 201362399B9X4 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTNRG ENERGY INC

183,101.250 NHHL Local 97.665586 0.00 0.00 0.00 178,826.911.000000

Base 97.665586 0.00 0.00 0.00 178,826.91

0%6285349D3 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTMYLAN LABORATORIES, INC.

220,917.330 NHHL Local 97.775905 0.00 0.00 0.00 216,003.921.000000

Base 97.775905 0.00 0.00 0.00 216,003.92

1%   29 Dec 201362899D9L1 31 Dec 2010 CANCEL 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

31 Dec 2010 03 Jan 2011 USD/BOSPAYDOWN

99,495.120 NHHM Local 100.000000 0.00 0.00 0.00 99,495.121.000000

Base 100.000000 0.00 0.00 0.00 99,495.12

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

718,526.890 NHHM Local 96.249999 0.00 0.00 0.00 691,582.131.000000

Base 96.249999 0.00 0.00 0.00 691,582.13

62899D9L1 Total

0.00 0.000.00718,526.890 Local 691,618.13

Base 0.00 0.00 0.00 691,618.13
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1%   02 Oct 201762899G9A8 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTNBTY INC

696,394.670 NHHL Local 100.000000 0.00 0.00 0.00 696,394.671.000000

Base 100.000000 0.00 0.00 0.00 696,394.67

1%   14 Jul 201762899H9Z1 27 Jan 2011 07 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTNBTY INC.

750,000.000 NHHM Local 101.625000 0.00 0.00 0.00 762,187.501.000000

Base 101.625000 0.00 0.00 0.00 762,187.50

0.01%   01 Feb 201362938UAC4 25 Mar 2011 25 Mar 2011 USD/BOSPAYDOWNNRG HLDGS INC

1,675.310 NHHL Local 100.000000 0.00 0.00 0.00 1,675.311.000000

Base 100.000000 0.00 0.00 0.00 1,675.31

31 Mar 2011 USD/OTHPAYDOWN

1,142.340 NHHL Local 100.000000 0.00 0.00 0.00 1,142.341.000000

Base 100.000000 0.00 0.00 0.00 1,142.34

62938UAC4 Total

0.00 0.000.002,817.650 Local 2,817.65

Base 0.00 0.00 0.00 2,817.65

3.4695%   31 Aug 20162938UAG5 31 Mar 2011 OPEN USD/OTH1 PAYDOWNNRG HLDGS INC

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%   29 Jun 201363599Q9F6 10 Feb 2011 USD/BOSPAYDOWNNATIONAL MENTOR INC

457,068.650 NHHL Local 100.000000 0.00 0.00 0.00 457,068.651.000000

Base 100.000000 0.00 0.00 0.00 457,068.65

10 Feb 2011 CANCEL USD/BOSPAYDOWN

-457,068.650 NHHL Local 100.000000 0.00 0.00 0.00 -457,068.651.000000

Base 100.000000 0.00 0.00 0.00 -457,068.65
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10 Feb 2011 10 Feb 2011 USD/BOSPAYDOWN

457,068.700 NHHL Local 99.999989 0.00 0.00 0.00 457,068.651.000000

Base 99.999989 0.00 0.00 0.00 457,068.65

63599Q9F6 Total

0.00 0.000.00457,068.700 Local 457,068.65

Base 0.00 0.00 0.00 457,068.65

1%   29 Jun 201363599Q9X7 10 Feb 2011 10 Feb 2011 USD/BOSPAYDOWNNATIONAL MENTR INC. SYNTHETIC

28,573.470 NHHL Local 100.000000 0.00 0.00 0.00 28,573.471.000000

Base 100.000000 0.00 0.00 0.00 28,573.47

1%   02 Feb 201763799U9A6 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTNATIONAL SURGICAL HOSPITALS

328,112.140 NHHL Local 98.000000 0.00 0.00 0.00 321,549.901.000000

Base 98.000000 0.00 0.00 0.00 321,549.90

9.5%   15 Dec 2014639365AB1 13 Jan 2011 19 Jan 2011 USD/DTCBROADPOINT CAPITALNAVIOS MARITIME HLDGS INC

2,359,000.000 NHFS Local 105.125000 21,165.47 0.00 0.00 2,479,898.751.000000

Base 105.125000 21,165.47 0.00 0.00 2,479,898.75

1%   01 Oct 201764199X9A4 02 Mar 2011 02 Mar 2011 USD/BOSPAYDOWNNBTY INC

705,348.380 NHHL Local 100.000000 0.00 0.00 0.00 705,348.381.000000

Base 100.000000 0.00 0.00 0.00 705,348.38

1%   08 Jun 201764399K9A0 31 Dec 2010 CANCEL USD/BOSPAYDOWNNEW DEVELOPMENT HOLDINGS INC

-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

10 Mar 2011 USD/BOSPAYDOWN

291,850.750 NHHL Local 100.000000 0.00 0.00 0.00 291,850.751.000000

Base 100.000000 0.00 0.00 0.00 291,850.75
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10 Mar 2011 CANCEL USD/BOSPAYDOWN

-291,850.750 NHHL Local 100.000000 0.00 0.00 0.00 -291,850.751.000000

Base 100.000000 0.00 0.00 0.00 -291,850.75

31 Dec 2010 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

10 Mar 2011 10 Mar 2011 USD/BOSPAYDOWN

291,850.750 NHHL Local 100.000000 0.00 0.00 0.00 291,850.751.000000

Base 100.000000 0.00 0.00 0.00 291,850.75

64399K9A0 Total

0.00 0.000.00291,850.750 Local 291,850.75

Base 0.00 0.00 0.00 291,850.75

6.875%   31 Oct 201365332VBH5 14 Feb 2011 17 Feb 2011 USD/DTCJ.P. MORGAN SECURITIES LLCNEXTEL COMMUNICATIONS INC

973,000.000 NHFS Local 100.750000 19,882.31 0.00 0.00 980,297.501.000000

Base 100.750000 19,882.31 0.00 0.00 980,297.50

1%   27 May 201665340EAG6 31 Mar 2011 OPEN USD/OTH1 PAYDOWNNEXTMEDIA OPERATING INC

3,148.610 NHHM Local 100.000000 0.00 0.00 0.00 3,148.611.000000

Base 100.000000 0.00 0.00 0.00 3,148.61

7.18%   09 Aug 201365409Q9L8 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTNIELSEN FINANCE LLC VNU

821,752.800 NHHL Local 95.818012 0.00 0.00 0.00 787,387.201.000000

Base 95.818012 0.00 0.00 0.00 787,387.20

4.0112%   01 May 20165409YAR6 31 Mar 2011 OPEN USD/OTH1 PAYDOWNNIELSEN FIN 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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1%   09 Aug 201365499M9C8 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTNIELSEN FINANCE LLC

702,640.570 NHHM Local 86.210224 0.00 0.00 0.00 605,748.011.000000

Base 86.210224 0.00 0.00 0.00 605,748.01

1%   27 May 201665999B9C7 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTNEXTMEDIA OPERATING, INC

1,250,000.010 NHHM Local 99.958649 0.00 0.00 0.00 1,249,483.131.000000

Base 99.958649 0.00 0.00 0.00 1,249,483.13

0.01%   31 Dec 201866399H9A2 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTNORTHWEST AIRLINES, INC.

179,292.900 NHHM Local 81.059668 0.00 0.00 0.00 145,334.231.000000

Base 81.059668 0.00 0.00 0.00 145,334.23

0%   26 Jan 20176699989A6 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTEQUIPOWER RESOURCES HOLDING

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

10%   15 Aug 201667021BAD1 28 Mar 2011 31 Mar 2011 USD/DTCGOLDMAN SACHS + CONII CAPITAL CORP

2,678,000.000 NHFS Local 113.875000 34,218.89 0.00 0.00 3,049,572.501.000000

Base 113.875000 34,218.89 0.00 0.00 3,049,572.50

0%67099E9D4 31 Dec 2010 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

31 Dec 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-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

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

1,152,899.930 NHHM Local 88.694444 0.00 0.00 0.00 1,022,558.191.000000

Base 88.694444 0.00 0.00 0.00 1,022,558.19
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67099E9D4 Total

0.00 0.000.001,152,899.930 Local 1,022,558.19

Base 0.00 0.00 0.00 1,022,558.19

1%   29 Dec 201467099E9G7 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTNYCO HOLDINGS 2 APS

235,990.340 NHHM Local 90.750002 0.00 0.00 0.00 214,161.241.000000

Base 90.750002 0.00 0.00 0.00 214,161.24

1%   29 Dec 201567099E9H5 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTNYCO HOLDINGS 2 APS

235,918.620 NHHM Local 90.750000 0.00 0.00 0.00 214,096.151.000000

Base 90.750000 0.00 0.00 0.00 214,096.15

0%67099E9Y8 21 Mar 2011 21 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTNTELOS INC

1,484,990.440 NHHM Local 100.000000 0.00 0.00 0.00 1,484,990.441.000000

Base 100.000000 0.00 0.00 0.00 1,484,990.44

7%   01 Nov 2013674599BW4 31 Mar 2011 31 Mar 2011 USD/DTCCALLED BONDSOCCIDENTAL PETE CORP

1,340,000.000 NHHW Local 113.665000 39,083.33 0.00 0.00 1,523,111.001.000000

Base 113.665000 39,083.33 0.00 0.00 1,523,111.00

1%   02 Nov 20156749989D3 04 Jan 2011 04 Jan 2011 USD/BOSPAYDOWNOBSIDIAN NATURAL GAS TRUS

21,984.800 NHHL Local 100.000000 0.00 0.00 0.00 21,984.801.000000

Base 100.000000 0.00 0.00 0.00 21,984.80

02 Feb 2011 02 Feb 2011 USD/BOSPAYDOWN

21,574.150 NHHL Local 100.000000 0.00 0.00 0.00 21,574.151.000000

Base 100.000000 0.00 0.00 0.00 21,574.15

01 Mar 2011 01 Mar 2011 USD/BOSPAYDOWN

20,506.390 NHHL Local 100.000000 0.00 0.00 0.00 20,506.391.000000

Base 100.000000 0.00 0.00 0.00 20,506.39
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23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

1,155,756.770 NHHL Local 101.000000 0.00 0.00 0.00 1,167,314.341.000000

Base 101.000000 0.00 0.00 0.00 1,167,314.34

6749989D3 Total

0.00 0.000.001,219,822.110 Local 1,231,379.68

Base 0.00 0.00 0.00 1,231,379.68

9.25%   01 Mar 2016693320AK9 30 Mar 2011 31 Mar 2011 USD/DTC1 EXCHANGE OFFER (NON CASH)PHH CORP

1,102,000.000 NHFS Local 101.035617 8,211.43 0.00 0.00 1,113,412.501.000000

Base 101.035617 8,211.43 0.00 0.00 1,113,412.50

9%   01 Oct 2018693492AC4 28 Mar 2011 28 Mar 2011 USD/DTCNON CASH USE ONLYPINAFORE LLC/INC

2,080,000.000 NHFS Local 102.455769 0.00 0.00 0.00 2,131,080.001.000000

Base 102.455769 0.00 0.00 0.00 2,131,080.00

9.25%   15 May 201569349HAB3 28 Mar 2011 28 Mar 2011 USD/DTCNON CASH USE ONLYPNM RES INC

1,978,000.000 NHFS Local 101.989888 0.00 0.00 0.00 2,017,360.001.000000

Base 101.989888 0.00 0.00 0.00 2,017,360.00

5.625%   15 Jan 201769351HAC6 28 Mar 2011 28 Mar 2011 USD/DTCNON CASH USE ONLYPPF FDG INC

1,532,000.000 NHFS Local 87.469973 0.00 0.00 0.00 1,340,040.001.000000

Base 87.469973 0.00 0.00 0.00 1,340,040.00

5.7%   15 Apr 201769351HAD4 22 Mar 2011 25 Mar 2011 USD/DTCLOOP CAPITAL MARKETS LLCPPF FDG INC

948,000.000 NHFS Local 103.063000 24,016.00 0.00 0.00 977,037.241.000000

Base 103.063000 24,016.00 0.00 0.00 977,037.24

22 Mar 2011 25 Mar 2011 USD/DTCLOOP CAPITAL MARKETS LLC

1,778,000.000 NHFS Local 103.010000 45,042.67 0.00 0.00 1,831,517.801.000000

Base 103.010000 45,042.67 0.00 0.00 1,831,517.80
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69351HAD4 Total

0.00 0.0069,058.672,726,000.000 Local 2,808,555.04

Base 69,058.67 0.00 0.00 2,808,555.04

6.2%   15 May 201669352JAH0 15 Mar 2011 18 Mar 2011 USD/DTCDEUTSCHE BANK SECURITIES INCPPL ENERGY SUPPLY LLC

625,000.000 NHFI Local 111.155000 13,239.58 0.00 0.00 694,718.751.000000

Base 111.155000 13,239.58 0.00 0.00 694,718.75

1%   30 Jul 201469353FAB0 31 Mar 2011 OPEN USD/OTH1 PAYDOWNPQ CORP

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

0%   29 Sep 201569399D9T4 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTPINAFORE, LLC

739,966.100 NHHM Local 99.923076 0.00 0.00 0.00 739,396.891.000000

Base 99.923076 0.00 0.00 0.00 739,396.89

0.01%   21 Sep 201669399L9B5 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTPINAFORE LLC

581,431.820 NHHL Local 98.999999 0.00 0.00 0.00 575,617.501.000000

Base 98.999999 0.00 0.00 0.00 575,617.50

1%   31 Mar 201169830LAH7 31 Mar 2011 OPEN USD/BOS7 MATURITYPANAVISION INC

1,761,572.560 NHHM Local 100.000000 0.00 0.00 0.00 1,761,572.561.000000

Base 100.000000 0.00 0.00 0.00 1,761,572.56

1%   30 Mar 201169899B9J5 03 Jan 2011 03 Jan 2011 USD/BOSPAYDOWNPANAVISION INC

4,265.190 NHHM Local 100.000000 0.00 0.00 0.00 4,265.191.000000

Base 100.000000 0.00 0.00 0.00 4,265.19

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

1,761,572.570 NHHM Local 94.907689 0.00 0.00 0.00 1,671,867.831.000000

Base 94.907689 0.00 0.00 0.00 1,671,867.83



Prepared by State StreetPage 1189

Sales Report by Report Date
Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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

69899B9J5 Total

0.00 0.000.001,765,837.760 Local 1,676,133.02

Base 0.00 0.00 0.00 1,676,133.02

1%   23 Aug 201569999B9X3 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTTRAVELPORT LLC

600,000.000 NHHL Local 93.450000 0.00 0.00 0.00 560,700.001.000000

Base 93.450000 0.00 0.00 0.00 560,700.00

1%   26 Jan 201869999K9F2 26 Jan 2011 07 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTEQUIPOWER RESOURCES HOLDINGS,

265,023.000 NHHL Local 101.000000 0.00 0.00 0.00 267,673.231.000000

Base 101.000000 0.00 0.00 0.00 267,673.23

1%   10 Feb 201869999N9B5 14 Feb 2011 28 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTREYNOLDS GROUP HOLDINGS INC.

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

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

1,500,000.000 NHHM Local 99.718750 0.00 0.00 0.00 1,495,781.251.000000

Base 99.718750 0.00 0.00 0.00 1,495,781.25

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

1,183,406.000 NHHL Local 100.000000 0.00 0.00 0.00 1,183,406.001.000000

Base 100.000000 0.00 0.00 0.00 1,183,406.00

69999N9B5 Total

0.00 0.000.003,183,406.000 Local 3,179,187.25

Base 0.00 0.00 0.00 3,179,187.25

1%   23 Aug 201769999N9Y5 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTREGAL CINEMAS INC.

1,059,248.000 NHHL Local 100.000000 0.00 0.00 0.00 1,059,248.001.000000

Base 100.000000 0.00 0.00 0.00 1,059,248.00



Prepared by State StreetPage 1190

Sales Report by Report Date
Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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

8.25%   15 Apr 201870788AAA6 28 Mar 2011 28 Mar 2011 USD/DTCNON CASH USE ONLYPENN VIRGINIA RESOURCE

2,792,000.000 NHFS Local 101.444126 0.00 0.00 0.00 2,832,320.001.000000

Base 101.444126 0.00 0.00 0.00 2,832,320.00

1.97569%   03 Oct 2070799G9U8 31 Dec 2010 14 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTPENN NATIONAL GAMING INC

500,000.000 NHHL Local 99.490280 0.00 0.00 0.00 497,451.401.000000

Base 99.490280 0.00 0.00 0.00 497,451.40

0%7189969B9 03 Mar 2011 03 Mar 2011 USD/BOSPAYDOWNPHILLIPS VAN HEUSEN

229,200.280 NHHM Local 100.000000 0.00 0.00 0.00 229,200.281.000000

Base 100.000000 0.00 0.00 0.00 229,200.28

1%   24 Nov 201572199B9J6 31 Jan 2011 31 Jan 2011 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

24 Jan 2011 01 Feb 2011 USD/BOSSTATE STREET BANK AND TRUST

643,801.580 NHHM Local 102.005024 0.00 0.00 0.00 656,709.961.000000

Base 102.005024 0.00 0.00 0.00 656,709.96

72199B9J6 Total

0.00 0.000.00645,419.170 Local 658,327.55

Base 0.00 0.00 0.00 658,327.55

1%   31 Jan 201672199B9K3 31 Jan 2011 31 Jan 2011 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

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

425,734.940 NHHL Local 99.000002 0.00 0.00 0.00 421,477.601.000000

Base 99.000002 0.00 0.00 0.00 421,477.60
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72199B9K3 Total

0.00 0.000.00426,804.630 Local 422,547.29

Base 0.00 0.00 0.00 422,547.29

1%   02 Apr 201472299B9F3 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTPINNACLE FOODS GROUP INC

1,443,848.640 NHHL Local 95.316457 0.00 0.00 0.00 1,376,225.371.000000

Base 95.316457 0.00 0.00 0.00 1,376,225.37

1%   19 Mar 201674112B9E7 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTPRESTIGE BRANDS INC

359,921.450 NHHL Local 99.077996 0.00 0.00 0.00 356,602.961.000000

Base 99.077996 0.00 0.00 0.00 356,602.96

1%   04 Jun 2016743665AH4 31 Mar 2011 OPEN USD/OTH4 PAYDOWNPROTECTION ONE INC

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

1%   04 Jun 201674399J9F1 11 Feb 2011 11 Feb 2011 USD/BOSPAYDOWNPROTECTION ONE TL B

7,057.010 NHHL Local 100.000000 0.00 0.00 0.00 7,057.011.000000

Base 100.000000 0.00 0.00 0.00 7,057.01

11 Mar 2011 11 Mar 2011 USD/BOSPAYDOWN

5,645.610 NHHL Local 100.000000 0.00 0.00 0.00 5,645.611.000000

Base 100.000000 0.00 0.00 0.00 5,645.61

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

515,232.660 NHHL Local 98.659089 0.00 0.00 0.00 508,323.851.000000

Base 98.659089 0.00 0.00 0.00 508,323.85

74399J9F1 Total

0.00 0.000.00527,935.280 Local 521,026.47

Base 0.00 0.00 0.00 521,026.47
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1%   05 May 201674599K9Z2 09 Feb 2011 09 Feb 2011 USD/BOSPAYDOWNREYNOLDS GROUP HOLDINGS INC.

987,500.000 NHHM Local 100.000000 0.00 0.00 0.00 987,500.001.000000

Base 100.000000 0.00 0.00 0.00 987,500.00

1%   02 Jul 201674733GAC7 31 Mar 2011 OPEN USD/OTH1 PAYDOWNQUAD GRAPHICS INC

2,512.560 NHHM 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%   16 Apr 201374899D9G7 05 Jan 2011 04 Mar 2011 USD/BOS18 STATE STREET BANK AND TRUSTROYALTY PHARMA FINANCE

610,701.550 NHHL Local 100.375003 0.00 0.00 0.00 612,991.701.000000

Base 100.375003 0.00 0.00 0.00 612,991.70

8%   01 Oct 2015749121CA5 15 Mar 2011 18 Mar 2011 USD/DTCJ.P. MORGAN SECURITIES LLCQWEST COMMUNICATIONS INT

1,075,000.000 NHFS Local 108.375000 39,894.44 0.00 0.00 1,165,031.251.000000

Base 108.375000 39,894.44 0.00 0.00 1,165,031.25

9%   24 Oct 201474956FAG0 31 Mar 2011 OPEN USD/OTH1 PAYDOWNR H DONNELLEY INC

21,400.900 NHHM Local 100.000000 0.00 0.00 0.00 21,400.901.000000

Base 100.000000 0.00 0.00 0.00 21,400.90

1%   10 Dec 201574999T9T3 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTRJO HOLDINGS CORP

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

3.26%   20 May 201475524EAF5 31 Mar 2011 31 Mar 2011 USD/OTHPAYDOWNREABLE THERAPEUTICS FIN LLC

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

1%   18 Nov 20167587539K5 14 Jan 2011 14 Jan 2011 USD/BOSPAYDOWNREGAL CINEMAS CORP

171,477.940 NHHL Local 100.000017 0.00 0.00 0.00 171,477.971.000000

Base 100.000017 0.00 0.00 0.00 171,477.97
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24 Feb 2011 USD/BOSPAYDOWN

1,223,537.280 NHHL Local 100.000000 0.00 0.00 0.00 1,223,537.281.000000

Base 100.000000 0.00 0.00 0.00 1,223,537.28

24 Feb 2011 CANCEL USD/BOSPAYDOWN

-1,223,537.280 NHHL Local 100.000000 0.00 0.00 0.00 -1,223,537.281.000000

Base 100.000000 0.00 0.00 0.00 -1,223,537.28

24 Feb 2011 24 Feb 2011 USD/BOSPAYDOWN

1,223,537.290 NHHL Local 99.999999 0.00 0.00 0.00 1,223,537.281.000000

Base 99.999999 0.00 0.00 0.00 1,223,537.28

7587539K5 Total

0.00 0.000.001,395,015.230 Local 1,395,015.25

Base 0.00 0.00 0.00 1,395,015.25

1%   21 Dec 201476154YAF6 31 Mar 2011 OPEN USD/OTH1 PAYDOWNREVOLUTION STUDIOS DIST

5,402.940 NHHM Local 100.000000 0.00 0.00 0.00 5,402.941.000000

Base 100.000000 0.00 0.00 0.00 5,402.94

6.25%   05 Nov 201576199E9D4 09 Feb 2011 09 Feb 2011 USD/BOSPAYDOWNREYNOLDS GROUP HOLDINGS INC.

840,733.910 NHHL Local 100.000000 0.00 0.00 0.00 840,733.911.000000

Base 100.000000 0.00 0.00 0.00 840,733.91

1%   30 Jun 201376199L9V8 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTREXNORD CORPORATION

1,250,000.000 NHHL Local 98.532744 0.00 0.00 0.00 1,231,659.301.000000

Base 98.532744 0.00 0.00 0.00 1,231,659.30

1%   05 May 201676299D9K9 09 Feb 2011 09 Feb 2011 USD/BOSPAYDOWNREYNOLDS GROUPS HOLDINGS, INC

211,698.200 NHHL Local 100.000000 0.00 0.00 0.00 211,698.201.000000

Base 100.000000 0.00 0.00 0.00 211,698.20
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1%   05 May 201676299Y9A5 01 Feb 2011 01 Feb 2011 USD/BOSPAYDOWNREYNOLDS GROUP HOLDINGS INC

72,269.810 NHHL Local 100.000000 0.00 0.00 0.00 72,269.811.000000

Base 100.000000 0.00 0.00 0.00 72,269.81

2.75%   21 Dec 201476499A9C1 31 Jan 2011 31 Jan 2011 USD/BOSPAYDOWNREVOLUTION STUDIOS DISTR CO

1,974.050 NHHM Local 100.000000 0.00 0.00 0.00 1,974.051.000000

Base 100.000000 0.00 0.00 0.00 1,974.05

28 Feb 2011 28 Feb 2011 USD/BOSPAYDOWN

1,947.840 NHHM Local 100.000000 0.00 0.00 0.00 1,947.841.000000

Base 100.000000 0.00 0.00 0.00 1,947.84

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

936,783.250 NHHM Local 81.659925 0.00 0.00 0.00 764,976.501.000000

Base 81.659925 0.00 0.00 0.00 764,976.50

76499A9C1 Total

0.00 0.000.00940,705.140 Local 768,898.39

Base 0.00 0.00 0.00 768,898.39

1%   04 Jun 201476599A9X4 22 Feb 2011 03 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTRITE AID CORPORATION

339,561.880 NHHL Local 96.999998 0.00 0.00 0.00 329,375.021.000000

Base 96.999998 0.00 0.00 0.00 329,375.02

22 Feb 2011 OPEN USD/BOS104 STATE STREET BANK AND TRUST

339,561.880 NHHL Local 97.129998 0.00 0.00 0.00 329,816.451.000000

Base 97.129998 0.00 0.00 0.00 329,816.45

76599A9X4 Total

0.00 0.000.00679,123.760 Local 659,191.47

Base 0.00 0.00 0.00 659,191.47
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1%   03 Mar 201178199B9B0 03 Mar 2011 USD/BOSMATURITYRURAL METRO

336,325.920 NHHL Local 100.000000 0.00 0.00 0.00 336,325.921.000000

Base 100.000000 0.00 0.00 0.00 336,325.92

03 Mar 2011 CANCEL USD/BOSMATURITY

-336,325.920 NHHL Local 100.000000 0.00 0.00 0.00 -336,325.921.000000

Base 100.000000 0.00 0.00 0.00 -336,325.92

03 Mar 2011 USD/BOSMATURITY

336,325.920 NHHL Local 100.000000 0.00 0.00 0.00 336,325.921.000000

Base 100.000000 0.00 0.00 0.00 336,325.92

03 Mar 2011 CANCEL USD/BOSMATURITY

-336,325.920 NHHL Local 100.000000 0.00 0.00 0.00 -336,325.921.000000

Base 100.000000 0.00 0.00 0.00 -336,325.92

03 Mar 2011 USD/BOSMATURITY

336,325.920 NHHL Local 100.000000 0.00 0.00 0.00 336,325.921.000000

Base 100.000000 0.00 0.00 0.00 336,325.92

03 Mar 2011 CANCEL USD/BOSMATURITY

-336,325.920 NHHL Local 100.000000 0.00 0.00 0.00 -336,325.921.000000

Base 100.000000 0.00 0.00 0.00 -336,325.92

03 Mar 2011 23 Mar 2011 USD/BOS20 STATE STREET BANK AND TRUST

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

78199B9B0 Total

0.00 0.000.00336,325.920 Local 334,644.29

Base 0.00 0.00 0.00 334,644.29



Prepared by State StreetPage 1196

Sales Report by Report Date
Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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

1%   30 Sep 201478599R9E5 08 Mar 2011 08 Mar 2011 USD/BOSPAYDOWNSABRE INC

7,788.510 NHHL Local 100.000000 0.00 0.00 0.00 7,788.511.000000

Base 100.000000 0.00 0.00 0.00 7,788.51

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

741,855.220 NHHL Local 93.477777 0.00 0.00 0.00 693,469.771.000000

Base 93.477777 0.00 0.00 0.00 693,469.77

78599R9E5 Total

0.00 0.000.00749,643.730 Local 701,258.28

Base 0.00 0.00 0.00 701,258.28

1%   06 Apr 201580372RAF9 18 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTSARNOVA HC LLC

353,438.930 NHHL Local 98.750013 0.00 0.00 0.00 349,020.991.000000

Base 98.750013 0.00 0.00 0.00 349,020.99

24 Mar 2011 24 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

0.060 NHHL Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

31 Mar 2011 OPEN USD/OTH6 PAYDOWN

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

80372RAF9 Total

0.00 0.000.00356,310.680 Local 351,892.68

Base 0.00 0.00 0.00 351,892.68

1%   15 Feb 201780999A9G9 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTSCITOR CORPORATION

848,881.000 NHHL Local 99.589822 0.00 0.00 0.00 845,399.081.000000

Base 99.589822 0.00 0.00 0.00 845,399.08
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1%   05 Mar 201481699A1F0 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTSEMINOLE TRIBE OF FLORIDA

205,283.350 NHHL Local 99.620105 0.00 0.00 0.00 204,503.491.000000

Base 99.620105 0.00 0.00 0.00 204,503.49

1%   05 Mar 201481699C9Q4 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTSEMINOLE TRIBE OF FLORIDA

56,923.470 NHHL Local 99.620139 0.00 0.00 0.00 56,707.241.000000

Base 99.620139 0.00 0.00 0.00 56,707.24

1%   05 Mar 201481699C9R2 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTSEMINOLE TRIBE OF FLORIDA

129,554.660 NHHL Local 99.620098 0.00 0.00 0.00 129,062.481.000000

Base 99.620098 0.00 0.00 0.00 129,062.48

1%   21 Nov 201481799M9D0 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTSEQUA TL B

841,499.980 NHHL Local 96.225781 0.00 0.00 0.00 809,739.931.000000

Base 96.225781 0.00 0.00 0.00 809,739.93

1%   11 Mar 201381799N9A4 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTSERENA SOFTWARE INC

457,971.020 NHHL Local 98.697677 0.00 0.00 0.00 452,006.761.000000

Base 98.697677 0.00 0.00 0.00 452,006.76

11.25%   15 Jul 2015828690AA5 31 Jan 2011 03 Feb 2011 USD/DTCTHE PRINCERIDGE GROUP LLCSIMMONS BEDDING CO

948,000.000 NHFS Local 108.250000 5,332.50 0.00 0.00 1,026,210.001.000000

Base 108.250000 5,332.50 0.00 0.00 1,026,210.00

14 Feb 2011 17 Feb 2011 USD/DTCTHE PRINCERIDGE GROUP LLC

192,000.000 NHFS Local 108.312500 1,920.00 0.00 0.00 207,960.001.000000

Base 108.312500 1,920.00 0.00 0.00 207,960.00

828690AA5 Total

0.00 0.007,252.501,140,000.000 Local 1,234,170.00

Base 7,252.50 0.00 0.00 1,234,170.00
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825.205620413%   16 83272RAB3 31 Mar 2011 OPEN USD/OTH1 PAYDOWNSMURFIT STONE CONTAINER CORP

24,746.180 NHHL Local 100.000000 0.00 0.00 0.00 24,746.181.000000

Base 100.000000 0.00 0.00 0.00 24,746.18

8.5%   15 Feb 2014834260AB7 14 Feb 2011 17 Feb 2011 USD/DTCDEUTSCHE BANK SECURITIES INCSOLO CUP CO

585,000.000 NHFS Local 90.000000 276.25 0.00 0.00 526,500.001.000000

Base 90.000000 276.25 0.00 0.00 526,500.00

02 Mar 2011 07 Mar 2011 USD/DTCRBS SECURITIES INC.

390,000.000 NHFS Local 83.875000 2,025.83 0.00 0.00 327,112.501.000000

Base 83.875000 2,025.83 0.00 0.00 327,112.50

03 Mar 2011 08 Mar 2011 USD/DTCRBS SECURITIES INC.

390,000.000 NHFS Local 84.250000 2,117.92 0.00 0.00 328,575.001.000000

Base 84.250000 2,117.92 0.00 0.00 328,575.00

03 Mar 2011 08 Mar 2011 USD/DTCBROADCORTCAPITAL (THRU ML)

635,000.000 NHFS Local 84.000000 3,448.40 0.00 0.00 533,400.001.000000

Base 84.000000 3,448.40 0.00 0.00 533,400.00

834260AB7 Total

0.00 0.007,868.402,000,000.000 Local 1,715,587.50

Base 7,868.40 0.00 0.00 1,715,587.50

10.5%   01 Nov 201383427BAB2 09 Mar 2011 14 Mar 2011 USD/DTCCITIGROUPGLOBAL MARKETS INC SALOMONSOLO CUP COMPANY

214,000.000 NHFS Local 103.500000 8,301.42 0.00 0.00 221,490.001.000000

Base 103.500000 8,301.42 0.00 0.00 221,490.00

22 Mar 2011 25 Mar 2011 USD/DTCBARCLAYS CAPITAL INC

786,000.000 NHFS Local 104.500000 33,012.00 0.00 0.00 821,370.001.000000

Base 104.500000 33,012.00 0.00 0.00 821,370.00
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83427BAB2 Total

0.00 0.0041,313.421,000,000.000 Local 1,042,860.00

Base 41,313.42 0.00 0.00 1,042,860.00

1%   21 Jan 201783699E9U7 28 Feb 2011 08 Mar 2011 USD/BOS1 STATE STREET BANK AND TRUSTSOURCE MEDIA INC

568,965.520 NHHM Local 101.250000 0.00 0.00 0.00 576,077.591.000000

Base 101.250000 0.00 0.00 0.00 576,077.59

1%   10 May 201684499L9A5 17 Feb 2011 17 Feb 2011 USD/BOSPAYDOWNSW ACQUISITION CO., INC.

820,013.910 NHHL Local 99.999998 0.00 0.00 0.00 820,013.901.000000

Base 99.999998 0.00 0.00 0.00 820,013.90

1%   09 Feb 201584649QAD5 31 Mar 2011 31 Mar 2011 USD/OTHPAYDOWNSPANSION LLC

2,110.770 NHHM Local 100.000000 0.00 0.00 0.00 2,110.771.000000

Base 100.000000 0.00 0.00 0.00 2,110.77

1%   17 Jun 201684762L9M9 31 Jan 2011 10 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTSPECTRUM BRANDS INC

150,000.000 NHHM Local 101.125000 0.00 0.00 0.00 151,687.501.000000

Base 101.125000 0.00 0.00 0.00 151,687.50

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

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

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

571,478.020 NHHL Local 100.000000 0.00 0.00 0.00 571,478.021.000000

Base 100.000000 0.00 0.00 0.00 571,478.02

84762L9M9 Total

0.00 0.000.001,471,478.020 Local 1,473,165.52

Base 0.00 0.00 0.00 1,473,165.52
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1%   30 Sep 201684857HAG5 31 Mar 2011 31 Mar 2011 USD/OTHPAYDOWNSPIRIT 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

0%84899B9D7 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTSPIRIT AEROSYSTEMS, INC.

764,855.600 NHHL Local 100.000000 0.00 0.00 0.00 764,855.601.000000

Base 100.000000 0.00 0.00 0.00 764,855.60

7%   23 Feb 201585022FAD3 31 Mar 2011 31 Mar 2011 USD/OTHPAYDOWNSPRINGBOARD FIN LLC

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%   15 Dec 20178676549D9 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTSUNQUEST INFORMATION SYSTEMS

567,027.490 NHHL Local 98.837606 0.00 0.00 0.00 560,436.401.000000

Base 98.837606 0.00 0.00 0.00 560,436.40

1%   28 Feb 20148679919G8 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTSUNGARD DATA SYSTEMS INC

49,534.190 NHHL Local 96.435088 0.00 0.00 0.00 47,768.341.000000

Base 96.435088 0.00 0.00 0.00 47,768.34

1%   28 Feb 201486799C9B5 02 Feb 2011 02 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTSUNGARD

240,725.130 NHHL Local 100.000000 0.00 0.00 0.00 240,725.131.000000

Base 100.000000 0.00 0.00 0.00 240,725.13

28 Feb 2011 28 Feb 2011 USD/BOSSTATE STREET BANK AND TRUST

999,999.990 NHHL Local 100.230786 0.00 0.00 0.00 1,002,307.851.000000

Base 100.230786 0.00 0.00 0.00 1,002,307.85

86799C9B5 Total

0.00 0.000.001,240,725.120 Local 1,243,032.98

Base 0.00 0.00 0.00 1,243,032.98
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1%   28 Feb 201486799D9Z0 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTSUNGARD DATA SYSTEMS, INC.

1,318,982.840 NHHL Local 100.174971 0.00 0.00 0.00 1,321,290.691.000000

Base 100.174971 0.00 0.00 0.00 1,321,290.69

1%   02 Jun 20128685369B1 04 Jan 2011 20 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTSUPERVALU INC

59,602.630 NHHL Local 98.479177 0.00 0.00 0.00 58,696.181.000000

Base 98.479177 0.00 0.00 0.00 58,696.18

3.51%   05 Oct 201586853TAH6 31 Mar 2011 31 Mar 2011 USD/OTHPAYDOWNSUPERVALU 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

1%   21 Dec 20178689989L1 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTSYNIVERSE TECHNOLOGIES INC

423,052.010 NHHL Local 98.952083 0.00 0.00 0.00 418,618.781.000000

Base 98.952083 0.00 0.00 0.00 418,618.78

1%   02 Jun 201186899B9J9 04 Jan 2011 24 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTSUPERVALU, INC

590,645.460 NHHL Local 99.473264 0.00 0.00 0.00 587,534.321.000000

Base 99.473264 0.00 0.00 0.00 587,534.32

1%   31 Dec 201586899D9S5 28 Jan 2011 18 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTSUPERMEDIA, INC.

886,287.300 NHHM Local 69.250000 0.00 0.00 0.00 613,753.961.000000

Base 69.250000 0.00 0.00 0.00 613,753.96

16 Feb 2011 18 Feb 2011 USD/BOSSTATE STREET BANK AND TRUST

150,000.000 NHHM Local 67.250000 0.00 0.00 0.00 100,875.001.000000

Base 67.250000 0.00 0.00 0.00 100,875.00

23 Feb 2011 07 Mar 2011 USD/BOS3 STATE STREET BANK AND TRUST

100,000.000 NHHM Local 63.083330 0.00 0.00 0.00 63,083.331.000000

Base 63.083330 0.00 0.00 0.00 63,083.33
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24 Feb 2011 17 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

250,000.000 NHHM Local 65.250000 0.00 0.00 0.00 163,125.001.000000

Base 65.250000 0.00 0.00 0.00 163,125.00

17 Mar 2011 17 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

500,000.000 NHHM Local 64.500000 0.00 0.00 0.00 322,500.001.000000

Base 64.500000 0.00 0.00 0.00 322,500.00

86899D9S5 Total

0.00 0.000.001,886,287.300 Local 1,263,337.29

Base 0.00 0.00 0.00 1,263,337.29

0%86899N9T1 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTSUPERVALU INC

105,649.740 NHHL Local 100.000000 0.00 0.00 0.00 105,649.741.000000

Base 100.000000 0.00 0.00 0.00 105,649.74

1%   22 Dec 201787163K9A5 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTSYNIVERSE TECHNOLOGIES INC

1,160,164.410 NHHL Local 97.999999 0.00 0.00 0.00 1,136,961.121.000000

Base 97.999999 0.00 0.00 0.00 1,136,961.12

1%   08 Dec 201387399E9P2 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTTPF GENERATION HOLDINGS

500,000.000 NHHM Local 92.028826 0.00 0.00 0.00 460,144.131.000000

Base 92.028826 0.00 0.00 0.00 460,144.13

1%   10 Oct 201487399J9L0 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTTEXAS COMP ELEC HOLD CO

992,307.720 NHHM Local 80.690548 0.00 0.00 0.00 800,698.541.000000

Base 80.690548 0.00 0.00 0.00 800,698.54

1%   04 Aug 201587399Y9A1 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTTZ MERGER SUB INC

563,410.080 NHHL Local 98.456042 0.00 0.00 0.00 554,711.271.000000

Base 98.456042 0.00 0.00 0.00 554,711.27
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11.25%   15 Jul 201787612BAD4 01 Feb 2011 USD/DTCEXCHANGE OFFERTARGA RES PARTNERS LP

579,000.000 NHFS Local 114.500000 3,216.67 0.00 0.00 662,955.001.000000

Base 114.500000 3,216.67 0.00 0.00 662,955.00

01 Feb 2011 CANCEL USD/DTCEXCHANGE OFFER

-579,000.000 NHFS Local 114.500000 -3,216.67 0.00 0.00 -662,955.001.000000

Base 114.500000 -3,216.67 0.00 0.00 -662,955.00

01 Feb 2011 04 Feb 2011 USD/DTC3 EXCHANGE OFFER

579,000.000 NHFS Local 114.500000 3,437.81 0.00 0.00 662,955.001.000000

Base 114.500000 3,437.81 0.00 0.00 662,955.00

87612BAD4 Total

0.00 0.003,437.81579,000.000 Local 662,955.00

Base 3,437.81 0.00 0.00 662,955.00

1%   18 Dec 201487650QAC6 31 Mar 2011 31 Mar 2011 USD/OTHPAYDOWNTASC INC

5,667.390 NHHL Local 100.000000 0.00 0.00 0.00 5,667.391.000000

Base 100.000000 0.00 0.00 0.00 5,667.39

5.75%   18 Dec 201587650QAD4 31 Mar 2011 31 Mar 2011 USD/OTHPAYDOWNTASC 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

4.7299094%   10 Oct 8799229T1 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTTEXAS COMPETITIVE ENERGY B 3

404,641.500 NHHL Local 98.497544 0.00 0.00 0.00 398,561.941.000000

Base 98.497544 0.00 0.00 0.00 398,561.94

6.875%   15 Dec 2020880349AP0 11 Mar 2011 14 Mar 2011 USD/DTC3 EXCHANGE OFFER (NON CASH)TENNECO INC

949,000.000 NHFS Local 100.000000 14,136.15 0.00 0.00 949,000.001.000000

Base 100.000000 14,136.15 0.00 0.00 949,000.00
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9.25%   15 Aug 2020882491AP8 21 Jan 2011 27 Jan 2011 USD/DTC6 EXCHANGE OFFER (NON CASH)TEXAS INDUSTRIES INC

2,464,000.000 NHFS Local 100.000000 101,930.89 0.00 0.00 2,464,000.001.000000

Base 100.000000 101,930.89 0.00 0.00 2,464,000.00

1%   10 Oct 201488299C9C4 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTTEXAS COMPETITIVE ELECTRIC HLD

391,558.300 NHHL Local 73.499997 0.00 0.00 0.00 287,795.341.000000

Base 73.499997 0.00 0.00 0.00 287,795.34

1%   10 Oct 201488299S9B1 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTTEXAS COMPETITIVE ENERGY (TXU)

778,802.660 NHHL Local 98.800569 0.00 0.00 0.00 769,461.461.000000

Base 98.800569 0.00 0.00 0.00 769,461.46

10.625%   01 Sep 20189170NAA4 30 Mar 2011 30 Mar 2011 USD/DTCCALLED BONDSTOWER AUTO HLDGS TA HLDG

108,000.000 NHFS Local 105.000000 924.37 0.00 0.00 113,400.001.000000

Base 105.000000 924.37 0.00 0.00 113,400.00

1%   24 Nov 201489199D9E7 02 Feb 2011 02 Feb 2011 USD/BOSPAYDOWNTOWER CO. 11/24/2014

1,237,500.000 NHHM Local 99.999999 0.00 0.00 0.00 1,237,499.991.000000

Base 99.999999 0.00 0.00 0.00 1,237,499.99

1%   11 Jun 201489599D9A1 21 Mar 2011 21 Mar 2011 USD/BOSPAYDOWNTRIDENT EXPLORATION CORP.

182,926.830 NHHM Local 100.000000 0.00 0.00 0.00 182,926.831.000000

Base 100.000000 0.00 0.00 0.00 182,926.83

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

563,323.170 NHHM Local 96.999999 0.00 0.00 0.00 546,423.471.000000

Base 96.999999 0.00 0.00 0.00 546,423.47

89599D9A1 Total

0.00 0.000.00746,250.000 Local 729,350.30

Base 0.00 0.00 0.00 729,350.30
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1%   21 Dec 201689599F9W8 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTTRANSTAR HOLDING COMPANY

504,190.980 NHHL Local 98.500000 0.00 0.00 0.00 496,628.121.000000

Base 98.500000 0.00 0.00 0.00 496,628.12

1%   30 Jun 201489615DAF8 31 Mar 2011 OPEN USD/OTH1 PAYDOWNTRIDENT EXPL 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

400%   04 Aug 201589688EAE1 31 Mar 2011 31 Mar 2011 USD/OTHPAYDOWNTRIZETTO GROUP 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%   22 Apr 201690187DAJ6 31 Mar 2011 OPEN USD/OTH1 PAYDOWN24 HOUR FITNESS WORLDWIDE INC

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

31 Mar 2011 USD/OTHPAYDOWN

2,743.480 NHHM 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

31 Mar 2011 CANCEL USD/OTHPAYDOWN

-2,743.480 NHHM 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

31 Mar 2011 OPEN USD/OTH1 PAYDOWN

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

90187DAJ6 Total

0.00 0.000.006,493.480 Local 6,493.48

Base 0.00 0.00 0.00 6,493.48
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1%   10 Oct 201490210EAF3 31 Mar 2011 31 Mar 2011 USD/OTHPAYDOWNTXU US HLDGS CO

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

1%   06 Nov 201490399M9Z6 04 Mar 2011 04 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTUNIVERSAL CITY DEVELOPMENT

135,416.670 NHHL Local 100.000000 0.00 0.00 0.00 135,416.671.000000

Base 100.000000 0.00 0.00 0.00 135,416.67

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

1,205,208.330 NHHL Local 100.000000 0.00 0.00 0.00 1,205,208.331.000000

Base 100.000000 0.00 0.00 0.00 1,205,208.33

90399M9Z6 Total

0.00 0.000.001,340,625.000 Local 1,340,625.00

Base 0.00 0.00 0.00 1,340,625.00

7.541875%   01 May 290399Q9H7 31 Jan 2011 01 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTURS CORP TLB

284,447.530 NHHL Local 99.703755 0.00 0.00 0.00 283,604.871.000000

Base 99.703755 0.00 0.00 0.00 283,604.87

1%   29 Sep 201490699B9P9 23 Mar 2011 23 Mar 2011 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%   23 Mar 201790999A9S2 27 Jan 2011 27 Jan 2011 USD/BOSPAYDOWNUNITED COMPONENTS

748,125.000 NHHM Local 100.000000 0.00 0.00 0.00 748,125.001.000000

Base 100.000000 0.00 0.00 0.00 748,125.00

1%   28 Feb 2016910QQHII9 31 Jan 2011 09 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTSUNGARD DATA

830,345.000 NHHL Local 98.718054 0.00 0.00 0.00 819,700.431.000000

Base 98.718054 0.00 0.00 0.00 819,700.43
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23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

1,026,675.760 NHHL Local 96.435083 0.00 0.00 0.00 990,075.631.000000

Base 96.435083 0.00 0.00 0.00 990,075.63

910QQHII9 Total

0.00 0.000.001,857,020.760 Local 1,809,776.06

Base 0.00 0.00 0.00 1,809,776.06

1%   24 Jun 2014910RAFII8 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTBRSP LLC

2,984,564.080 NHHM Local 94.074342 0.00 0.00 0.00 2,807,709.031.000000

Base 94.074342 0.00 0.00 0.00 2,807,709.03

1%   04 Mar 2015910UTHII7 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST1 800 CONTACTS INC

1,348,268.890 NHHM Local 87.400717 0.00 0.00 0.00 1,178,396.691.000000

Base 87.400717 0.00 0.00 0.00 1,178,396.69

1%   20 Dec 2014910VBAII9 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTGEORGIA PACIFIC CORPORATION

1,114,017.300 NHHL Local 100.232456 0.00 0.00 0.00 1,116,606.911.000000

Base 100.232456 0.00 0.00 0.00 1,116,606.91

10.5%   15 Aug 2012911358AF6 22 Feb 2011 25 Feb 2011 USD/DTCCANTOR FITZGERALD & COUNITED REFINING CO

1,676,000.000 NHFS Local 100.625000 4,888.33 0.00 0.00 1,686,475.001.000000

Base 100.625000 4,888.33 0.00 0.00 1,686,475.00

24 Feb 2011 25 Feb 2011 USD/DTCTHE PRINCERIDGE GROUP LLC

816,000.000 NHFS Local 100.600000 2,380.00 0.00 0.00 820,896.001.000000

Base 100.600000 2,380.00 0.00 0.00 820,896.00

24 Feb 2011 01 Mar 2011 USD/DTCCREDIT SUISSE SECURITIES (USA) LLC

55,000.000 NHFS Local 100.500000 256.67 0.00 0.00 55,275.001.000000

Base 100.500000 256.67 0.00 0.00 55,275.00
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25 Feb 2011 02 Mar 2011 USD/DTCTHE PRINCERIDGE GROUP LLC

1,145,000.000 NHFS Local 100.500000 5,677.29 0.00 0.00 1,150,725.001.000000

Base 100.500000 5,677.29 0.00 0.00 1,150,725.00

911358AF6 Total

0.00 0.0013,202.293,692,000.000 Local 3,713,371.00

Base 13,202.29 0.00 0.00 3,713,371.00

0.01%   15 Aug 2039912803DH3 15 Mar 2011 18 Mar 2011 USD/FEDBANK OF AMERICA SECURITIES LLCUNITED STATES TRES BD STRP PRN

7,500,000.000 NHHW Local 25.844000 0.00 0.00 0.00 1,938,300.001.000000

Base 25.844000 0.00 0.00 0.00 1,938,300.00

3.5%   15 Feb 2039912810QA9 25 Feb 2011 02 Mar 2011 USD/FEDLOOP CAPITAL MARKETS LLCUS TREASURY N/B

1,000,000.000 NHHW Local 83.656250 1,450.28 0.00 0.00 836,562.501.000000

Base 83.656250 1,450.28 0.00 0.00 836,562.50

15 Mar 2011 18 Mar 2011 USD/FEDLOOP CAPITAL MARKETS LLC

7,500,000.000 NHHW Local 84.437500 22,479.28 0.00 0.00 6,332,812.501.000000

Base 84.437500 22,479.28 0.00 0.00 6,332,812.50

912810QA9 Total

0.00 0.0023,929.568,500,000.000 Local 7,169,375.00

Base 23,929.56 0.00 0.00 7,169,375.00

4.875%   30 Apr 2011912828FD7 10 Jan 2011 12 Jan 2011 USD/FEDCABRERA CAPITAL MARKETSUS TREASURY N/B

490,000.000 NHID Local 101.406250 4,817.09 0.00 0.00 496,890.631.000000

Base 101.406250 4,817.09 0.00 0.00 496,890.63

4.75%   15 Aug 2017912828HA1 17 Mar 2011 21 Mar 2011 USD/FEDCABRERA CAPITAL MARKETSUS TREASURY N/B

325,000.000 NHID Local 113.750000 1,449.93 0.00 0.00 369,687.501.000000

Base 113.750000 1,449.93 0.00 0.00 369,687.50
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4.25%   15 Nov 2017912828HH6 23 Feb 2011 24 Feb 2011 USD/FEDCABRERA CAPITAL MARKETSUS TREASURY N/B

675,000.000 NHID Local 109.343750 8,003.97 0.00 0.00 738,070.311.000000

Base 109.343750 8,003.97 0.00 0.00 738,070.31

23 Feb 2011 25 Feb 2011 USD/FEDLOOP CAPITAL MARKETS LLC

450,000.000 NHID Local 109.046875 5,388.81 0.00 0.00 490,710.941.000000

Base 109.046875 5,388.81 0.00 0.00 490,710.94

24 Feb 2011 28 Feb 2011 USD/FEDCABRERA CAPITAL MARKETS

305,000.000 NHID Local 109.312500 3,759.84 0.00 0.00 333,403.131.000000

Base 109.312500 3,759.84 0.00 0.00 333,403.13

25 Feb 2011 01 Mar 2011 USD/FEDLOOP CAPITAL MARKETS LLC

335,000.000 NHID Local 109.312500 4,168.99 0.00 0.00 366,196.881.000000

Base 109.312500 4,168.99 0.00 0.00 366,196.88

18 Mar 2011 22 Mar 2011 USD/FEDCABRERA CAPITAL MARKETS

330,000.000 NHID Local 110.750000 4,920.37 0.00 0.00 365,475.001.000000

Base 110.750000 4,920.37 0.00 0.00 365,475.00

912828HH6 Total

0.00 0.0026,241.982,095,000.000 Local 2,293,856.26

Base 26,241.98 0.00 0.00 2,293,856.26

3.5%   15 Feb 2018912828HR4 29 Mar 2011 30 Mar 2011 USD/FEDPERSHING LLCUS TREASURY N/B

1,700,000.000 NHFJ Local 103.890625 7,067.68 0.00 0.00 1,766,140.631.000000

Base 103.890625 7,067.68 0.00 0.00 1,766,140.63

06 Jan 2011 11 Jan 2011 USD/FEDBANK OF AMERICA SECURITIES LLC

5,000,000.000 NHFI Local 104.558194 70,855.98 0.00 0.00 5,227,909.691.000000

Base 104.558194 70,855.98 0.00 0.00 5,227,909.69
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10 Mar 2011 15 Mar 2011 USD/FEDMORGAN STANLEY CO INCORPORATED

5,060,000.000 NHFI Local 104.448818 13,698.34 0.00 0.00 5,285,110.231.000000

Base 104.448818 13,698.34 0.00 0.00 5,285,110.23

15 Mar 2011 18 Mar 2011 USD/FEDLOOP CAPITAL MARKETS LLC

5,000,000.000 NHHW Local 105.421875 14,986.19 0.00 0.00 5,271,093.751.000000

Base 105.421875 14,986.19 0.00 0.00 5,271,093.75

23 Mar 2011 28 Mar 2011 USD/FEDLOOP CAPITAL MARKETS LLC

5,500,000.000 NHHW Local 105.000000 21,802.49 0.00 0.00 5,775,000.001.000000

Base 105.000000 21,802.49 0.00 0.00 5,775,000.00

25 Mar 2011 30 Mar 2011 USD/FEDLOOP CAPITAL MARKETS LLC

5,000,000.000 NHFI Local 104.312500 20,787.29 0.00 0.00 5,215,625.001.000000

Base 104.312500 20,787.29 0.00 0.00 5,215,625.00

912828HR4 Total

0.00 0.00149,197.9727,260,000.000 Local 28,540,879.30

Base 149,197.97 0.00 0.00 28,540,879.30

2.25%   31 May 2014912828KV1 15 Mar 2011 18 Mar 2011 USD/FEDLOOP CAPITAL MARKETS LLCUS TREASURY N/B

20,000,000.000 NHHW Local 103.468750 133,516.48 0.00 0.00 20,693,750.001.000000

Base 103.468750 133,516.48 0.00 0.00 20,693,750.00

0.01%   31 Mar 2015912828MW7 15 Mar 2011 16 Mar 2011 USD/FEDCANTOR FITZGERALD/CANTOR CLEARING SUS TREASURY N/B

45,000,000.000 NHFJ Local 103.730469 516,140.11 0.00 0.00 46,678,710.941.000000

Base 103.730469 516,140.11 0.00 0.00 46,678,710.94

16 Mar 2011 17 Mar 2011 USD/FEDCASTLE OAK SECURITIES LP

21,000,000.000 NHFJ Local 104.195313 242,307.69 0.00 0.00 21,881,015.631.000000

Base 104.195313 242,307.69 0.00 0.00 21,881,015.63
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17 Mar 2011 18 Mar 2011 USD/FEDPERSHING LLC

25,000,000.000 NHFJ Local 104.015625 290,178.57 0.00 0.00 26,003,906.251.000000

Base 104.015625 290,178.57 0.00 0.00 26,003,906.25

18 Mar 2011 21 Mar 2011 USD/FEDMERRILL LYNCH PIERCE FENNER + SMITH

14,000,000.000 NHFJ Local 103.859375 165,384.62 0.00 0.00 14,540,312.501.000000

Base 103.859375 165,384.62 0.00 0.00 14,540,312.50

912828MW7 Total

0.00 0.001,214,010.99105,000,000.000 Local 109,103,945.32

Base 1,214,010.99 0.00 0.00 109,103,945.32

1%   30 Apr 2012912828NB2 06 Jan 2011 11 Jan 2011 USD/FEDLOOP CAPITAL MARKETS LLCUS TREASURY N/B

14,100,000.000 NHFI Local 100.722656 28,044.20 0.00 0.00 14,201,894.521.000000

Base 100.722656 28,044.20 0.00 0.00 14,201,894.52

15 Mar 2011 18 Mar 2011 USD/FEDBANK OF AMERICA SECURITIES LLC

8,000,000.000 NHFI Local 100.769531 30,497.24 0.00 0.00 8,061,562.501.000000

Base 100.769531 30,497.24 0.00 0.00 8,061,562.50

15 Mar 2011 18 Mar 2011 USD/FEDBANK OF AMERICA SECURITIES LLC

50,000,000.000 NHHW Local 100.769531 190,607.73 0.00 0.00 50,384,765.601.000000

Base 100.769531 190,607.73 0.00 0.00 50,384,765.60

15 Mar 2011 18 Mar 2011 USD/FEDBANK OF AMERICA SECURITIES LLC

10,000,000.000 NHHW Local 100.769531 38,121.55 0.00 0.00 10,076,953.121.000000

Base 100.769531 38,121.55 0.00 0.00 10,076,953.12

25 Mar 2011 30 Mar 2011 USD/FEDLOOP CAPITAL MARKETS LLC

12,000,000.000 NHFI Local 100.687500 49,723.76 0.00 0.00 12,082,500.001.000000

Base 100.687500 49,723.76 0.00 0.00 12,082,500.00
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25 Mar 2011 30 Mar 2011 USD/FEDLOOP CAPITAL MARKETS LLC

9,000,000.000 NHHW Local 100.687500 37,292.82 0.00 0.00 9,061,875.001.000000

Base 100.687500 37,292.82 0.00 0.00 9,061,875.00

912828NB2 Total

0.00 0.00374,287.30103,100,000.000 Local 103,869,550.74

Base 374,287.30 0.00 0.00 103,869,550.74

2.625%   15 Aug 2020912828NT3 15 Mar 2011 18 Mar 2011 USD/FEDWILLIAMS CAPITAL GROUP LP (THE)US TREASURY N/B

7,500,000.000 NHHW Local 94.808593 16,859.46 0.00 0.00 7,110,644.531.000000

Base 94.808593 16,859.46 0.00 0.00 7,110,644.53

23 Mar 2011 28 Mar 2011 USD/FEDLOOP CAPITAL MARKETS LLC

5,000,000.000 NHFI Local 94.570312 14,865.33 0.00 0.00 4,728,515.631.000000

Base 94.570312 14,865.33 0.00 0.00 4,728,515.63

23 Mar 2011 28 Mar 2011 USD/FEDLOOP CAPITAL MARKETS LLC

4,250,000.000 NHHW Local 94.570312 12,635.53 0.00 0.00 4,019,238.281.000000

Base 94.570312 12,635.53 0.00 0.00 4,019,238.28

25 Mar 2011 30 Mar 2011 USD/FEDLOOP CAPITAL MARKETS LLC

3,000,000.000 NHHW Local 93.828125 9,354.28 0.00 0.00 2,814,843.751.000000

Base 93.828125 9,354.28 0.00 0.00 2,814,843.75

912828NT3 Total

0.00 0.0053,714.6019,750,000.000 Local 18,673,242.19

Base 53,714.60 0.00 0.00 18,673,242.19

0.625%   28 Feb 2013912828QK9 09 Mar 2011 10 Mar 2011 USD/FEDFEDERAL RESERVE BANK OF BOSTONUS TREASURY N/B

2,000,000.000 NHFS Local 99.859375 339.67 0.00 0.00 1,997,187.501.000000

Base 99.859375 339.67 0.00 0.00 1,997,187.50
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10 Mar 2011 11 Mar 2011 USD/FEDLOOP CAPITAL MARKETS INC

3,000,000.000 NHFS Local 99.898438 560.46 0.00 0.00 2,996,953.131.000000

Base 99.898438 560.46 0.00 0.00 2,996,953.13

22 Mar 2011 30 Mar 2011 USD/FED5 LOOP CAPITAL MARKETS LLC

4,500,000.000 NHFS Local 99.929687 1,910.67 0.00 0.00 4,496,835.941.000000

Base 99.929687 1,910.67 0.00 0.00 4,496,835.94

912828QK9 Total

0.00 0.002,810.809,500,000.000 Local 9,490,976.57

Base 2,810.80 0.00 0.00 9,490,976.57

1%   15 Nov 20129129989W3 31 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTURS CORPORATION

95,853.790 NHHL Local 99.899096 0.00 0.00 0.00 95,757.071.000000

Base 99.899096 0.00 0.00 0.00 95,757.07

31 Jan 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-95,853.790 NHHL Local 99.899096 0.00 0.00 0.00 -95,757.071.000000

Base 99.899096 0.00 0.00 0.00 -95,757.07

31 Jan 2011 01 Feb 2011 USD/BOSSTATE STREET BANK AND TRUST

95,853.790 NHHL Local 99.790545 0.00 0.00 0.00 95,653.021.000000

Base 99.790545 0.00 0.00 0.00 95,653.02

9129989W3 Total

0.00 0.000.0095,853.790 Local 95,653.02

Base 0.00 0.00 0.00 95,653.02

1%   17 Aug 201591299L9T1 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTUS TELEPACIFIC

375,794.000 NHHL Local 100.000000 0.00 0.00 0.00 375,794.001.000000

Base 100.000000 0.00 0.00 0.00 375,794.00



Prepared by State StreetPage 1214

Sales Report by Report Date
Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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

1%   21 Jun 2015912NSUII3 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTREVOLUTION STUDIOS DIST

500,000.000 NHHM Local 16.769264 0.00 0.00 0.00 83,846.321.000000

Base 16.769264 0.00 0.00 0.00 83,846.32

200%   31 Mar 2015912RBZ900 31 Jan 2011 01 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTFAIRPOINT COMM LX089509

1,500,000.000 NHHM Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

0%   14 Nov 2014913EQJII9 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTCCS INC (1331826 ALBERTA ULC)

1,471,788.360 NHHM Local 88.815147 0.00 0.00 0.00 1,307,171.001.000000

Base 88.815147 0.00 0.00 0.00 1,307,171.00

1%   29 Sep 2014914908AJ7 29 Mar 2011 30 Mar 2011 USD/OTH1 PAYDOWNUNIVISION COMMUNICATIONS INC

17,579.150 NHHM Local 100.000000 0.00 0.00 0.00 17,579.151.000000

Base 100.000000 0.00 0.00 0.00 17,579.15

4.4614%   31 Mar 201914908AN8 29 Mar 2011 30 Mar 2011 USD/OTH1 PAYDOWNUNIVISION COMMUNICATIONS INC

5,303.080 NHHM Local 100.000000 0.00 0.00 0.00 5,303.081.000000

Base 100.000000 0.00 0.00 0.00 5,303.08

29 Mar 2011 29 Mar 2011 USD/OTHPAYDOWN

8,921.630 NHHL Local 100.000000 0.00 0.00 0.00 8,921.631.000000

Base 100.000000 0.00 0.00 0.00 8,921.63

914908AN8 Total

0.00 0.000.0014,224.710 Local 14,224.71

Base 0.00 0.00 0.00 14,224.71

100%   29 Mar 201791499B9Z7 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTUNIVISION COMMUNICATIONS INC

603,337.660 NHHM Local 98.809706 0.00 0.00 0.00 596,156.171.000000

Base 98.809706 0.00 0.00 0.00 596,156.17
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23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

1,015,023.850 NHHL Local 100.000000 0.00 0.00 0.00 1,015,023.851.000000

Base 100.000000 0.00 0.00 0.00 1,015,023.85

91499B9Z7 Total

0.00 0.000.001,618,361.510 Local 1,611,180.02

Base 0.00 0.00 0.00 1,611,180.02

1%   30 Jun 2013916AJEII3 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTLENDER PROCESSING

44,609.520 NHHL Local 100.000000 0.00 0.00 0.00 44,609.521.000000

Base 100.000000 0.00 0.00 0.00 44,609.52

1%   31 May 201491832FAC3 31 Mar 2011 OPEN USD/OTH6 PAYDOWNVSS AHC CONS HLDGS CORP

863.560 NHHL Local 100.000000 0.00 0.00 0.00 863.561.000000

Base 100.000000 0.00 0.00 0.00 863.56

8.25%   01 Mar 2015918866AR5 27 Jan 2011 28 Jan 2011 USD/DTC1 TENDER OFFERVALASSIS COMMUNICATION INC

63,000.000 NHFS Local 101.500000 2,122.31 0.00 0.00 63,945.001.000000

Base 101.500000 2,122.31 0.00 0.00 63,945.00

1%   29 Jan 201692399E9U1 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTVANGUARD HEALTH HOLDING CO

746,254.700 NHHM Local 98.874999 0.00 0.00 0.00 737,859.331.000000

Base 98.874999 0.00 0.00 0.00 737,859.33

1%   31 Jul 201492553JAC0 31 Mar 2011 31 Mar 2011 USD/OTHPAYDOWNVEYANCE TECHNOLOGIES INC

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

1%   31 Jul 201492553JAD8 31 Mar 2011 31 Mar 2011 USD/OTHPAYDOWNVEYANCE TECHNOLOGIES INC

480.210 NHHM Local 100.000000 0.00 0.00 0.00 480.211.000000

Base 100.000000 0.00 0.00 0.00 480.21
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1%   31 Jul 201492599S9F1 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTVEYANCE TECHONOLOGIES INC

186,320.170 NHHM Local 89.001287 0.00 0.00 0.00 165,827.351.000000

Base 89.001287 0.00 0.00 0.00 165,827.35

1%   31 Jul 201492599S9K0 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTVEYANCE TECHNOLOGIES INC

1,300,242.430 NHHM Local 89.000914 0.00 0.00 0.00 1,157,227.651.000000

Base 89.000914 0.00 0.00 0.00 1,157,227.65

200%   01 Oct 201792839FAG5 31 Mar 2011 OPEN USD/OTH1 PAYDOWNVISTEON 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

5.5%   11 Feb 201692928DAH0 30 Mar 2011 30 Mar 2011 USD/OTHPAYDOWNWM BOLTHOUSE FARMS INC

4,144.920 NHHL Local 100.000000 0.00 0.00 0.00 4,144.921.000000

Base 100.000000 0.00 0.00 0.00 4,144.92

4.516%   15 May 2044929766W74 15 Nov 2010 15 Nov 2010 USD/BOSPAYDOWNWACHOVIA BANK COMMERCIAL MORTG

244,935.810 NHHW Local 100.000000 0.00 0.00 0.00 244,935.811.000000

1,310,000.000 Base 100.000000 0.00 0.00 0.00 244,935.81

4.847%   15 Oct 2041929766YX5 17 Mar 2011 22 Mar 2011 USD/DTCWELLS FARGO SECURITIES, LLCWACHOVIA BANK COMMERCIAL MORTG

4,010,000.000 NHHW Local 106.601562 11,337.94 0.00 0.00 4,274,722.661.000000

4,010,000.000 Base 106.601562 11,337.94 0.00 0.00 4,274,722.66

1%   15 Dec 204492976BBL5 17 Mar 2011 22 Mar 2011 USD/DTCWELLS FARGO SECURITIES, LLCWACHOVIA BANK COMMERCIAL MORTG

685,000.000 NHHW Local 101.972656 2,113.64 0.00 0.00 698,512.701.000000

685,000.000 Base 101.972656 2,113.64 0.00 0.00 698,512.70

1%   20 Feb 201692999F9U2 31 Jan 2011 31 Jan 2011 USD/BOSPAYDOWNWC LUXCO SARL

38,841.410 NHHL Local 100.000000 0.00 0.00 0.00 38,841.411.000000

Base 100.000000 0.00 0.00 0.00 38,841.41
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17 Mar 2011 17 Mar 2011 USD/BOSPAYDOWN

61,651.020 NHHL Local 100.000000 0.00 0.00 0.00 61,651.021.000000

Base 100.000000 0.00 0.00 0.00 61,651.02

92999F9U2 Total

0.00 0.000.00100,492.430 Local 100,492.43

Base 0.00 0.00 0.00 100,492.43

1%   31 Dec 2016929CJRII5 17 Feb 2011 17 Feb 2011 USD/BOSPAYDOWNUPC BROADBAND HOLDINGS BV

518,609.780 NHHL Local 100.000000 0.00 0.00 0.00 518,609.781.000000

Base 100.000000 0.00 0.00 0.00 518,609.78

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

166,321.730 NHHL Local 95.999999 0.00 0.00 0.00 159,668.861.000000

Base 95.999999 0.00 0.00 0.00 159,668.86

929CJRII5 Total

0.00 0.000.00684,931.510 Local 678,278.64

Base 0.00 0.00 0.00 678,278.64

0%929ENBII1 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTMEDIACOM ILLINOIS LLC

987,500.000 NHHM Local 100.000000 0.00 0.00 0.00 987,500.001.000000

Base 100.000000 0.00 0.00 0.00 987,500.00

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

740,625.000 NHHL Local 98.500000 0.00 0.00 0.00 729,515.631.000000

Base 98.500000 0.00 0.00 0.00 729,515.63

929ENBII1 Total

0.00 0.000.001,728,125.000 Local 1,717,015.63

Base 0.00 0.00 0.00 1,717,015.63
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1%   02 Feb 2014929EYRII4 15 Dec 2010 04 Jan 2011 USD/BOSSHARE ADJUSTMENTBNY CONVERGEX GROUP LLC

221,683.750 NHHM Local 98.000002 0.00 0.00 0.00 217,250.081.000000

Base 98.000002 0.00 0.00 0.00 217,250.08

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

528,316.250 NHHM Local 98.000000 0.00 0.00 0.00 517,749.931.000000

Base 98.000000 0.00 0.00 0.00 517,749.93

929EYRII4 Total

0.00 0.000.00750,000.000 Local 735,000.01

Base 0.00 0.00 0.00 735,000.01

1%   26 Jan 2015929FRUII2 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTJARDEN CORPORATION

735,985.810 NHHL Local 100.000000 0.00 0.00 0.00 735,985.811.000000

Base 100.000000 0.00 0.00 0.00 735,985.81

1%   09 Dec 2013929PRXII4 04 Jan 2011 04 Jan 2011 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

11 Mar 2011 11 Mar 2011 USD/BOSPAYDOWN

805,618.430 NHHM Local 100.000002 0.00 0.00 0.00 805,618.451.000000

Base 100.000002 0.00 0.00 0.00 805,618.45

929PRXII4 Total

0.00 0.000.00808,576.890 Local 808,576.91

Base 0.00 0.00 0.00 808,576.91

1%   30 Apr 201593499D9D8 17 Mar 2011 17 Mar 2011 USD/BOSPAYDOWNWARNER CHILCOTT PLC

316,739.680 NHHL Local 100.000000 0.00 0.00 0.00 316,739.681.000000

Base 100.000000 0.00 0.00 0.00 316,739.68
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1%   30 Oct 201493499X9G7 05 Jan 2011 14 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTWARNER CHILCOTT PLC

593,739.880 NHHM Local 100.624999 0.00 0.00 0.00 597,450.751.000000

Base 100.624999 0.00 0.00 0.00 597,450.75

1%   30 Oct 201493499X9G7 17 Mar 2011 17 Mar 2011 USD/BOSPAYDOWNWARNER CHILCOTT PLC

137,003.140 NHHL Local 100.000000 0.00 0.00 0.00 137,003.141.000000

Base 100.000000 0.00 0.00 0.00 137,003.14

23 Mar 2011 23 Mar 2011 USD/BOSSHARE ADJUSTMENT

0.010 NHHL Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

93499X9G7 Total

0.00 0.000.00730,743.030 Local 734,453.89

Base 0.00 0.00 0.00 734,453.89

1%   30 Apr 2015939EABII3 15 Dec 2009 CANCEL USD/BOSSTATE STREET BANK AND TRUSTWARNER CHILCOTT

-88,983.060 NHHM Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

15 Dec 2009 15 Dec 2009 USD/BOSSTATE STREET BANK AND TRUST

88,983.060 NHHM Local 97.777779 0.00 0.00 0.00 87,005.661.000000

Base 97.777779 0.00 0.00 0.00 87,005.66

939EABII3 Total

0.00 0.000.000.000 Local 87,005.66

Base 0.00 0.00 0.00 87,005.66

1%   24 Oct 2014939JNYII8 17 Feb 2011 17 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTAVAYA INC

332,087.870 NHHM Local 100.000000 0.00 0.00 0.00 332,087.871.000000

Base 100.000000 0.00 0.00 0.00 332,087.87
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23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

331,508.680 NHHM Local 85.373103 0.00 0.00 0.00 283,019.251.000000

Base 85.373103 0.00 0.00 0.00 283,019.25

939JNYII8 Total

0.00 0.000.00663,596.550 Local 615,107.12

Base 0.00 0.00 0.00 615,107.12

1%   31 Dec 2014939VXGII9 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTPODS FUNDING CORP. II

1,386,113.010 NHHL Local 99.105567 0.00 0.00 0.00 1,373,715.161.000000

Base 99.105567 0.00 0.00 0.00 1,373,715.16

0%939WHTII7 18 Mar 2011 18 Mar 2011 USD/BOSPAYDOWNDEX MEDIA WEST

3,435.920 NHHL Local 100.000000 0.00 0.00 0.00 3,435.921.000000

Base 100.000000 0.00 0.00 0.00 3,435.92

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

687,034.720 NHHL Local 100.000000 0.00 0.00 0.00 687,034.721.000000

Base 100.000000 0.00 0.00 0.00 687,034.72

939WHTII7 Total

0.00 0.000.00690,470.640 Local 690,470.64

Base 0.00 0.00 0.00 690,470.64

1%   31 Dec 2015939XRAII5 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTTASC INC.

286,769.750 NHHL Local 98.999999 0.00 0.00 0.00 283,902.051.000000

Base 98.999999 0.00 0.00 0.00 283,902.05

1%   31 Dec 2014939XRCII1 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTTASC INC.

136,017.270 NHHL Local 98.999994 0.00 0.00 0.00 134,657.091.000000

Base 98.999994 0.00 0.00 0.00 134,657.09
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5.625%   11 Dec 2017949746NX5 24 Jan 2011 26 Jan 2011 USD/DTCNATIONAL FINANCIAL SERVICES CORP.WELLS FARGO + COMPANY

540,000.000 NHID Local 110.889000 3,796.88 0.00 0.00 598,800.601.000000

Base 110.889000 3,796.88 0.00 0.00 598,800.60

01 Feb 2011 04 Feb 2011 USD/DTCNATIONAL FINANCIAL SERVICES CORP.

545,000.000 NHID Local 111.220000 4,513.28 0.00 0.00 606,149.001.000000

Base 111.220000 4,513.28 0.00 0.00 606,149.00

949746NX5 Total

0.00 0.008,310.161,085,000.000 Local 1,204,949.60

Base 8,310.16 0.00 0.00 1,204,949.60

5%   24 May 201795058QAC7 28 Mar 2011 28 Mar 2011 USD/BOSPAYDOWNWENDYS/ARBYS RESTAURANTS LLC

49,748.000 NHHM Local 100.000000 0.00 0.00 0.00 49,748.001.000000

Base 100.000000 0.00 0.00 0.00 49,748.00

31 Mar 2011 OPEN USD/OTH4 PAYDOWN

2,375.010 NHHM Local 100.000000 0.00 0.00 0.00 2,375.011.000000

Base 100.000000 0.00 0.00 0.00 2,375.01

95058QAC7 Total

0.00 0.000.0052,123.010 Local 52,123.01

Base 0.00 0.00 0.00 52,123.01

0%95099H9A4 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTWENDYS / ARBYS REST LLC

995,000.000 NHHM Local 99.500000 0.00 0.00 0.00 990,025.001.000000

Base 99.500000 0.00 0.00 0.00 990,025.00

0.01%   31 Dec 2012959BYWII2 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTVOLUME SERVICES AMERICA INC

372,272.880 NHHL Local 97.352721 0.00 0.00 0.00 362,417.781.000000

Base 97.352721 0.00 0.00 0.00 362,417.78
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0%959HSAII4 04 Jan 2011 04 Jan 2011 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

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

744,469.800 NHHM Local 99.500001 0.00 0.00 0.00 740,747.461.000000

Base 99.500001 0.00 0.00 0.00 740,747.46

959HSAII4 Total

0.00 0.000.00746,313.200 Local 742,590.86

Base 0.00 0.00 0.00 742,590.86

1%   02 Feb 2015959NAYII8 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTSKYPE TECHNOLOGIES S.A

1,925,000.000 NHHM Local 99.140624 0.00 0.00 0.00 1,908,457.021.000000

Base 99.140624 0.00 0.00 0.00 1,908,457.02

1%   28 Feb 2016959PEXII1 18 Mar 2011 18 Mar 2011 USD/BOSPAYDOWNIMS HEALTH INCORPORATED

1,489,266.500 NHHL Local 100.000000 0.00 0.00 0.00 1,489,266.501.000000

Base 100.000000 0.00 0.00 0.00 1,489,266.50

1%   12 Feb 2016959RTYII9 04 Jan 2011 04 Jan 2011 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

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

491,129.100 NHHL Local 99.499999 0.00 0.00 0.00 488,673.451.000000

Base 99.499999 0.00 0.00 0.00 488,673.45

959RTYII9 Total

0.00 0.000.00492,345.200 Local 489,889.55

Base 0.00 0.00 0.00 489,889.55
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1%   31 Oct 2013959SBBII6 13 Jan 2011 13 Jan 2011 USD/BOSPAYDOWNMICHAELS STORES INC

13,020.100 NHHL Local 100.000000 0.00 0.00 0.00 13,020.101.000000

Base 100.000000 0.00 0.00 0.00 13,020.10

31 Jan 2011 31 Jan 2011 USD/BOSPAYDOWN

4,589.570 NHHL Local 100.000000 0.00 0.00 0.00 4,589.571.000000

Base 100.000000 0.00 0.00 0.00 4,589.57

31 Jan 2011 01 Feb 2011 USD/BOSPAYDOWN

8,430.800 NHHL Local 100.000000 0.00 0.00 0.00 8,430.801.000000

Base 100.000000 0.00 0.00 0.00 8,430.80

22 Feb 2011 22 Feb 2011 USD/BOSPAYDOWN

0.350 NHHL Local 100.000000 0.00 0.00 0.00 0.351.000000

Base 100.000000 0.00 0.00 0.00 0.35

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

519,591.180 NHHL Local 90.374998 0.00 0.00 0.00 469,580.521.000000

Base 90.374998 0.00 0.00 0.00 469,580.52

959SBBII6 Total

0.00 0.000.00545,632.000 Local 495,621.34

Base 0.00 0.00 0.00 495,621.34

1%   14 Sep 2015959TLSII6 11 Feb 2011 11 Feb 2011 USD/BOSPAYDOWNWEATHER CHANNEL

250,000.000 NHHM Local 100.000000 0.00 0.00 0.00 250,000.001.000000

Base 100.000000 0.00 0.00 0.00 250,000.00

1%   18 Mar 2013959UUDII6 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTGUILFORD MILLS INC

149,453.920 NHHM Local 100.000000 0.00 0.00 0.00 149,453.921.000000

Base 100.000000 0.00 0.00 0.00 149,453.92
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1%   11 Mar 2016959WGWII6 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTATI PHYSICAL THERAPY

532,423.810 NHHL Local 96.999997 0.00 0.00 0.00 516,451.081.000000

Base 96.999997 0.00 0.00 0.00 516,451.08

0.01%   11 Mar 2016959WGXII4 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTSAVERS, INC.

563,688.430 NHHL Local 99.259106 0.00 0.00 0.00 559,512.101.000000

Base 99.259106 0.00 0.00 0.00 559,512.10

1%   31 Dec 2012959WHWII5 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTVOLUME SERVICES AMERICA

136,356.790 NHHL Local 98.500001 0.00 0.00 0.00 134,311.441.000000

Base 98.500001 0.00 0.00 0.00 134,311.44

1%   18 Sep 2013959WLLII4 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTGUILFORD MILLS

93,953.220 NHHM Local 93.785449 0.00 0.00 0.00 88,114.451.000000

Base 93.785449 0.00 0.00 0.00 88,114.45

0%959ZJUII0 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTMGM MIRAGE

375,000.000 NHHM Local 97.750000 0.00 0.00 0.00 366,562.501.000000

Base 97.750000 0.00 0.00 0.00 366,562.50

1%   12 Jun 2014959ZUSII2 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTHMH PUBLISHING COMPANY LIMITED

988,739.400 NHHM Local 93.403268 0.00 0.00 0.00 923,514.921.000000

Base 93.403268 0.00 0.00 0.00 923,514.92

8.625%   01 Aug 201697381WAD6 02 Feb 2011 07 Feb 2011 USD/DTCBANK OF AMERICA SECURITIES LLCWINDSTREAM CORP

1,667,000.000 NHFS Local 106.000000 2,396.31 0.00 0.00 1,767,020.001.000000

Base 106.000000 2,396.31 0.00 0.00 1,767,020.00

11 Mar 2011 30 Mar 2011 USD/DTC19 TENDER OFFER

1,602,000.000 NHFS Local 103.500000 22,644.94 0.00 0.00 1,658,070.001.000000

Base 103.500000 22,644.94 0.00 0.00 1,658,070.00
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97381WAD6 Total

0.00 0.0025,041.253,269,000.000 Local 3,425,090.00

Base 25,041.25 0.00 0.00 3,425,090.00

1%   11 Feb 201697799E9E2 04 Jan 2011 04 Jan 2011 USD/BOSPAYDOWNWM. BOLTHOUSE FARMS

2,771.290 NHHL Local 100.000000 0.00 0.00 0.00 2,771.291.000000

Base 100.000000 0.00 0.00 0.00 2,771.29

14 Feb 2011 14 Feb 2011 USD/BOSPAYDOWN

4,144.920 NHHL Local 100.000000 0.00 0.00 0.00 4,144.921.000000

Base 100.000000 0.00 0.00 0.00 4,144.92

28 Feb 2011 28 Feb 2011 USD/BOSPAYDOWN

6,217.380 NHHL Local 100.000000 0.00 0.00 0.00 6,217.381.000000

Base 100.000000 0.00 0.00 0.00 6,217.38

23 Mar 2011 23 Mar 2011 USD/BOSPAYDOWN

4,144.920 NHHL Local 100.000000 0.00 0.00 0.00 4,144.921.000000

Base 100.000000 0.00 0.00 0.00 4,144.92

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

1,085,788.620 NHHL Local 99.717927 0.00 0.00 0.00 1,082,725.911.000000

Base 99.717927 0.00 0.00 0.00 1,082,725.91

97799E9E2 Total

0.00 0.000.001,103,067.130 Local 1,100,004.42

Base 0.00 0.00 0.00 1,100,004.42

1%   23 Sep 2013980APXII5 07 Mar 2011 07 Mar 2011 USD/BOSPAYDOWNDELTA AIR LINES

460,492.250 NHHL Local 99.999995 0.00 0.00 0.00 460,492.231.000000

Base 99.999995 0.00 0.00 0.00 460,492.23
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1%   01 Jun 2016981FDEII8 15 Mar 2011 15 Mar 2011 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

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

987,500.000 NHHM Local 98.000000 0.00 0.00 0.00 967,750.001.000000

Base 98.000000 0.00 0.00 0.00 967,750.00

981FDEII8 Total

0.00 0.000.00990,000.000 Local 970,250.00

Base 0.00 0.00 0.00 970,250.00

1%   15 Mar 2016981STCII7 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTDELOS AIRCRAFT INC

750,000.000 NHHM Local 99.625000 0.00 0.00 0.00 747,187.501.000000

Base 99.625000 0.00 0.00 0.00 747,187.50

1%   26 Mar 2016981SZHII9 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTAQUILEX HOLDINGS

1,100,521.150 NHHM Local 99.322265 0.00 0.00 0.00 1,093,062.541.000000

Base 99.322265 0.00 0.00 0.00 1,093,062.54

1%   14 Apr 2015981UWJII3 14 Jan 2011 14 Jan 2011 USD/BOSPAYDOWNAVETA HOLDINGS, LLC

3,948.920 NHHL Local 100.000000 0.00 0.00 0.00 3,948.921.000000

Base 100.000000 0.00 0.00 0.00 3,948.92

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

352,896.580 NHHL Local 97.000002 0.00 0.00 0.00 342,309.691.000000

Base 97.000002 0.00 0.00 0.00 342,309.69

981UWJII3 Total

0.00 0.000.00356,845.500 Local 346,258.61

Base 0.00 0.00 0.00 346,258.61
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100%   19 May 2017981ZDRII5 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTBWAY CORPORATION

685,398.410 NHHM Local 99.502270 0.00 0.00 0.00 681,986.981.000000

Base 99.502270 0.00 0.00 0.00 681,986.98

1%   11 Feb 201798299B9M3 14 Mar 2011 14 Mar 2011 USD/BOSPAYDOWNWEATHER CHANNEL

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

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

1,246,875.000 NHHM Local 100.000000 0.00 0.00 0.00 1,246,875.001.000000

Base 100.000000 0.00 0.00 0.00 1,246,875.00

98299B9M3 Total

0.00 0.000.001,250,000.000 Local 1,250,000.00

Base 0.00 0.00 0.00 1,250,000.00

100%   04 Aug 2016982DNPII6 17 Feb 2011 17 Feb 2011 USD/BOSPAYDOWNINVENTIV HEALTH INC

631,673.350 NHHL Local 100.000000 0.00 0.00 0.00 631,673.351.000000

Base 100.000000 0.00 0.00 0.00 631,673.35

1%   30 Jun 2014982DNRII2 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTWILLBROS US HOLDINGS INC.

481,578.020 NHHL Local 94.000000 0.00 0.00 0.00 452,683.341.000000

Base 94.000000 0.00 0.00 0.00 452,683.34

0.01%   23 Nov 2016982FSYII7 31 Dec 2010 USD/BOSPAYDOWNLAS VEGAS SANDS LLC

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

31 Dec 2010 CANCEL 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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23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

237,195.880 NHHM Local 90.486301 0.00 0.00 0.00 214,629.781.000000

Base 90.486301 0.00 0.00 0.00 214,629.78

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

166,386.570 NHHL Local 97.450196 0.00 0.00 0.00 162,144.041.000000

Base 97.450196 0.00 0.00 0.00 162,144.04

982FSYII7 Total

0.00 0.000.00403,582.450 Local 376,773.82

Base 0.00 0.00 0.00 376,773.82

1%   23 Oct 2016982KUBII3 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTPHILADELPHIA MEDIA NETWORK INC

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

0%982QSDII9 16 Dec 2010 05 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTDARLING INTERNATIONAL INC

136,286.440 NHHL Local 100.499998 0.00 0.00 0.00 136,967.871.000000

Base 100.499998 0.00 0.00 0.00 136,967.87

1%   30 Nov 2016982QTSII5 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTEXCELITAS TECHNOLOGIES CORP

2,098,724.790 NHHL Local 98.999999 0.00 0.00 0.00 2,077,737.541.000000

Base 98.999999 0.00 0.00 0.00 2,077,737.54

1%   24 Sep 2014982RLVII4 28 Mar 2011 28 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTFIRST DATA CORP

950,810.640 NHHM Local 86.082290 0.00 0.00 0.00 818,479.581.000000

Base 86.082290 0.00 0.00 0.00 818,479.58

1%   15 Dec 2013982RLWII2 28 Mar 2011 28 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTFORD MTR CO

678,735.370 NHHL Local 96.589208 0.00 0.00 0.00 655,585.121.000000

Base 96.589208 0.00 0.00 0.00 655,585.12
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6.75%   05 Apr 2014982RLZII5 31 Mar 2011 31 Mar 2011 USD/OTHPAYDOWNGRAHAM PACKAGING CO LP

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

1%   17 Nov 2013982RMAII9 28 Mar 2011 28 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTHCA INC

749,135.690 NHHL Local 94.561815 0.00 0.00 0.00 708,396.311.000000

Base 94.561815 0.00 0.00 0.00 708,396.31

2.5625%   13 Oct 201982RMBII7 29 Mar 2011 30 Mar 2011 USD/OTH1 PAYDOWNMICHAELS STORES INC

0.110 NHHL Local 100.000000 0.00 0.00 0.00 0.111.000000

Base 100.000000 0.00 0.00 0.00 0.11

30 Mar 2011 USD/OTHDEUTSCHE BANK SECURITIES INC

519,591.020 NHHL Local 99.250000 0.00 0.00 0.00 515,694.091.000000

Base 99.250000 0.00 0.00 0.00 515,694.09

30 Mar 2011 CANCEL USD/OTHDEUTSCHE BANK SECURITIES INC

-519,591.020 NHHL Local 99.250000 0.00 0.00 0.00 -515,694.091.000000

Base 99.250000 0.00 0.00 0.00 -515,694.09

30 Mar 2011 OPEN USD/OTHDEUTSCHE BANK SECURITIES INC

519,591.020 NHHL Local 99.250000 0.00 0.00 0.00 515,694.091.000000

Base 99.250000 0.00 0.00 0.00 515,694.09

982RMBII7 Total

0.00 0.000.00519,591.130 Local 515,694.20

Base 0.00 0.00 0.00 515,694.20

200%   10 Oct 2014982RMGII6 28 Mar 2011 28 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTTXU US HLDGS CO

778,802.650 NHHL Local 98.800570 0.00 0.00 0.00 769,461.461.000000

Base 98.800570 0.00 0.00 0.00 769,461.46
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1%   18 Dec 2017982SULII4 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTBNY CONVERGEX GROUP LLC

221,683.750 NHHM Local 98.000002 0.00 0.00 0.00 217,250.081.000000

Base 98.000002 0.00 0.00 0.00 217,250.08

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

65,684.010 NHHL Local 98.000000 0.00 0.00 0.00 64,370.331.000000

Base 98.000000 0.00 0.00 0.00 64,370.33

982SULII4 Total

0.00 0.000.00287,367.760 Local 281,620.41

Base 0.00 0.00 0.00 281,620.41

1%   01 Sep 2016982TGKII0 28 Oct 2010 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTSHIP US BIDCO INC

500,000.000 NHHM Local 100.750000 0.00 0.00 0.00 503,750.001.000000

Base 100.750000 0.00 0.00 0.00 503,750.00

1%   26 Jul 2017982TLSII7 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTUCI INTERNATIONAL, 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

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

658,136.640 NHHL Local 100.000000 0.00 0.00 0.00 658,136.641.000000

Base 100.000000 0.00 0.00 0.00 658,136.64

982TLSII7 Total

0.00 0.000.001,408,136.640 Local 1,408,136.64

Base 0.00 0.00 0.00 1,408,136.64

1%   18 Feb 2013982VNXII9 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTSI ORGANIZATION INC THE

1,166,285.340 NHHL Local 100.000000 0.00 0.00 0.00 1,166,285.341.000000

Base 100.000000 0.00 0.00 0.00 1,166,285.34
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1%   10 Feb 2018982VRUII1 15 Feb 2011 03 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTTRANS UNION, LLC

1,000,000.000 NHHM Local 101.500000 0.00 0.00 0.00 1,015,000.001.000000

Base 101.500000 0.00 0.00 0.00 1,015,000.00

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

621,573.000 NHHL Local 100.000000 0.00 0.00 0.00 621,573.001.000000

Base 100.000000 0.00 0.00 0.00 621,573.00

982VRUII1 Total

0.00 0.000.001,621,573.000 Local 1,636,573.00

Base 0.00 0.00 0.00 1,636,573.00

9.875%   01 May 201498310WAD0 15 Feb 2011 18 Feb 2011 USD/DTCBARCLAYS CAPITAL INCWYNDHAM WORLDWIDE

1,500,000.000 NHFS Local 117.750000 44,026.04 0.00 0.00 1,766,250.001.000000

Base 117.750000 44,026.04 0.00 0.00 1,766,250.00

1%   15 Apr 201498399T9E1 15 Feb 2011 15 Feb 2011 USD/BOSPAYDOWNTRANSDIGM, 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

1%   14 Feb 201798399T9F8 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTTRANSDIGM 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

1%   15 Dec 201698399U9D0 13 Dec 2010 10 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTNOVELIS, INC.

90,857.630 NHHL Local 100.749997 0.00 0.00 0.00 91,539.061.000000

Base 100.749997 0.00 0.00 0.00 91,539.06

1%   20 Sep 201898399W9C8 05 Jan 2011 05 Jan 2011 USD/BOSPAYDOWNWYLE LABORATORIES INC

513.080 NHHL Local 100.000000 0.00 0.00 0.00 513.081.000000

Base 100.000000 0.00 0.00 0.00 513.08
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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

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

204,035.820 NHHL Local 98.500003 0.00 0.00 0.00 200,975.291.000000

Base 98.500003 0.00 0.00 0.00 200,975.29

98399W9C8 Total

0.00 0.000.00204,548.900 Local 201,488.37

Base 0.00 0.00 0.00 201,488.37

1%   15 Oct 2017983BEYII0 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTSHIP US BIDCO, INC.

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

1%   01 Nov 2016983BGRII3 23 Mar 2011 23 Mar 2011 USD/BOSSTATE 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

1%   06 Apr 2018983CGNII0 23 Mar 2011 23 Mar 2011 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

1%   18 Nov 2017983ERMII6 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTDUNKIN BRANDS INC

887,849.250 NHHL Local 99.780877 0.00 0.00 0.00 885,903.771.000000

Base 99.780877 0.00 0.00 0.00 885,903.77

1%   23 Nov 2017983FXKII0 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTDUNKIN BRANDS INC

1,500,000.000 NHHM Local 99.666666 0.00 0.00 0.00 1,495,000.001.000000

Base 99.666666 0.00 0.00 0.00 1,495,000.00

1%   18 Nov 2016983HDUII6 07 Mar 2011 07 Mar 2011 USD/BOSPAYDOWNARIZONA CHEMICAL, INC.

66,123.200 NHHL Local 100.000000 0.00 0.00 0.00 66,123.201.000000

Base 100.000000 0.00 0.00 0.00 66,123.20
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Base Currency: USD - US DOLLAR

14 Mar 2011 14 Mar 2011 USD/BOSPAYDOWN

812,370.680 NHHL Local 100.000000 0.00 0.00 0.00 812,370.681.000000

Base 100.000000 0.00 0.00 0.00 812,370.68

983HDUII6 Total

0.00 0.000.00878,493.880 Local 878,493.88

Base 0.00 0.00 0.00 878,493.88

1%   09 Dec 2016983HTYII1 08 Dec 2010 USD/BOSSTATE STREET BANK AND TRUSTRENAL ADVANTAGE HOLDINGS INC

90,857.630 NHHL Local 100.500002 0.00 0.00 0.00 91,311.921.000000

Base 100.500002 0.00 0.00 0.00 91,311.92

08 Dec 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-90,857.630 NHHL Local 100.500002 0.00 0.00 0.00 -91,311.921.000000

Base 100.500002 0.00 0.00 0.00 -91,311.92

08 Dec 2010 05 Jan 2011 USD/BOSSTATE STREET BANK AND TRUST

90,857.630 NHHL Local 100.500002 0.00 0.00 0.00 91,311.921.000000

Base 100.500002 0.00 0.00 0.00 91,311.92

983HTYII1 Total

0.00 0.000.0090,857.630 Local 91,311.92

Base 0.00 0.00 0.00 91,311.92

1%   30 Dec 2017983JBYII6 15 Dec 2010 11 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTBNY CONVERGEX GROUP LLC

65,684.010 NHHL Local 98.000000 0.00 0.00 0.00 64,370.331.000000

Base 98.000000 0.00 0.00 0.00 64,370.33

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

156,537.990 NHHL Local 97.999999 0.00 0.00 0.00 153,407.231.000000

Base 97.999999 0.00 0.00 0.00 153,407.23
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983JBYII6 Total

0.00 0.000.00222,222.000 Local 217,777.56

Base 0.00 0.00 0.00 217,777.56

0.01%   13 Nov 2015983JKMII2 24 Feb 2011 24 Feb 2011 USD/BOSPAYDOWNCLEAR CHANNEL COMMUNICATIONS

17,987.330 NHHL Local 100.000000 0.00 0.00 0.00 17,987.331.000000

Base 100.000000 0.00 0.00 0.00 17,987.33

24 Feb 2011 USD/BOSPAYDOWN

26,980.990 NHHM Local 0.249805 0.00 0.00 0.00 67.401.000000

Base 0.249805 0.00 0.00 0.00 67.40

24 Feb 2011 CANCEL USD/BOSPAYDOWN

-26,980.990 NHHM Local 0.249805 0.00 0.00 0.00 -67.401.000000

Base 0.249805 0.00 0.00 0.00 -67.40

24 Feb 2011 24 Feb 2011 USD/BOSPAYDOWN

26,980.990 NHHM Local 100.000000 0.00 0.00 0.00 26,980.991.000000

Base 100.000000 0.00 0.00 0.00 26,980.99

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

723,019.010 NHHM Local 89.418889 0.00 0.00 0.00 646,515.571.000000

Base 89.418889 0.00 0.00 0.00 646,515.57

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

723,019.010 NHHL Local 87.530749 0.00 0.00 0.00 632,863.961.000000

Base 87.530749 0.00 0.00 0.00 632,863.96

983JKMII2 Total

0.00 0.000.001,491,006.340 Local 1,324,347.85

Base 0.00 0.00 0.00 1,324,347.85
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0.01%   15 Dec 2016983JKNII0 23 Mar 2011 23 Mar 2011 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 17 Dec 2010 04 Jan 2011 USD/BOSSHARE ADJUSTMENTBNY CONVERGEX GROUP

443,367.500 NHHM Local 99.000001 0.00 0.00 0.00 438,933.831.000000

Base 99.000001 0.00 0.00 0.00 438,933.83

15 Dec 2010 11 Jan 2011 USD/BOSSTATE STREET BANK AND TRUST

114,648.570 NHHL Local 98.999996 0.00 0.00 0.00 113,502.081.000000

Base 98.999996 0.00 0.00 0.00 113,502.08

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

1,056,632.500 NHHM Local 99.000000 0.00 0.00 0.00 1,046,066.181.000000

Base 99.000000 0.00 0.00 0.00 1,046,066.18

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

273,230.220 NHHL Local 99.000000 0.00 0.00 0.00 270,497.921.000000

Base 99.000000 0.00 0.00 0.00 270,497.92

983JVTII5 Total

0.00 0.000.001,887,878.790 Local 1,869,000.01

Base 0.00 0.00 0.00 1,869,000.01

1%   16 Dec 2016983JWSII6 13 Dec 2010 04 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTNOVELIS, INC

1,500,000.000 NHHM Local 101.000000 0.00 0.00 0.00 1,515,000.001.000000

Base 101.000000 0.00 0.00 0.00 1,515,000.00

1%   30 Dec 2016983JXEII6 28 Jan 2011 28 Jan 2011 USD/BOSPAYDOWNCITADEL BROADCASTING CORPORATI

20,000.000 NHHM Local 100.000000 0.00 0.00 0.00 20,000.001.000000

Base 100.000000 0.00 0.00 0.00 20,000.00
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Base Currency: USD - US DOLLAR

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

1,980,000.000 NHHM Local 99.500000 0.00 0.00 0.00 1,970,100.001.000000

Base 99.500000 0.00 0.00 0.00 1,970,100.00

983JXEII6 Total

0.00 0.000.002,000,000.000 Local 1,990,100.00

Base 0.00 0.00 0.00 1,990,100.00

200%   24 Sep 2014983KAJII7 28 Mar 2011 28 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTFIRST DATA CORP

235,224.080 NHHL Local 86.104849 0.00 0.00 0.00 202,539.341.000000

Base 86.104849 0.00 0.00 0.00 202,539.34

1%   24 Sep 2014983KAKII4 28 Mar 2011 28 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTFIRST DATA CORP

735,222.230 NHHL Local 85.928113 0.00 0.00 0.00 631,762.591.000000

Base 85.928113 0.00 0.00 0.00 631,762.59

3.75344%   10 Oct 20983KAMII0 31 Mar 2011 31 Mar 2011 USD/OTHPAYDOWNTXU US HLDGS 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

1%   10 Oct 2014983KANII8 31 Mar 2011 31 Mar 2011 USD/OTHPAYDOWNTXU US HLDGS CO

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%   30 Sep 2016983KHAII9 31 Mar 2011 OPEN USD/OTH1 PAYDOWNALLIANCE LAUNDRY SYSTEMS LLC

9,160.020 NHHL Local 100.000000 0.00 0.00 0.00 9,160.021.000000

Base 100.000000 0.00 0.00 0.00 9,160.02

1%   06 Oct 2015983KHDII3 28 Mar 2011 28 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTGENERAL CHEMICAL CORPORATION

748,125.000 NHHM Local 98.499999 0.00 0.00 0.00 736,903.121.000000

Base 98.499999 0.00 0.00 0.00 736,903.12
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5.25%   28 Jun 2017983KHJII0 31 Mar 2011 31 Mar 2011 USD/OTHPAYDOWNLPL 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%   26 Aug 2017983KHLII5 25 Mar 2011 25 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTMULTIPLAN INC

1,525,552.420 NHHL Local 100.000000 0.00 0.00 0.00 1,525,552.421.000000

Base 100.000000 0.00 0.00 0.00 1,525,552.42

0.01%   26 May 2017983KHRII2 31 Mar 2011 OPEN USD/OTH1 PAYDOWNSKILLSOFT CORPORATION

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

1%   30 Sep 2016983KVCII9 03 Mar 2011 03 Mar 2011 USD/BOSPAYDOWNCNO FINANCIAL GROUP INC

56,571.520 NHHL Local 100.000000 0.00 0.00 0.00 56,571.521.000000

Base 100.000000 0.00 0.00 0.00 56,571.52

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

367,714.850 NHHL Local 98.969674 0.00 0.00 0.00 363,926.191.000000

Base 98.969674 0.00 0.00 0.00 363,926.19

983KVCII9 Total

0.00 0.000.00424,286.370 Local 420,497.71

Base 0.00 0.00 0.00 420,497.71

100%   28 Feb 2014983KWTII1 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTLONGVIEW POWER LLC

564,146.330 NHHM Local 96.462501 0.00 0.00 0.00 544,189.661.000000

Base 96.462501 0.00 0.00 0.00 544,189.66

0.01%   25 Jan 2017983KYLII6 31 Mar 2011 31 Mar 2011 USD/OTHPAYDOWNCOMMUNITY 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
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6.25%   05 Jul 2016983KYVII4 29 Mar 2011 OPEN USD/OTH3 PAYDOWNDYNCORP INTERNATIONAL LLC

19,645.500 NHHL Local 100.000000 0.00 0.00 0.00 19,645.501.000000

Base 100.000000 0.00 0.00 0.00 19,645.50

0.01%   14 Jun 2012983LMDII5 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTGREAT ATLANTIC+PACIFIC TEACOM

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%   16 Dec 2016983LQCII3 16 Dec 2010 24 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTTRANSTAR HOLDING COMPANY

1,000,000.000 NHHM Local 99.834653 0.00 0.00 0.00 998,346.531.000000

Base 99.834653 0.00 0.00 0.00 998,346.53

1%   13 May 2017983LRVII0 23 Mar 2011 23 Mar 2011 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 14 Mar 2011 14 Mar 2011 USD/BOSPAYDOWNVONAGE HOLDINGS CORP

18,750.000 NHHM Local 100.000000 0.00 0.00 0.00 18,750.001.000000

Base 100.000000 0.00 0.00 0.00 18,750.00

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

731,250.000 NHHM Local 97.000000 0.00 0.00 0.00 709,312.501.000000

Base 97.000000 0.00 0.00 0.00 709,312.50

983NBQII4 Total

0.00 0.000.00750,000.000 Local 728,062.50

Base 0.00 0.00 0.00 728,062.50

0.01%   21 Dec 2017983NLWII0 31 Mar 2011 OPEN USD/OTH6 PAYDOWNSYNIVERSE TECHNOLOGIES INC

1,057.630 NHHL Local 100.000000 0.00 0.00 0.00 1,057.631.000000

Base 100.000000 0.00 0.00 0.00 1,057.63
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1%   21 Jan 2017983QLWII3 28 Feb 2011 08 Mar 2011 USD/BOS1 STATE STREET BANK AND TRUSTSOURCE MEDIA INC

181,034.480 NHHM Local 101.249999 0.00 0.00 0.00 183,297.411.000000

Base 101.249999 0.00 0.00 0.00 183,297.41

2.54438%   25 Jul 20983RHAII4 31 Mar 2011 31 Mar 2011 USD/OTHPAYDOWNCOMMUNITY HEALTH SYSTEMS INC

2,586.470 NHHL Local 100.000000 0.00 0.00 0.00 2,586.471.000000

Base 100.000000 0.00 0.00 0.00 2,586.47

29 Mar 2011 OPEN USD/OTHCREDIT SUISSE - NEW YORK BRANCH

1,355,521.580 NHHL Local 98.999999 0.00 0.00 0.00 1,341,966.361.000000

Base 98.999999 0.00 0.00 0.00 1,341,966.36

983RHAII4 Total

0.00 0.000.001,358,108.050 Local 1,344,552.83

Base 0.00 0.00 0.00 1,344,552.83

2.54438%   25 Jul 20983RHBII2 31 Mar 2011 31 Mar 2011 USD/OTHPAYDOWNCOMMUNITY HEALTH SYSTEMS INC

179.020 NHHL Local 100.000000 0.00 0.00 0.00 179.021.000000

Base 100.000000 0.00 0.00 0.00 179.02

29 Mar 2011 OPEN USD/OTHCREDIT SUISSE - NEW YORK BRANCH

61,314.050 NHHL Local 98.999984 0.00 0.00 0.00 60,700.901.000000

Base 98.999984 0.00 0.00 0.00 60,700.90

983RHBII2 Total

0.00 0.000.0061,493.070 Local 60,879.92

Base 0.00 0.00 0.00 60,879.92

1%   28 Feb 2014983RHCII0 28 Mar 2011 28 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTSUNGARD DATA SYSTEMS INC

49,534.170 NHHL Local 96.435127 0.00 0.00 0.00 47,768.341.000000

Base 96.435127 0.00 0.00 0.00 47,768.34
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1%   21 Dec 2016983SBYII6 11 Mar 2011 11 Mar 2011 USD/BOSPAYDOWNTRANSTAR HOLDING COMPANY

253,553.010 NHHL Local 100.000000 0.00 0.00 0.00 253,553.011.000000

Base 100.000000 0.00 0.00 0.00 253,553.01

1%   16 Dec 2016983SKWII0 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTBNY CONVERGEX GROUP LLC

443,367.500 NHHM Local 99.000001 0.00 0.00 0.00 438,933.831.000000

Base 99.000001 0.00 0.00 0.00 438,933.83

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

114,648.570 NHHL Local 98.999996 0.00 0.00 0.00 113,502.081.000000

Base 98.999996 0.00 0.00 0.00 113,502.08

983SKWII0 Total

0.00 0.000.00558,016.070 Local 552,435.91

Base 0.00 0.00 0.00 552,435.91

1%   31 Mar 2015983TGBII9 31 Mar 2011 31 Mar 2011 USD/OTHPAYDOWNASURION CORPORATION

1,475.000 NHHL Local 100.000000 0.00 0.00 0.00 1,475.001.000000

Base 100.000000 0.00 0.00 0.00 1,475.00

1%   30 Jun 2014983TGKII9 31 Mar 2011 USD/OTHPAYDOWNWILLBROS UNITED STATES HOLDING

47,071.540 NHHL Local 100.000000 0.00 0.00 0.00 47,071.541.000000

Base 100.000000 0.00 0.00 0.00 47,071.54

5.25%   07 Nov 2016983TSCII4 31 Mar 2011 31 Mar 2011 USD/OTHPAYDOWNGETTY IMAGES INC

1,879.700 NHHM Local 100.000000 0.00 0.00 0.00 1,879.701.000000

Base 100.000000 0.00 0.00 0.00 1,879.70

1%   13 Mar 2014983TSTII7 29 Mar 2011 USD/OTHBANK OF AMERICALEVEL 3 FINANCING INC

525,000.000 NHHL Local 96.880000 0.00 0.00 0.00 508,620.001.000000

Base 96.880000 0.00 0.00 0.00 508,620.00
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5.3125%   14 Dec 201983TSWII0 31 Mar 2011 OPEN USD/OTH1 PAYDOWNMARSICO PARENT COMPANY

13,075.290 NHHM Local 100.000000 0.00 0.00 0.00 13,075.291.000000

Base 100.000000 0.00 0.00 0.00 13,075.29

0.01%   02 Feb 2017983XBHII2 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTTOWERCO FINANCE LLC

1,500,000.000 NHHM Local 99.500000 0.00 0.00 0.00 1,492,500.001.000000

Base 99.500000 0.00 0.00 0.00 1,492,500.00

1%   19 May 2011983YANII8 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTAPPLESEEDS INTERMEDIATE HLDGS

436,363.630 NHHM Local 86.499997 0.00 0.00 0.00 377,454.531.000000

Base 86.499997 0.00 0.00 0.00 377,454.53

5%   02 Nov 2017983YGPII7 31 Mar 2011 USD/OTHMORGAN STANLEY CO INCORPORATEDMICROSEMI CORPORATION

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%   02 Aug 2017983YUYII2 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTBOOZ ALLEN HAMILTON INC

886,617.710 NHHL Local 100.000000 0.00 0.00 0.00 886,617.711.000000

Base 100.000000 0.00 0.00 0.00 886,617.71

1%   02 Aug 2017983YXFII0 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTSTYRON S A R L LLC

1,500,000.000 NHHM 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 Mar 2011 31 Mar 2011 USD/OTHPAYDOWN

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

983YXFII0 Total

0.00 0.000.001,503,750.000 Local 1,503,750.00

Base 0.00 0.00 0.00 1,503,750.00
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1%   02 Feb 2017983YXSII2 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTNSH MERGER SUB

57,228.860 NHHL Local 100.000000 0.00 0.00 0.00 57,228.861.000000

Base 100.000000 0.00 0.00 0.00 57,228.86

1.9075%   24 Oct 201983YYBII8 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTAVAYA INC

332,949.490 NHHL Local 93.707913 0.00 0.00 0.00 312,000.021.000000

Base 93.707913 0.00 0.00 0.00 312,000.02

25 Mar 2011 25 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

332,949.490 NHHL Local 97.737497 0.00 0.00 0.00 325,416.501.000000

Base 97.737497 0.00 0.00 0.00 325,416.50

31 Mar 2011 OPEN USD/OTH1 PAYDOWN

1,732.220 NHHM Local 100.000000 0.00 0.00 0.00 1,732.221.000000

Base 100.000000 0.00 0.00 0.00 1,732.22

983YYBII8 Total

0.00 0.000.00667,631.200 Local 639,148.74

Base 0.00 0.00 0.00 639,148.74

1%   03 Jul 2014983YYCII6 28 Mar 2011 28 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTCENGAGE LEARNING ACQUISITIONS

968,712.410 NHHL Local 94.128038 0.00 0.00 0.00 911,829.991.000000

Base 94.128038 0.00 0.00 0.00 911,829.99

1%   13 Nov 2014983YYMII4 28 Mar 2011 28 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTNUVEEN INVESTMENTS INC

1,152,899.930 NHHM Local 88.694444 0.00 0.00 0.00 1,022,558.191.000000

Base 88.694444 0.00 0.00 0.00 1,022,558.19

1%   04 Mar 2015983ZJEII6 31 Mar 2011 OPEN USD/OTH1 PAYDOWN1 800 CONTACTS INC

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
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1%   05 Oct 2016983ZJGII1 30 Mar 2011 OPEN USD/OTH5 PAYDOWNCHG COMPANIES INC

22,842.390 NHHL Local 100.000000 0.00 0.00 0.00 22,842.391.000000

Base 100.000000 0.00 0.00 0.00 22,842.39

1%   18 Jul 2014983ZJHII9 31 Mar 2011 OPEN USD/OTH1 PAYDOWNCL THOMAS INC

4,865.570 NHHM Local 100.000000 0.00 0.00 0.00 4,865.571.000000

Base 100.000000 0.00 0.00 0.00 4,865.57

5.5%   23 Nov 2016983ZJLII0 31 Mar 2011 USD/OTHPAYDOWNEXCELITAS 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%   23 Feb 2018983ZUPII8 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTGYMBOREE CORP

616,041.000 NHHL Local 100.000000 0.00 0.00 0.00 616,041.001.000000

Base 100.000000 0.00 0.00 0.00 616,041.00

2.28344%   31 Aug 20985ALGII1 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTNRG ENERGY INC TL B EXTENDED

871,315.040 NHHL Local 100.000000 0.00 0.00 0.00 871,315.041.000000

Base 100.000000 0.00 0.00 0.00 871,315.04

1%   18 Jul 2014985DGCII0 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTFIDELITY NATIONAL INFO SYSTEM

748,125.000 NHHM Local 99.000000 0.00 0.00 0.00 740,643.751.000000

Base 99.000000 0.00 0.00 0.00 740,643.75

1%   02 Apr 2014985DNCII2 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTDEAN FOODS COMPANY

412,132.230 NHHL Local 94.591803 0.00 0.00 0.00 389,843.311.000000

Base 94.591803 0.00 0.00 0.00 389,843.31

1%   30 Apr 2014985HJHII7 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTPINNACLE FOODS HOLDINGS

832,453.650 NHHM Local 100.000000 0.00 0.00 0.00 832,453.651.000000

Base 100.000000 0.00 0.00 0.00 832,453.65
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23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

92,877.930 NHHL Local 100.000000 0.00 0.00 0.00 92,877.931.000000

Base 100.000000 0.00 0.00 0.00 92,877.93

985HJHII7 Total

0.00 0.000.00925,331.580 Local 925,331.58

Base 0.00 0.00 0.00 925,331.58

1%   06 Aug 2016985JMBII2 14 Jan 2011 14 Jan 2011 USD/BOSPAYDOWNFAIRMOUNT MINERALS LTD

30,810.240 NHHL Local 100.000000 0.00 0.00 0.00 30,810.241.000000

Base 100.000000 0.00 0.00 0.00 30,810.24

16 Mar 2011 16 Mar 2011 USD/BOSPAYDOWN

680,264.430 NHHL Local 100.000000 0.00 0.00 0.00 680,264.431.000000

Base 100.000000 0.00 0.00 0.00 680,264.43

23 Mar 2011 23 Mar 2011 USD/BOSSHARE ADJUSTMENT

0.010 NHHL Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

985JMBII2 Total

0.00 0.000.00711,074.680 Local 711,074.67

Base 0.00 0.00 0.00 711,074.67

1%   29 Oct 2015985LAYII0 14 Feb 2011 18 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTSINCLAIR TELEVISION GROUP INC.

750,000.000 NHHM Local 101.625000 0.00 0.00 0.00 762,187.501.000000

Base 101.625000 0.00 0.00 0.00 762,187.50

16 Mar 2011 16 Mar 2011 USD/BOSPAYDOWN

125,000.000 NHHM 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
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23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

625,000.000 NHHM Local 100.000000 0.00 0.00 0.00 625,000.001.000000

Base 100.000000 0.00 0.00 0.00 625,000.00

985LAYII0 Total

0.00 0.000.001,500,000.000 Local 1,512,187.50

Base 0.00 0.00 0.00 1,512,187.50

1%   01 Sep 2017985PBJII3 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTVISTEON CORP

997,500.000 NHHM Local 100.750000 0.00 0.00 0.00 1,004,981.251.000000

Base 100.750000 0.00 0.00 0.00 1,004,981.25

1%   18 Sep 2012985SLFII4 13 Jan 2011 20 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTUNIVERSAL AMERICAN FINANCIAL

153,957.510 NHHL Local 98.999996 0.00 0.00 0.00 152,417.931.000000

Base 98.999996 0.00 0.00 0.00 152,417.93

100%   21 Sep 2016985SYTII0 28 Jan 2011 18 Mar 2011 USD/BOS38 STATE STREET BANK AND TRUSTPINAFORE LLC

739,966.100 NHHM Local 101.750000 0.00 0.00 0.00 752,915.511.000000

Base 101.750000 0.00 0.00 0.00 752,915.51

1%   28 Sep 2016985UGRII9 17 Mar 2011 17 Mar 2011 USD/BOSPAYDOWNCLOPAY AMES TRUE TEMPER HLDG

740,625.000 NHHM Local 100.000000 0.00 0.00 0.00 740,625.001.000000

Base 100.000000 0.00 0.00 0.00 740,625.00

1%   05 Aug 2015985UPPII3 09 Feb 2011 09 Feb 2011 USD/BOSPAYDOWNREYNOLDS GROUP HOLDINGS INC.

24,089.940 NHHL Local 100.000000 0.00 0.00 0.00 24,089.941.000000

Base 100.000000 0.00 0.00 0.00 24,089.94

09 Feb 2011 09 Feb 2011 USD/BOSPAYDOWN

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
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985UPPII3 Total

0.00 0.000.00774,089.940 Local 774,089.94

Base 0.00 0.00 0.00 774,089.94

1%   30 Sep 2016985UPYII4 13 Oct 2010 CANCEL 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

13 Oct 2010 CANCEL 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

13 Oct 2010 26 Oct 2010 USD/BOSSTATE STREET BANK AND TRUST

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

985UPYII4 Total

0.00 0.000.00-225,000.000 Local -227,531.25

Base 0.00 0.00 0.00 -227,531.25

1%   21 Nov 2016985VCMII2 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTVIRTUAL RADIOLOGIC CORP TL

535,398.720 NHHL Local 99.042356 0.00 0.00 0.00 530,271.511.000000

Base 99.042356 0.00 0.00 0.00 530,271.51

1%   09 Jun 2014985VFYII3 09 Mar 2011 09 Mar 2011 USD/BOSPAYDOWNCRESENT RESOURCES LLC

28,299.790 NHHM Local 100.000000 0.00 0.00 0.00 28,299.791.000000

Base 100.000000 0.00 0.00 0.00 28,299.79

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

721,700.210 NHHM Local 100.999999 0.00 0.00 0.00 728,917.211.000000

Base 100.999999 0.00 0.00 0.00 728,917.21
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985VFYII3 Total

0.00 0.000.00750,000.000 Local 757,217.00

Base 0.00 0.00 0.00 757,217.00

1%   23 Sep 2016985VFZII0 28 Jan 2011 09 Feb 2011 USD/BOS1 STATE STREET BANK AND TRUSTGRAHAM PACKAGING COMPANY

748,125.000 NHHM Local 102.125000 0.00 0.00 0.00 764,022.661.000000

Base 102.125000 0.00 0.00 0.00 764,022.66

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

559,287.280 NHHL Local 99.249999 0.00 0.00 0.00 555,092.621.000000

Base 99.249999 0.00 0.00 0.00 555,092.62

985VFZII0 Total

0.00 0.000.001,307,412.280 Local 1,319,115.28

Base 0.00 0.00 0.00 1,319,115.28

1%   04 Aug 2015985WJUII5 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTTZ MERGER SUB INC

415,199.270 NHHL Local 99.499999 0.00 0.00 0.00 413,123.271.000000

Base 99.499999 0.00 0.00 0.00 413,123.27

1%   19 Oct 2016985YRTII5 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTBURGER KING CORPORATION

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%   21 Feb 2014985YZMII1 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTMGM MIRAGE

375,000.000 NHHM Local 97.750000 0.00 0.00 0.00 366,562.501.000000

Base 97.750000 0.00 0.00 0.00 366,562.50

1%   02 Nov 2017985ZVYII6 23 Mar 2011 23 Mar 2011 USD/BOSSTATE 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
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1%   08 Feb 201898799R9Z4 14 Feb 2011 03 Mar 2011 USD/BOS1 STATE STREET BANK AND TRUSTINTERACTIVE DATA CORPORATION

520,000.000 NHHM Local 100.875000 0.00 0.00 0.00 524,550.001.000000

Base 100.875000 0.00 0.00 0.00 524,550.00

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

1,500,000.000 NHHM 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

98799R9Z4 Total

0.00 0.000.002,020,000.000 Local 2,024,550.00

Base 0.00 0.00 0.00 2,024,550.00

1%   20 Mar 201898799Y9T3 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTINTELSAT JACKSON HOLDINGS LTD.

794,120.570 NHHL Local 99.500000 0.00 0.00 0.00 790,149.971.000000

Base 99.500000 0.00 0.00 0.00 790,149.97

0.01%   27 Nov 2015987ATSII5 09 Mar 2011 09 Mar 2011 USD/BOSPAYDOWNATLANTIC BROADBAND FINANCE LLC

683,254.680 NHHL Local 100.000000 0.00 0.00 0.00 683,254.681.000000

Base 100.000000 0.00 0.00 0.00 683,254.68

1%   15 Oct 2016987BRGII1 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTCHG COMPANIES INC.

518,807.810 NHHL Local 97.999999 0.00 0.00 0.00 508,431.651.000000

Base 97.999999 0.00 0.00 0.00 508,431.65

1%   30 Jun 2016987CSSII2 30 Mar 2011 OPEN USD/OTH2 PAYDOWNPILOT TRAVEL CENTERS LLC

425,734.950 NHHL Local 100.000000 0.00 0.00 0.00 425,734.951.000000

Base 100.000000 0.00 0.00 0.00 425,734.95

1%   22 Dec 2016987CSXII1 31 Mar 2011 OPEN USD/OTH1 PAYDOWNCONVATEC INC

908.580 NHHL Local 100.000000 0.00 0.00 0.00 908.581.000000

Base 100.000000 0.00 0.00 0.00 908.58
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1%   18 Jul 2014987DJPII6 23 Mar 2011 23 Mar 2011 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%   21 Dec 2016987DJUII5 16 Dec 2010 11 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTSWIFT TRANSPORTATION CO INC

49,377.000 NHHL Local 100.249994 0.00 0.00 0.00 49,500.441.000000

Base 100.249994 0.00 0.00 0.00 49,500.44

16 Dec 2010 10 Jan 2011 USD/BOSSTATE STREET BANK AND TRUST

2,000,000.000 NHHM Local 100.250000 0.00 0.00 0.00 2,005,000.001.000000

Base 100.250000 0.00 0.00 0.00 2,005,000.00

987DJUII5 Total

0.00 0.000.002,049,377.000 Local 2,054,500.44

Base 0.00 0.00 0.00 2,054,500.44

1%   14 Jan 2018987FQSII7 31 Jan 2011 08 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTCOMMSCOPE, INC.

296,646.000 NHHL Local 101.447368 0.00 0.00 0.00 300,939.561.000000

Base 101.447368 0.00 0.00 0.00 300,939.56

1%   26 Jul 2017987FSRII7 31 Mar 2011 OPEN USD/OTH1 PAYDOWNUCI INTL

1,645.340 NHHL Local 100.000000 0.00 0.00 0.00 1,645.341.000000

Base 100.000000 0.00 0.00 0.00 1,645.34

31 Mar 2011 USD/OTHPAYDOWN

1,645.340 NHHM Local 100.000000 0.00 0.00 0.00 1,645.341.000000

Base 100.000000 0.00 0.00 0.00 1,645.34

31 Mar 2011 CANCEL USD/OTHPAYDOWN

-1,645.340 NHHM Local 100.000000 0.00 0.00 0.00 -1,645.341.000000

Base 100.000000 0.00 0.00 0.00 -1,645.34
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31 Mar 2011 OPEN USD/OTH4 PAYDOWN

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

987FSRII7 Total

0.00 0.000.003,520.340 Local 3,520.34

Base 0.00 0.00 0.00 3,520.34

1%   22 Nov 2016987GGWII7 31 Mar 2011 31 Mar 2011 USD/OTHPAYDOWNSI ORGANIZATION INC THE

2,915.710 NHHL Local 100.000000 0.00 0.00 0.00 2,915.711.000000

Base 100.000000 0.00 0.00 0.00 2,915.71

1%   17 Aug 2017987GGYII3 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTSEA WORLD PARKS + ENTERTAINMEN

803,532.000 NHHL Local 100.000000 0.00 0.00 0.00 803,532.001.000000

Base 100.000000 0.00 0.00 0.00 803,532.00

1%   26 Feb 2018987GHLII0 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTDEL MONTE CORPORATION

635,449.000 NHHL Local 99.750000 0.00 0.00 0.00 633,860.381.000000

Base 99.750000 0.00 0.00 0.00 633,860.38

0%987GYUII1 04 Feb 2011 16 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTROVI SOLUTIONS CORPORATION

2,000,000.000 NHHM Local 100.750000 0.00 0.00 0.00 2,015,000.001.000000

Base 100.750000 0.00 0.00 0.00 2,015,000.00

1%   23 Nov 2017987HDWII8 31 Mar 2011 USD/OTHPAYDOWNGYMBOREE CORP

1,540.100 NHHL Local 100.000000 0.00 0.00 0.00 1,540.101.000000

Base 100.000000 0.00 0.00 0.00 1,540.10

0%987HDXII6 31 Mar 2011 OPEN USD/OTH6 PAYDOWNINVENTIV HEALTH INC

334.810 NHHL Local 100.000000 0.00 0.00 0.00 334.811.000000

Base 100.000000 0.00 0.00 0.00 334.81
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1%   15 Feb 2017987HGJII4 31 Mar 2011 OPEN USD/OTH1 PAYDOWNSCITOR CORPORATION

2,122.200 NHHL Local 100.000000 0.00 0.00 0.00 2,122.201.000000

Base 100.000000 0.00 0.00 0.00 2,122.20

0.000001%   14 Aug 2987HGSII4 31 Mar 2011 31 Mar 2011 USD/OTHPAYDOWNSEAWORLD

2,008.830 NHHL Local 100.000000 0.00 0.00 0.00 2,008.831.000000

Base 100.000000 0.00 0.00 0.00 2,008.83

100%   10 Oct 2014987HHZII7 31 Mar 2011 31 Mar 2011 USD/OTHPAYDOWNTEXAS COMPETITIVE ELECTRIC HOL

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

1%   18 Mar 2013987HMAII6 31 Mar 2011 OPEN USD/OTH7 PAYDOWNGUILFORD 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

100%   27 May 2016987HMDII0 31 Mar 2011 31 Mar 2011 USD/OTHPAYDOWNHILLMAN 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

0%987HMGII3 31 Mar 2011 OPEN USD/OTH1 PAYDOWNKENAN ADVANTAGE GROUP INC

2,712.140 NHHL Local 100.000000 0.00 0.00 0.00 2,712.141.000000

Base 100.000000 0.00 0.00 0.00 2,712.14

4.5%   23 Oct 2017987HMHII1 31 Mar 2011 OPEN USD/OTH1 PAYDOWNMEDIACOM 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

31 Mar 2011 USD/OTHPAYDOWN

2,551.020 NHHM 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
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31 Mar 2011 CANCEL USD/OTHPAYDOWN

-2,551.020 NHHM 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

31 Mar 2011 31 Mar 2011 USD/OTHPAYDOWN

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

987HMHII1 Total

0.00 0.000.007,551.020 Local 7,551.02

Base 0.00 0.00 0.00 7,551.02

1%   23 Dec 2013987HMMII0 31 Mar 2011 OPEN USD/OTH5 PAYDOWNNORTHWEST AIRLINES INC

896.720 NHHM Local 100.000000 0.00 0.00 0.00 896.721.000000

Base 100.000000 0.00 0.00 0.00 896.72

31 Mar 2011 OPEN USD/OTH5 PAYDOWN

869.360 NHHM Local 100.000000 0.00 0.00 0.00 869.361.000000

Base 100.000000 0.00 0.00 0.00 869.36

31 Mar 2011 OPEN USD/OTH5 PAYDOWN

868.270 NHHM Local 100.000000 0.00 0.00 0.00 868.271.000000

Base 100.000000 0.00 0.00 0.00 868.27

31 Mar 2011 OPEN USD/OTH5 PAYDOWN

868.270 NHHM Local 100.000000 0.00 0.00 0.00 868.271.000000

Base 100.000000 0.00 0.00 0.00 868.27

31 Mar 2011 OPEN USD/OTH5 PAYDOWN

1,003.460 NHHM Local 100.000000 0.00 0.00 0.00 1,003.461.000000

Base 100.000000 0.00 0.00 0.00 1,003.46
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

31 Mar 2011 OPEN USD/OTH5 PAYDOWN

393.860 NHHM Local 100.000000 0.00 0.00 0.00 393.861.000000

Base 100.000000 0.00 0.00 0.00 393.86

31 Mar 2011 OPEN USD/OTH5 PAYDOWN

896.660 NHHM Local 100.000000 0.00 0.00 0.00 896.661.000000

Base 100.000000 0.00 0.00 0.00 896.66

31 Mar 2011 OPEN USD/OTH5 PAYDOWN

356.460 NHHM Local 100.000000 0.00 0.00 0.00 356.461.000000

Base 100.000000 0.00 0.00 0.00 356.46

31 Mar 2011 OPEN USD/OTH5 PAYDOWN

1,037.480 NHHM Local 100.000000 0.00 0.00 0.00 1,037.481.000000

Base 100.000000 0.00 0.00 0.00 1,037.48

31 Mar 2011 OPEN USD/OTH5 PAYDOWN

868.270 NHHM Local 100.000000 0.00 0.00 0.00 868.271.000000

Base 100.000000 0.00 0.00 0.00 868.27

31 Mar 2011 OPEN USD/OTH5 PAYDOWN

1,038.750 NHHM Local 100.000000 0.00 0.00 0.00 1,038.751.000000

Base 100.000000 0.00 0.00 0.00 1,038.75

31 Mar 2011 OPEN USD/OTH5 PAYDOWN

1,003.460 NHHM Local 100.000000 0.00 0.00 0.00 1,003.461.000000

Base 100.000000 0.00 0.00 0.00 1,003.46

987HMMII0 Total

0.00 0.000.0010,101.020 Local 10,101.02

Base 0.00 0.00 0.00 10,101.02
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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

1%   31 Dec 2014987HMSII7 31 Mar 2011 OPEN USD/OTH6 PAYDOWNPODS FUNDING CORP II

14,476.380 NHHL Local 100.000000 0.00 0.00 0.00 14,476.381.000000

Base 100.000000 0.00 0.00 0.00 14,476.38

1%   24 Mar 2016987HMTII5 31 Mar 2011 31 Mar 2011 USD/OTHPAYDOWNPRESTIGE BRANDS INC

24,272.160 NHHL Local 100.000000 0.00 0.00 0.00 24,272.161.000000

Base 100.000000 0.00 0.00 0.00 24,272.16

1%   09 Nov 2017987HMUII2 31 Mar 2011 OPEN USD/OTH14 PAYDOWNRACE POINT POWER

160.310 NHHL Local 100.000000 0.00 0.00 0.00 160.311.000000

Base 100.000000 0.00 0.00 0.00 160.31

31 Mar 2011 OPEN USD/OTH14 PAYDOWN

182.460 NHHL Local 100.000000 0.00 0.00 0.00 182.461.000000

Base 100.000000 0.00 0.00 0.00 182.46

31 Mar 2011 OPEN USD/OTH14 PAYDOWN

1,161.220 NHHL Local 100.000000 0.00 0.00 0.00 1,161.221.000000

Base 100.000000 0.00 0.00 0.00 1,161.22

31 Mar 2011 OPEN USD/OTH14 PAYDOWN

1,396.420 NHHL Local 100.000000 0.00 0.00 0.00 1,396.421.000000

Base 100.000000 0.00 0.00 0.00 1,396.42

987HMUII2 Total

0.00 0.000.002,900.410 Local 2,900.41

Base 0.00 0.00 0.00 2,900.41

1%   24 Nov 2016987HMWII8 31 Mar 2011 31 Mar 2011 USD/OTHPAYDOWNRURAL METRO OPERATING COMPANY

840.810 NHHL Local 100.000000 0.00 0.00 0.00 840.811.000000

Base 100.000000 0.00 0.00 0.00 840.81
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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

1%   05 Mar 2014987HMXII6 31 Mar 2011 OPEN USD/OTH1 PAYDOWNSEMINOLE 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 2014987HMYII4 31 Mar 2011 OPEN USD/OTH1 PAYDOWNSEMINOLE 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

200%   17 Jun 2016987HNBII3 31 Mar 2011 31 Mar 2011 USD/OTHPAYDOWNSPECTRUM BRANDS INC

1,428.700 NHHL Local 100.000000 0.00 0.00 0.00 1,428.701.000000

Base 100.000000 0.00 0.00 0.00 1,428.70

31 Mar 2011 USD/OTHPAYDOWN

1,428.700 NHHM Local 100.000000 0.00 0.00 0.00 1,428.701.000000

Base 100.000000 0.00 0.00 0.00 1,428.70

31 Mar 2011 CANCEL USD/OTHPAYDOWN

-1,428.700 NHHM Local 100.000000 0.00 0.00 0.00 -1,428.701.000000

Base 100.000000 0.00 0.00 0.00 -1,428.70

31 Mar 2011 31 Mar 2011 USD/OTHPAYDOWN

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

987HNBII3 Total

0.00 0.000.003,303.700 Local 3,303.70

Base 0.00 0.00 0.00 3,303.70

1%   03 Nov 2016987HNGII2 31 Mar 2011 OPEN USD/OTH6 PAYDOWNVIRTUAL RADIOLOGIC CORP

1,338.500 NHHL Local 100.000000 0.00 0.00 0.00 1,338.501.000000

Base 100.000000 0.00 0.00 0.00 1,338.50
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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

1%   16 Sep 2015987HNHII0 31 Mar 2011 OPEN USD/OTH1 PAYDOWNVOLUME SERVICES AMERICA INC

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%   14 Feb 2017987HPQII8 31 Mar 2011 OPEN USD/OTH1 PAYDOWNTRANSDIGM INC

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%   19 Oct 2016987HPSII4 31 Mar 2011 USD/OTHPAYDOWNBURGER KING CORP

2,634.560 NHHL Local 100.000000 0.00 0.00 0.00 2,634.561.000000

Base 100.000000 0.00 0.00 0.00 2,634.56

31 Mar 2011 USD/OTHPAYDOWN

2,634.560 NHHM Local 100.000000 0.00 0.00 0.00 2,634.561.000000

Base 100.000000 0.00 0.00 0.00 2,634.56

31 Mar 2011 CANCEL USD/OTHPAYDOWN

-2,634.560 NHHM Local 100.000000 0.00 0.00 0.00 -2,634.561.000000

Base 100.000000 0.00 0.00 0.00 -2,634.56

31 Mar 2011 OPEN USD/OTH1 PAYDOWN

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

987HPSII4 Total

0.00 0.000.005,134.560 Local 5,134.56

Base 0.00 0.00 0.00 5,134.56

1%   05 Feb 2018987HPZ907 08 Feb 2011 16 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTROVI SOLUTIONS CORPORATION

63,508.000 NHHL Local 101.250000 0.00 0.00 0.00 64,301.851.000000

Base 101.250000 0.00 0.00 0.00 64,301.85
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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

0.01%   14 Jul 2015987HXNII6 31 Mar 2011 31 Mar 2011 USD/OTHPAYDOWNFOXCO ACQUISITION SUB LLC

1,812.370 NHHM Local 100.000000 0.00 0.00 0.00 1,812.371.000000

Base 100.000000 0.00 0.00 0.00 1,812.37

1%   07 Aug 2015987HYAII3 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTNTELOS

1,484,990.440 NHHM Local 100.000000 0.00 0.00 0.00 1,484,990.441.000000

Base 100.000000 0.00 0.00 0.00 1,484,990.44

31 Mar 2011 31 Mar 2011 USD/OTHPAYDOWN

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

987HYAII3 Total

0.00 0.000.001,488,745.220 Local 1,488,745.22

Base 0.00 0.00 0.00 1,488,745.22

1%   23 Jun 2017987HYYII1 31 Mar 2011 OPEN USD/OTH1 PAYDOWNCITGO PETROLEUM CORP

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

0%987JBDII8 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTJ CREW OPERATING CORP

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

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

537,912.000 NHHL Local 100.000000 0.00 0.00 0.00 537,912.001.000000

Base 100.000000 0.00 0.00 0.00 537,912.00

987JBDII8 Total

0.00 0.000.001,287,912.000 Local 1,287,912.00

Base 0.00 0.00 0.00 1,287,912.00
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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

0.01%   10 Feb 2017987JCPII0 10 Feb 2011 09 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTORIENTAL TRADING COMPANY INC

381,050.000 NHHL Local 99.675110 0.00 0.00 0.00 379,812.011.000000

Base 99.675110 0.00 0.00 0.00 379,812.01

1%   15 Feb 2017987JDKII0 16 Feb 2011 03 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTWINDSOR QUALITY FOOD COMP LTD

289,753.000 NHHL Local 100.500001 0.00 0.00 0.00 291,201.771.000000

Base 100.500001 0.00 0.00 0.00 291,201.77

22 Mar 2011 22 Mar 2011 USD/BOSPAYDOWN

9,669.270 NHHL Local 100.000000 0.00 0.00 0.00 9,669.271.000000

Base 100.000000 0.00 0.00 0.00 9,669.27

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

335,661.730 NHHL Local 98.999999 0.00 0.00 0.00 332,305.111.000000

Base 98.999999 0.00 0.00 0.00 332,305.11

987JDKII0 Total

0.00 0.000.00635,084.000 Local 633,176.15

Base 0.00 0.00 0.00 633,176.15

1%   02 Oct 2017987JPJII0 31 Mar 2011 31 Mar 2011 USD/OTHPAYDOWNNBTY

1,740.990 NHHL Local 100.000000 0.00 0.00 0.00 1,740.991.000000

Base 100.000000 0.00 0.00 0.00 1,740.99

1%   15 Feb 2018987KDGII6 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTACOSTA

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

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

422,692.000 NHHL Local 100.000000 0.00 0.00 0.00 422,692.001.000000

Base 100.000000 0.00 0.00 0.00 422,692.00
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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

987KDGII6 Total

0.00 0.000.001,422,692.000 Local 1,422,692.00

Base 0.00 0.00 0.00 1,422,692.00

100%   20 Feb 2017987MVKII3 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTDATATEL

340,146.000 NHHL Local 100.000000 0.00 0.00 0.00 340,146.001.000000

Base 100.000000 0.00 0.00 0.00 340,146.00

31 Mar 2011 31 Mar 2011 USD/OTHPAYDOWN

850.370 NHHL Local 100.000000 0.00 0.00 0.00 850.371.000000

Base 100.000000 0.00 0.00 0.00 850.37

987MVKII3 Total

0.00 0.000.00340,996.370 Local 340,996.37

Base 0.00 0.00 0.00 340,996.37

1%   29 Nov 2017987MWPII1 31 Mar 2011 31 Mar 2011 USD/OTHPAYDOWNDUNKIN BRANDS

2,219.620 NHHL Local 100.000000 0.00 0.00 0.00 2,219.621.000000

Base 100.000000 0.00 0.00 0.00 2,219.62

31 Mar 2011 USD/OTHPAYDOWN

2,219.620 NHHM Local 100.000000 0.00 0.00 0.00 2,219.621.000000

Base 100.000000 0.00 0.00 0.00 2,219.62

31 Mar 2011 CANCEL USD/OTHPAYDOWN

-2,219.620 NHHM Local 100.000000 0.00 0.00 0.00 -2,219.621.000000

Base 100.000000 0.00 0.00 0.00 -2,219.62

31 Mar 2011 OPEN USD/OTH1 PAYDOWN

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
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Base Currency: USD - US DOLLAR

987MWPII1 Total

0.00 0.000.005,969.620 Local 5,969.62

Base 0.00 0.00 0.00 5,969.62

1%   18 Feb 2017987MXBII1 17 Feb 2011 09 Mar 2011 USD/BOS1 STATE STREET BANK AND TRUSTCPG INTERNATIONAL INC

127,017.000 NHHL Local 100.750001 0.00 0.00 0.00 127,969.631.000000

Base 100.750001 0.00 0.00 0.00 127,969.63

1%   30 Nov 2017987MZUII7 01 Mar 2011 16 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTLESLIES POOLMART INC

255,718.000 NHHL Local 100.625000 0.00 0.00 0.00 257,316.241.000000

Base 100.625000 0.00 0.00 0.00 257,316.24

1%   15 Feb 2018987NGNII2 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTROCKWOOD SPECIALTIES GROUP

850,399.000 NHHL Local 100.000000 0.00 0.00 0.00 850,399.001.000000

Base 100.000000 0.00 0.00 0.00 850,399.00

1%   23 Aug 2017987NPDII4 31 Mar 2011 31 Mar 2011 USD/OTHPAYDOWNREGAL CINEMAS

2,648.120 NHHL Local 100.000000 0.00 0.00 0.00 2,648.121.000000

Base 100.000000 0.00 0.00 0.00 2,648.12

1%   15 Dec 2017987NPJII1 31 Mar 2011 OPEN USD/OTH1 PAYDOWNCEDAR FAIR LP

4,181.460 NHHL Local 100.000000 0.00 0.00 0.00 4,181.461.000000

Base 100.000000 0.00 0.00 0.00 4,181.46

31 Mar 2011 USD/OTHPAYDOWN

4,181.460 NHHM Local 100.000000 0.00 0.00 0.00 4,181.461.000000

Base 100.000000 0.00 0.00 0.00 4,181.46

31 Mar 2011 CANCEL USD/OTHPAYDOWN

-4,181.460 NHHM Local 100.000000 0.00 0.00 0.00 -4,181.461.000000

Base 100.000000 0.00 0.00 0.00 -4,181.46
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Base Currency: USD - US DOLLAR

31 Mar 2011 OPEN USD/OTH1 PAYDOWN

3,730.920 NHHM Local 100.000000 0.00 0.00 0.00 3,730.921.000000

Base 100.000000 0.00 0.00 0.00 3,730.92

987NPJII1 Total

0.00 0.000.007,912.380 Local 7,912.38

Base 0.00 0.00 0.00 7,912.38

1%   29 Sep 2016987NPKII8 31 Mar 2011 31 Mar 2011 USD/OTHPAYDOWNPINAFORE

1,453.580 NHHL Local 100.000000 0.00 0.00 0.00 1,453.581.000000

Base 100.000000 0.00 0.00 0.00 1,453.58

1%   14 Aug 2016987NPLII6 31 Mar 2011 OPEN USD/OTH1 PAYDOWNINVENTIV HEALTH

1,858.570 NHHL Local 100.000000 0.00 0.00 0.00 1,858.571.000000

Base 100.000000 0.00 0.00 0.00 1,858.57

1%   05 Mar 2018987NVUII9 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTHERTZ CORPORATION   THE

754,423.000 NHHL Local 99.499999 0.00 0.00 0.00 750,650.881.000000

Base 99.499999 0.00 0.00 0.00 750,650.88

100%   19 Feb 2018987PHGII1 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTDATATEL

103,226.000 NHHL Local 99.500000 0.00 0.00 0.00 102,709.871.000000

Base 99.500000 0.00 0.00 0.00 102,709.87

0.01%   23 Feb 2018987PHKII2 31 Mar 2011 OPEN USD/OTH1 PAYDOWNBWAY CORPORATION

1,713.500 NHHM Local 100.000000 0.00 0.00 0.00 1,713.501.000000

Base 100.000000 0.00 0.00 0.00 1,713.50

0.01%   17 Feb 2018987PHLII0 31 Mar 2011 OPEN USD/OTH1 PAYDOWNBWAY CORPORATION

152.130 NHHM Local 100.000000 0.00 0.00 0.00 152.131.000000

Base 100.000000 0.00 0.00 0.00 152.13



Prepared by State StreetPage 1262

Sales Report by Report Date
Composite

to June 15, 2011View Date:March 31, 2011January 1, 2011

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

1%   15 Feb 2017987PHQII9 07 Mar 2011 30 Mar 2011 USD/OTHJP MORGANCHASE BANKWINDSOR QUALITY FOOD CO

335,661.730 NHHL Local 99.750001 0.00 0.00 0.00 334,822.581.000000

Base 99.750001 0.00 0.00 0.00 334,822.58

1%   02 Mar 2018987PHTII3 17 Mar 2011 USD/OTHJP MORGANCHASE BANKGENERAL NUTRITION CENTERS

730,291.990 NHHL Local 99.875000 0.00 0.00 0.00 729,379.131.000000

Base 99.875000 0.00 0.00 0.00 729,379.13

17 Mar 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-730,291.990 NHHL Local 99.875000 0.00 0.00 0.00 -729,379.131.000000

Base 99.875000 0.00 0.00 0.00 -729,379.13

17 Mar 2011 USD/OTHJP MORGANCHASE BANK

730,291.990 NHHL Local 99.875000 0.00 0.00 0.00 729,379.131.000000

Base 99.875000 0.00 0.00 0.00 729,379.13

17 Mar 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-730,291.990 NHHL Local 99.875000 0.00 0.00 0.00 -729,379.131.000000

Base 99.875000 0.00 0.00 0.00 -729,379.13

17 Mar 2011 31 Mar 2011 USD/OTH1 JP MORGANCHASE BANK

731,206.000 NHHL Local 99.875000 0.00 0.00 0.00 730,291.991.000000

Base 99.875000 0.00 0.00 0.00 730,291.99

987PHTII3 Total

0.00 0.000.00731,206.000 Local 730,291.99

Base 0.00 0.00 0.00 730,291.99

1%   21 Dec 2016987PTTII0 31 Mar 2011 OPEN USD/OTH1 PAYDOWNTRANSTAR INDUSTRIES  INC

923.580 NHHL Local 100.000000 0.00 0.00 0.00 923.581.000000

Base 100.000000 0.00 0.00 0.00 923.58
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1%   05 Mar 2014987PTVII5 31 Mar 2011 OPEN USD/OTH1 PAYDOWNSEMINOLE 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%   31 Dec 2011987PTXII1 29 Mar 2011 29 Mar 2011 USD/BOSPAYDOWNGRANT U S HOLDINGS LLP

25,353.620 NHHM Local 100.000000 0.00 0.00 0.00 25,353.621.000000

Base 100.000000 0.00 0.00 0.00 25,353.62

23 Mar 2011 OPEN USD/OTH20 PAYDOWN

47,939.060 NHHM Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

987PTXII1 Total

0.00 0.000.0073,292.680 Local 25,353.62

Base 0.00 0.00 0.00 25,353.62

1%   08 Dec 2015987PTZII6 30 Mar 2011 30 Mar 2011 USD/OTHPAYDOWNVONAGE HOLDINGS CORP

37,500.000 NHHM Local 100.000000 0.00 0.00 0.00 37,500.001.000000

Base 100.000000 0.00 0.00 0.00 37,500.00

1%   11 May 2013987PUAII9 31 Mar 2011 OPEN USD/OTH1 PAYDOWNDELUXE ENTERTAINMENT SERVICES

69,332.600 NHHM Local 100.000000 0.00 0.00 0.00 69,332.601.000000

Base 100.000000 0.00 0.00 0.00 69,332.60

1%   02 Mar 2017987QHMII6 24 Mar 2011 24 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTPLAYBOY ENTERPRISES INC

254,034.000 NHHL Local 99.500000 0.00 0.00 0.00 252,763.831.000000

Base 99.500000 0.00 0.00 0.00 252,763.83

1%   02 Mar 2018987QVYII4 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTGENERAL NUTRITION CENTERS INC

750,000.000 NHHM Local 99.750000 0.00 0.00 0.00 748,125.001.000000

Base 99.750000 0.00 0.00 0.00 748,125.00
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Base Currency: USD - US DOLLAR

0.01%   07 Sep 2016987QYSII4 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTSUMMIT ENTERTAINMENT, 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

100%   02 Apr 2018987QZBII0 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTCALPINE CORPORATION

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

1%   03 Mar 2017987QZCII8 31 Mar 2011 31 Mar 2011 USD/OTHPAYDOWNGENTEK

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

200%   08 Mar 2016987RAWII9 31 Mar 2011 USD/OTHPAYDOWNATLANTIC BROADBAND FINANCE

22,425.740 NHHL Local 100.000000 0.00 0.00 0.00 22,425.741.000000

Base 100.000000 0.00 0.00 0.00 22,425.74

31 Mar 2011 CANCEL USD/OTHPAYDOWN

-22,425.740 NHHL Local 100.000000 0.00 0.00 0.00 -22,425.741.000000

Base 100.000000 0.00 0.00 0.00 -22,425.74

31 Mar 2011 OPEN USD/OTH1 PAYDOWN

22,223.700 NHHL Local 100.000000 0.00 0.00 0.00 22,223.701.000000

Base 100.000000 0.00 0.00 0.00 22,223.70

987RAWII9 Total

0.00 0.000.0022,223.700 Local 22,223.70

Base 0.00 0.00 0.00 22,223.70

1%   12 Mar 2018987RAXII7 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTNDS FINANCE

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
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100%   03 Apr 2017987RGTII0 10 Mar 2011 USD/OTHJP MORGANCHASE BANKJMC STEEL

383,576.000 NHHL Local 100.000000 0.00 0.00 0.00 383,576.001.000000

Base 100.000000 0.00 0.00 0.00 383,576.00

10 Mar 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-383,576.000 NHHL Local 100.000000 0.00 0.00 0.00 -383,576.001.000000

Base 100.000000 0.00 0.00 0.00 -383,576.00

10 Mar 2011 30 Mar 2011 USD/OTHJP MORGANCHASE BANK

383,576.000 NHHL Local 100.000000 0.00 0.00 0.00 383,576.001.000000

Base 100.000000 0.00 0.00 0.00 383,576.00

987RGTII0 Total

0.00 0.000.00383,576.000 Local 383,576.00

Base 0.00 0.00 0.00 383,576.00

5.25%   01 Mar 2017987RUUII1 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTFAIRMOUNT MINERALS 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

1%   07 Nov 2016987SBAII4 31 Mar 2011 OPEN USD/OTH1 PAYDOWNLIVE NATION

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

100%   10 Mar 2017987SBCII0 30 Mar 2011 USD/BOSPAYDOWNCAPITAL AUTOMOTIVE L P

59,750.110 NHHL Local 100.000000 0.00 0.00 0.00 59,750.111.000000

Base 100.000000 0.00 0.00 0.00 59,750.11

30 Mar 2011 CANCEL USD/BOSPAYDOWN

-59,750.110 NHHL Local 100.000000 0.00 0.00 0.00 -59,750.111.000000

Base 100.000000 0.00 0.00 0.00 -59,750.11
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30 Mar 2011 USD/BOSPAYDOWN

59,750.110 NHHL Local 100.000000 0.00 0.00 0.00 59,750.111.000000

Base 100.000000 0.00 0.00 0.00 59,750.11

30 Mar 2011 CANCEL USD/BOSPAYDOWN

-59,750.110 NHHL Local 100.000000 0.00 0.00 0.00 -59,750.111.000000

Base 100.000000 0.00 0.00 0.00 -59,750.11

30 Mar 2011 USD/BOSPAYDOWN

59,750.110 NHHL Local 100.000000 0.00 0.00 0.00 59,750.111.000000

Base 100.000000 0.00 0.00 0.00 59,750.11

30 Mar 2011 CANCEL USD/BOSPAYDOWN

-59,750.110 NHHL Local 100.000000 0.00 0.00 0.00 -59,750.111.000000

Base 100.000000 0.00 0.00 0.00 -59,750.11

987SBCII0 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

4.5%   08 Mar 2018987SCSII4 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTDEL MONTE

750,000.000 NHHM Local 99.750000 0.00 0.00 0.00 748,125.001.000000

Base 99.750000 0.00 0.00 0.00 748,125.00

1%   25 Feb 2016987SGJII0 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTENCOMPASS DIGITAL MEDIA

490,493.890 NHHL Local 97.999999 0.00 0.00 0.00 480,684.011.000000

Base 97.999999 0.00 0.00 0.00 480,684.01

1%   30 Sep 2016987UBBII7 31 Mar 2011 OPEN USD/OTH1 PAYDOWNEVERTEC 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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0.01%   29 Sep 2015987UBCII5 31 Mar 2011 31 Mar 2011 USD/OTHPAYDOWNPINAFORE

18,499.150 NHHM Local 100.000000 0.00 0.00 0.00 18,499.151.000000

Base 100.000000 0.00 0.00 0.00 18,499.15

0.01%   28 Oct 2016987UBDII3 31 Mar 2011 31 Mar 2011 USD/OTHPAYDOWNSINCLAIR TELEVISION GROUP INC

2,291.670 NHHM Local 100.000000 0.00 0.00 0.00 2,291.671.000000

Base 100.000000 0.00 0.00 0.00 2,291.67

0%989BJNII3 14 Feb 2011 25 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTAFFINION GROUP INC

1,481,250.000 NHHM Local 100.750000 0.00 0.00 0.00 1,492,359.381.000000

Base 100.750000 0.00 0.00 0.00 1,492,359.38

23 Mar 2011 23 Mar 2011 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

989BJNII3 Total

0.00 0.000.002,481,250.000 Local 2,482,359.38

Base 0.00 0.00 0.00 2,482,359.38

1%   14 Apr 2015989CPLII8 14 Jan 2011 14 Jan 2011 USD/BOSPAYDOWNAVETA INC

3,948.920 NHHL Local 100.000000 0.00 0.00 0.00 3,948.921.000000

Base 100.000000 0.00 0.00 0.00 3,948.92

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

352,896.580 NHHL Local 96.963093 0.00 0.00 0.00 342,179.441.000000

Base 96.963093 0.00 0.00 0.00 342,179.44

989CPLII8 Total

0.00 0.000.00356,845.500 Local 346,128.36

Base 0.00 0.00 0.00 346,128.36
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1%   14 Apr 2016989DDAII3 15 Feb 2011 18 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTQUAD/GRAPHICS, INC

492,500.000 NHHM Local 99.874998 0.00 0.00 0.00 491,884.371.000000

Base 99.874998 0.00 0.00 0.00 491,884.37

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

1,000,000.000 NHHM Local 99.083333 0.00 0.00 0.00 990,833.331.000000

Base 99.083333 0.00 0.00 0.00 990,833.33

989DDAII3 Total

0.00 0.000.001,492,500.000 Local 1,482,717.70

Base 0.00 0.00 0.00 1,482,717.70

1%   21 Apr 2017989DXTII0 10 Jan 2011 10 Jan 2011 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

31 Jan 2011 31 Jan 2011 USD/BOSPAYDOWN

31,436.360 NHHL Local 100.000000 0.00 0.00 0.00 31,436.361.000000

Base 100.000000 0.00 0.00 0.00 31,436.36

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

965,096.100 NHHL Local 99.250000 0.00 0.00 0.00 957,857.881.000000

Base 99.250000 0.00 0.00 0.00 957,857.88

989DXTII0 Total

0.00 0.000.001,015,394.270 Local 1,008,156.05

Base 0.00 0.00 0.00 1,008,156.05

1%   06 Apr 2015989GUPII4 18 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTSARNOVA HC

353,438.930 NHHL Local 98.750013 0.00 0.00 0.00 349,020.991.000000

Base 98.750013 0.00 0.00 0.00 349,020.99
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18 Feb 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-353,438.930 NHHL Local 98.750013 0.00 0.00 0.00 -349,020.991.000000

Base 98.750013 0.00 0.00 0.00 -349,020.99

17 Feb 2011 23 Mar 2011 USD/BOS34 STATE STREET BANK AND TRUST

1,140,061.620 NHHL Local 98.500001 0.00 0.00 0.00 1,122,960.711.000000

Base 98.500001 0.00 0.00 0.00 1,122,960.71

989GUPII4 Total

0.00 0.000.001,140,061.620 Local 1,122,960.71

Base 0.00 0.00 0.00 1,122,960.71

1%   23 Oct 2017989JBS902 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTMEDIACOM BROADBAND LLC

1,015,306.130 NHHL Local 99.500001 0.00 0.00 0.00 1,010,229.611.000000

Base 99.500001 0.00 0.00 0.00 1,010,229.61

1%   05 May 2017989LAHII3 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTADVANTAGE SALES/MARKETING, INC

173,024.520 NHHL Local 98.499998 0.00 0.00 0.00 170,429.151.000000

Base 98.499998 0.00 0.00 0.00 170,429.15

1%   30 Jul 2014989LHVII5 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTPQ CORPORATION

786,074.440 NHHM Local 92.769511 0.00 0.00 0.00 729,237.421.000000

Base 92.769511 0.00 0.00 0.00 729,237.42

1%   10 May 2016989LJTII8 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTATRIUM COMPANIES, INC.

878,457.430 NHHL Local 98.500000 0.00 0.00 0.00 865,280.571.000000

Base 98.500000 0.00 0.00 0.00 865,280.57

1%   08 Apr 2016989LJUII5 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTGENERIC DRUG HOLDINGS INC.

58,898.980 NHHL Local 99.955534 0.00 0.00 0.00 58,872.791.000000

Base 99.955534 0.00 0.00 0.00 58,872.79
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1%   16 Jun 2016989PFXII4 02 Feb 2011 02 Feb 2011 USD/BOSPAYDOWNSPECTRUM BRANDS

906,666.660 NHHM Local 100.000001 0.00 0.00 0.00 906,666.671.000000

Base 100.000001 0.00 0.00 0.00 906,666.67

1%   15 Jun 2017989SAPII0 19 Jan 2011 24 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTTRANS UNION, LLC

746,250.000 NHHM Local 101.750000 0.00 0.00 0.00 759,309.381.000000

Base 101.750000 0.00 0.00 0.00 759,309.38

10 Feb 2011 USD/BOSPAYDOWN

747,098.970 NHHL Local 100.000000 0.00 0.00 0.00 747,098.971.000000

Base 100.000000 0.00 0.00 0.00 747,098.97

10 Feb 2011 CANCEL USD/BOSPAYDOWN

-747,098.970 NHHL Local 100.000000 0.00 0.00 0.00 -747,098.971.000000

Base 100.000000 0.00 0.00 0.00 -747,098.97

10 Feb 2011 10 Feb 2011 USD/BOSPAYDOWN

747,098.980 NHHL Local 99.999998 0.00 0.00 0.00 747,098.971.000000

Base 99.999998 0.00 0.00 0.00 747,098.97

989SAPII0 Total

0.00 0.000.001,493,348.980 Local 1,506,408.35

Base 0.00 0.00 0.00 1,506,408.35

1%   16 Jun 2016989SNWII1 02 Feb 2011 02 Feb 2011 USD/BOSSTATE STREET BANK AND TRUSTSPECTRUM BRANDS INC

571,478.020 NHHL Local 100.000000 0.00 0.00 0.00 571,478.021.000000

Base 100.000000 0.00 0.00 0.00 571,478.02

02 Feb 2011 02 Feb 2011 USD/BOSPAYDOWN

205,732.070 NHHL Local 100.000000 0.00 0.00 0.00 205,732.071.000000

Base 100.000000 0.00 0.00 0.00 205,732.07
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989SNWII1 Total

0.00 0.000.00777,210.090 Local 777,210.09

Base 0.00 0.00 0.00 777,210.09

1%   08 Jun 2017989TGKII3 19 Jan 2011 24 Jan 2011 USD/BOSSTATE STREET BANK AND TRUSTNEW DEVELOPMENT HOLDINGS, INC.

750,000.000 NHHM Local 101.750000 0.00 0.00 0.00 763,125.001.000000

Base 101.750000 0.00 0.00 0.00 763,125.00

18 Jan 2011 21 Jan 2011 USD/BOSSTATE STREET BANK AND TRUST

730,934.070 NHHM Local 101.750000 0.00 0.00 0.00 743,725.421.000000

Base 101.750000 0.00 0.00 0.00 743,725.42

989TGKII3 Total

0.00 0.000.001,480,934.070 Local 1,506,850.42

Base 0.00 0.00 0.00 1,506,850.42

1%   19 May 2017989THZII9 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTSKILLSOFT CORPORATION

593,876.450 NHHL Local 99.139571 0.00 0.00 0.00 588,766.571.000000

Base 99.139571 0.00 0.00 0.00 588,766.57

1%   27 May 2016989TJQII7 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTHILLMAN GROUP, INC.

255,435.480 NHHL Local 99.499998 0.00 0.00 0.00 254,158.301.000000

Base 99.499998 0.00 0.00 0.00 254,158.30

1%   28 Jun 2017989TJRII5 31 Jan 2011 01 Feb 2011 USD/BOSPAYDOWNLPL HOLDINGS, INC.

21,472.780 NHHL Local 100.000000 0.00 0.00 0.00 21,472.781.000000

Base 100.000000 0.00 0.00 0.00 21,472.78

23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUST

722,902.220 NHHL Local 99.000000 0.00 0.00 0.00 715,673.201.000000

Base 99.000000 0.00 0.00 0.00 715,673.20
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989TJRII5 Total

0.00 0.000.00744,375.000 Local 737,145.98

Base 0.00 0.00 0.00 737,145.98

1%   22 Jun 2017989WLMII6 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTCITGO PETROLEUM

839,767.070 NHHL Local 98.000000 0.00 0.00 0.00 822,971.731.000000

Base 98.000000 0.00 0.00 0.00 822,971.73

1%   16 Dec 2013989WZN908 23 Mar 2011 23 Mar 2011 USD/BOSSTATE STREET BANK AND TRUSTINEOS US FINANCE LLC

807,231.000 NHHL Local 98.773374 0.00 0.00 0.00 797,329.301.000000

Base 98.773374 0.00 0.00 0.00 797,329.30

1%   29 Jun 2016989XWGII5 05 Jan 2011 05 Jan 2011 USD/BOSPAYDOWNMICHAEL FOODS GROUP INC

5,435.350 NHHL Local 100.000000 0.00 0.00 0.00 5,435.351.000000

Base 100.000000 0.00 0.00 0.00 5,435.35

28 Feb 2011 28 Feb 2011 USD/BOSPAYDOWN

234,096.410 NHHL Local 100.000000 0.00 0.00 0.00 234,096.411.000000

Base 100.000000 0.00 0.00 0.00 234,096.41

989XWGII5 Total

0.00 0.000.00239,531.760 Local 239,531.76

Base 0.00 0.00 0.00 239,531.76

1%   14 Nov 2014C1467EAB6 31 Mar 2011 31 Mar 2011 USD/OTHPAYDOWNCCS INC

3,793.250 NHHM Local 100.000000 0.00 0.00 0.00 3,793.251.000000

Base 100.000000 0.00 0.00 0.00 3,793.25

US DOLLAR  Total

4,100,434.02Local808,919,792.160

23,125,000.000 4,100,434.02Base

0.00

0.00

0.00

0.00

803,394,845.59

803,394,845.59
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FIXED INCOME  Total

808,919,792.160
23,125,000.000 Base 4,100,434.02 0.00 0.00 803,394,845.59

SHORT TERM MATURITIES
US DOLLAR

0.0099721%   03 Jan 536991003 03 Jan 2011 03 Jan 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

794,219.230 NHHL Local 100.000000 0.66 0.00 0.00 794,219.231.000000

Base 100.000000 0.66 0.00 0.00 794,219.23

0.0099823%   03 Jan 536991003 03 Jan 2011 03 Jan 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,178,080.940 NHHM Local 100.000000 0.98 0.00 0.00 1,178,080.941.000000

Base 100.000000 0.98 0.00 0.00 1,178,080.94

0.0099573%   04 Jan 536991003 04 Jan 2011 04 Jan 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

325,390.440 NHHL Local 100.000000 0.09 0.00 0.00 325,390.441.000000

Base 100.000000 0.09 0.00 0.00 325,390.44

0.0096948%   04 Jan 536991003 04 Jan 2011 04 Jan 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

445,600.450 NHHM Local 100.000000 0.12 0.00 0.00 445,600.451.000000

Base 100.000000 0.12 0.00 0.00 445,600.45

0.0099768%   05 Jan 536991003 05 Jan 2011 05 Jan 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

216,501.750 NHHL Local 100.000000 0.06 0.00 0.00 216,501.751.000000

Base 100.000000 0.06 0.00 0.00 216,501.75

0.0099809%   05 Jan 536991003 05 Jan 2011 05 Jan 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

3,354,396.100 NHHM Local 100.000000 0.93 0.00 0.00 3,354,396.101.000000

Base 100.000000 0.93 0.00 0.00 3,354,396.10

0.0090049%   06 Jan 536991003 06 Jan 2011 06 Jan 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

159,912.300 NHHL Local 100.000000 0.04 0.00 0.00 159,912.301.000000

Base 100.000000 0.04 0.00 0.00 159,912.30
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0.0124645%   06 Jan 536991003 06 Jan 2011 06 Jan 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

57,763.890 NHHM Local 100.000000 0.02 0.00 0.00 57,763.891.000000

Base 100.000000 0.02 0.00 0.00 57,763.89

1%   07 Jan 2011536991003 07 Jan 2011 07 Jan 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

15,309.470 NHHL Local 100.000000 0.00 0.00 0.00 15,309.471.000000

Base 100.000000 0.00 0.00 0.00 15,309.47

07 Jan 2011 07 Jan 2011 USD/BOSMATURITY

4,895.480 NHHM Local 100.000000 0.00 0.00 0.00 4,895.481.000000

Base 100.000000 0.00 0.00 0.00 4,895.48

0.0099524%   10 Jan 536991003 10 Jan 2011 10 Jan 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,157,505.670 NHHL Local 100.000000 0.96 0.00 0.00 1,157,505.671.000000

Base 100.000000 0.96 0.00 0.00 1,157,505.67

0.0100087%   11 Jan 536991003 11 Jan 2011 11 Jan 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,043,089.460 NHHL Local 100.000000 0.29 0.00 0.00 1,043,089.461.000000

Base 100.000000 0.29 0.00 0.00 1,043,089.46

0.0096524%   11 Jan 536991003 11 Jan 2011 11 Jan 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

74,592.950 NHHM Local 100.000000 0.02 0.00 0.00 74,592.951.000000

Base 100.000000 0.02 0.00 0.00 74,592.95

0.0099663%   12 Jan 536991003 12 Jan 2011 12 Jan 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

758,556.210 NHHL Local 100.000000 0.21 0.00 0.00 758,556.211.000000

Base 100.000000 0.21 0.00 0.00 758,556.21

0.0099061%   12 Jan 536991003 12 Jan 2011 12 Jan 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

763,162.340 NHHM Local 100.000000 0.21 0.00 0.00 763,162.341.000000

Base 100.000000 0.21 0.00 0.00 763,162.34

0.0102024%   13 Jan 536991003 13 Jan 2011 13 Jan 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

493,999.290 NHHL Local 100.000000 0.14 0.00 0.00 493,999.291.000000

Base 100.000000 0.14 0.00 0.00 493,999.29
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0.0100083%   14 Jan 536991003 14 Jan 2011 14 Jan 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,510,741.560 NHHL Local 100.000000 0.42 0.00 0.00 1,510,741.561.000000

Base 100.000000 0.42 0.00 0.00 1,510,741.56

0.0100104%   14 Jan 536991003 14 Jan 2011 14 Jan 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

683,291.450 NHHM Local 100.000000 0.19 0.00 0.00 683,291.451.000000

Base 100.000000 0.19 0.00 0.00 683,291.45

0.0099897%   18 Jan 536991003 18 Jan 2011 18 Jan 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,009,043.520 NHHL Local 100.000000 1.12 0.00 0.00 1,009,043.521.000000

Base 100.000000 1.12 0.00 0.00 1,009,043.52

0.0099995%   18 Jan 536991003 18 Jan 2011 18 Jan 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

2,160,100.650 NHHM Local 100.000000 2.40 0.00 0.00 2,160,100.651.000000

Base 100.000000 2.40 0.00 0.00 2,160,100.65

1%   19 Jan 2011536991003 19 Jan 2011 19 Jan 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

15,224.210 NHHL Local 100.000000 0.00 0.00 0.00 15,224.211.000000

Base 100.000000 0.00 0.00 0.00 15,224.21

19 Jan 2011 19 Jan 2011 USD/BOSMATURITY

15,338.390 NHHM Local 100.000000 0.00 0.00 0.00 15,338.391.000000

Base 100.000000 0.00 0.00 0.00 15,338.39

1%   20 Jan 2011536991003 20 Jan 2011 20 Jan 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

12,443.550 NHHL Local 100.000000 0.00 0.00 0.00 12,443.551.000000

Base 100.000000 0.00 0.00 0.00 12,443.55

20 Jan 2011 20 Jan 2011 USD/BOSMATURITY

17,768.960 NHHM Local 100.000000 0.00 0.00 0.00 17,768.961.000000

Base 100.000000 0.00 0.00 0.00 17,768.96

0.0099467%   21 Jan 536991003 21 Jan 2011 21 Jan 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

217,157.080 NHHL Local 100.000000 0.06 0.00 0.00 217,157.081.000000

Base 100.000000 0.06 0.00 0.00 217,157.08
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0.009976%   21 Jan 2536991003 21 Jan 2011 21 Jan 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

938,249.990 NHHM Local 100.000000 0.26 0.00 0.00 938,249.991.000000

Base 100.000000 0.26 0.00 0.00 938,249.99

0.0102102%   25 Jan 536991003 25 Jan 2011 25 Jan 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

599,401.500 NHHL Local 100.000000 0.17 0.00 0.00 599,401.501.000000

Base 100.000000 0.17 0.00 0.00 599,401.50

0.0099484%   25 Jan 536991003 25 Jan 2011 25 Jan 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,556,032.770 NHHM Local 100.000000 0.43 0.00 0.00 1,556,032.771.000000

Base 100.000000 0.43 0.00 0.00 1,556,032.77

1%   26 Jan 2011536991003 26 Jan 2011 26 Jan 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

3,975.370 NHHL Local 100.000000 0.00 0.00 0.00 3,975.371.000000

Base 100.000000 0.00 0.00 0.00 3,975.37

26 Jan 2011 26 Jan 2011 USD/BOSMATURITY

2,464.960 NHHM Local 100.000000 0.00 0.00 0.00 2,464.961.000000

Base 100.000000 0.00 0.00 0.00 2,464.96

1%   27 Jan 2011536991003 27 Jan 2011 27 Jan 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

15,471.690 NHHL Local 100.000000 0.00 0.00 0.00 15,471.691.000000

Base 100.000000 0.00 0.00 0.00 15,471.69

0.009934%   28 Jan 2536991003 28 Jan 2011 28 Jan 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,739,481.420 NHHL Local 100.000000 0.48 0.00 0.00 1,739,481.421.000000

Base 100.000000 0.48 0.00 0.00 1,739,481.42

1%   28 Jan 2011536991003 28 Jan 2011 28 Jan 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

3,430.540 NHHM Local 100.000000 0.00 0.00 0.00 3,430.541.000000

Base 100.000000 0.00 0.00 0.00 3,430.54

0.0159681%   31 Jan 536991003 31 Jan 2011 31 Jan 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

7,514.960 NHHL Local 100.000000 0.01 0.00 0.00 7,514.961.000000

Base 100.000000 0.01 0.00 0.00 7,514.96
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0.0102325%   31 Jan 536991003 31 Jan 2011 31 Jan 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

82,091.750 NHHM Local 100.000000 0.07 0.00 0.00 82,091.751.000000

Base 100.000000 0.07 0.00 0.00 82,091.75

0.0093851%   01 Feb 536991003 01 Feb 2011 01 Feb 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

268,509.570 NHHL Local 100.000000 0.07 0.00 0.00 268,509.571.000000

Base 100.000000 0.07 0.00 0.00 268,509.57

0.0099901%   01 Feb 536991003 01 Feb 2011 01 Feb 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

144,142.170 NHHM Local 100.000000 0.04 0.00 0.00 144,142.171.000000

Base 100.000000 0.04 0.00 0.00 144,142.17

0.0097718%   02 Feb 536991003 02 Feb 2011 02 Feb 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

626,293.040 NHHL Local 100.000000 0.17 0.00 0.00 626,293.041.000000

Base 100.000000 0.17 0.00 0.00 626,293.04

0.0098817%   02 Feb 536991003 02 Feb 2011 02 Feb 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,311,510.740 NHHM Local 100.000000 0.36 0.00 0.00 1,311,510.741.000000

Base 100.000000 0.36 0.00 0.00 1,311,510.74

0.0099237%   03 Feb 536991003 03 Feb 2011 03 Feb 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

253,937.280 NHHL Local 100.000000 0.07 0.00 0.00 253,937.281.000000

Base 100.000000 0.07 0.00 0.00 253,937.28

0.0099626%   03 Feb 536991003 03 Feb 2011 03 Feb 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

2,168,106.370 NHHM Local 100.000000 0.60 0.00 0.00 2,168,106.371.000000

Base 100.000000 0.60 0.00 0.00 2,168,106.37

1%   04 Feb 2011536991003 04 Feb 2011 04 Feb 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,347.080 NHHL Local 100.000000 0.00 0.00 0.00 1,347.081.000000

Base 100.000000 0.00 0.00 0.00 1,347.08

0.0100232%   07 Feb 536991003 07 Feb 2011 07 Feb 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,221,172.920 NHHL Local 100.000000 1.02 0.00 0.00 1,221,172.921.000000

Base 100.000000 1.02 0.00 0.00 1,221,172.92
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0.0099988%   07 Feb 536991003 07 Feb 2011 07 Feb 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

2,496,302.020 NHHM Local 100.000000 2.08 0.00 0.00 2,496,302.021.000000

Base 100.000000 2.08 0.00 0.00 2,496,302.02

0.0074912%   08 Feb 536991003 08 Feb 2011 08 Feb 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

48,056.380 NHHL Local 100.000000 0.01 0.00 0.00 48,056.381.000000

Base 100.000000 0.01 0.00 0.00 48,056.38

0.0099619%   08 Feb 536991003 08 Feb 2011 08 Feb 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,553,918.260 NHHM Local 100.000000 0.43 0.00 0.00 1,553,918.261.000000

Base 100.000000 0.43 0.00 0.00 1,553,918.26

0.0100238%   09 Feb 536991003 09 Feb 2011 09 Feb 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,149,263.810 NHHL Local 100.000000 0.32 0.00 0.00 1,149,263.811.000000

Base 100.000000 0.32 0.00 0.00 1,149,263.81

0.0100644%   09 Feb 536991003 09 Feb 2011 09 Feb 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

2,253,497.180 NHHM Local 100.000000 0.63 0.00 0.00 2,253,497.181.000000

Base 100.000000 0.63 0.00 0.00 2,253,497.18

0.0100785%   10 Feb 536991003 10 Feb 2011 10 Feb 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,928,866.470 NHHL Local 100.000000 0.54 0.00 0.00 1,928,866.471.000000

Base 100.000000 0.54 0.00 0.00 1,928,866.47

0.0100605%   10 Feb 536991003 10 Feb 2011 10 Feb 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

2,540,634.850 NHHM Local 100.000000 0.71 0.00 0.00 2,540,634.851.000000

Base 100.000000 0.71 0.00 0.00 2,540,634.85

0.010037%   11 Feb 2536991003 11 Feb 2011 11 Feb 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,255,357.620 NHHL Local 100.000000 0.35 0.00 0.00 1,255,357.621.000000

Base 100.000000 0.35 0.00 0.00 1,255,357.62

0.0099809%   11 Feb 536991003 11 Feb 2011 11 Feb 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,406,688.180 NHHM Local 100.000000 0.39 0.00 0.00 1,406,688.181.000000

Base 100.000000 0.39 0.00 0.00 1,406,688.18
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0.0168303%   14 Feb 536991003 14 Feb 2011 14 Feb 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

7,130.010 NHHL Local 100.000000 0.01 0.00 0.00 7,130.011.000000

Base 100.000000 0.01 0.00 0.00 7,130.01

0.0100289%   14 Feb 536991003 14 Feb 2011 14 Feb 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,758,912.700 NHHM Local 100.000000 1.47 0.00 0.00 1,758,912.701.000000

Base 100.000000 1.47 0.00 0.00 1,758,912.70

0.0099082%   15 Feb 536991003 15 Feb 2011 15 Feb 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,744,014.330 NHHL Local 100.000000 0.48 0.00 0.00 1,744,014.331.000000

Base 100.000000 0.48 0.00 0.00 1,744,014.33

0.0129598%   15 Feb 536991003 15 Feb 2011 15 Feb 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

27,778.150 NHHM Local 100.000000 0.01 0.00 0.00 27,778.151.000000

Base 100.000000 0.01 0.00 0.00 27,778.15

0.0110568%   16 Feb 536991003 16 Feb 2011 16 Feb 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

32,559.250 NHHL Local 100.000000 0.01 0.00 0.00 32,559.251.000000

Base 100.000000 0.01 0.00 0.00 32,559.25

0.0097787%   16 Feb 536991003 16 Feb 2011 16 Feb 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

773,107.560 NHHM Local 100.000000 0.21 0.00 0.00 773,107.561.000000

Base 100.000000 0.21 0.00 0.00 773,107.56

1%   17 Feb 2011536991003 17 Feb 2011 17 Feb 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

16,631.330 NHHL Local 100.000000 0.00 0.00 0.00 16,631.331.000000

Base 100.000000 0.00 0.00 0.00 16,631.33

0.010001%   17 Feb 2536991003 17 Feb 2011 17 Feb 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

2,015,805.480 NHHM Local 100.000000 0.56 0.00 0.00 2,015,805.481.000000

Base 100.000000 0.56 0.00 0.00 2,015,805.48

0.0099989%   18 Feb 536991003 18 Feb 2011 18 Feb 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,980,216.020 NHHL Local 100.000000 0.55 0.00 0.00 1,980,216.021.000000

Base 100.000000 0.55 0.00 0.00 1,980,216.02
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0.0181284%   18 Feb 536991003 18 Feb 2011 18 Feb 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

19,858.390 NHHM Local 100.000000 0.01 0.00 0.00 19,858.391.000000

Base 100.000000 0.01 0.00 0.00 19,858.39

0.0100129%   22 Feb 536991003 22 Feb 2011 22 Feb 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,716,787.680 NHHL Local 100.000000 1.91 0.00 0.00 1,716,787.681.000000

Base 100.000000 1.91 0.00 0.00 1,716,787.68

0.0099863%   22 Feb 536991003 22 Feb 2011 22 Feb 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

3,217,396.750 NHHM Local 100.000000 3.57 0.00 0.00 3,217,396.751.000000

Base 100.000000 3.57 0.00 0.00 3,217,396.75

0.0108785%   23 Feb 536991003 23 Feb 2011 23 Feb 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

33,092.770 NHHL Local 100.000000 0.01 0.00 0.00 33,092.771.000000

Base 100.000000 0.01 0.00 0.00 33,092.77

0.0153316%   23 Feb 536991003 23 Feb 2011 23 Feb 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

23,480.940 NHHM Local 100.000000 0.01 0.00 0.00 23,480.941.000000

Base 100.000000 0.01 0.00 0.00 23,480.94

0.01%   24 Feb 2011536991003 24 Feb 2011 24 Feb 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

14,543.340 NHHL Local 100.000000 0.00 0.00 0.00 14,543.341.000000

Base 100.000000 0.00 0.00 0.00 14,543.34

24 Feb 2011 24 Feb 2011 USD/BOSMATURITY

3,925.110 NHHM Local 100.000000 0.00 0.00 0.00 3,925.111.000000

Base 100.000000 0.00 0.00 0.00 3,925.11

0.0098843%   25 Feb 536991003 25 Feb 2011 25 Feb 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,274,744.050 NHHL Local 100.000000 0.35 0.00 0.00 1,274,744.051.000000

Base 100.000000 0.35 0.00 0.00 1,274,744.05

0.0095975%   25 Feb 536991003 25 Feb 2011 25 Feb 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

262,569.200 NHHM Local 100.000000 0.07 0.00 0.00 262,569.201.000000

Base 100.000000 0.07 0.00 0.00 262,569.20
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0.01%   28 Feb 2011536991003 28 Feb 2011 28 Feb 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

40.010 NHHL Local 100.000000 0.00 0.00 0.00 40.011.000000

Base 100.000000 0.00 0.00 0.00 40.01

28 Feb 2011 28 Feb 2011 USD/BOSMATURITY

1,506,230.550 NHHM Local 100.000000 1.26 0.00 0.00 1,506,230.551.000000

Base 100.000000 1.26 0.00 0.00 1,506,230.55

0.0104736%   01 Mar 536991003 01 Mar 2011 01 Mar 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

343,720.510 NHHL Local 100.000000 0.10 0.00 0.00 343,720.511.000000

Base 100.000000 0.10 0.00 0.00 343,720.51

0.0097912%   01 Mar 536991003 01 Mar 2011 01 Mar 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

661,817.870 NHHM Local 100.000000 0.18 0.00 0.00 661,817.871.000000

Base 100.000000 0.18 0.00 0.00 661,817.87

0.0108652%   02 Mar 536991003 02 Mar 2011 02 Mar 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

66,266.350 NHHL Local 100.000000 0.02 0.00 0.00 66,266.351.000000

Base 100.000000 0.02 0.00 0.00 66,266.35

0.0100766%   02 Mar 536991003 02 Mar 2011 02 Mar 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

2,286,490.610 NHHM Local 100.000000 0.64 0.00 0.00 2,286,490.611.000000

Base 100.000000 0.64 0.00 0.00 2,286,490.61

0.01%   03 Mar 2011536991003 03 Mar 2011 03 Mar 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,246,372.650 NHHL Local 100.000000 0.35 0.00 0.00 1,246,372.651.000000

Base 100.000000 0.35 0.00 0.00 1,246,372.65

03 Mar 2011 03 Mar 2011 USD/BOSMATURITY

12,166.100 NHHM Local 100.000000 0.00 0.00 0.00 12,166.101.000000

Base 100.000000 0.00 0.00 0.00 12,166.10

0.0101183%   04 Mar 536991003 04 Mar 2011 04 Mar 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

747,164.440 NHHL Local 100.000000 0.21 0.00 0.00 747,164.441.000000

Base 100.000000 0.21 0.00 0.00 747,164.44
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0.010032%   04 Mar 2536991003 04 Mar 2011 04 Mar 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,794,252.760 NHHM Local 100.000000 0.50 0.00 0.00 1,794,252.761.000000

Base 100.000000 0.50 0.00 0.00 1,794,252.76

0.0100019%   07 Mar 536991003 07 Mar 2011 07 Mar 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

767,853.760 NHHL Local 100.000000 0.64 0.00 0.00 767,853.761.000000

Base 100.000000 0.64 0.00 0.00 767,853.76

0.0106378%   07 Mar 536991003 07 Mar 2011 07 Mar 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

33,841.660 NHHM Local 100.000000 0.03 0.00 0.00 33,841.661.000000

Base 100.000000 0.03 0.00 0.00 33,841.66

0.0099184%   08 Mar 536991003 08 Mar 2011 08 Mar 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

544,443.690 NHHL Local 100.000000 0.15 0.00 0.00 544,443.691.000000

Base 100.000000 0.15 0.00 0.00 544,443.69

0.0103928%   08 Mar 536991003 08 Mar 2011 08 Mar 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

69,279.020 NHHM Local 100.000000 0.02 0.00 0.00 69,279.021.000000

Base 100.000000 0.02 0.00 0.00 69,279.02

0.0099425%   09 Mar 536991003 09 Mar 2011 09 Mar 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

760,371.530 NHHM Local 100.000000 0.21 0.00 0.00 760,371.531.000000

Base 100.000000 0.21 0.00 0.00 760,371.53

0.0100757%   10 Mar 536991003 10 Mar 2011 10 Mar 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,000,424.590 NHHL Local 100.000000 0.28 0.00 0.00 1,000,424.591.000000

Base 100.000000 0.28 0.00 0.00 1,000,424.59

0.0124669%   10 Mar 536991003 10 Mar 2011 10 Mar 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

57,753.060 NHHM Local 100.000000 0.02 0.00 0.00 57,753.061.000000

Base 100.000000 0.02 0.00 0.00 57,753.06

0.0100605%   11 Mar 536991003 11 Mar 2011 11 Mar 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

2,111,231.460 NHHL Local 100.000000 0.59 0.00 0.00 2,111,231.461.000000

Base 100.000000 0.59 0.00 0.00 2,111,231.46
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0.0101523%   11 Mar 536991003 11 Mar 2011 11 Mar 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

780,116.200 NHHM Local 100.000000 0.22 0.00 0.00 780,116.201.000000

Base 100.000000 0.22 0.00 0.00 780,116.20

0.0098356%   14 Mar 536991003 14 Mar 2011 14 Mar 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

268,411.990 NHHL Local 100.000000 0.22 0.00 0.00 268,411.991.000000

Base 100.000000 0.22 0.00 0.00 268,411.99

0.0100568%   14 Mar 536991003 14 Mar 2011 14 Mar 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

811,388.540 NHHM Local 100.000000 0.68 0.00 0.00 811,388.541.000000

Base 100.000000 0.68 0.00 0.00 811,388.54

0.01%   15 Mar 2011536991003 15 Mar 2011 15 Mar 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

2,359,284.950 NHHL Local 100.000000 0.66 0.00 0.00 2,359,284.951.000000

Base 100.000000 0.66 0.00 0.00 2,359,284.95

15 Mar 2011 15 Mar 2011 USD/BOSMATURITY

1,017,646.560 NHHM Local 100.000000 0.28 0.00 0.00 1,017,646.561.000000

Base 100.000000 0.28 0.00 0.00 1,017,646.56

0.01%   16 Mar 2011536991003 16 Mar 2011 16 Mar 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

4,298.430 NHHL Local 100.000000 0.00 0.00 0.00 4,298.431.000000

Base 100.000000 0.00 0.00 0.00 4,298.43

16 Mar 2011 16 Mar 2011 USD/BOSMATURITY

7,102.000 NHHM Local 100.000000 0.00 0.00 0.00 7,102.001.000000

Base 100.000000 0.00 0.00 0.00 7,102.00

0.01%   17 Mar 2011536991003 17 Mar 2011 17 Mar 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

959,193.250 NHHL Local 100.000000 0.27 0.00 0.00 959,193.251.000000

Base 100.000000 0.27 0.00 0.00 959,193.25

17 Mar 2011 17 Mar 2011 USD/BOSMATURITY

115,777.600 NHHM Local 100.000000 0.03 0.00 0.00 115,777.601.000000

Base 100.000000 0.03 0.00 0.00 115,777.60
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Stl Cur/Loc Comm Per Shr
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Base Currency: USD - US DOLLAR

0.01%   18 Mar 2011536991003 18 Mar 2011 18 Mar 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

932,652.750 NHHL Local 100.000000 0.26 0.00 0.00 932,652.751.000000

Base 100.000000 0.26 0.00 0.00 932,652.75

18 Mar 2011 18 Mar 2011 USD/BOSMATURITY

1,986,575.780 NHHM Local 100.000000 0.55 0.00 0.00 1,986,575.781.000000

Base 100.000000 0.55 0.00 0.00 1,986,575.78

0.01%   21 Mar 2011536991003 21 Mar 2011 21 Mar 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,531,421.010 NHHL Local 100.000000 1.28 0.00 0.00 1,531,421.011.000000

Base 100.000000 1.28 0.00 0.00 1,531,421.01

21 Mar 2011 21 Mar 2011 USD/BOSMATURITY

1,205,733.340 NHHM Local 100.000000 1.00 0.00 0.00 1,205,733.341.000000

Base 100.000000 1.00 0.00 0.00 1,205,733.34

0.01%   22 Mar 2011536991003 22 Mar 2011 22 Mar 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

15,259.730 NHHL Local 100.000000 0.00 0.00 0.00 15,259.731.000000

Base 100.000000 0.00 0.00 0.00 15,259.73

22 Mar 2011 22 Mar 2011 USD/BOSMATURITY

227,160.970 NHHM Local 100.000000 0.06 0.00 0.00 227,160.971.000000

Base 100.000000 0.06 0.00 0.00 227,160.97

0.01%   23 Mar 2011536991003 23 Mar 2011 23 Mar 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

21,587.380 NHHL Local 100.000000 0.01 0.00 0.00 21,587.381.000000

Base 100.000000 0.01 0.00 0.00 21,587.38

23 Mar 2011 23 Mar 2011 USD/BOSMATURITY

5,992.650 NHHM Local 100.000000 0.00 0.00 0.00 5,992.651.000000

Base 100.000000 0.00 0.00 0.00 5,992.65

0.01%   24 Mar 2011536991003 24 Mar 2011 24 Mar 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

533,613.100 NHHL Local 100.000000 0.15 0.00 0.00 533,613.101.000000

Base 100.000000 0.15 0.00 0.00 533,613.10
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24 Mar 2011 24 Mar 2011 USD/BOSMATURITY

504,535.230 NHHM Local 100.000000 0.14 0.00 0.00 504,535.231.000000

Base 100.000000 0.14 0.00 0.00 504,535.23

0.01%   25 Mar 2011536991003 25 Mar 2011 25 Mar 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

270,953.260 NHHL Local 100.000000 0.08 0.00 0.00 270,953.261.000000

Base 100.000000 0.08 0.00 0.00 270,953.26

25 Mar 2011 25 Mar 2011 USD/BOSMATURITY

15,805.190 NHHM Local 100.000000 0.00 0.00 0.00 15,805.191.000000

Base 100.000000 0.00 0.00 0.00 15,805.19

0.01%   28 Mar 2011536991003 28 Mar 2011 28 Mar 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

490,775.840 NHHL Local 100.000000 0.41 0.00 0.00 490,775.841.000000

Base 100.000000 0.41 0.00 0.00 490,775.84

28 Mar 2011 28 Mar 2011 USD/BOSMATURITY

503,352.060 NHHM Local 100.000000 0.42 0.00 0.00 503,352.061.000000

Base 100.000000 0.42 0.00 0.00 503,352.06

0.01%   29 Mar 2011536991003 29 Mar 2011 29 Mar 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

2,459.030 NHHL Local 100.000000 0.00 0.00 0.00 2,459.031.000000

Base 100.000000 0.00 0.00 0.00 2,459.03

29 Mar 2011 29 Mar 2011 USD/BOSMATURITY

88,133.990 NHHM Local 100.000000 0.02 0.00 0.00 88,133.991.000000

Base 100.000000 0.02 0.00 0.00 88,133.99

0.01%   30 Mar 2011536991003 30 Mar 2011 30 Mar 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

8,631.280 NHHL Local 100.000000 0.00 0.00 0.00 8,631.281.000000

Base 100.000000 0.00 0.00 0.00 8,631.28

30 Mar 2011 30 Mar 2011 USD/BOSMATURITY

3,964.890 NHHM Local 100.000000 0.00 0.00 0.00 3,964.891.000000

Base 100.000000 0.00 0.00 0.00 3,964.89
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0.01%   31 Mar 2011536991003 31 Mar 2011 31 Mar 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

159,861.760 NHHL Local 100.000000 0.04 0.00 0.00 159,861.761.000000

Base 100.000000 0.04 0.00 0.00 159,861.76

31 Mar 2011 31 Mar 2011 USD/BOSMATURITY

84,275.920 NHHM Local 100.000000 0.02 0.00 0.00 84,275.921.000000

Base 100.000000 0.02 0.00 0.00 84,275.92

536991003 Total

0.00 0.0039.3685,908,042.590 Local 85,908,042.59

Base 39.36 0.00 0.00 85,908,042.59

0.148534%   20 Jan 2912795X89 20 Jan 2011 20 Jan 2011 USD/FEDMATURITYUNITED STATES TREAS BILLS

7,000,000.000 NHEM Local 100.000000 2,172.79 0.00 0.00 6,997,827.211.000000

Base 100.000000 2,172.79 0.00 0.00 6,997,827.21

0.148534%   20 Jan 2912795X89 20 Jan 2011 20 Jan 2011 USD/FEDMATURITYUNITED STATES TREAS BILLS

2,200,000.000 NHEM Local 100.000000 405.17 0.00 0.00 2,199,594.831.000000

Base 100.000000 405.17 0.00 0.00 2,199,594.83

20 Jan 2011 20 Jan 2011 USD/FEDMATURITY

120,000.000 NHEM Local 100.000000 21.67 0.00 0.00 119,978.331.000000

Base 100.000000 21.67 0.00 0.00 119,978.33

912795X89 Total

0.00 0.002,599.639,320,000.000 Local 9,317,400.37

Base 2,599.63 0.00 0.00 9,317,400.37

US DOLLAR  Total

2,638.99Local95,228,042.590

2,638.99Base

0.00

0.00

0.00

0.00

95,225,442.96

95,225,442.96
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Base Currency: USD - US DOLLAR

SHORT TERM MATURITIES  Total

95,228,042.590
Base 2,638.99 0.00 0.00 95,225,442.96

SALES Total
2,652,570,287.639

23,125,000.000 4,103,073.01 317,325.57 37,428.38 3,090,294,136.17Base
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Lot
Taxes/Fees/Other

FUTURE SELL TO CLOSE
US DOLLAR

JUN11 XIOM99XW09684 14 Mar 2011 CITIGROUPGLOBAL MARKETS INCS+P 500 E MINI INDEX FUTURES

139.000 NHEM Local 1,287.000000 312.75 8,944,650.001.000000

Base 1,287.000000 312.75 8,944,650.006,950.000784

18 Mar 2011 CITIGROUPGLOBAL MARKETS INC

6.000 NHEM Local 1,274.000000 13.50 382,200.001.000000

Base 1,274.000000 13.50 382,200.00300.000796

21 Mar 2011 CITIGROUPGLOBAL MARKETS INC

11.000 NHEM Local 1,294.250000 24.75 711,837.501.000000

Base 1,294.250000 24.75 711,837.50550.000799

22 Mar 2011 CITIGROUPGLOBAL MARKETS INC

10.000 NHEM Local 1,288.750000 22.50 644,375.001.000000

Base 1,288.750000 22.50 644,375.00500.0001

23 Mar 2011 CITIGROUPGLOBAL MARKETS INC

5.000 NHEM Local 1,289.250000 11.25 322,312.501.000000

Base 1,289.250000 11.25 322,312.50250.0004

28 Mar 2011 CITIGROUPGLOBAL MARKETS INC

14.000 NHEM Local 1,309.250000 31.50 916,475.001.000000

Base 1,309.250000 31.50 916,475.00700.00012

28 Mar 2011 CITIGROUPGLOBAL MARKETS INC

20.000 NHEM Local 1,311.000000 45.00 1,311,000.001.000000

Base 1,311.000000 45.00 1,311,000.001,000.00013

30 Mar 2011 CITIGROUPGLOBAL MARKETS INC

7.000 NHEM Local 1,325.250000 15.75 463,837.501.000000

Base 1,325.250000 15.75 463,837.50350.00017
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99XW09684 Total

477.00212.000 Local 13,696,687.50

Base 477.00 13,696,687.5010,600.000

MAR11 XIOM99XY11231 03 Jan 2011 CITIGROUPGLOBAL MARKETS INCS+P 500 E MINI INDEX FUTURES

24.000 NHEM Local 1,268.000000 54.00 1,521,600.001.000000

Base 1,268.000000 54.00 1,521,600.001,200.000639

04 Jan 2011 CITIGROUPGLOBAL MARKETS INC

18.000 NHEM Local 1,264.250000 40.50 1,137,825.001.000000

Base 1,264.250000 40.50 1,137,825.00900.000644

05 Jan 2011 CITIGROUPGLOBAL MARKETS INC

8.000 NHEM Local 1,270.750000 18.00 508,300.001.000000

Base 1,270.750000 18.00 508,300.00400.000647

06 Jan 2011 CITIGROUPGLOBAL MARKETS INC

6.000 NHEM Local 1,268.000000 13.50 380,400.001.000000

Base 1,268.000000 13.50 380,400.00300.000650

07 Jan 2011 CITIGROUPGLOBAL MARKETS INC

43.000 NHEM Local 1,265.000000 96.75 2,719,750.001.000000

Base 1,265.000000 96.75 2,719,750.002,150.000653

19 Jan 2011 CITIGROUPGLOBAL MARKETS INC

55.000 NHEM Local 1,276.750000 123.75 3,511,062.501.000000

Base 1,276.750000 123.75 3,511,062.502,750.000674

25 Jan 2011 CITIGROUPGLOBAL MARKETS INC

4.000 NHEM Local 1,277.500000 9.00 255,500.001.000000

Base 1,277.500000 9.00 255,500.00200.000690
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26 Jan 2011 CITIGROUPGLOBAL MARKETS INC

93.000 NHEM Local 1,294.750000 209.25 6,020,587.501.000000

Base 1,294.750000 209.25 6,020,587.504,650.000693

31 Jan 2011 CITIGROUPGLOBAL MARKETS INC

88.000 NHEM Local 1,279.000000 198.00 5,627,600.001.000000

Base 1,279.000000 198.00 5,627,600.004,400.000702

04 Feb 2011 CITIGROUPGLOBAL MARKETS INC

55.000 NHEM Local 1,304.750000 123.75 3,588,062.501.000000

Base 1,304.750000 123.75 3,588,062.502,750.000711

08 Feb 2011 CITIGROUPGLOBAL MARKETS INC

16.000 NHEM Local 1,319.250000 36.00 1,055,400.001.000000

Base 1,319.250000 36.00 1,055,400.00800.000717

10 Feb 2011 CITIGROUPGLOBAL MARKETS INC

13.000 NHEM Local 1,316.500000 29.25 855,725.001.000000

Base 1,316.500000 29.25 855,725.00650.000721

14 Feb 2011 CITIGROUPGLOBAL MARKETS INC

14.000 NHEM Local 1,328.750000 31.50 930,125.001.000000

Base 1,328.750000 31.50 930,125.00700.000725

16 Feb 2011 CITIGROUPGLOBAL MARKETS INC

25.000 NHEM Local 1,333.500000 56.25 1,666,875.001.000000

Base 1,333.500000 56.25 1,666,875.001,250.000731

22 Feb 2011 CITIGROUPGLOBAL MARKETS INC

45.000 NHEM Local 1,312.500000 101.25 2,953,125.001.000000

Base 1,312.500000 101.25 2,953,125.002,250.000740

24 Feb 2011 CITIGROUPGLOBAL MARKETS INC

14.000 NHEM Local 1,303.750000 31.50 912,625.001.000000

Base 1,303.750000 31.50 912,625.00700.000746
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03 Mar 2011 CITIGROUPGLOBAL MARKETS INC

6.000 NHEM Local 1,330.000000 13.50 399,000.001.000000

Base 1,330.000000 13.50 399,000.00300.000759

04 Mar 2011 CITIGROUPGLOBAL MARKETS INC

4.000 NHEM Local 1,312.250000 9.00 262,450.001.000000

Base 1,312.250000 9.00 262,450.00200.000762

07 Mar 2011 CITIGROUPGLOBAL MARKETS INC

3.000 NHEM Local 1,309.750000 6.75 196,462.501.000000

Base 1,309.750000 6.75 196,462.50150.000765

08 Mar 2011 CITIGROUPGLOBAL MARKETS INC

10.000 NHEM Local 1,321.000000 22.50 660,500.001.000000

Base 1,321.000000 22.50 660,500.00500.000768

10 Mar 2011 CITIGROUPGLOBAL MARKETS INC

1,143.000 NHEM Local 1,315.400000 2,571.75 75,175,110.001.000000

Base 1,315.400000 2,571.75 75,175,110.0057,150.000776

99XY11231 Total

3,795.751,687.000 Local 110,338,085.00

Base 3,795.75 110,338,085.0084,350.000

US DOLLAR  Total

Local1,899.000

Base

4,272.75

4,272.75

124,034,772.50

124,034,772.5094,950.000

FUTURE SELL TO CLOSE  Total

1,899.000
94,950.000 Base 4,272.75 124,034,772.50
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FUTURE SALES Total
1,899.000

4,272.75 124,034,772.5094,950.000 Base
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Base Currency: USD - US DOLLAR

AUSTRALIAN DOLLAR
EQUITY

4,202,121.000 Local

158TRADES:
0.00Base

3CANCELS:

15,715.41
15,552.76 0.00

0.00
16,855,775.85
16,931,056.97

0.00

AUSTRALIAN DOLLAR  Total
4,202,121.000

158TRADES:
3CANCELS:

Base
Local

0.00 15,715.41
15,552.76

0.00
0.00

16,931,056.97
16,855,775.850.00

BRAZILIAN REAL
EQUITY

496,501.000 Local

62TRADES:
0.00Base

4CANCELS:

12,261.91
20,451.40 3,177.45

1,906.54
10,772,717.47
6,459,774.66

0.00

BRAZILIAN REAL  Total
496,501.000

62TRADES:
4CANCELS:

Base
Local

0.00 12,261.91
20,451.40

1,906.54
3,177.45

6,459,774.66
10,772,717.470.00

CANADIAN DOLLAR
EQUITY

802,379.000 Local

92TRADES:
0.00Base

0CANCELS:

6,012.42
5,921.80 0.00

0.00
15,357,322.78
15,269,103.33

0.00
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Base Currency: USD - US DOLLAR

CANADIAN DOLLAR  Total
802,379.000

92TRADES:
0CANCELS:

Base
Local

0.00 6,012.42
5,921.80

0.00
0.00

15,269,103.33
15,357,322.780.00

DANISH KRONE
EQUITY

65,451.000 Local

16TRADES:
0.00Base

0CANCELS:

1,932.79
10,629.26 0.00

0.00
11,248,708.30
2,059,678.20

0.00

DANISH KRONE  Total
65,451.000

16TRADES:
0CANCELS:

Base
Local

0.00 1,932.79
10,629.26

0.00
0.00

2,059,678.20
11,248,708.300.00

EURO CURRENCY

AUSTRIA
EQUITY

33,558.000 Local

11TRADES:
0.00Base

0CANCELS:

1,507.80
1,113.82 0.00

0.00
765,807.89

1,039,639.96
0.00

AUSTRIA Total
33,558.000

11TRADES:

0CANCELS:

Local
Base 1,039,639.96

765,807.89
0.00
0.00

1,507.80
1,113.82

0.00
0.00

BELGIUM
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Base Currency: USD - US DOLLAR

EQUITY
274,008.000 Local

33TRADES:
0.00Base

0CANCELS:

15,311.65
11,508.47 0.00

0.00
10,032,375.75
13,273,795.85

0.00

BELGIUM Total
274,008.000

33TRADES:

0CANCELS:

Local
Base 13,273,795.85

10,032,375.75
0.00
0.00

15,311.65
11,508.47

0.00
0.00

FINLAND
EQUITY

29,785.000 Local

12TRADES:
0.00Base

0CANCELS:

355.26
254.34 0.00

0.00
508,930.77
710,874.62

0.00

FINLAND Total
29,785.000

12TRADES:

0CANCELS:

Local
Base 710,874.62

508,930.77
0.00
0.00

355.26
254.34

0.00
0.00

FRANCE
EQUITY

334,572.000 Local

87TRADES:
0.00Base

0CANCELS:

17,133.19
12,220.58 0.00

0.00
10,692,379.44
14,912,353.79

0.00



Prepared by State StreetPage 1296

Purchase Report by Report Date
Currency Summary - Composite

June 15, 2011View Date:to March 31, 2011January 1, 2011

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

FRANCE Total
334,572.000

87TRADES:

0CANCELS:

Local
Base 14,912,353.79

10,692,379.44
0.00
0.00

17,133.19
12,220.58

0.00
0.00

GERMANY
EQUITY

394,107.000 Local

75TRADES:
0.00Base

1CANCELS:

5,386.20
3,906.31 0.00

0.00
6,302,626.30
8,744,734.62

0.00

GERMANY Total
394,107.000

75TRADES:

1CANCELS:

Local
Base 8,744,734.62

6,302,626.30
0.00
0.00

5,386.20
3,906.31

0.00
0.00

GREECE
EQUITY

13,830.000 Local

6TRADES:
0.00Base

0CANCELS:

74.58
53.39 34.71

48.47
106,885.63
149,297.86

0.00

GREECE Total
13,830.000

6TRADES:

0CANCELS:

Local
Base 149,297.86

106,885.63
48.47
34.71

74.58
53.39

0.00
0.00

IRELAND



Prepared by State StreetPage 1297

Purchase Report by Report Date
Currency Summary - Composite

June 15, 2011View Date:to March 31, 2011January 1, 2011

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

EQUITY
1,450,985.000 Local

9TRADES:
0.00Base

4CANCELS:

1,326.38
973.29 6,692.24

9,141.37
693,258.90
946,208.54

0.00

IRELAND Total
1,450,985.000

9TRADES:

4CANCELS:

Local
Base 946,208.54

693,258.90
9,141.37
6,692.24

1,326.38
973.29

0.00
0.00

ITALY
EQUITY

686,622.000 Local

33TRADES:
0.00Base

0CANCELS:

1,865.75
1,345.75 0.00

0.00
2,806,568.25
3,889,325.41

0.00

ITALY Total
686,622.000

33TRADES:

0CANCELS:

Local
Base 3,889,325.41

2,806,568.25
0.00
0.00

1,865.75
1,345.75

0.00
0.00

NETHERLANDS
EQUITY

102,670.000 Local

22TRADES:
0.00Base

0CANCELS:

1,094.29
783.97 0.00

0.00
1,573,169.31
2,195,920.39

0.00
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Base Currency: USD - US DOLLAR

NETHERLANDS Total
102,670.000

22TRADES:

0CANCELS:

Local
Base 2,195,920.39

1,573,169.31
0.00
0.00

1,094.29
783.97

0.00
0.00

SPAIN
EQUITY

1,648,845.000 Local

54TRADES:
0.00Base

2CANCELS:

9,683.63
6,959.87 0.00

0.00
5,125,745.47
7,128,944.32

0.00

SPAIN Total
1,648,845.000

54TRADES:

2CANCELS:

Local
Base 7,128,944.32

5,125,745.47
0.00
0.00

9,683.63
6,959.87

0.00
0.00

UNITED KINGDOM
EQUITY

5,449,489.270 Local

11TRADES:
0.00Base

1CANCELS:

2,867.80
2,106.99 13,121.89

17,860.23
6,510,521.48
8,825,933.69

0.00

UNITED KINGDOM Total
5,449,489.270

11TRADES:

1CANCELS:

Local
Base 8,825,933.69

6,510,521.48
17,860.23
13,121.89

2,867.80
2,106.99

0.00
0.00



Prepared by State StreetPage 1299

Purchase Report by Report Date
Currency Summary - Composite

June 15, 2011View Date:to March 31, 2011January 1, 2011

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

EURO CURRENCY  Total
10,418,471.270

353TRADES:
8CANCELS:

Base
Local

0.00 56,606.53
41,226.78

27,050.07
19,848.84

61,817,029.05
45,118,269.190.00

HONG KONG DOLLAR
EQUITY

6,833,149.000 Local

121TRADES:
0.00Base

1CANCELS:

8,034.36
62,632.55 62,985.50

8,079.66
58,872,340.28
7,552,046.59

0.00

HONG KONG DOLLAR  Total
6,833,149.000

121TRADES:
1CANCELS:

Base
Local

0.00 8,034.36
62,632.55

8,079.66
62,985.50

7,552,046.59
58,872,340.280.00

HUNGARIAN FORINT
EQUITY

1,799.000 Local

1TRADES:
0.00Base

0CANCELS:

205.30
40,409.14 0.00

0.00
40,449,549.12

205,506.51
0.00

HUNGARIAN FORINT  Total
1,799.000

1TRADES:
0CANCELS:

Base
Local

0.00 205.30
40,409.14

0.00
0.00

205,506.51
40,449,549.120.00

INDONESIAN RUPIAH
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Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

EQUITY
423,948.000 Local

5TRADES:
0.00Base

0CANCELS:

228.79
2,009,476.00 576,050.00

65.58
1,612,105,530.00

183,289.96
0.00

INDONESIAN RUPIAH  Total
423,948.000

5TRADES:
0CANCELS:

Base
Local

0.00 228.79
2,009,476.00

65.58
576,050.00

183,289.96
1,612,105,530.000.00

ISRAELI SHEKEL
EQUITY

169,300.000 Local

3TRADES:
0.00Base

0CANCELS:

884.85
3,160.41 0.00

0.00
6,323,983.61
1,770,589.31

0.00

ISRAELI SHEKEL  Total
169,300.000

3TRADES:
0CANCELS:

Base
Local

0.00 884.85
3,160.41

0.00
0.00

1,770,589.31
6,323,983.610.00

JAPANESE YEN
EQUITY

2,412,197.000 Local

309TRADES:
0.00Base

0CANCELS:

12,627.05
1,036,584.00 0.00

0.00
1,357,465,157.00

16,623,364.67
0.00
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Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

JAPANESE YEN  Total
2,412,197.000

309TRADES:
0CANCELS:

Base
Local

0.00 12,627.05
1,036,584.00

0.00
0.00

16,623,364.67
1,357,465,157.000.00

MEXICAN PESO
EQUITY

1,540,890.000 Local

20TRADES:
0.00Base

0CANCELS:

10,272.83
123,317.62 0.00

0.00
54,344,742.44
4,528,626.12

0.00

MEXICAN PESO  Total
1,540,890.000

20TRADES:
0CANCELS:

Base
Local

0.00 10,272.83
123,317.62

0.00
0.00

4,528,626.12
54,344,742.440.00

NEW ZEALAND DOLLAR
EQUITY

187,274.000 Local

7TRADES:
0.00Base

0CANCELS:

432.35
592.15 0.00

0.00
620,615.99
453,234.65

0.00

NEW ZEALAND DOLLAR  Total
187,274.000

7TRADES:
0CANCELS:

Base
Local

0.00 432.35
592.15

0.00
0.00

453,234.65
620,615.990.00

NORWEGIAN KRONE
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Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

EQUITY
279,739.000 Local

47TRADES:
0.00Base

0CANCELS:

2,783.30
16,034.75 0.00

0.00
18,956,564.17
3,300,015.00

0.00

NORWEGIAN KRONE  Total
279,739.000

47TRADES:
0CANCELS:

Base
Local

0.00 2,783.30
16,034.75

0.00
0.00

3,300,015.00
18,956,564.170.00

POUND STERLING
EQUITY

4,702,193.000 Local

181TRADES:
0.00Base

7CANCELS:

23,151.71
14,471.52 81,629.41

130,974.39
16,686,708.34
26,775,150.75

0.00

POUND STERLING  Total
4,702,193.000

181TRADES:
7CANCELS:

Base
Local

0.00 23,151.71
14,471.52

130,974.39
81,629.41

26,775,150.75
16,686,708.340.00

SINGAPORE DOLLAR
EQUITY

4,102,400.000 Local

67TRADES:
0.00Base

0CANCELS:

3,571.26
4,540.26 1,885.36

1,482.92
4,719,796.29
3,712,492.67

0.00
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Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

SINGAPORE DOLLAR  Total
4,102,400.000

67TRADES:
0CANCELS:

Base
Local

0.00 3,571.26
4,540.26

1,482.92
1,885.36

3,712,492.67
4,719,796.290.00

SOUTH AFRICAN RAND
EQUITY

101,718.000 Local

29TRADES:
0.00Base

0CANCELS:

1,154.36
8,043.11 20,107.84

2,885.87
8,071,289.92
1,158,386.53

0.00

SOUTH AFRICAN RAND  Total
101,718.000

29TRADES:
0CANCELS:

Base
Local

0.00 1,154.36
8,043.11

2,885.87
20,107.84

1,158,386.53
8,071,289.920.00

SOUTH KOREAN WON
EQUITY

600,841.000 Local

24TRADES:
0.00Base

0CANCELS:

9,816.42
10,979,846.00 0.00

0.00
11,793,443,673.00

10,374,079.08
0.00

SOUTH KOREAN WON  Total
600,841.000

24TRADES:
0CANCELS:

Base
Local

0.00 9,816.42
10,979,846.00

0.00
0.00

10,374,079.08
11,793,443,673.000.00

SWEDISH KRONA
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Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

EQUITY
353,858.000 Local

37TRADES:
0.00Base

1CANCELS:

2,728.35
17,572.01 0.00

0.00
22,932,493.72
3,567,243.38

0.00

SWEDISH KRONA  Total
353,858.000

37TRADES:
1CANCELS:

Base
Local

0.00 2,728.35
17,572.01

0.00
0.00

3,567,243.38
22,932,493.720.00

SWISS FRANC
EQUITY

224,735.000 Local

69TRADES:
0.00Base

0CANCELS:

5,855.75
5,465.35 0.00

0.00
7,979,194.84
8,584,962.77

0.00

SWISS FRANC  Total
224,735.000

69TRADES:
0CANCELS:

Base
Local

0.00 5,855.75
5,465.35

0.00
0.00

8,584,962.77
7,979,194.840.00

US DOLLAR
CASH EQUIVALENTS

1,713,367,896.810 Local

1,048TRADES:
0.00Base

27CANCELS:

0.00
0.00 0.00

0.00
1,713,366,071.91
1,713,366,071.91

0.00
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Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

EQUITY
97,612,059.935 Local

1,283TRADES:
0.00Base

37CANCELS:

226,756.10
226,756.10 0.00

0.00
337,315,872.43
337,315,872.43

0.00

FIXED INCOME
1,419,520,213.670 Local

894TRADES:
7,001,812.31Base

73CANCELS:

0.00
0.00 0.00

0.00244,011,961.000
1,400,792,414.02
1,400,792,414.02

7,001,812.31

US DOLLAR  Total
3,230,500,170.415

244,011,961.000

3,225TRADES:
137CANCELS:

Base
Local

7,001,812.31 226,756.10
226,756.10

0.00
0.00

3,451,474,358.36
3,451,474,358.367,001,812.31

3,268,419,134.685
PURCHASE Total

4,826TRADES:
161CANCELS:

172,445.03401,031.84244,011,961.000 3,642,799,988.56Base 7,001,812.31



Prepared by State StreetPage 1306

Purchase Report by Report Date
Currency Summary - Composite

June 15, 2011View Date:to March 31, 2011January 1, 2011

Contracts # of Trades Notional Par Notional Cost

Base Currency: USD - US DOLLAR

US DOLLAR

96,750.000
FUTURE BUY TO OPEN

1,935.000 Local

29TRADES:
Base

0CANCELS:

126,296,265.00
126,296,265.00

96,750.000
US DOLLAR  Total

1,935.000

29TRADES:
0CANCELS:

Base
Local

126,296,265.00
126,296,265.00

96,750.000
1,935.000

FUTURE PURCHASE Total

29TRADES:
0CANCELS:

126,296,265.00Base
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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

3,629,588.000 Local

49TRADES:
0.00Base

1CANCELS:

15,386.12
15,216.06 0.00

0.00
12,718,161.86
12,842,096.48

0.00

AUSTRALIAN DOLLAR  Total
3,629,588.000

49TRADES:
1CANCELS:

Base
Local

0.00 15,386.12
15,216.06

0.00
0.00

12,842,096.48
12,718,161.860.00

BRAZILIAN REAL
EQUITY

717,320.000 Local

17TRADES:
0.00Base

1CANCELS:

13,037.13
21,714.31 1,254.17

748.06
9,534,287.88
5,717,685.83

0.00

BRAZILIAN REAL  Total
717,320.000

17TRADES:
1CANCELS:

Base
Local

0.00 13,037.13
21,714.31

748.06
1,254.17

5,717,685.83
9,534,287.880.00

CANADIAN DOLLAR
EQUITY

580,897.000 Local

31TRADES:
0.00Base

0CANCELS:

2,385.82
2,356.44 0.00

0.00
7,275,224.60
7,022,709.98

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

CANADIAN DOLLAR  Total
580,897.000

31TRADES:
0CANCELS:

Base
Local

0.00 2,385.82
2,356.44

0.00
0.00

7,022,709.98
7,275,224.600.00

DANISH KRONE
EQUITY

102,646.000 Local

14TRADES:
0.00Base

1CANCELS:

8,625.59
47,749.87 0.00

0.00
37,535,980.19
6,762,487.13

0.00

DANISH KRONE  Total
102,646.000

14TRADES:
1CANCELS:

Base
Local

0.00 8,625.59
47,749.87

0.00
0.00

6,762,487.13
37,535,980.190.00

EURO CURRENCY

AUSTRIA
EQUITY

21,052.000 Local

2TRADES:
0.00Base

0CANCELS:

439.34
314.37 0.00

0.00
463,395.73
647,515.97

0.00

AUSTRIA Total
21,052.000

2TRADES:

0CANCELS:

Local
Base 647,515.97

463,395.73
0.00
0.00

439.34
314.37

0.00
0.00

BELGIUM
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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
26,100.000 Local

4TRADES:
0.00Base

1CANCELS:

2,724.07
1,943.23 0.00

0.00
1,051,609.75
1,472,922.85

0.00

BELGIUM Total
26,100.000

4TRADES:

1CANCELS:

Local
Base 1,472,922.85

1,051,609.75
0.00
0.00

2,724.07
1,943.23

0.00
0.00

FINLAND
EQUITY

118,200.000 Local

1TRADES:
0.00Base

0CANCELS:

751.26
563.71 0.00

0.00
351,755.03
468,784.19

0.00

FINLAND Total
118,200.000

1TRADES:

0CANCELS:

Local
Base 468,784.19

351,755.03
0.00
0.00

751.26
563.71

0.00
0.00

FRANCE
EQUITY

41,749.000 Local

10TRADES:
0.00Base

0CANCELS:

5,243.39
3,755.35 0.00

0.00
2,733,109.44
3,803,439.32

0.00



Prepared by State StreetPage 1310

Sales Report by Report Date
Currency Summary - Composite

June 15, 2011View Date:to March 31, 2011January 1, 2011

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

FRANCE Total
41,749.000

10TRADES:

0CANCELS:

Local
Base 3,803,439.32

2,733,109.44
0.00
0.00

5,243.39
3,755.35

0.00
0.00

GERMANY
EQUITY

256,936.000 Local

41TRADES:
0.00Base

1CANCELS:

9,641.37
6,934.59 0.00

0.00
10,422,046.10
14,601,979.59

0.00

GERMANY Total
256,936.000

41TRADES:

1CANCELS:

Local
Base 14,601,979.59

10,422,046.10
0.00
0.00

9,641.37
6,934.59

0.00
0.00

GREECE
EQUITY

8,008.000 Local

1TRADES:
0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
8,954.61

12,038.13
0.00

GREECE Total
8,008.000

1TRADES:

0CANCELS:

Local
Base 12,038.13

8,954.61
0.00
0.00

0.00
0.00

0.00
0.00

ITALY
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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
186,621.000 Local

4TRADES:
0.00Base

0CANCELS:

250.95
180.42 0.00

0.00
395,360.54
549,235.70

0.00

ITALY Total
186,621.000

4TRADES:

0CANCELS:

Local
Base 549,235.70

395,360.54
0.00
0.00

250.95
180.42

0.00
0.00

NETHERLANDS
EQUITY

130,809.000 Local

16TRADES:
0.00Base

0CANCELS:

1,783.72
1,325.10 0.00

0.00
1,917,959.35
2,571,113.95

0.00

NETHERLANDS Total
130,809.000

16TRADES:

0CANCELS:

Local
Base 2,571,113.95

1,917,959.35
0.00
0.00

1,783.72
1,325.10

0.00
0.00

PORTUGAL
EQUITY

527,952.000 Local

4TRADES:
0.00Base

0CANCELS:

67.53
50.29 0.00

0.00
100,529.03
134,974.94

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

PORTUGAL Total
527,952.000

4TRADES:

0CANCELS:

Local
Base 134,974.94

100,529.03
0.00
0.00

67.53
50.29

0.00
0.00

SPAIN
EQUITY

1,209,054.000 Local

18TRADES:
0.00Base

0CANCELS:

902.05
660.60 0.00

0.00
738,886.72

1,016,310.90
0.00

SPAIN Total
1,209,054.000

18TRADES:

0CANCELS:

Local
Base 1,016,310.90

738,886.72
0.00
0.00

902.05
660.60

0.00
0.00

UNITED KINGDOM
EQUITY

121,205.430 Local

5TRADES:
0.00Base

2CANCELS:

0.00
0.00 0.00

0.00
121,120.07
156,621.46

0.00

UNITED KINGDOM Total
121,205.430

5TRADES:

2CANCELS:

Local
Base 156,621.46

121,120.07
0.00
0.00

0.00
0.00

0.00
0.00



Prepared by State StreetPage 1313

Sales Report by Report Date
Currency Summary - Composite

June 15, 2011View Date:to March 31, 2011January 1, 2011

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

EURO CURRENCY  Total
2,647,686.430

106TRADES:
4CANCELS:

Base
Local

0.00 21,803.68
15,727.66

0.00
0.00

25,434,937.00
18,304,726.370.00

HONG KONG DOLLAR
EQUITY

2,804,485.000 Local

20TRADES:
0.00Base

0CANCELS:

3,737.68
29,126.61 25,162.22

3,228.84
23,383,670.34
3,000,623.21

0.00

HONG KONG DOLLAR  Total
2,804,485.000

20TRADES:
0CANCELS:

Base
Local

0.00 3,737.68
29,126.61

3,228.84
25,162.22

3,000,623.21
23,383,670.340.00

INDONESIAN RUPIAH
EQUITY

53,974.000 Local

1TRADES:
0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
0.00
0.00

0.00

INDONESIAN RUPIAH  Total
53,974.000

1TRADES:
0CANCELS:

Base
Local

0.00 0.00
0.00

0.00
0.00

0.00
0.000.00

JAPANESE YEN
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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
1,019,970.000 Local

53TRADES:
0.00Base

0CANCELS:

12,788.14
1,056,339.00 0.00

0.00
711,773,166.00

8,606,014.67
0.00

JAPANESE YEN  Total
1,019,970.000

53TRADES:
0CANCELS:

Base
Local

0.00 12,788.14
1,056,339.00

0.00
0.00

8,606,014.67
711,773,166.000.00

MEXICAN PESO
EQUITY

67,707.000 Local

2TRADES:
0.00Base

0CANCELS:

92.42
1,131.48 0.00

0.00
753,186.59
61,520.63

0.00

MEXICAN PESO  Total
67,707.000

2TRADES:
0CANCELS:

Base
Local

0.00 92.42
1,131.48

0.00
0.00

61,520.63
753,186.590.00

NORWEGIAN KRONE
EQUITY

392,145.000 Local

11TRADES:
0.00Base

0CANCELS:

664.62
3,774.00 0.00

0.00
5,125,031.60

911,403.42
0.00
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Sales Report by Report Date
Currency Summary - Composite

June 15, 2011View Date:to March 31, 2011January 1, 2011

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

NORWEGIAN KRONE  Total
392,145.000

11TRADES:
0CANCELS:

Base
Local

0.00 664.62
3,774.00

0.00
0.00

911,403.42
5,125,031.600.00

POUND STERLING
EQUITY

4,434,600.000 Local

68TRADES:
0.00Base

1CANCELS:

24,602.32
15,372.35 55.01

88.23
14,010,303.91
22,415,482.33

0.00

POUND STERLING  Total
4,434,600.000

68TRADES:
1CANCELS:

Base
Local

0.00 24,602.32
15,372.35

88.23
55.01

22,415,482.33
14,010,303.910.00

SINGAPORE DOLLAR
EQUITY

1,056,200.000 Local

5TRADES:
0.00Base

0CANCELS:

1,483.52
1,869.83 747.93

593.41
1,867,186.64
1,481,423.37

0.00

SINGAPORE DOLLAR  Total
1,056,200.000

5TRADES:
0CANCELS:

Base
Local

0.00 1,483.52
1,869.83

593.41
747.93

1,481,423.37
1,867,186.640.00

SOUTH KOREAN WON
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Sales Report by Report Date
Currency Summary - Composite

June 15, 2011View Date:to March 31, 2011January 1, 2011

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

EQUITY
540,896.000 Local

20TRADES:
0.00Base

0CANCELS:

11,526.79
12,896,433.00 30,715,560.00

27,444.46
11,920,465,342.00

10,487,240.89
0.00

SOUTH KOREAN WON  Total
540,896.000

20TRADES:
0CANCELS:

Base
Local

0.00 11,526.79
12,896,433.00

27,444.46
30,715,560.00

10,487,240.89
11,920,465,342.000.00

SWEDISH KRONA
EQUITY

131,477.000 Local

9TRADES:
0.00Base

0CANCELS:

932.99
6,072.12 0.00

0.00
7,385,983.24
1,129,509.97

0.00

SWEDISH KRONA  Total
131,477.000

9TRADES:
0CANCELS:

Base
Local

0.00 932.99
6,072.12

0.00
0.00

1,129,509.97
7,385,983.240.00

SWISS FRANC
EQUITY

75,617.000 Local

35TRADES:
0.00Base

0CANCELS:

9,803.27
9,115.11 0.00

0.00
7,592,133.05
8,150,263.67

0.00
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Sales Report by Report Date
Currency Summary - Composite

June 15, 2011View Date:to March 31, 2011January 1, 2011

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

SWISS FRANC  Total
75,617.000

35TRADES:
0CANCELS:

Base
Local

0.00 9,803.27
9,115.11

0.00
0.00

8,150,263.67
7,592,133.050.00

US DOLLAR
CASH EQUIVALENTS

1,689,427,369.020 Local

514TRADES:
0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
1,689,427,369.02
1,689,427,369.02

0.00

EQUITY
40,739,875.439 Local

1,653TRADES:
0.00Base

29CANCELS:

190,455.48
190,455.48 5,325.38

5,325.38
388,223,080.02
388,223,080.02

0.00

FIXED INCOME
808,919,792.160 Local

986TRADES:
4,100,434.02Base

67CANCELS:

0.00
0.00 0.00

0.0023,125,000.000
803,394,845.59
803,394,845.59

4,100,434.02

SHORT TERM MATURITIES
95,228,042.590 Local

120TRADES:
2,638.99Base

0CANCELS:

0.00
0.00 0.00

0.00
95,225,442.96
95,225,442.96

2,638.99
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Sales Report by Report Date
Currency Summary - Composite

June 15, 2011View Date:to March 31, 2011January 1, 2011

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

US DOLLAR  Total
2,634,315,079.209

23,125,000.000

3,273TRADES:
96CANCELS:

Base
Local

4,103,073.01 190,455.48
190,455.48

5,325.38
5,325.38

2,976,270,737.59
2,976,270,737.594,103,073.01

2,652,570,287.639
SALES Total

3,714TRADES:
104CANCELS:

37,428.38317,325.5723,125,000.000 3,090,294,136.17Base 4,103,073.01



Prepared by State StreetPage 1319

Sales Report by Report Date
Currency Summary - Composite

June 15, 2011View Date:to March 31, 2011January 1, 2011

Contracts # of Trades Notional Par Notional Proceeds

Base Currency: USD - US DOLLAR

US DOLLAR

94,950.000
FUTURE SELL TO CLOSE

1,899.000 Local

29TRADES:
Base

0CANCELS:

124,034,772.50
124,034,772.50

94,950.000
US DOLLAR  Total

1,899.000

29TRADES:
0CANCELS:

Base
Local

124,034,772.50
124,034,772.50

94,950.000
1,899.000

FUTURE SALES Total

29TRADES:
0CANCELS:

124,034,772.50Base
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Purchase Report by Report Date
Fund Summary - Composite

June 15, 2011View Date:to March 31, 2011January 1, 2011

Net CostTaxes/Fees/OtherCommissionsInterestUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

CASH EQUIVALENTS
1,713,367,896.810

1,048TRADES:

0.00Base

27CANCELS:

0.00 0.00 1,713,366,071.91

EQUITY
135,531,024.205

2,884TRADES:

0.00Base

61CANCELS:

401,031.84 172,445.03 528,641,502.63

FIXED INCOME
1,419,520,213.670

894TRADES:

7,001,812.31Base

73CANCELS:

0.00 0.00

244,011,961.000

1,400,792,414.02

3,268,419,134.685
PURCHASE Total

4,826TRADES:
161CANCELS:

172,445.03401,031.84

244,011,961.000

3,642,799,988.56Base 7,001,812.31



Prepared by State StreetPage 1321

Purchase Report by Report Date
Fund Summary - Composite

June 15, 2011View Date:to March 31, 2011January 1, 2011

Notional Par# of TradesContracts Notional Cost

Base Currency: USD - US DOLLAR

96,750.000
FUTURE BUY TO OPEN

1,935.000

29TRADES:

Base

0CANCELS:

126,296,265.00

96,750.0001,935.000
FUTURE PURCHASE Total

29TRADES:
0CANCELS:

126,296,265.00Base
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Sales Report by Report Date
Fund Summary - Composite

June 15, 2011View Date:to March 31, 2011January 1, 2011

Net ProceedsTaxes/Fees/OtherCommissionsInterestUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

CASH EQUIVALENTS
1,689,427,369.020

514TRADES:

0.00Base

0CANCELS:

0.00 0.00 1,689,427,369.02

EQUITY
58,995,083.869

2,094TRADES:

0.00Base

37CANCELS:

317,325.57 37,428.38 502,246,478.60

FIXED INCOME
808,919,792.160

986TRADES:

4,100,434.02Base

67CANCELS:

0.00 0.00

23,125,000.000

803,394,845.59

SHORT TERM MATURITIES
95,228,042.590

120TRADES:

2,638.99Base

0CANCELS:

0.00 0.00 95,225,442.96

2,652,570,287.639
SALES Total

3,714TRADES:
104CANCELS:

37,428.38317,325.57

23,125,000.000

3,090,294,136.17Base 4,103,073.01
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Sales Report by Report Date
Fund Summary - Composite

June 15, 2011View Date:to March 31, 2011January 1, 2011

Notional Par# of TradesContracts Notional Proceeds

Base Currency: USD - US DOLLAR

94,950.000
FUTURE SELL TO CLOSE

1,899.000

29TRADES:

Base

0CANCELS:

124,034,772.50

94,950.0001,899.000
FUTURE SALES Total

29TRADES:
0CANCELS:

124,034,772.50Base


