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Purchase and Sales by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 1, 2011

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-RHUMBLINE ADVISORS
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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Purchase and Sales by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 1, 2011

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-CREDO CAPITAL MGMT
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
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.
NHHP ISBI - NEW VONTOBEL
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Funds Included in Composite
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
NHIJ ISBI - PREMIERE PARTNERS
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Purchase Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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

CASH EQUIVALENTS
US DOLLAR

0.01%   05 Jul 2011536991003 01 Jul 2011 01 Jul 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

137,639.020 NHHL Local 100.000000 0.00 0.00 0.00 137,639.021.000000

Base 100.000000 0.00 0.00 0.00 137,639.02

01 Jul 2011 01 Jul 2011 USD/BOSSTATE STREET BANK AND TRUST

282,889.910 NHHM Local 100.000000 0.00 0.00 0.00 282,889.911.000000

Base 100.000000 0.00 0.00 0.00 282,889.91

0.01%   06 Jul 2011536991003 05 Jul 2011 05 Jul 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

3,020,598.590 NHHL Local 100.000000 0.00 0.00 0.00 3,020,598.591.000000

Base 100.000000 0.00 0.00 0.00 3,020,598.59

05 Jul 2011 05 Jul 2011 USD/BOSSTATE STREET BANK AND TRUST

718,838.550 NHHM Local 100.000000 0.00 0.00 0.00 718,838.551.000000

Base 100.000000 0.00 0.00 0.00 718,838.55

0.01%   07 Jul 2011536991003 06 Jul 2011 06 Jul 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

2,581,075.430 NHHL Local 100.000000 0.00 0.00 0.00 2,581,075.431.000000

Base 100.000000 0.00 0.00 0.00 2,581,075.43

06 Jul 2011 06 Jul 2011 USD/BOSSTATE STREET BANK AND TRUST

1,049,449.440 NHHM Local 100.000000 0.00 0.00 0.00 1,049,449.441.000000

Base 100.000000 0.00 0.00 0.00 1,049,449.44

0.01%   08 Jul 2011536991003 07 Jul 2011 07 Jul 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

1,185,090.800 NHHL Local 100.000000 0.00 0.00 0.00 1,185,090.801.000000

Base 100.000000 0.00 0.00 0.00 1,185,090.80

07 Jul 2011 07 Jul 2011 USD/BOSSTATE STREET BANK AND TRUST

690.470 NHHM Local 100.000000 0.00 0.00 0.00 690.471.000000

Base 100.000000 0.00 0.00 0.00 690.47
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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

0.01%   11 Jul 2011536991003 08 Jul 2011 08 Jul 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

487,959.220 NHHL Local 100.000000 0.00 0.00 0.00 487,959.221.000000

Base 100.000000 0.00 0.00 0.00 487,959.22

08 Jul 2011 08 Jul 2011 USD/BOSSTATE STREET BANK AND TRUST

994,733.820 NHHM Local 100.000000 0.00 0.00 0.00 994,733.821.000000

Base 100.000000 0.00 0.00 0.00 994,733.82

0.01%   12 Jul 2011536991003 11 Jul 2011 11 Jul 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

537,392.990 NHHL Local 100.000000 0.00 0.00 0.00 537,392.991.000000

Base 100.000000 0.00 0.00 0.00 537,392.99

11 Jul 2011 11 Jul 2011 USD/BOSSTATE STREET BANK AND TRUST

1,482,523.190 NHHM Local 100.000000 0.00 0.00 0.00 1,482,523.191.000000

Base 100.000000 0.00 0.00 0.00 1,482,523.19

0.01%   13 Jul 2011536991003 12 Jul 2011 12 Jul 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

32,028.910 NHHL Local 100.000000 0.00 0.00 0.00 32,028.911.000000

Base 100.000000 0.00 0.00 0.00 32,028.91

12 Jul 2011 12 Jul 2011 USD/BOSSTATE STREET BANK AND TRUST

19,242.300 NHHM Local 100.000000 0.00 0.00 0.00 19,242.301.000000

Base 100.000000 0.00 0.00 0.00 19,242.30

0.01%   14 Jul 2011536991003 13 Jul 2011 13 Jul 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

14,684.650 NHHL Local 100.000000 0.00 0.00 0.00 14,684.651.000000

Base 100.000000 0.00 0.00 0.00 14,684.65

13 Jul 2011 13 Jul 2011 USD/BOSSTATE STREET BANK AND TRUST

11,385.800 NHHM Local 100.000000 0.00 0.00 0.00 11,385.801.000000

Base 100.000000 0.00 0.00 0.00 11,385.80

0.01%   15 Jul 2011536991003 14 Jul 2011 14 Jul 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

275,369.020 NHHL Local 100.000000 0.00 0.00 0.00 275,369.021.000000

Base 100.000000 0.00 0.00 0.00 275,369.02
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Base Currency: USD - US DOLLAR

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

51,250.400 NHHM Local 100.000000 0.00 0.00 0.00 51,250.401.000000

Base 100.000000 0.00 0.00 0.00 51,250.40

0.01%   18 Jul 2011536991003 15 Jul 2011 15 Jul 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

11,127.770 NHHL Local 100.000000 0.00 0.00 0.00 11,127.771.000000

Base 100.000000 0.00 0.00 0.00 11,127.77

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

1,012,569.850 NHHM Local 100.000000 0.00 0.00 0.00 1,012,569.851.000000

Base 100.000000 0.00 0.00 0.00 1,012,569.85

0.01%   19 Jul 2011536991003 18 Jul 2011 18 Jul 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

886,423.390 NHHL Local 100.000000 0.00 0.00 0.00 886,423.391.000000

Base 100.000000 0.00 0.00 0.00 886,423.39

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

2,999.990 NHHM Local 100.000000 0.00 0.00 0.00 2,999.991.000000

Base 100.000000 0.00 0.00 0.00 2,999.99

0.01%   20 Jul 2011536991003 19 Jul 2011 19 Jul 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

627.120 NHHL Local 100.000000 0.00 0.00 0.00 627.121.000000

Base 100.000000 0.00 0.00 0.00 627.12

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

5,472.480 NHHM Local 100.000000 0.00 0.00 0.00 5,472.481.000000

Base 100.000000 0.00 0.00 0.00 5,472.48

0.01%   21 Jul 2011536991003 20 Jul 2011 20 Jul 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

9,384.490 NHHL Local 100.000000 0.00 0.00 0.00 9,384.491.000000

Base 100.000000 0.00 0.00 0.00 9,384.49

20 Jul 2011 20 Jul 2011 USD/BOSSTATE STREET BANK AND TRUST

10,481.050 NHHM Local 100.000000 0.00 0.00 0.00 10,481.051.000000

Base 100.000000 0.00 0.00 0.00 10,481.05
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0.01%   22 Jul 2011536991003 21 Jul 2011 21 Jul 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

34,504.690 NHHL Local 100.000000 0.00 0.00 0.00 34,504.691.000000

Base 100.000000 0.00 0.00 0.00 34,504.69

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

287,370.000 NHHM Local 100.000000 0.00 0.00 0.00 287,370.001.000000

Base 100.000000 0.00 0.00 0.00 287,370.00

0.01%   26 Jul 2011536991003 25 Jul 2011 25 Jul 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

15,737.100 NHHL Local 100.000000 0.00 0.00 0.00 15,737.101.000000

Base 100.000000 0.00 0.00 0.00 15,737.10

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

1,441,895.510 NHHM Local 100.000000 0.00 0.00 0.00 1,441,895.511.000000

Base 100.000000 0.00 0.00 0.00 1,441,895.51

0.01%   27 Jul 2011536991003 26 Jul 2011 26 Jul 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

424,557.520 NHHL Local 100.000000 0.00 0.00 0.00 424,557.521.000000

Base 100.000000 0.00 0.00 0.00 424,557.52

26 Jul 2011 26 Jul 2011 USD/BOSSTATE STREET BANK AND TRUST

9,829.770 NHHM Local 100.000000 0.00 0.00 0.00 9,829.771.000000

Base 100.000000 0.00 0.00 0.00 9,829.77

0.01%   28 Jul 2011536991003 27 Jul 2011 27 Jul 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

93,448.910 NHHL Local 100.000000 0.00 0.00 0.00 93,448.911.000000

Base 100.000000 0.00 0.00 0.00 93,448.91

27 Jul 2011 27 Jul 2011 USD/BOSSTATE STREET BANK AND TRUST

1,546,449.270 NHHM Local 100.000000 0.00 0.00 0.00 1,546,449.271.000000

Base 100.000000 0.00 0.00 0.00 1,546,449.27

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

418,724.290 NHHL Local 100.000000 0.00 0.00 0.00 418,724.291.000000

Base 100.000000 0.00 0.00 0.00 418,724.29
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28 Jul 2011 28 Jul 2011 USD/BOSSTATE STREET BANK AND TRUST

84,063.130 NHHM Local 100.000000 0.00 0.00 0.00 84,063.131.000000

Base 100.000000 0.00 0.00 0.00 84,063.13

0.01%   01 Aug 2011536991003 29 Jul 2011 29 Jul 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

107,088.900 NHHL Local 100.000000 0.00 0.00 0.00 107,088.901.000000

Base 100.000000 0.00 0.00 0.00 107,088.90

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

580,126.320 NHHM Local 100.000000 0.00 0.00 0.00 580,126.321.000000

Base 100.000000 0.00 0.00 0.00 580,126.32

0.01%   02 Aug 2011536991003 01 Aug 2011 01 Aug 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

297,587.280 NHHL Local 100.000000 0.00 0.00 0.00 297,587.281.000000

Base 100.000000 0.00 0.00 0.00 297,587.28

01 Aug 2011 01 Aug 2011 USD/BOSSTATE STREET BANK AND TRUST

1,548,070.830 NHHM Local 100.000000 0.00 0.00 0.00 1,548,070.831.000000

Base 100.000000 0.00 0.00 0.00 1,548,070.83

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

308,245.150 NHHL Local 100.000000 0.00 0.00 0.00 308,245.151.000000

Base 100.000000 0.00 0.00 0.00 308,245.15

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

47,339.640 NHHM Local 100.000000 0.00 0.00 0.00 47,339.641.000000

Base 100.000000 0.00 0.00 0.00 47,339.64

0.01%   04 Aug 2011536991003 03 Aug 2011 03 Aug 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

14,307.300 NHHL Local 100.000000 0.00 0.00 0.00 14,307.301.000000

Base 100.000000 0.00 0.00 0.00 14,307.30

03 Aug 2011 03 Aug 2011 USD/BOSSTATE STREET BANK AND TRUST

970,477.940 NHHM Local 100.000000 0.00 0.00 0.00 970,477.941.000000

Base 100.000000 0.00 0.00 0.00 970,477.94
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Base Currency: USD - US DOLLAR

0.01%   05 Aug 2011536991003 04 Aug 2011 04 Aug 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

986,293.140 NHHM Local 100.000000 0.00 0.00 0.00 986,293.141.000000

Base 100.000000 0.00 0.00 0.00 986,293.14

0.01%   08 Aug 2011536991003 05 Aug 2011 05 Aug 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

256,448.290 NHHL Local 100.000000 0.00 0.00 0.00 256,448.291.000000

Base 100.000000 0.00 0.00 0.00 256,448.29

05 Aug 2011 05 Aug 2011 USD/BOSSTATE STREET BANK AND TRUST

2,753,203.840 NHHM Local 100.000000 0.00 0.00 0.00 2,753,203.841.000000

Base 100.000000 0.00 0.00 0.00 2,753,203.84

0.01%   09 Aug 2011536991003 08 Aug 2011 08 Aug 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

882,263.790 NHHL Local 100.000000 0.00 0.00 0.00 882,263.791.000000

Base 100.000000 0.00 0.00 0.00 882,263.79

08 Aug 2011 08 Aug 2011 USD/BOSSTATE STREET BANK AND TRUST

780,063.340 NHHM Local 100.000000 0.00 0.00 0.00 780,063.341.000000

Base 100.000000 0.00 0.00 0.00 780,063.34

0.01%   10 Aug 2011536991003 09 Aug 2011 09 Aug 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

15,609.660 NHHL Local 100.000000 0.00 0.00 0.00 15,609.661.000000

Base 100.000000 0.00 0.00 0.00 15,609.66

09 Aug 2011 09 Aug 2011 USD/BOSSTATE STREET BANK AND TRUST

5,773.880 NHHM Local 100.000000 0.00 0.00 0.00 5,773.881.000000

Base 100.000000 0.00 0.00 0.00 5,773.88

0.01%   11 Aug 2011536991003 10 Aug 2011 10 Aug 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

29,696.620 NHHL Local 100.000000 0.00 0.00 0.00 29,696.621.000000

Base 100.000000 0.00 0.00 0.00 29,696.62

10 Aug 2011 10 Aug 2011 USD/BOSSTATE STREET BANK AND TRUST

1,015,402.190 NHHM Local 100.000000 0.00 0.00 0.00 1,015,402.191.000000

Base 100.000000 0.00 0.00 0.00 1,015,402.19
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Base Currency: USD - US DOLLAR

0.01%   12 Aug 2011536991003 11 Aug 2011 11 Aug 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

36,186.270 NHHL Local 100.000000 0.00 0.00 0.00 36,186.271.000000

Base 100.000000 0.00 0.00 0.00 36,186.27

11 Aug 2011 11 Aug 2011 USD/BOSSTATE STREET BANK AND TRUST

42,258.190 NHHM Local 100.000000 0.00 0.00 0.00 42,258.191.000000

Base 100.000000 0.00 0.00 0.00 42,258.19

0.01%   15 Aug 2011536991003 12 Aug 2011 12 Aug 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

14,253.970 NHHL Local 100.000000 0.00 0.00 0.00 14,253.971.000000

Base 100.000000 0.00 0.00 0.00 14,253.97

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

844,842.280 NHHL Local 100.000000 0.00 0.00 0.00 844,842.281.000000

Base 100.000000 0.00 0.00 0.00 844,842.28

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

828,941.600 NHHM Local 100.000000 0.00 0.00 0.00 828,941.601.000000

Base 100.000000 0.00 0.00 0.00 828,941.60

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

1,988.050 NHHL Local 100.000000 0.00 0.00 0.00 1,988.051.000000

Base 100.000000 0.00 0.00 0.00 1,988.05

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

772,657.300 NHHM Local 100.000000 0.00 0.00 0.00 772,657.301.000000

Base 100.000000 0.00 0.00 0.00 772,657.30

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

60,949.890 NHHL Local 100.000000 0.00 0.00 0.00 60,949.891.000000

Base 100.000000 0.00 0.00 0.00 60,949.89

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

54,781.770 NHHM Local 100.000000 0.00 0.00 0.00 54,781.771.000000

Base 100.000000 0.00 0.00 0.00 54,781.77
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Base Currency: USD - US DOLLAR

0.01%   19 Aug 2011536991003 18 Aug 2011 18 Aug 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

2,263,544.080 NHHL Local 100.000000 0.00 0.00 0.00 2,263,544.081.000000

Base 100.000000 0.00 0.00 0.00 2,263,544.08

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

3,545.690 NHHM Local 100.000000 0.00 0.00 0.00 3,545.691.000000

Base 100.000000 0.00 0.00 0.00 3,545.69

0.01%   22 Aug 2011536991003 19 Aug 2011 19 Aug 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

228,059.700 NHHL Local 100.000000 0.00 0.00 0.00 228,059.701.000000

Base 100.000000 0.00 0.00 0.00 228,059.70

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

16,857.410 NHHM Local 100.000000 0.00 0.00 0.00 16,857.411.000000

Base 100.000000 0.00 0.00 0.00 16,857.41

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

308,207.260 NHHL Local 100.000000 0.00 0.00 0.00 308,207.261.000000

Base 100.000000 0.00 0.00 0.00 308,207.26

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

3,358.460 NHHL Local 100.000000 0.00 0.00 0.00 3,358.461.000000

Base 100.000000 0.00 0.00 0.00 3,358.46

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

2,905.000 NHHM Local 100.000000 0.00 0.00 0.00 2,905.001.000000

Base 100.000000 0.00 0.00 0.00 2,905.00

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

35,052.190 NHHL Local 100.000000 0.00 0.00 0.00 35,052.191.000000

Base 100.000000 0.00 0.00 0.00 35,052.19

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

46,283.420 NHHM Local 100.000000 0.00 0.00 0.00 46,283.421.000000

Base 100.000000 0.00 0.00 0.00 46,283.42
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0.01%   26 Aug 2011536991003 25 Aug 2011 25 Aug 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

18,933.720 NHHL Local 100.000000 0.00 0.00 0.00 18,933.721.000000

Base 100.000000 0.00 0.00 0.00 18,933.72

0.01%   29 Aug 2011536991003 26 Aug 2011 26 Aug 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

28,468.700 NHHM Local 100.000000 0.00 0.00 0.00 28,468.701.000000

Base 100.000000 0.00 0.00 0.00 28,468.70

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

385,270.950 NHHL Local 100.000000 0.00 0.00 0.00 385,270.951.000000

Base 100.000000 0.00 0.00 0.00 385,270.95

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

19,977.890 NHHL Local 100.000000 0.00 0.00 0.00 19,977.891.000000

Base 100.000000 0.00 0.00 0.00 19,977.89

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

53,632.340 NHHM Local 100.000000 0.00 0.00 0.00 53,632.341.000000

Base 100.000000 0.00 0.00 0.00 53,632.34

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

1,041,200.690 NHHL Local 100.000000 0.00 0.00 0.00 1,041,200.691.000000

Base 100.000000 0.00 0.00 0.00 1,041,200.69

31 Aug 2011 31 Aug 2011 USD/BOSSTATE STREET BANK AND TRUST

596,876.460 NHHM Local 100.000000 0.00 0.00 0.00 596,876.461.000000

Base 100.000000 0.00 0.00 0.00 596,876.46

0.01%   02 Sep 2011536991003 01 Sep 2011 01 Sep 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

1,531,024.180 NHHL Local 100.000000 0.00 0.00 0.00 1,531,024.181.000000

Base 100.000000 0.00 0.00 0.00 1,531,024.18

0.01%   06 Sep 2011536991003 02 Sep 2011 02 Sep 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

264,637.710 NHHL Local 100.000000 0.00 0.00 0.00 264,637.711.000000

Base 100.000000 0.00 0.00 0.00 264,637.71
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02 Sep 2011 02 Sep 2011 USD/BOSSTATE STREET BANK AND TRUST

76,935.290 NHHM Local 100.000000 0.00 0.00 0.00 76,935.291.000000

Base 100.000000 0.00 0.00 0.00 76,935.29

0.01%   07 Sep 2011536991003 06 Sep 2011 06 Sep 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

14,145.860 NHHL Local 100.000000 0.00 0.00 0.00 14,145.861.000000

Base 100.000000 0.00 0.00 0.00 14,145.86

06 Sep 2011 06 Sep 2011 USD/BOSSTATE STREET BANK AND TRUST

383,500.000 NHHM Local 100.000000 0.00 0.00 0.00 383,500.001.000000

Base 100.000000 0.00 0.00 0.00 383,500.00

0.01%   08 Sep 2011536991003 07 Sep 2011 07 Sep 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

555,303.180 NHHL Local 100.000000 0.00 0.00 0.00 555,303.181.000000

Base 100.000000 0.00 0.00 0.00 555,303.18

07 Sep 2011 07 Sep 2011 USD/BOSSTATE STREET BANK AND TRUST

501,348.500 NHHM Local 100.000000 0.00 0.00 0.00 501,348.501.000000

Base 100.000000 0.00 0.00 0.00 501,348.50

0.01%   09 Sep 2011536991003 08 Sep 2011 08 Sep 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

29,229.460 NHHL Local 100.000000 0.00 0.00 0.00 29,229.461.000000

Base 100.000000 0.00 0.00 0.00 29,229.46

08 Sep 2011 08 Sep 2011 USD/BOSSTATE STREET BANK AND TRUST

1,462,337.500 NHHM Local 100.000000 0.00 0.00 0.00 1,462,337.501.000000

Base 100.000000 0.00 0.00 0.00 1,462,337.50

0.01%   12 Sep 2011536991003 09 Sep 2011 09 Sep 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

1,590,629.810 NHHL Local 100.000000 0.00 0.00 0.00 1,590,629.811.000000

Base 100.000000 0.00 0.00 0.00 1,590,629.81

09 Sep 2011 09 Sep 2011 USD/BOSSTATE STREET BANK AND TRUST

731,223.710 NHHM Local 100.000000 0.00 0.00 0.00 731,223.711.000000

Base 100.000000 0.00 0.00 0.00 731,223.71
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0.01%   13 Sep 2011536991003 12 Sep 2011 12 Sep 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

3,298.540 NHHL Local 100.000000 0.00 0.00 0.00 3,298.541.000000

Base 100.000000 0.00 0.00 0.00 3,298.54

12 Sep 2011 12 Sep 2011 USD/BOSSTATE STREET BANK AND TRUST

507,436.760 NHHM Local 100.000000 0.00 0.00 0.00 507,436.761.000000

Base 100.000000 0.00 0.00 0.00 507,436.76

0.01%   14 Sep 2011536991003 13 Sep 2011 13 Sep 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

233,199.030 NHHL Local 100.000000 0.00 0.00 0.00 233,199.031.000000

Base 100.000000 0.00 0.00 0.00 233,199.03

13 Sep 2011 13 Sep 2011 USD/BOSSTATE STREET BANK AND TRUST

13,325.410 NHHM Local 100.000000 0.00 0.00 0.00 13,325.411.000000

Base 100.000000 0.00 0.00 0.00 13,325.41

0.01%   15 Sep 2011536991003 14 Sep 2011 14 Sep 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

257,364.100 NHHL Local 100.000000 0.00 0.00 0.00 257,364.101.000000

Base 100.000000 0.00 0.00 0.00 257,364.10

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

37,998.340 NHHL Local 100.000000 0.00 0.00 0.00 37,998.341.000000

Base 100.000000 0.00 0.00 0.00 37,998.34

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

250,444.500 NHHM Local 100.000000 0.00 0.00 0.00 250,444.501.000000

Base 100.000000 0.00 0.00 0.00 250,444.50

0.01%   19 Sep 2011536991003 16 Sep 2011 16 Sep 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

570,000.000 NHHL Local 100.000000 0.00 0.00 0.00 570,000.001.000000

Base 100.000000 0.00 0.00 0.00 570,000.00

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

1,519,618.490 NHHM Local 100.000000 0.00 0.00 0.00 1,519,618.491.000000

Base 100.000000 0.00 0.00 0.00 1,519,618.49
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0.01%   20 Sep 2011536991003 19 Sep 2011 19 Sep 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

39,128.060 NHHL Local 100.000000 0.00 0.00 0.00 39,128.061.000000

Base 100.000000 0.00 0.00 0.00 39,128.06

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

3,084,118.670 NHHM Local 100.000000 0.00 0.00 0.00 3,084,118.671.000000

Base 100.000000 0.00 0.00 0.00 3,084,118.67

0.01%   21 Sep 2011536991003 20 Sep 2011 20 Sep 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

14,003.900 NHHL Local 100.000000 0.00 0.00 0.00 14,003.901.000000

Base 100.000000 0.00 0.00 0.00 14,003.90

20 Sep 2011 20 Sep 2011 USD/BOSSTATE STREET BANK AND TRUST

25,780.710 NHHM Local 100.000000 0.00 0.00 0.00 25,780.711.000000

Base 100.000000 0.00 0.00 0.00 25,780.71

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

18,488.580 NHHL Local 100.000000 0.00 0.00 0.00 18,488.581.000000

Base 100.000000 0.00 0.00 0.00 18,488.58

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

6,434.200 NHHM Local 100.000000 0.00 0.00 0.00 6,434.201.000000

Base 100.000000 0.00 0.00 0.00 6,434.20

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

4,171.930 NHHM Local 100.000000 0.00 0.00 0.00 4,171.931.000000

Base 100.000000 0.00 0.00 0.00 4,171.93

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

143,097.180 NHHL Local 100.000000 0.00 0.00 0.00 143,097.181.000000

Base 100.000000 0.00 0.00 0.00 143,097.18

0.01%   26 Sep 2011536991003 23 Sep 2011 23 Sep 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

678,535.310 NHHL Local 100.000000 0.00 0.00 0.00 678,535.311.000000

Base 100.000000 0.00 0.00 0.00 678,535.31
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23 Sep 2011 23 Sep 2011 USD/BOSSTATE STREET BANK AND TRUST

950,763.860 NHHM Local 100.000000 0.00 0.00 0.00 950,763.861.000000

Base 100.000000 0.00 0.00 0.00 950,763.86

0.01%   27 Sep 2011536991003 26 Sep 2011 26 Sep 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

51,974.680 NHHL Local 100.000000 0.00 0.00 0.00 51,974.681.000000

Base 100.000000 0.00 0.00 0.00 51,974.68

26 Sep 2011 26 Sep 2011 USD/BOSSTATE STREET BANK AND TRUST

1,205,430.720 NHHM Local 100.000000 0.00 0.00 0.00 1,205,430.721.000000

Base 100.000000 0.00 0.00 0.00 1,205,430.72

0.01%   28 Sep 2011536991003 27 Sep 2011 27 Sep 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

5,875.360 NHHL Local 100.000000 0.00 0.00 0.00 5,875.361.000000

Base 100.000000 0.00 0.00 0.00 5,875.36

27 Sep 2011 27 Sep 2011 USD/BOSSTATE STREET BANK AND TRUST

970,176.030 NHHM Local 100.000000 0.00 0.00 0.00 970,176.031.000000

Base 100.000000 0.00 0.00 0.00 970,176.03

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

29,431.400 NHHL Local 100.000000 0.00 0.00 0.00 29,431.401.000000

Base 100.000000 0.00 0.00 0.00 29,431.40

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

3,535.910 NHHL Local 100.000000 0.00 0.00 0.00 3,535.911.000000

Base 100.000000 0.00 0.00 0.00 3,535.91

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

3,832.840 NHHM Local 100.000000 0.00 0.00 0.00 3,832.841.000000

Base 100.000000 0.00 0.00 0.00 3,832.84

0.01%   03 Oct 2011536991003 30 Sep 2011 30 Sep 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

861,686.940 NHHL Local 100.000000 0.00 0.00 0.00 861,686.941.000000

Base 100.000000 0.00 0.00 0.00 861,686.94
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30 Sep 2011 30 Sep 2011 USD/BOSSTATE STREET BANK AND TRUST

2,081,900.570 NHHM Local 100.000000 0.00 0.00 0.00 2,081,900.571.000000

Base 100.000000 0.00 0.00 0.00 2,081,900.57

536991003 Total

0.00 0.000.0058,196,907.450 Local 58,196,907.45

Base 0.00 0.00 0.00 58,196,907.45

1.000% 31 Dec 20308611249L1 19 Jul 2011 19 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

112,457.190 NHFR Local 100.000000 0.00 0.00 0.00 112,457.191.000000

Base 100.000000 0.00 0.00 0.00 112,457.19

31 Dec 2030 20 Jul 2011 20 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

7,853.900 NHHQ Local 100.000000 0.00 0.00 0.00 7,853.901.000000

Base 100.000000 0.00 0.00 0.00 7,853.90

0.101% 31 Dec 20308611249L1 25 Jul 2011 25 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

66,062.150 NHFR Local 100.000000 0.00 0.00 0.00 66,062.151.000000

Base 100.000000 0.00 0.00 0.00 66,062.15

0.096% 31 Dec 20308611249L1 26 Jul 2011 26 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,091.620 NHFR Local 100.000000 0.00 0.00 0.00 2,091.621.000000

Base 100.000000 0.00 0.00 0.00 2,091.62

0.096% 31 Dec 20308611249L1 27 Jul 2011 27 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

247,391.220 NHFR Local 100.000000 0.00 0.00 0.00 247,391.221.000000

Base 100.000000 0.00 0.00 0.00 247,391.22
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0.148% 31 Dec 20308611249L1 01 Aug 2011 01 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

0.290 NHHQ Local 100.000000 0.00 0.00 0.00 0.291.000000

Base 100.000000 0.00 0.00 0.00 0.29

1.000% 31 Dec 20308611249L1 02 Aug 2011 02 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

388.180 NHFY Local 100.000000 0.00 0.00 0.00 388.181.000000

Base 100.000000 0.00 0.00 0.00 388.18

31 Dec 2030 11 Aug 2011 11 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

109,307.910 NHFR Local 100.000000 0.00 0.00 0.00 109,307.911.000000

Base 100.000000 0.00 0.00 0.00 109,307.91

31 Dec 2030 12 Aug 2011 12 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

0.160 NHFN Local 100.000000 0.00 0.00 0.00 0.161.000000

Base 100.000000 0.00 0.00 0.00 0.16

0.078% 31 Dec 20308611249L1 22 Aug 2011 22 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

2,352.870 NHFR Local 100.000000 0.00 0.00 0.00 2,352.871.000000

Base 100.000000 0.00 0.00 0.00 2,352.87

0.099% 31 Dec 20308611249L1 01 Sep 2011 01 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

5.660 NHFR Local 100.000000 0.00 0.00 0.00 5.661.000000

Base 100.000000 0.00 0.00 0.00 5.66

0.102% 31 Dec 20308611249L1 01 Sep 2011 01 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

0.030 NHFY Local 100.000000 0.00 0.00 0.00 0.031.000000

Base 100.000000 0.00 0.00 0.00 0.03
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31 Dec 2030 01 Sep 2011 01 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

0.650 NHHQ Local 100.000000 0.00 0.00 0.00 0.651.000000

Base 100.000000 0.00 0.00 0.00 0.65

8611249L1 Total

0.00 0.000.00547,911.830 Local 547,911.83

Base 0.00 0.00 0.00 547,911.83

0.159% 31 Dec 203086199E9B7 01 Jul 2011 01 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

131,450.710 NHDF Local 100.000000 0.00 0.00 0.00 131,450.711.000000

Base 100.000000 0.00 0.00 0.00 131,450.71

31 Dec 2030 01 Jul 2011 01 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

64,118.480 NHDG Local 100.000000 0.00 0.00 0.00 64,118.481.000000

Base 100.000000 0.00 0.00 0.00 64,118.48

31 Dec 2030 01 Jul 2011 01 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

189,540.390 NHDM Local 100.000000 0.00 0.00 0.00 189,540.391.000000

Base 100.000000 0.00 0.00 0.00 189,540.39

31 Dec 2030 01 Jul 2011 01 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

23,899.730 NHDU Local 100.000000 0.00 0.00 0.00 23,899.731.000000

Base 100.000000 0.00 0.00 0.00 23,899.73

31 Dec 2030 01 Jul 2011 01 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

82,766.940 NHDX Local 100.000000 0.00 0.00 0.00 82,766.941.000000

Base 100.000000 0.00 0.00 0.00 82,766.94
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31 Dec 2030 01 Jul 2011 01 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

12,840.550 NHDY Local 100.000000 0.00 0.00 0.00 12,840.551.000000

Base 100.000000 0.00 0.00 0.00 12,840.55

31 Dec 2030 01 Jul 2011 01 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

393,046.380 NHDZ Local 100.000000 0.00 0.00 0.00 393,046.381.000000

Base 100.000000 0.00 0.00 0.00 393,046.38

31 Dec 2030 01 Jul 2011 01 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,870.400 NHEB Local 100.000000 0.00 0.00 0.00 2,870.401.000000

Base 100.000000 0.00 0.00 0.00 2,870.40

0.160% 31 Dec 203086199E9B7 01 Jul 2011 01 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

142.200 NHEF Local 100.000000 0.00 0.00 0.00 142.201.000000

Base 100.000000 0.00 0.00 0.00 142.20

0.159% 31 Dec 203086199E9B7 01 Jul 2011 01 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

54.440 NHEG Local 100.000000 0.00 0.00 0.00 54.441.000000

Base 100.000000 0.00 0.00 0.00 54.44

31 Dec 2030 01 Jul 2011 01 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

484.520 NHEH Local 100.000000 0.00 0.00 0.00 484.521.000000

Base 100.000000 0.00 0.00 0.00 484.52

31 Dec 2030 01 Jul 2011 01 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

727,256.150 NHEM Local 100.000000 0.00 0.00 0.00 727,256.151.000000

Base 100.000000 0.00 0.00 0.00 727,256.15
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31 Dec 2030 01 Jul 2011 01 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND
128,709,002.620 NHEN Local 100.000000 0.00 0.00 0.00 128,709,002.621.000000

Base 100.000000 0.00 0.00 0.00 128,709,002.62

31 Dec 2030 01 Jul 2011 01 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

339,946.710 NHEU Local 100.000000 0.00 0.00 0.00 339,946.711.000000

Base 100.000000 0.00 0.00 0.00 339,946.71

31 Dec 2030 01 Jul 2011 01 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

254,726.810 NHEX Local 100.000000 0.00 0.00 0.00 254,726.811.000000

Base 100.000000 0.00 0.00 0.00 254,726.81

31 Dec 2030 01 Jul 2011 01 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

3,756.130 NHEY Local 100.000000 0.00 0.00 0.00 3,756.131.000000

Base 100.000000 0.00 0.00 0.00 3,756.13

31 Dec 2030 01 Jul 2011 01 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

254.650 NHEZ Local 100.000000 0.00 0.00 0.00 254.651.000000

Base 100.000000 0.00 0.00 0.00 254.65

0.160% 31 Dec 203086199E9B7 01 Jul 2011 01 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

0.150 NHFG Local 100.000000 0.00 0.00 0.00 0.151.000000

Base 100.000000 0.00 0.00 0.00 0.15

0.159% 31 Dec 203086199E9B7 01 Jul 2011 01 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

175.740 NHFI Local 100.000000 0.00 0.00 0.00 175.741.000000

Base 100.000000 0.00 0.00 0.00 175.74
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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 Jul 2011 01 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

648.660 NHFJ Local 100.000000 0.00 0.00 0.00 648.661.000000

Base 100.000000 0.00 0.00 0.00 648.66

1.000% 31 Dec 203086199E9B7 01 Jul 2011 01 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

868,133.860 NHFS Local 100.000000 0.00 0.00 0.00 868,133.861.000000

Base 100.000000 0.00 0.00 0.00 868,133.86

0.160% 31 Dec 203086199E9B7 01 Jul 2011 01 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

0.120 NHFV Local 100.000000 0.00 0.00 0.00 0.121.000000

Base 100.000000 0.00 0.00 0.00 0.12

31 Dec 2030 01 Jul 2011 01 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

368.850 NHHG Local 100.000000 0.00 0.00 0.00 368.851.000000

Base 100.000000 0.00 0.00 0.00 368.85

0.159% 31 Dec 203086199E9B7 01 Jul 2011 01 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

177.830 NHHJ Local 100.000000 0.00 0.00 0.00 177.831.000000

Base 100.000000 0.00 0.00 0.00 177.83

31 Dec 2030 01 Jul 2011 01 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

941,341.750 NHHL Local 100.000000 0.00 0.00 0.00 941,341.751.000000

Base 100.000000 0.00 0.00 0.00 941,341.75

31 Dec 2030 01 Jul 2011 01 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

385,343.210 NHHM Local 100.000000 0.00 0.00 0.00 385,343.211.000000

Base 100.000000 0.00 0.00 0.00 385,343.21
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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

0.160% 31 Dec 203086199E9B7 01 Jul 2011 01 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

299,985.890 NHHP Local 100.000000 0.00 0.00 0.00 299,985.891.000000

Base 100.000000 0.00 0.00 0.00 299,985.89

0.159% 31 Dec 203086199E9B7 01 Jul 2011 01 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

14.460 NHHV Local 100.000000 0.00 0.00 0.00 14.461.000000

Base 100.000000 0.00 0.00 0.00 14.46

31 Dec 2030 01 Jul 2011 01 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

263,761.290 NHHY Local 100.000000 0.00 0.00 0.00 263,761.291.000000

Base 100.000000 0.00 0.00 0.00 263,761.29

31 Dec 2030 01 Jul 2011 01 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

21,193.810 NHHZ Local 100.000000 0.00 0.00 0.00 21,193.811.000000

Base 100.000000 0.00 0.00 0.00 21,193.81

31 Dec 2030 01 Jul 2011 01 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

104,925.080 NHIB Local 100.000000 0.00 0.00 0.00 104,925.081.000000

Base 100.000000 0.00 0.00 0.00 104,925.08

31 Dec 2030 01 Jul 2011 01 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

353,120.380 NHID Local 100.000000 0.00 0.00 0.00 353,120.381.000000

Base 100.000000 0.00 0.00 0.00 353,120.38

0.161% 31 Dec 203086199E9B7 05 Jul 2011 05 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

28,415.370 NHDM Local 100.000000 0.00 0.00 0.00 28,415.371.000000

Base 100.000000 0.00 0.00 0.00 28,415.37
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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 05 Jul 2011 05 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

69,495.600 NHDX Local 100.000000 0.00 0.00 0.00 69,495.601.000000

Base 100.000000 0.00 0.00 0.00 69,495.60

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

412,400.850 NHEB Local 100.000000 0.00 0.00 0.00 412,400.851.000000

Base 100.000000 0.00 0.00 0.00 412,400.85

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

106,835.850 NHEH Local 100.000000 0.00 0.00 0.00 106,835.851.000000

Base 100.000000 0.00 0.00 0.00 106,835.85

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

1,260,929.000 NHEM Local 100.000000 0.00 0.00 0.00 1,260,929.001.000000

Base 100.000000 0.00 0.00 0.00 1,260,929.00

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

128,108.420 NHEU Local 100.000000 0.00 0.00 0.00 128,108.421.000000

Base 100.000000 0.00 0.00 0.00 128,108.42

31 Dec 2030 05 Jul 2011 05 Jul 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

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

16,765.650 NHEZ Local 100.000000 0.00 0.00 0.00 16,765.651.000000

Base 100.000000 0.00 0.00 0.00 16,765.65
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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 05 Jul 2011 05 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

55,630.500 NHHL Local 100.000000 0.00 0.00 0.00 55,630.501.000000

Base 100.000000 0.00 0.00 0.00 55,630.50

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

282,884.230 NHHM Local 100.000000 0.00 0.00 0.00 282,884.231.000000

Base 100.000000 0.00 0.00 0.00 282,884.23

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

67,347.080 NHHO Local 100.000000 0.00 0.00 0.00 67,347.081.000000

Base 100.000000 0.00 0.00 0.00 67,347.08

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

6,324.660 NHHY Local 100.000000 0.00 0.00 0.00 6,324.661.000000

Base 100.000000 0.00 0.00 0.00 6,324.66

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

3,954.690 NHHZ Local 100.000000 0.00 0.00 0.00 3,954.691.000000

Base 100.000000 0.00 0.00 0.00 3,954.69

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

2,100.000 NHIB 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

0.149% 31 Dec 203086199E9B7 06 Jul 2011 06 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

9,504.000 NHDF Local 100.000000 0.00 0.00 0.00 9,504.001.000000

Base 100.000000 0.00 0.00 0.00 9,504.00
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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 06 Jul 2011 06 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

15,524.690 NHDM Local 100.000000 0.00 0.00 0.00 15,524.691.000000

Base 100.000000 0.00 0.00 0.00 15,524.69

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

7,178.400 NHDU Local 100.000000 0.00 0.00 0.00 7,178.401.000000

Base 100.000000 0.00 0.00 0.00 7,178.40

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

65,209.400 NHDX Local 100.000000 0.00 0.00 0.00 65,209.401.000000

Base 100.000000 0.00 0.00 0.00 65,209.40

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

1,674.000 NHDZ Local 100.000000 0.00 0.00 0.00 1,674.001.000000

Base 100.000000 0.00 0.00 0.00 1,674.00

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

127,238.000 NHEM Local 100.000000 0.00 0.00 0.00 127,238.001.000000

Base 100.000000 0.00 0.00 0.00 127,238.00

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

18,085.010 NHEU Local 100.000000 0.00 0.00 0.00 18,085.011.000000

Base 100.000000 0.00 0.00 0.00 18,085.01

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

188,148.890 NHFS Local 100.000000 0.00 0.00 0.00 188,148.891.000000

Base 100.000000 0.00 0.00 0.00 188,148.89
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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 06 Jul 2011 06 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,627,599.430 NHHL Local 100.000000 0.00 0.00 0.00 1,627,599.431.000000

Base 100.000000 0.00 0.00 0.00 1,627,599.43

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

718,838.750 NHHM Local 100.000000 0.00 0.00 0.00 718,838.751.000000

Base 100.000000 0.00 0.00 0.00 718,838.75

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

3,708.660 NHHO Local 100.000000 0.00 0.00 0.00 3,708.661.000000

Base 100.000000 0.00 0.00 0.00 3,708.66

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

3,978.750 NHHY Local 100.000000 0.00 0.00 0.00 3,978.751.000000

Base 100.000000 0.00 0.00 0.00 3,978.75

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

7,771.310 NHHZ Local 100.000000 0.00 0.00 0.00 7,771.311.000000

Base 100.000000 0.00 0.00 0.00 7,771.31

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

2,074.250 NHIB Local 100.000000 0.00 0.00 0.00 2,074.251.000000

Base 100.000000 0.00 0.00 0.00 2,074.25

0.141% 31 Dec 203086199E9B7 07 Jul 2011 07 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

56,255.730 NHDX Local 100.000000 0.00 0.00 0.00 56,255.731.000000

Base 100.000000 0.00 0.00 0.00 56,255.73
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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 07 Jul 2011 07 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

5,091,676.020 NHDZ Local 100.000000 0.00 0.00 0.00 5,091,676.021.000000

Base 100.000000 0.00 0.00 0.00 5,091,676.02

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

34,424.160 NHEZ Local 100.000000 0.00 0.00 0.00 34,424.161.000000

Base 100.000000 0.00 0.00 0.00 34,424.16

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

1,203,712.420 NHFS Local 100.000000 0.00 0.00 0.00 1,203,712.421.000000

Base 100.000000 0.00 0.00 0.00 1,203,712.42

31 Dec 2030 07 Jul 2011 05 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,343,076.150 NHHL Local 100.000000 0.00 0.00 0.00 1,343,076.151.000000

Base 100.000000 0.00 0.00 0.00 1,343,076.15

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

761,549.730 NHHM Local 100.000000 0.00 0.00 0.00 761,549.731.000000

Base 100.000000 0.00 0.00 0.00 761,549.73

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

1,594.060 NHHO Local 100.000000 0.00 0.00 0.00 1,594.061.000000

Base 100.000000 0.00 0.00 0.00 1,594.06

0.161% 31 Dec 203086199E9B7 07 Jul 2011 07 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

56,760.880 NHHV Local 100.000000 0.00 0.00 0.00 56,760.881.000000

Base 100.000000 0.00 0.00 0.00 56,760.88
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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

0.141% 31 Dec 203086199E9B7 07 Jul 2011 07 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

3,785.820 NHHZ Local 100.000000 0.00 0.00 0.00 3,785.821.000000

Base 100.000000 0.00 0.00 0.00 3,785.82

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

44,870.190 NHIB Local 100.000000 0.00 0.00 0.00 44,870.191.000000

Base 100.000000 0.00 0.00 0.00 44,870.19

0.140% 31 Dec 203086199E9B7 08 Jul 2011 08 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

87,704.000 NHDF Local 100.000000 0.00 0.00 0.00 87,704.001.000000

Base 100.000000 0.00 0.00 0.00 87,704.00

31 Dec 2030 08 Jul 2011 08 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

78,646.530 NHDM Local 100.000000 0.00 0.00 0.00 78,646.531.000000

Base 100.000000 0.00 0.00 0.00 78,646.53

31 Dec 2030 08 Jul 2011 08 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

9,917.360 NHDU Local 100.000000 0.00 0.00 0.00 9,917.361.000000

Base 100.000000 0.00 0.00 0.00 9,917.36

31 Dec 2030 08 Jul 2011 08 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

4,691.250 NHDY Local 100.000000 0.00 0.00 0.00 4,691.251.000000

Base 100.000000 0.00 0.00 0.00 4,691.25

31 Dec 2030 08 Jul 2011 08 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,110,015.790 NHDZ Local 100.000000 0.00 0.00 0.00 2,110,015.791.000000

Base 100.000000 0.00 0.00 0.00 2,110,015.79
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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 08 Jul 2011 08 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,058,389.500 NHEM Local 100.000000 0.00 0.00 0.00 1,058,389.501.000000

Base 100.000000 0.00 0.00 0.00 1,058,389.50

31 Dec 2030 08 Jul 2011 08 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

279,872.000 NHEN Local 100.000000 0.00 0.00 0.00 279,872.001.000000

Base 100.000000 0.00 0.00 0.00 279,872.00

31 Dec 2030 08 Jul 2011 08 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

5,805.210 NHEU Local 100.000000 0.00 0.00 0.00 5,805.211.000000

Base 100.000000 0.00 0.00 0.00 5,805.21

31 Dec 2030 08 Jul 2011 08 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

7,506.710 NHEX Local 100.000000 0.00 0.00 0.00 7,506.711.000000

Base 100.000000 0.00 0.00 0.00 7,506.71

31 Dec 2030 08 Jul 2011 08 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

172,128.050 NHEZ Local 100.000000 0.00 0.00 0.00 172,128.051.000000

Base 100.000000 0.00 0.00 0.00 172,128.05

0.161% 31 Dec 203086199E9B7 08 Jul 2011 08 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

35.710 NHFG Local 100.000000 0.00 0.00 0.00 35.711.000000

Base 100.000000 0.00 0.00 0.00 35.71

0.140% 31 Dec 203086199E9B7 08 Jul 2011 08 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

803,177.100 NHFS Local 100.000000 0.00 0.00 0.00 803,177.101.000000

Base 100.000000 0.00 0.00 0.00 803,177.10
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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

0.141% 31 Dec 203086199E9B7 08 Jul 2011 08 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

5,005.640 NHHJ Local 100.000000 0.00 0.00 0.00 5,005.641.000000

Base 100.000000 0.00 0.00 0.00 5,005.64

0.140% 31 Dec 203086199E9B7 08 Jul 2011 08 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

974,091.130 NHHL Local 100.000000 0.00 0.00 0.00 974,091.131.000000

Base 100.000000 0.00 0.00 0.00 974,091.13

31 Dec 2030 08 Jul 2011 08 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

396,428.700 NHHO Local 100.000000 0.00 0.00 0.00 396,428.701.000000

Base 100.000000 0.00 0.00 0.00 396,428.70

31 Dec 2030 08 Jul 2011 08 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

81,408.840 NHHV Local 100.000000 0.00 0.00 0.00 81,408.841.000000

Base 100.000000 0.00 0.00 0.00 81,408.84

31 Dec 2030 08 Jul 2011 08 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

100,787.790 NHHY Local 100.000000 0.00 0.00 0.00 100,787.791.000000

Base 100.000000 0.00 0.00 0.00 100,787.79

31 Dec 2030 08 Jul 2011 08 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

277,425.690 NHHZ Local 100.000000 0.00 0.00 0.00 277,425.691.000000

Base 100.000000 0.00 0.00 0.00 277,425.69

0.138% 31 Dec 203086199E9B7 11 Jul 2011 11 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

8,610.100 NHDG Local 100.000000 0.00 0.00 0.00 8,610.101.000000

Base 100.000000 0.00 0.00 0.00 8,610.10
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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 Jul 2011 11 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

121,639.250 NHDM Local 100.000000 0.00 0.00 0.00 121,639.251.000000

Base 100.000000 0.00 0.00 0.00 121,639.25

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

368,109.770 NHEM Local 100.000000 0.00 0.00 0.00 368,109.771.000000

Base 100.000000 0.00 0.00 0.00 368,109.77

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

93,046.210 NHEU Local 100.000000 0.00 0.00 0.00 93,046.211.000000

Base 100.000000 0.00 0.00 0.00 93,046.21

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

2,272.000 NHEY Local 100.000000 0.00 0.00 0.00 2,272.001.000000

Base 100.000000 0.00 0.00 0.00 2,272.00

0.141% 31 Dec 203086199E9B7 11 Jul 2011 11 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

187,144.720 NHFI Local 100.000000 0.00 0.00 0.00 187,144.721.000000

Base 100.000000 0.00 0.00 0.00 187,144.72

0.138% 31 Dec 203086199E9B7 11 Jul 2011 11 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

14,886.280 NHHJ Local 100.000000 0.00 0.00 0.00 14,886.281.000000

Base 100.000000 0.00 0.00 0.00 14,886.28

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

487,959.630 NHHL Local 100.000000 0.00 0.00 0.00 487,959.631.000000

Base 100.000000 0.00 0.00 0.00 487,959.63
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Purchase Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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 Jul 2011 11 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

235,599.490 NHHO Local 100.000000 0.00 0.00 0.00 235,599.491.000000

Base 100.000000 0.00 0.00 0.00 235,599.49

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

778,982.740 NHHP Local 100.000000 0.00 0.00 0.00 778,982.741.000000

Base 100.000000 0.00 0.00 0.00 778,982.74

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

83,863.000 NHHV Local 100.000000 0.00 0.00 0.00 83,863.001.000000

Base 100.000000 0.00 0.00 0.00 83,863.00

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

909.000 NHHZ Local 100.000000 0.00 0.00 0.00 909.001.000000

Base 100.000000 0.00 0.00 0.00 909.00

0.137% 31 Dec 203086199E9B7 12 Jul 2011 12 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

65,057.000 NHDF Local 100.000000 0.00 0.00 0.00 65,057.001.000000

Base 100.000000 0.00 0.00 0.00 65,057.00

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

16,868.870 NHDM Local 100.000000 0.00 0.00 0.00 16,868.871.000000

Base 100.000000 0.00 0.00 0.00 16,868.87

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

649.520 NHDU Local 100.000000 0.00 0.00 0.00 649.521.000000

Base 100.000000 0.00 0.00 0.00 649.52
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Composite

to October 19, 2011View Date:September 30, 2011July 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 Jul 2011 12 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

482,217.860 NHDX Local 100.000000 0.00 0.00 0.00 482,217.861.000000

Base 100.000000 0.00 0.00 0.00 482,217.86

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

768,383.840 NHDZ Local 100.000000 0.00 0.00 0.00 768,383.841.000000

Base 100.000000 0.00 0.00 0.00 768,383.84

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

142,276.960 NHEB Local 100.000000 0.00 0.00 0.00 142,276.961.000000

Base 100.000000 0.00 0.00 0.00 142,276.96

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

10,755.470 NHEU Local 100.000000 0.00 0.00 0.00 10,755.471.000000

Base 100.000000 0.00 0.00 0.00 10,755.47

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

12,770.300 NHFI Local 100.000000 0.00 0.00 0.00 12,770.301.000000

Base 100.000000 0.00 0.00 0.00 12,770.30

0.138% 31 Dec 203086199E9B7 12 Jul 2011 12 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,194,187.680 NHHG Local 100.000000 0.00 0.00 0.00 1,194,187.681.000000

Base 100.000000 0.00 0.00 0.00 1,194,187.68

0.137% 31 Dec 203086199E9B7 12 Jul 2011 12 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

8,151.250 NHHJ Local 100.000000 0.00 0.00 0.00 8,151.251.000000

Base 100.000000 0.00 0.00 0.00 8,151.25
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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 12 Jul 2011 12 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,480,050.020 NHHM Local 100.000000 0.00 0.00 0.00 1,480,050.021.000000

Base 100.000000 0.00 0.00 0.00 1,480,050.02

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

86,293.270 NHHO Local 100.000000 0.00 0.00 0.00 86,293.271.000000

Base 100.000000 0.00 0.00 0.00 86,293.27

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

737,115.040 NHHP Local 100.000000 0.00 0.00 0.00 737,115.041.000000

Base 100.000000 0.00 0.00 0.00 737,115.04

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

32,106.480 NHHW Local 100.000000 0.00 0.00 0.00 32,106.481.000000

Base 100.000000 0.00 0.00 0.00 32,106.48

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

11,802.200 NHHY Local 100.000000 0.00 0.00 0.00 11,802.201.000000

Base 100.000000 0.00 0.00 0.00 11,802.20

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

1,967.200 NHHZ Local 100.000000 0.00 0.00 0.00 1,967.201.000000

Base 100.000000 0.00 0.00 0.00 1,967.20

0.154% 31 Dec 203086199E9B7 13 Jul 2011 13 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,011.190 NHDM Local 100.000000 0.00 0.00 0.00 1,011.191.000000

Base 100.000000 0.00 0.00 0.00 1,011.19
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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 Jul 2011 13 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,589,793.730 NHDY Local 100.000000 0.00 0.00 0.00 2,589,793.731.000000

Base 100.000000 0.00 0.00 0.00 2,589,793.73

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

126,309.630 NHDZ Local 100.000000 0.00 0.00 0.00 126,309.631.000000

Base 100.000000 0.00 0.00 0.00 126,309.63

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

594,942.000 NHEN Local 100.000000 0.00 0.00 0.00 594,942.001.000000

Base 100.000000 0.00 0.00 0.00 594,942.00

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

547,400.000 NHEU Local 100.000000 0.00 0.00 0.00 547,400.001.000000

Base 100.000000 0.00 0.00 0.00 547,400.00

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

17,713.440 NHEY Local 100.000000 0.00 0.00 0.00 17,713.441.000000

Base 100.000000 0.00 0.00 0.00 17,713.44

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

6,087,021.660 NHFI Local 100.000000 0.00 0.00 0.00 6,087,021.661.000000

Base 100.000000 0.00 0.00 0.00 6,087,021.66

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

112,080.020 NHHO Local 100.000000 0.00 0.00 0.00 112,080.021.000000

Base 100.000000 0.00 0.00 0.00 112,080.02
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Composite

to October 19, 2011View Date:September 30, 2011July 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 13 Jul 2011 13 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

99,482.170 NHHV Local 100.000000 0.00 0.00 0.00 99,482.171.000000

Base 100.000000 0.00 0.00 0.00 99,482.17

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

37,450.000 NHHZ Local 100.000000 0.00 0.00 0.00 37,450.001.000000

Base 100.000000 0.00 0.00 0.00 37,450.00

0.151% 31 Dec 203086199E9B7 14 Jul 2011 14 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

40,203.000 NHDF Local 100.000000 0.00 0.00 0.00 40,203.001.000000

Base 100.000000 0.00 0.00 0.00 40,203.00

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

7,115.000 NHDG Local 100.000000 0.00 0.00 0.00 7,115.001.000000

Base 100.000000 0.00 0.00 0.00 7,115.00

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

34,875.640 NHDM Local 100.000000 0.00 0.00 0.00 34,875.641.000000

Base 100.000000 0.00 0.00 0.00 34,875.64

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

99,423.250 NHEM Local 100.000000 0.00 0.00 0.00 99,423.251.000000

Base 100.000000 0.00 0.00 0.00 99,423.25

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

5,692.870 NHEU Local 100.000000 0.00 0.00 0.00 5,692.871.000000

Base 100.000000 0.00 0.00 0.00 5,692.87
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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 14 Jul 2011 14 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,435.500 NHEY Local 100.000000 0.00 0.00 0.00 1,435.501.000000

Base 100.000000 0.00 0.00 0.00 1,435.50

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

27.020 NHEZ Local 100.000000 0.00 0.00 0.00 27.021.000000

Base 100.000000 0.00 0.00 0.00 27.02

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

285,052.500 NHFS Local 100.000000 0.00 0.00 0.00 285,052.501.000000

Base 100.000000 0.00 0.00 0.00 285,052.50

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

15,168.440 NHHJ Local 100.000000 0.00 0.00 0.00 15,168.441.000000

Base 100.000000 0.00 0.00 0.00 15,168.44

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

11,385.800 NHHM Local 100.000000 0.00 0.00 0.00 11,385.801.000000

Base 100.000000 0.00 0.00 0.00 11,385.80

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

1,778,256.200 NHHP Local 100.000000 0.00 0.00 0.00 1,778,256.201.000000

Base 100.000000 0.00 0.00 0.00 1,778,256.20

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

77,586.090 NHHV Local 100.000000 0.00 0.00 0.00 77,586.091.000000

Base 100.000000 0.00 0.00 0.00 77,586.09
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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 Jul 2011 14 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

26,629.220 NHHW Local 100.000000 0.00 0.00 0.00 26,629.221.000000

Base 100.000000 0.00 0.00 0.00 26,629.22

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

38,352.670 NHHY Local 100.000000 0.00 0.00 0.00 38,352.671.000000

Base 100.000000 0.00 0.00 0.00 38,352.67

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

6,278.700 NHHZ Local 100.000000 0.00 0.00 0.00 6,278.701.000000

Base 100.000000 0.00 0.00 0.00 6,278.70

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

266,816.540 NHIB Local 100.000000 0.00 0.00 0.00 266,816.541.000000

Base 100.000000 0.00 0.00 0.00 266,816.54

0.136% 31 Dec 203086199E9B7 15 Jul 2011 15 Jul 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 15 Jul 2011 15 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

96,999.590 NHDM Local 100.000000 0.00 0.00 0.00 96,999.591.000000

Base 100.000000 0.00 0.00 0.00 96,999.59

31 Dec 2030 15 Jul 2011 15 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

13,354.000 NHDX Local 100.000000 0.00 0.00 0.00 13,354.001.000000

Base 100.000000 0.00 0.00 0.00 13,354.00
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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 15 Jul 2011 15 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

37,836.750 NHDZ Local 100.000000 0.00 0.00 0.00 37,836.751.000000

Base 100.000000 0.00 0.00 0.00 37,836.75

31 Dec 2030 15 Jul 2011 15 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

27,677.770 NHEU Local 100.000000 0.00 0.00 0.00 27,677.771.000000

Base 100.000000 0.00 0.00 0.00 27,677.77

31 Dec 2030 15 Jul 2011 15 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

15,975.260 NHEX Local 100.000000 0.00 0.00 0.00 15,975.261.000000

Base 100.000000 0.00 0.00 0.00 15,975.26

31 Dec 2030 15 Jul 2011 15 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

39,134.000 NHEZ Local 100.000000 0.00 0.00 0.00 39,134.001.000000

Base 100.000000 0.00 0.00 0.00 39,134.00

31 Dec 2030 15 Jul 2011 15 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,419,021.780 NHFI Local 100.000000 0.00 0.00 0.00 1,419,021.781.000000

Base 100.000000 0.00 0.00 0.00 1,419,021.78

0.151% 31 Dec 203086199E9B7 15 Jul 2011 15 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,443,421.140 NHFJ Local 100.000000 0.00 0.00 0.00 1,443,421.141.000000

Base 100.000000 0.00 0.00 0.00 1,443,421.14

0.136% 31 Dec 203086199E9B7 15 Jul 2011 15 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,382,017.220 NHFS Local 100.000000 0.00 0.00 0.00 2,382,017.221.000000

Base 100.000000 0.00 0.00 0.00 2,382,017.22
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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 15 Jul 2011 15 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,048,006.750 NHHP Local 100.000000 0.00 0.00 0.00 1,048,006.751.000000

Base 100.000000 0.00 0.00 0.00 1,048,006.75

31 Dec 2030 15 Jul 2011 15 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,181,282.560 NHHW Local 100.000000 0.00 0.00 0.00 1,181,282.561.000000

Base 100.000000 0.00 0.00 0.00 1,181,282.56

31 Dec 2030 15 Jul 2011 15 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

131,504.950 NHHY Local 100.000000 0.00 0.00 0.00 131,504.951.000000

Base 100.000000 0.00 0.00 0.00 131,504.95

31 Dec 2030 15 Jul 2011 15 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

65,531.030 NHHZ Local 100.000000 0.00 0.00 0.00 65,531.031.000000

Base 100.000000 0.00 0.00 0.00 65,531.03

31 Dec 2030 15 Jul 2011 15 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

304,527.450 NHID Local 100.000000 0.00 0.00 0.00 304,527.451.000000

Base 100.000000 0.00 0.00 0.00 304,527.45

0.130% 31 Dec 203086199E9B7 18 Jul 2011 18 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

10,926.000 NHDF Local 100.000000 0.00 0.00 0.00 10,926.001.000000

Base 100.000000 0.00 0.00 0.00 10,926.00

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

4,896.540 NHDM Local 100.000000 0.00 0.00 0.00 4,896.541.000000

Base 100.000000 0.00 0.00 0.00 4,896.54
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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 18 Jul 2011 18 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

578,517.250 NHEM Local 100.000000 0.00 0.00 0.00 578,517.251.000000

Base 100.000000 0.00 0.00 0.00 578,517.25

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

1,470.000 NHEU Local 100.000000 0.00 0.00 0.00 1,470.001.000000

Base 100.000000 0.00 0.00 0.00 1,470.00

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

152,061.050 NHFI Local 100.000000 0.00 0.00 0.00 152,061.051.000000

Base 100.000000 0.00 0.00 0.00 152,061.05

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

118,250.000 NHFJ Local 100.000000 0.00 0.00 0.00 118,250.001.000000

Base 100.000000 0.00 0.00 0.00 118,250.00

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

98,984.370 NHFS Local 100.000000 0.00 0.00 0.00 98,984.371.000000

Base 100.000000 0.00 0.00 0.00 98,984.37

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

11,127.780 NHHL Local 100.000000 0.00 0.00 0.00 11,127.781.000000

Base 100.000000 0.00 0.00 0.00 11,127.78

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

15,070.690 NHHM Local 100.000000 0.00 0.00 0.00 15,070.691.000000

Base 100.000000 0.00 0.00 0.00 15,070.69
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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 Jul 2011 18 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

239,143.050 NHHW Local 100.000000 0.00 0.00 0.00 239,143.051.000000

Base 100.000000 0.00 0.00 0.00 239,143.05

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

8,095.800 NHHY Local 100.000000 0.00 0.00 0.00 8,095.801.000000

Base 100.000000 0.00 0.00 0.00 8,095.80

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

7,322.270 NHHZ Local 100.000000 0.00 0.00 0.00 7,322.271.000000

Base 100.000000 0.00 0.00 0.00 7,322.27

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

348,287.950 NHIB Local 100.000000 0.00 0.00 0.00 348,287.951.000000

Base 100.000000 0.00 0.00 0.00 348,287.95

0.122% 31 Dec 203086199E9B7 19 Jul 2011 19 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

834.060 NHDM Local 100.000000 0.00 0.00 0.00 834.061.000000

Base 100.000000 0.00 0.00 0.00 834.06

0.130% 31 Dec 203086199E9B7 19 Jul 2011 19 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,156,390.540 NHDU Local 100.000000 0.00 0.00 0.00 1,156,390.541.000000

Base 100.000000 0.00 0.00 0.00 1,156,390.54

0.122% 31 Dec 203086199E9B7 19 Jul 2011 19 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

201,558.530 NHEB Local 100.000000 0.00 0.00 0.00 201,558.531.000000

Base 100.000000 0.00 0.00 0.00 201,558.53
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

1,475,110.650 NHEN Local 100.000000 0.00 0.00 0.00 1,475,110.651.000000

Base 100.000000 0.00 0.00 0.00 1,475,110.65

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

843.000 NHEU Local 100.000000 0.00 0.00 0.00 843.001.000000

Base 100.000000 0.00 0.00 0.00 843.00

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

12,669.810 NHHJ Local 100.000000 0.00 0.00 0.00 12,669.811.000000

Base 100.000000 0.00 0.00 0.00 12,669.81

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

886,423.640 NHHL Local 100.000000 0.00 0.00 0.00 886,423.641.000000

Base 100.000000 0.00 0.00 0.00 886,423.64

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

1,188,914.210 NHHP Local 100.000000 0.00 0.00 0.00 1,188,914.211.000000

Base 100.000000 0.00 0.00 0.00 1,188,914.21

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

10,847.990 NHHV Local 100.000000 0.00 0.00 0.00 10,847.991.000000

Base 100.000000 0.00 0.00 0.00 10,847.99

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

420,150.830 NHHY Local 100.000000 0.00 0.00 0.00 420,150.831.000000

Base 100.000000 0.00 0.00 0.00 420,150.83
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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 19 Jul 2011 19 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,779.950 NHHZ Local 100.000000 0.00 0.00 0.00 2,779.951.000000

Base 100.000000 0.00 0.00 0.00 2,779.95

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

85,571.450 NHIB Local 100.000000 0.00 0.00 0.00 85,571.451.000000

Base 100.000000 0.00 0.00 0.00 85,571.45

0.122% 31 Dec 203086199E9B7 20 Jul 2011 20 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

6,477.120 NHDM Local 100.000000 0.00 0.00 0.00 6,477.121.000000

Base 100.000000 0.00 0.00 0.00 6,477.12

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

279,607.830 NHEB Local 100.000000 0.00 0.00 0.00 279,607.831.000000

Base 100.000000 0.00 0.00 0.00 279,607.83

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

1,360,538.750 NHEM Local 100.000000 0.00 0.00 0.00 1,360,538.751.000000

Base 100.000000 0.00 0.00 0.00 1,360,538.75

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

1,381.150 NHEU Local 100.000000 0.00 0.00 0.00 1,381.151.000000

Base 100.000000 0.00 0.00 0.00 1,381.15

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

599,439.350 NHEZ Local 100.000000 0.00 0.00 0.00 599,439.351.000000

Base 100.000000 0.00 0.00 0.00 599,439.35
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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 20 Jul 2011 20 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

3,119.660 NHFI Local 100.000000 0.00 0.00 0.00 3,119.661.000000

Base 100.000000 0.00 0.00 0.00 3,119.66

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

17,745.620 NHFJ Local 100.000000 0.00 0.00 0.00 17,745.621.000000

Base 100.000000 0.00 0.00 0.00 17,745.62

0.161% 31 Dec 203086199E9B7 20 Jul 2011 20 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

660,011.800 NHFV Local 100.000000 0.00 0.00 0.00 660,011.801.000000

Base 100.000000 0.00 0.00 0.00 660,011.80

0.122% 31 Dec 203086199E9B7 20 Jul 2011 20 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

627.120 NHHL Local 100.000000 0.00 0.00 0.00 627.121.000000

Base 100.000000 0.00 0.00 0.00 627.12

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

5,472.480 NHHM Local 100.000000 0.00 0.00 0.00 5,472.481.000000

Base 100.000000 0.00 0.00 0.00 5,472.48

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

8,456.370 NHHV Local 100.000000 0.00 0.00 0.00 8,456.371.000000

Base 100.000000 0.00 0.00 0.00 8,456.37

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

1,884.580 NHHW Local 100.000000 0.00 0.00 0.00 1,884.581.000000

Base 100.000000 0.00 0.00 0.00 1,884.58
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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 20 Jul 2011 20 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

10,702.900 NHHY Local 100.000000 0.00 0.00 0.00 10,702.901.000000

Base 100.000000 0.00 0.00 0.00 10,702.90

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

12,967.110 NHHZ Local 100.000000 0.00 0.00 0.00 12,967.111.000000

Base 100.000000 0.00 0.00 0.00 12,967.11

0.120% 31 Dec 203086199E9B7 21 Jul 2011 21 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

12,122.220 NHDM Local 100.000000 0.00 0.00 0.00 12,122.221.000000

Base 100.000000 0.00 0.00 0.00 12,122.22

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

34,526.330 NHDU Local 100.000000 0.00 0.00 0.00 34,526.331.000000

Base 100.000000 0.00 0.00 0.00 34,526.33

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

51,926.000 NHEB Local 100.000000 0.00 0.00 0.00 51,926.001.000000

Base 100.000000 0.00 0.00 0.00 51,926.00

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

6,021.500 NHEM Local 100.000000 0.00 0.00 0.00 6,021.501.000000

Base 100.000000 0.00 0.00 0.00 6,021.50

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

171,310.230 NHEN Local 100.000000 0.00 0.00 0.00 171,310.231.000000

Base 100.000000 0.00 0.00 0.00 171,310.23
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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

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

1,715.100 NHEU Local 100.000000 0.00 0.00 0.00 1,715.101.000000

Base 100.000000 0.00 0.00 0.00 1,715.10

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

42,618.040 NHHV Local 100.000000 0.00 0.00 0.00 42,618.041.000000

Base 100.000000 0.00 0.00 0.00 42,618.04

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

14,790.700 NHHY Local 100.000000 0.00 0.00 0.00 14,790.701.000000

Base 100.000000 0.00 0.00 0.00 14,790.70

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

32,263.160 NHHZ Local 100.000000 0.00 0.00 0.00 32,263.161.000000

Base 100.000000 0.00 0.00 0.00 32,263.16

0.121% 31 Dec 203086199E9B7 22 Jul 2011 22 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

8,290.620 NHDM Local 100.000000 0.00 0.00 0.00 8,290.621.000000

Base 100.000000 0.00 0.00 0.00 8,290.62

31 Dec 2030 22 Jul 2011 22 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

8,873.000 NHDX Local 100.000000 0.00 0.00 0.00 8,873.001.000000

Base 100.000000 0.00 0.00 0.00 8,873.00

31 Dec 2030 22 Jul 2011 22 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

3,658,759.900 NHDY Local 100.000000 0.00 0.00 0.00 3,658,759.901.000000

Base 100.000000 0.00 0.00 0.00 3,658,759.90
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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

31 Dec 2030 22 Jul 2011 22 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,403,454.500 NHEM Local 100.000000 0.00 0.00 0.00 1,403,454.501.000000

Base 100.000000 0.00 0.00 0.00 1,403,454.50

31 Dec 2030 22 Jul 2011 22 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

154,798.500 NHEN Local 100.000000 0.00 0.00 0.00 154,798.501.000000

Base 100.000000 0.00 0.00 0.00 154,798.50

31 Dec 2030 22 Jul 2011 22 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

9,803.200 NHEU Local 100.000000 0.00 0.00 0.00 9,803.201.000000

Base 100.000000 0.00 0.00 0.00 9,803.20

31 Dec 2030 22 Jul 2011 22 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

85,767.590 NHEX Local 100.000000 0.00 0.00 0.00 85,767.591.000000

Base 100.000000 0.00 0.00 0.00 85,767.59

31 Dec 2030 22 Jul 2011 22 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

3,934,148.460 NHFS Local 100.000000 0.00 0.00 0.00 3,934,148.461.000000

Base 100.000000 0.00 0.00 0.00 3,934,148.46

1.000% 31 Dec 203086199E9B7 22 Jul 2011 22 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,187,334.140 NHHJ Local 100.000000 0.00 0.00 0.00 1,187,334.141.000000

Base 100.000000 0.00 0.00 0.00 1,187,334.14

0.121% 31 Dec 203086199E9B7 22 Jul 2011 22 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

34,504.700 NHHL Local 100.000000 0.00 0.00 0.00 34,504.701.000000

Base 100.000000 0.00 0.00 0.00 34,504.70
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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 22 Jul 2011 22 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

287,370.080 NHHM Local 100.000000 0.00 0.00 0.00 287,370.081.000000

Base 100.000000 0.00 0.00 0.00 287,370.08

31 Dec 2030 22 Jul 2011 22 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

34,588.460 NHHV Local 100.000000 0.00 0.00 0.00 34,588.461.000000

Base 100.000000 0.00 0.00 0.00 34,588.46

31 Dec 2030 22 Jul 2011 22 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,008.000 NHHY Local 100.000000 0.00 0.00 0.00 2,008.001.000000

Base 100.000000 0.00 0.00 0.00 2,008.00

31 Dec 2030 22 Jul 2011 22 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

237,453.540 NHHZ Local 100.000000 0.00 0.00 0.00 237,453.541.000000

Base 100.000000 0.00 0.00 0.00 237,453.54

0.121% 31 Dec 203086199E9B7 25 Jul 2011 25 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

25,477.130 NHDF Local 100.000000 0.00 0.00 0.00 25,477.131.000000

Base 100.000000 0.00 0.00 0.00 25,477.13

31 Dec 2030 25 Jul 2011 25 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

93,622.290 NHDM Local 100.000000 0.00 0.00 0.00 93,622.291.000000

Base 100.000000 0.00 0.00 0.00 93,622.29

31 Dec 2030 25 Jul 2011 25 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

335,673.480 NHEB Local 100.000000 0.00 0.00 0.00 335,673.481.000000

Base 100.000000 0.00 0.00 0.00 335,673.48
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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 Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 25 Jul 2011 25 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

23,325.700 NHEU Local 100.000000 0.00 0.00 0.00 23,325.701.000000

Base 100.000000 0.00 0.00 0.00 23,325.70

31 Dec 2030 25 Jul 2011 25 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

170,717.580 NHEX Local 100.000000 0.00 0.00 0.00 170,717.581.000000

Base 100.000000 0.00 0.00 0.00 170,717.58

31 Dec 2030 25 Jul 2011 25 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,827.500 NHEY Local 100.000000 0.00 0.00 0.00 2,827.501.000000

Base 100.000000 0.00 0.00 0.00 2,827.50

31 Dec 2030 25 Jul 2011 25 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

285,083.940 NHFI Local 100.000000 0.00 0.00 0.00 285,083.941.000000

Base 100.000000 0.00 0.00 0.00 285,083.94

31 Dec 2030 25 Jul 2011 25 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

266,633.660 NHFJ Local 100.000000 0.00 0.00 0.00 266,633.661.000000

Base 100.000000 0.00 0.00 0.00 266,633.66

31 Dec 2030 25 Jul 2011 25 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

33,897.350 NHHG Local 100.000000 0.00 0.00 0.00 33,897.351.000000

Base 100.000000 0.00 0.00 0.00 33,897.35

31 Dec 2030 25 Jul 2011 25 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

182,077.810 NHHJ Local 100.000000 0.00 0.00 0.00 182,077.811.000000

Base 100.000000 0.00 0.00 0.00 182,077.81
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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

31 Dec 2030 25 Jul 2011 25 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

28,257.480 NHHV Local 100.000000 0.00 0.00 0.00 28,257.481.000000

Base 100.000000 0.00 0.00 0.00 28,257.48

31 Dec 2030 25 Jul 2011 25 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

4,190,291.070 NHHW Local 100.000000 0.00 0.00 0.00 4,190,291.071.000000

Base 100.000000 0.00 0.00 0.00 4,190,291.07

31 Dec 2030 25 Jul 2011 25 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

94,301.130 NHHY Local 100.000000 0.00 0.00 0.00 94,301.131.000000

Base 100.000000 0.00 0.00 0.00 94,301.13

31 Dec 2030 25 Jul 2011 25 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

32,270.290 NHHZ Local 100.000000 0.00 0.00 0.00 32,270.291.000000

Base 100.000000 0.00 0.00 0.00 32,270.29

31 Dec 2030 25 Jul 2011 25 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

222,679.570 NHID Local 100.000000 0.00 0.00 0.00 222,679.571.000000

Base 100.000000 0.00 0.00 0.00 222,679.57

0.116% 31 Dec 203086199E9B7 26 Jul 2011 26 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,689.500 NHDM Local 100.000000 0.00 0.00 0.00 2,689.501.000000

Base 100.000000 0.00 0.00 0.00 2,689.50

31 Dec 2030 26 Jul 2011 26 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

276,470.080 NHDX Local 100.000000 0.00 0.00 0.00 276,470.081.000000

Base 100.000000 0.00 0.00 0.00 276,470.08
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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 26 Jul 2011 26 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

722,452.340 NHEB Local 100.000000 0.00 0.00 0.00 722,452.341.000000

Base 100.000000 0.00 0.00 0.00 722,452.34

31 Dec 2030 26 Jul 2011 26 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

86,887.000 NHEN Local 100.000000 0.00 0.00 0.00 86,887.001.000000

Base 100.000000 0.00 0.00 0.00 86,887.00

31 Dec 2030 26 Jul 2011 26 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

600.600 NHEU Local 100.000000 0.00 0.00 0.00 600.601.000000

Base 100.000000 0.00 0.00 0.00 600.60

31 Dec 2030 26 Jul 2011 26 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

171,952.620 NHEX Local 100.000000 0.00 0.00 0.00 171,952.621.000000

Base 100.000000 0.00 0.00 0.00 171,952.62

31 Dec 2030 26 Jul 2011 26 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

4,162.050 NHEZ Local 100.000000 0.00 0.00 0.00 4,162.051.000000

Base 100.000000 0.00 0.00 0.00 4,162.05

31 Dec 2030 26 Jul 2011 26 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

16,895.910 NHHM Local 100.000000 0.00 0.00 0.00 16,895.911.000000

Base 100.000000 0.00 0.00 0.00 16,895.91

31 Dec 2030 26 Jul 2011 26 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

68,205.810 NHHO Local 100.000000 0.00 0.00 0.00 68,205.811.000000

Base 100.000000 0.00 0.00 0.00 68,205.81
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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 26 Jul 2011 26 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

3,360.000 NHHY Local 100.000000 0.00 0.00 0.00 3,360.001.000000

Base 100.000000 0.00 0.00 0.00 3,360.00

31 Dec 2030 26 Jul 2011 26 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,850.360 NHHZ Local 100.000000 0.00 0.00 0.00 1,850.361.000000

Base 100.000000 0.00 0.00 0.00 1,850.36

31 Dec 2030 26 Jul 2011 26 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

78,540.870 NHIB Local 100.000000 0.00 0.00 0.00 78,540.871.000000

Base 100.000000 0.00 0.00 0.00 78,540.87

0.116% 31 Dec 203086199E9B7 27 Jul 2011 27 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

39,332.250 NHDF Local 100.000000 0.00 0.00 0.00 39,332.251.000000

Base 100.000000 0.00 0.00 0.00 39,332.25

31 Dec 2030 27 Jul 2011 27 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

8,351.280 NHDG Local 100.000000 0.00 0.00 0.00 8,351.281.000000

Base 100.000000 0.00 0.00 0.00 8,351.28

31 Dec 2030 27 Jul 2011 27 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

37,856.200 NHDM Local 100.000000 0.00 0.00 0.00 37,856.201.000000

Base 100.000000 0.00 0.00 0.00 37,856.20

31 Dec 2030 27 Jul 2011 27 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

585,115.650 NHDY Local 100.000000 0.00 0.00 0.00 585,115.651.000000

Base 100.000000 0.00 0.00 0.00 585,115.65



Prepared by State StreetPage 55

Purchase Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 1, 2011

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 27 Jul 2011 27 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

25,226.740 NHDZ Local 100.000000 0.00 0.00 0.00 25,226.741.000000

Base 100.000000 0.00 0.00 0.00 25,226.74

0.116% 31 Dec 203086199E9B7 27 Jul 2011 27 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

153,109.080 NHEG Local 100.000000 0.00 0.00 0.00 153,109.081.000000

Base 100.000000 0.00 0.00 0.00 153,109.08

0.116% 31 Dec 203086199E9B7 27 Jul 2011 27 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

726,203.980 NHEN Local 100.000000 0.00 0.00 0.00 726,203.981.000000

Base 100.000000 0.00 0.00 0.00 726,203.98

31 Dec 2030 27 Jul 2011 27 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

7,894.130 NHEU Local 100.000000 0.00 0.00 0.00 7,894.131.000000

Base 100.000000 0.00 0.00 0.00 7,894.13

31 Dec 2030 27 Jul 2011 27 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

64,958.650 NHEX Local 100.000000 0.00 0.00 0.00 64,958.651.000000

Base 100.000000 0.00 0.00 0.00 64,958.65

31 Dec 2030 27 Jul 2011 27 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

527,276.550 NHHJ Local 100.000000 0.00 0.00 0.00 527,276.551.000000

Base 100.000000 0.00 0.00 0.00 527,276.55

31 Dec 2030 27 Jul 2011 27 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

9,829.770 NHHM Local 100.000000 0.00 0.00 0.00 9,829.771.000000

Base 100.000000 0.00 0.00 0.00 9,829.77
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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 Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 27 Jul 2011 27 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

359,975.820 NHHO Local 100.000000 0.00 0.00 0.00 359,975.821.000000

Base 100.000000 0.00 0.00 0.00 359,975.82

31 Dec 2030 27 Jul 2011 27 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

38,991.680 NHHY Local 100.000000 0.00 0.00 0.00 38,991.681.000000

Base 100.000000 0.00 0.00 0.00 38,991.68

31 Dec 2030 27 Jul 2011 27 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

263,604.700 NHIB Local 100.000000 0.00 0.00 0.00 263,604.701.000000

Base 100.000000 0.00 0.00 0.00 263,604.70

0.131% 31 Dec 203086199E9B7 28 Jul 2011 28 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,922.290 NHDM Local 100.000000 0.00 0.00 0.00 2,922.291.000000

Base 100.000000 0.00 0.00 0.00 2,922.29

31 Dec 2030 28 Jul 2011 28 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

415,783.340 NHDZ Local 100.000000 0.00 0.00 0.00 415,783.341.000000

Base 100.000000 0.00 0.00 0.00 415,783.34

31 Dec 2030 28 Jul 2011 28 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

288.000 NHEU Local 100.000000 0.00 0.00 0.00 288.001.000000

Base 100.000000 0.00 0.00 0.00 288.00

31 Dec 2030 28 Jul 2011 28 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

108,678.180 NHEZ Local 100.000000 0.00 0.00 0.00 108,678.181.000000

Base 100.000000 0.00 0.00 0.00 108,678.18



Prepared by State StreetPage 57

Purchase Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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 Jul 2011 28 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

103,312.500 NHFJ Local 100.000000 0.00 0.00 0.00 103,312.501.000000

Base 100.000000 0.00 0.00 0.00 103,312.50

31 Dec 2030 28 Jul 2011 28 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,976.990 NHHJ Local 100.000000 0.00 0.00 0.00 2,976.991.000000

Base 100.000000 0.00 0.00 0.00 2,976.99

31 Dec 2030 28 Jul 2011 28 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,546,449.700 NHHM Local 100.000000 0.00 0.00 0.00 1,546,449.701.000000

Base 100.000000 0.00 0.00 0.00 1,546,449.70

31 Dec 2030 28 Jul 2011 28 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

4,395.270 NHHO Local 100.000000 0.00 0.00 0.00 4,395.271.000000

Base 100.000000 0.00 0.00 0.00 4,395.27

31 Dec 2030 28 Jul 2011 28 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,188,555.750 NHHP Local 100.000000 0.00 0.00 0.00 1,188,555.751.000000

Base 100.000000 0.00 0.00 0.00 1,188,555.75

31 Dec 2030 28 Jul 2011 28 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

51,349.200 NHHY Local 100.000000 0.00 0.00 0.00 51,349.201.000000

Base 100.000000 0.00 0.00 0.00 51,349.20

0.138% 31 Dec 203086199E9B7 29 Jul 2011 29 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

35,692.500 NHDF Local 100.000000 0.00 0.00 0.00 35,692.501.000000

Base 100.000000 0.00 0.00 0.00 35,692.50
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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 29 Jul 2011 29 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

15,784.810 NHDG Local 100.000000 0.00 0.00 0.00 15,784.811.000000

Base 100.000000 0.00 0.00 0.00 15,784.81

31 Dec 2030 29 Jul 2011 29 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

59,553.190 NHDM Local 100.000000 0.00 0.00 0.00 59,553.191.000000

Base 100.000000 0.00 0.00 0.00 59,553.19

31 Dec 2030 29 Jul 2011 29 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

3,457,374.490 NHEB Local 100.000000 0.00 0.00 0.00 3,457,374.491.000000

Base 100.000000 0.00 0.00 0.00 3,457,374.49

31 Dec 2030 29 Jul 2011 29 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

38,808.710 NHEU Local 100.000000 0.00 0.00 0.00 38,808.711.000000

Base 100.000000 0.00 0.00 0.00 38,808.71

31 Dec 2030 29 Jul 2011 29 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

6,916.280 NHEX Local 100.000000 0.00 0.00 0.00 6,916.281.000000

Base 100.000000 0.00 0.00 0.00 6,916.28

31 Dec 2030 29 Jul 2011 29 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

531.000 NHEY Local 100.000000 0.00 0.00 0.00 531.001.000000

Base 100.000000 0.00 0.00 0.00 531.00

31 Dec 2030 29 Jul 2011 29 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,186,212.850 NHFS Local 100.000000 0.00 0.00 0.00 2,186,212.851.000000

Base 100.000000 0.00 0.00 0.00 2,186,212.85
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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 Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 29 Jul 2011 29 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

84,063.150 NHHM Local 100.000000 0.00 0.00 0.00 84,063.151.000000

Base 100.000000 0.00 0.00 0.00 84,063.15

31 Dec 2030 29 Jul 2011 29 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

49,275.360 NHHO Local 100.000000 0.00 0.00 0.00 49,275.361.000000

Base 100.000000 0.00 0.00 0.00 49,275.36

31 Dec 2030 29 Jul 2011 29 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

313,662.490 NHHP Local 100.000000 0.00 0.00 0.00 313,662.491.000000

Base 100.000000 0.00 0.00 0.00 313,662.49

31 Dec 2030 29 Jul 2011 29 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

35,408.120 NHHV Local 100.000000 0.00 0.00 0.00 35,408.121.000000

Base 100.000000 0.00 0.00 0.00 35,408.12

31 Dec 2030 29 Jul 2011 29 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

45,824.930 NHHY Local 100.000000 0.00 0.00 0.00 45,824.931.000000

Base 100.000000 0.00 0.00 0.00 45,824.93

31 Dec 2030 29 Jul 2011 29 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

35,443.180 NHHZ Local 100.000000 0.00 0.00 0.00 35,443.181.000000

Base 100.000000 0.00 0.00 0.00 35,443.18

31 Dec 2030 29 Jul 2011 29 Jul 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

261,214.960 NHIB Local 100.000000 0.00 0.00 0.00 261,214.961.000000

Base 100.000000 0.00 0.00 0.00 261,214.96
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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

0.168% 31 Dec 203086199E9B7 01 Aug 2011 01 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

252,674.300 NHDF Local 100.000000 0.00 0.00 0.00 252,674.301.000000

Base 100.000000 0.00 0.00 0.00 252,674.30

31 Dec 2030 01 Aug 2011 01 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

368,685.310 NHDM Local 100.000000 0.00 0.00 0.00 368,685.311.000000

Base 100.000000 0.00 0.00 0.00 368,685.31

31 Dec 2030 01 Aug 2011 01 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

3,272,728.300 NHDZ Local 100.000000 0.00 0.00 0.00 3,272,728.301.000000

Base 100.000000 0.00 0.00 0.00 3,272,728.30

31 Dec 2030 01 Aug 2011 01 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,715.850 NHEB Local 100.000000 0.00 0.00 0.00 2,715.851.000000

Base 100.000000 0.00 0.00 0.00 2,715.85

1.000% 31 Dec 203086199E9B7 01 Aug 2011 01 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

71.600 NHEF Local 100.000000 0.00 0.00 0.00 71.601.000000

Base 100.000000 0.00 0.00 0.00 71.60

0.168% 31 Dec 203086199E9B7 01 Aug 2011 01 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

525.740 NHEH Local 100.000000 0.00 0.00 0.00 525.741.000000

Base 100.000000 0.00 0.00 0.00 525.74

31 Dec 2030 01 Aug 2011 01 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

18,807,692.820 NHEN Local 100.000000 0.00 0.00 0.00 18,807,692.821.000000

Base 100.000000 0.00 0.00 0.00 18,807,692.82
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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 Aug 2011 01 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

58,845.810 NHEU Local 100.000000 0.00 0.00 0.00 58,845.811.000000

Base 100.000000 0.00 0.00 0.00 58,845.81

31 Dec 2030 01 Aug 2011 01 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

8,887.360 NHEX Local 100.000000 0.00 0.00 0.00 8,887.361.000000

Base 100.000000 0.00 0.00 0.00 8,887.36

0.138% 31 Dec 203086199E9B7 01 Aug 2011 01 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,219.540 NHEY Local 100.000000 0.00 0.00 0.00 1,219.541.000000

Base 100.000000 0.00 0.00 0.00 1,219.54

0.168% 31 Dec 203086199E9B7 01 Aug 2011 01 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

409,645.400 NHEZ Local 100.000000 0.00 0.00 0.00 409,645.401.000000

Base 100.000000 0.00 0.00 0.00 409,645.40

1.000% 31 Dec 203086199E9B7 01 Aug 2011 01 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

0.070 NHFG Local 100.000000 0.00 0.00 0.00 0.071.000000

Base 100.000000 0.00 0.00 0.00 0.07

0.168% 31 Dec 203086199E9B7 01 Aug 2011 01 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

179,059.230 NHFI Local 100.000000 0.00 0.00 0.00 179,059.231.000000

Base 100.000000 0.00 0.00 0.00 179,059.23

31 Dec 2030 01 Aug 2011 01 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

609,533.950 NHFJ Local 100.000000 0.00 0.00 0.00 609,533.951.000000

Base 100.000000 0.00 0.00 0.00 609,533.95
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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 01 Aug 2011 01 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

29.210 NHFV Local 100.000000 0.00 0.00 0.00 29.211.000000

Base 100.000000 0.00 0.00 0.00 29.21

31 Dec 2030 01 Aug 2011 01 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

3,636.240 NHHG Local 100.000000 0.00 0.00 0.00 3,636.241.000000

Base 100.000000 0.00 0.00 0.00 3,636.24

31 Dec 2030 01 Aug 2011 01 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

5,369.290 NHHJ Local 100.000000 0.00 0.00 0.00 5,369.291.000000

Base 100.000000 0.00 0.00 0.00 5,369.29

31 Dec 2030 01 Aug 2011 01 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

10,107,573.210 NHHL Local 100.000000 0.00 0.00 0.00 10,107,573.211.000000

Base 100.000000 0.00 0.00 0.00 10,107,573.21

31 Dec 2030 01 Aug 2011 01 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

8,590,678.160 NHHM Local 100.000000 0.00 0.00 0.00 8,590,678.161.000000

Base 100.000000 0.00 0.00 0.00 8,590,678.16

31 Dec 2030 01 Aug 2011 01 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

140,877.300 NHHP Local 100.000000 0.00 0.00 0.00 140,877.301.000000

Base 100.000000 0.00 0.00 0.00 140,877.30

31 Dec 2030 01 Aug 2011 01 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

79,578.980 NHHV Local 100.000000 0.00 0.00 0.00 79,578.981.000000

Base 100.000000 0.00 0.00 0.00 79,578.98
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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 01 Aug 2011 01 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

94,627.970 NHHW Local 100.000000 0.00 0.00 0.00 94,627.971.000000

Base 100.000000 0.00 0.00 0.00 94,627.97

31 Dec 2030 01 Aug 2011 01 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

409,468.090 NHHY Local 100.000000 0.00 0.00 0.00 409,468.091.000000

Base 100.000000 0.00 0.00 0.00 409,468.09

31 Dec 2030 01 Aug 2011 01 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

12,394.600 NHHZ Local 100.000000 0.00 0.00 0.00 12,394.601.000000

Base 100.000000 0.00 0.00 0.00 12,394.60

31 Dec 2030 01 Aug 2011 01 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

428,101.340 NHIB Local 100.000000 0.00 0.00 0.00 428,101.341.000000

Base 100.000000 0.00 0.00 0.00 428,101.34

31 Dec 2030 01 Aug 2011 01 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

399.840 NHID Local 100.000000 0.00 0.00 0.00 399.841.000000

Base 100.000000 0.00 0.00 0.00 399.84

0.206% 31 Dec 203086199E9B7 02 Aug 2011 02 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

17,825.000 NHDF Local 100.000000 0.00 0.00 0.00 17,825.001.000000

Base 100.000000 0.00 0.00 0.00 17,825.00

1.000% 31 Dec 203086199E9B7 02 Aug 2011 02 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,797.500 NHDG Local 100.000000 0.00 0.00 0.00 1,797.501.000000

Base 100.000000 0.00 0.00 0.00 1,797.50
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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

0.206% 31 Dec 203086199E9B7 02 Aug 2011 02 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

251,158.600 NHDM Local 100.000000 0.00 0.00 0.00 251,158.601.000000

Base 100.000000 0.00 0.00 0.00 251,158.60

31 Dec 2030 02 Aug 2011 02 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

174,066.740 NHDX Local 100.000000 0.00 0.00 0.00 174,066.741.000000

Base 100.000000 0.00 0.00 0.00 174,066.74

31 Dec 2030 02 Aug 2011 02 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,102,212.870 NHDZ Local 100.000000 0.00 0.00 0.00 1,102,212.871.000000

Base 100.000000 0.00 0.00 0.00 1,102,212.87

31 Dec 2030 02 Aug 2011 02 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

17,777.760 NHEB Local 100.000000 0.00 0.00 0.00 17,777.761.000000

Base 100.000000 0.00 0.00 0.00 17,777.76

31 Dec 2030 02 Aug 2011 02 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

50,000,000.000 NHEN Local 100.000000 0.00 0.00 0.00 50,000,000.001.000000

Base 100.000000 0.00 0.00 0.00 50,000,000.00

31 Dec 2030 02 Aug 2011 02 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

368,375.180 NHEZ Local 100.000000 0.00 0.00 0.00 368,375.181.000000

Base 100.000000 0.00 0.00 0.00 368,375.18

31 Dec 2030 02 Aug 2011 02 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

165,575.340 NHHL Local 100.000000 0.00 0.00 0.00 165,575.341.000000

Base 100.000000 0.00 0.00 0.00 165,575.34
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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 02 Aug 2011 02 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,548,071.180 NHHM Local 100.000000 0.00 0.00 0.00 1,548,071.181.000000

Base 100.000000 0.00 0.00 0.00 1,548,071.18

31 Dec 2030 02 Aug 2011 02 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

166,794.020 NHHO Local 100.000000 0.00 0.00 0.00 166,794.021.000000

Base 100.000000 0.00 0.00 0.00 166,794.02

31 Dec 2030 02 Aug 2011 02 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

57,384.180 NHHP Local 100.000000 0.00 0.00 0.00 57,384.181.000000

Base 100.000000 0.00 0.00 0.00 57,384.18

31 Dec 2030 02 Aug 2011 02 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

12,064.250 NHHY Local 100.000000 0.00 0.00 0.00 12,064.251.000000

Base 100.000000 0.00 0.00 0.00 12,064.25

31 Dec 2030 02 Aug 2011 02 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

89,752.060 NHHZ Local 100.000000 0.00 0.00 0.00 89,752.061.000000

Base 100.000000 0.00 0.00 0.00 89,752.06

0.193% 31 Dec 203086199E9B7 03 Aug 2011 03 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,843.800 NHDG Local 100.000000 0.00 0.00 0.00 1,843.801.000000

Base 100.000000 0.00 0.00 0.00 1,843.80

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

22,827.960 NHDM Local 100.000000 0.00 0.00 0.00 22,827.961.000000

Base 100.000000 0.00 0.00 0.00 22,827.96
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

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

91,255.620 NHDX Local 100.000000 0.00 0.00 0.00 91,255.621.000000

Base 100.000000 0.00 0.00 0.00 91,255.62

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

1,014,992.000 NHEN Local 100.000000 0.00 0.00 0.00 1,014,992.001.000000

Base 100.000000 0.00 0.00 0.00 1,014,992.00

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

14,772.780 NHEU Local 100.000000 0.00 0.00 0.00 14,772.781.000000

Base 100.000000 0.00 0.00 0.00 14,772.78

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

43,267.790 NHEX Local 100.000000 0.00 0.00 0.00 43,267.791.000000

Base 100.000000 0.00 0.00 0.00 43,267.79

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

47,339.650 NHHM Local 100.000000 0.00 0.00 0.00 47,339.651.000000

Base 100.000000 0.00 0.00 0.00 47,339.65

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

396,457.030 NHHO Local 100.000000 0.00 0.00 0.00 396,457.031.000000

Base 100.000000 0.00 0.00 0.00 396,457.03

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

12,989.200 NHHY Local 100.000000 0.00 0.00 0.00 12,989.201.000000

Base 100.000000 0.00 0.00 0.00 12,989.20
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

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

351.900 NHHZ Local 100.000000 0.00 0.00 0.00 351.901.000000

Base 100.000000 0.00 0.00 0.00 351.90

0.138% 31 Dec 203086199E9B7 04 Aug 2011 04 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

461,160.000 NHEM Local 100.000000 0.00 0.00 0.00 461,160.001.000000

Base 100.000000 0.00 0.00 0.00 461,160.00

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

119,875.480 NHEX Local 100.000000 0.00 0.00 0.00 119,875.481.000000

Base 100.000000 0.00 0.00 0.00 119,875.48

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

345,752.880 NHFS Local 100.000000 0.00 0.00 0.00 345,752.881.000000

Base 100.000000 0.00 0.00 0.00 345,752.88

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

14,307.300 NHHL Local 100.000000 0.00 0.00 0.00 14,307.301.000000

Base 100.000000 0.00 0.00 0.00 14,307.30

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

1,417.980 NHHZ Local 100.000000 0.00 0.00 0.00 1,417.981.000000

Base 100.000000 0.00 0.00 0.00 1,417.98

0.133% 31 Dec 203086199E9B7 05 Aug 2011 05 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

15,251.000 NHDG Local 100.000000 0.00 0.00 0.00 15,251.001.000000

Base 100.000000 0.00 0.00 0.00 15,251.00
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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 05 Aug 2011 05 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

13,011.930 NHDM Local 100.000000 0.00 0.00 0.00 13,011.931.000000

Base 100.000000 0.00 0.00 0.00 13,011.93

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

23,479.280 NHEG Local 100.000000 0.00 0.00 0.00 23,479.281.000000

Base 100.000000 0.00 0.00 0.00 23,479.28

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

411,041.430 NHEN Local 100.000000 0.00 0.00 0.00 411,041.431.000000

Base 100.000000 0.00 0.00 0.00 411,041.43

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

986,293.410 NHHM Local 100.000000 0.00 0.00 0.00 986,293.411.000000

Base 100.000000 0.00 0.00 0.00 986,293.41

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

18,019.620 NHHO Local 100.000000 0.00 0.00 0.00 18,019.621.000000

Base 100.000000 0.00 0.00 0.00 18,019.62

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

10,601.050 NHHY Local 100.000000 0.00 0.00 0.00 10,601.051.000000

Base 100.000000 0.00 0.00 0.00 10,601.05

0.193% 31 Dec 203086199E9B7 05 Aug 2011 05 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,167,951.620 NHID Local 100.000000 0.00 0.00 0.00 1,167,951.621.000000

Base 100.000000 0.00 0.00 0.00 1,167,951.62
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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

0.112% 31 Dec 203086199E9B7 08 Aug 2011 08 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

573,734.250 NHDF Local 100.000000 0.00 0.00 0.00 573,734.251.000000

Base 100.000000 0.00 0.00 0.00 573,734.25

31 Dec 2030 08 Aug 2011 08 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

8,508.130 NHDM Local 100.000000 0.00 0.00 0.00 8,508.131.000000

Base 100.000000 0.00 0.00 0.00 8,508.13

31 Dec 2030 08 Aug 2011 08 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

598,653.800 NHDU Local 100.000000 0.00 0.00 0.00 598,653.801.000000

Base 100.000000 0.00 0.00 0.00 598,653.80

31 Dec 2030 08 Aug 2011 08 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

476,230.620 NHDX Local 100.000000 0.00 0.00 0.00 476,230.621.000000

Base 100.000000 0.00 0.00 0.00 476,230.62

31 Dec 2030 08 Aug 2011 08 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

8,742.100 NHEU Local 100.000000 0.00 0.00 0.00 8,742.101.000000

Base 100.000000 0.00 0.00 0.00 8,742.10

31 Dec 2030 08 Aug 2011 08 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,753,206.130 NHHM Local 100.000000 0.00 0.00 0.00 2,753,206.131.000000

Base 100.000000 0.00 0.00 0.00 2,753,206.13

31 Dec 2030 08 Aug 2011 08 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

233,409.610 NHHP Local 100.000000 0.00 0.00 0.00 233,409.611.000000

Base 100.000000 0.00 0.00 0.00 233,409.61
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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 Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 08 Aug 2011 08 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

22,226.930 NHHV Local 100.000000 0.00 0.00 0.00 22,226.931.000000

Base 100.000000 0.00 0.00 0.00 22,226.93

31 Dec 2030 08 Aug 2011 08 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,669.820 NHHZ Local 100.000000 0.00 0.00 0.00 1,669.821.000000

Base 100.000000 0.00 0.00 0.00 1,669.82

31 Dec 2030 08 Aug 2011 08 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

749,848.680 NHIB Local 100.000000 0.00 0.00 0.00 749,848.681.000000

Base 100.000000 0.00 0.00 0.00 749,848.68

31 Dec 2030 08 Aug 2011 08 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

63,300.000 NHID Local 100.000000 0.00 0.00 0.00 63,300.001.000000

Base 100.000000 0.00 0.00 0.00 63,300.00

0.137% 31 Dec 203086199E9B7 09 Aug 2011 09 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

284,786.200 NHDF Local 100.000000 0.00 0.00 0.00 284,786.201.000000

Base 100.000000 0.00 0.00 0.00 284,786.20

31 Dec 2030 09 Aug 2011 09 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,675.700 NHDG Local 100.000000 0.00 0.00 0.00 1,675.701.000000

Base 100.000000 0.00 0.00 0.00 1,675.70

31 Dec 2030 09 Aug 2011 09 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

9,581.830 NHDM Local 100.000000 0.00 0.00 0.00 9,581.831.000000

Base 100.000000 0.00 0.00 0.00 9,581.83
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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 Aug 2011 09 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

81,172.820 NHDY Local 100.000000 0.00 0.00 0.00 81,172.821.000000

Base 100.000000 0.00 0.00 0.00 81,172.82

31 Dec 2030 09 Aug 2011 09 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

938.850 NHEU Local 100.000000 0.00 0.00 0.00 938.851.000000

Base 100.000000 0.00 0.00 0.00 938.85

31 Dec 2030 09 Aug 2011 09 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

73,653,643.100 NHFI Local 100.000000 0.00 0.00 0.00 73,653,643.101.000000

Base 100.000000 0.00 0.00 0.00 73,653,643.10

31 Dec 2030 09 Aug 2011 09 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

41,013,900.740 NHFJ Local 100.000000 0.00 0.00 0.00 41,013,900.741.000000

Base 100.000000 0.00 0.00 0.00 41,013,900.74

31 Dec 2030 09 Aug 2011 09 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

805.640 NHHJ Local 100.000000 0.00 0.00 0.00 805.641.000000

Base 100.000000 0.00 0.00 0.00 805.64

31 Dec 2030 09 Aug 2011 09 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

814,264.040 NHHL Local 100.000000 0.00 0.00 0.00 814,264.041.000000

Base 100.000000 0.00 0.00 0.00 814,264.04

31 Dec 2030 09 Aug 2011 09 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

780,063.560 NHHM Local 100.000000 0.00 0.00 0.00 780,063.561.000000

Base 100.000000 0.00 0.00 0.00 780,063.56
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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 09 Aug 2011 09 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

28,362.020 NHHP Local 100.000000 0.00 0.00 0.00 28,362.021.000000

Base 100.000000 0.00 0.00 0.00 28,362.02

31 Dec 2030 09 Aug 2011 09 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

11,502.400 NHHY Local 100.000000 0.00 0.00 0.00 11,502.401.000000

Base 100.000000 0.00 0.00 0.00 11,502.40

31 Dec 2030 09 Aug 2011 09 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

793.600 NHHZ Local 100.000000 0.00 0.00 0.00 793.601.000000

Base 100.000000 0.00 0.00 0.00 793.60

0.114% 31 Dec 203086199E9B7 10 Aug 2011 10 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

470,203.720 NHDF Local 100.000000 0.00 0.00 0.00 470,203.721.000000

Base 100.000000 0.00 0.00 0.00 470,203.72

31 Dec 2030 10 Aug 2011 10 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
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 Aug 2011 10 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND
100,010,280.520 NHDM Local 100.000000 0.00 0.00 0.00 100,010,280.521.000000

Base 100.000000 0.00 0.00 0.00 100,010,280.52

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

3,625,589.500 NHEM Local 100.000000 0.00 0.00 0.00 3,625,589.501.000000

Base 100.000000 0.00 0.00 0.00 3,625,589.50
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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 10 Aug 2011 10 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

345,692.350 NHEN Local 100.000000 0.00 0.00 0.00 345,692.351.000000

Base 100.000000 0.00 0.00 0.00 345,692.35

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

6,683.400 NHEU Local 100.000000 0.00 0.00 0.00 6,683.401.000000

Base 100.000000 0.00 0.00 0.00 6,683.40

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

7,056.180 NHEZ Local 100.000000 0.00 0.00 0.00 7,056.181.000000

Base 100.000000 0.00 0.00 0.00 7,056.18

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

35,890.550 NHFS Local 100.000000 0.00 0.00 0.00 35,890.551.000000

Base 100.000000 0.00 0.00 0.00 35,890.55

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

14,399.380 NHHG Local 100.000000 0.00 0.00 0.00 14,399.381.000000

Base 100.000000 0.00 0.00 0.00 14,399.38

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

15,003,636.370 NHHJ Local 100.000000 0.00 0.00 0.00 15,003,636.371.000000

Base 100.000000 0.00 0.00 0.00 15,003,636.37

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

102,371.210 NHHP Local 100.000000 0.00 0.00 0.00 102,371.211.000000

Base 100.000000 0.00 0.00 0.00 102,371.21
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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 10 Aug 2011 10 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

5,292.000 NHHY Local 100.000000 0.00 0.00 0.00 5,292.001.000000

Base 100.000000 0.00 0.00 0.00 5,292.00

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

1,377.950 NHHZ Local 100.000000 0.00 0.00 0.00 1,377.951.000000

Base 100.000000 0.00 0.00 0.00 1,377.95

0.103% 31 Dec 203086199E9B7 11 Aug 2011 11 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

19,350.000 NHDF Local 100.000000 0.00 0.00 0.00 19,350.001.000000

Base 100.000000 0.00 0.00 0.00 19,350.00

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

574.000 NHDG Local 100.000000 0.00 0.00 0.00 574.001.000000

Base 100.000000 0.00 0.00 0.00 574.00

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

17,223.310 NHDM Local 100.000000 0.00 0.00 0.00 17,223.311.000000

Base 100.000000 0.00 0.00 0.00 17,223.31

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

2,311.500 NHEU Local 100.000000 0.00 0.00 0.00 2,311.501.000000

Base 100.000000 0.00 0.00 0.00 2,311.50

0.114% 31 Dec 203086199E9B7 11 Aug 2011 11 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,286.880 NHEY Local 100.000000 0.00 0.00 0.00 1,286.881.000000

Base 100.000000 0.00 0.00 0.00 1,286.88
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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

0.103% 31 Dec 203086199E9B7 11 Aug 2011 11 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

61,828.790 NHFI Local 100.000000 0.00 0.00 0.00 61,828.791.000000

Base 100.000000 0.00 0.00 0.00 61,828.79

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

2,623.130 NHHJ Local 100.000000 0.00 0.00 0.00 2,623.131.000000

Base 100.000000 0.00 0.00 0.00 2,623.13

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

1,015,402.470 NHHM Local 100.000000 0.00 0.00 0.00 1,015,402.471.000000

Base 100.000000 0.00 0.00 0.00 1,015,402.47

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

24,677.510 NHHO Local 100.000000 0.00 0.00 0.00 24,677.511.000000

Base 100.000000 0.00 0.00 0.00 24,677.51

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

42,482.450 NHHP Local 100.000000 0.00 0.00 0.00 42,482.451.000000

Base 100.000000 0.00 0.00 0.00 42,482.45

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

18,947.150 NHHY Local 100.000000 0.00 0.00 0.00 18,947.151.000000

Base 100.000000 0.00 0.00 0.00 18,947.15

0.107% 31 Dec 203086199E9B7 12 Aug 2011 12 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

844.300 NHDG Local 100.000000 0.00 0.00 0.00 844.301.000000

Base 100.000000 0.00 0.00 0.00 844.30
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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

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

9,587.740 NHDM Local 100.000000 0.00 0.00 0.00 9,587.741.000000

Base 100.000000 0.00 0.00 0.00 9,587.74

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

823,545.110 NHDX Local 100.000000 0.00 0.00 0.00 823,545.111.000000

Base 100.000000 0.00 0.00 0.00 823,545.11

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

1,294,609.890 NHDZ Local 100.000000 0.00 0.00 0.00 1,294,609.891.000000

Base 100.000000 0.00 0.00 0.00 1,294,609.89

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

2,586,804.750 NHEM Local 100.000000 0.00 0.00 0.00 2,586,804.751.000000

Base 100.000000 0.00 0.00 0.00 2,586,804.75

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

3,383.500 NHEU Local 100.000000 0.00 0.00 0.00 3,383.501.000000

Base 100.000000 0.00 0.00 0.00 3,383.50

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

9,818,626.500 NHFI Local 100.000000 0.00 0.00 0.00 9,818,626.501.000000

Base 100.000000 0.00 0.00 0.00 9,818,626.50

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

35,133,235.480 NHFJ Local 100.000000 0.00 0.00 0.00 35,133,235.481.000000

Base 100.000000 0.00 0.00 0.00 35,133,235.48
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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 12 Aug 2011 12 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

42,258.200 NHHM Local 100.000000 0.00 0.00 0.00 42,258.201.000000

Base 100.000000 0.00 0.00 0.00 42,258.20

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

85,514.290 NHHO Local 100.000000 0.00 0.00 0.00 85,514.291.000000

Base 100.000000 0.00 0.00 0.00 85,514.29

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

39,993.570 NHHP Local 100.000000 0.00 0.00 0.00 39,993.571.000000

Base 100.000000 0.00 0.00 0.00 39,993.57

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

13,450,581.650 NHHW Local 100.000000 0.00 0.00 0.00 13,450,581.651.000000

Base 100.000000 0.00 0.00 0.00 13,450,581.65

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

15,456.500 NHHY Local 100.000000 0.00 0.00 0.00 15,456.501.000000

Base 100.000000 0.00 0.00 0.00 15,456.50

0.103% 31 Dec 203086199E9B7 12 Aug 2011 12 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,301.200 NHHZ Local 100.000000 0.00 0.00 0.00 2,301.201.000000

Base 100.000000 0.00 0.00 0.00 2,301.20

0.121% 31 Dec 203086199E9B7 15 Aug 2011 15 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

18,706.150 NHDG Local 100.000000 0.00 0.00 0.00 18,706.151.000000

Base 100.000000 0.00 0.00 0.00 18,706.15
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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 Aug 2011 15 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

9,416.280 NHDU Local 100.000000 0.00 0.00 0.00 9,416.281.000000

Base 100.000000 0.00 0.00 0.00 9,416.28

31 Dec 2030 15 Aug 2011 15 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,273,649.790 NHDZ Local 100.000000 0.00 0.00 0.00 1,273,649.791.000000

Base 100.000000 0.00 0.00 0.00 1,273,649.79

31 Dec 2030 15 Aug 2011 15 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

475,319.500 NHEM Local 100.000000 0.00 0.00 0.00 475,319.501.000000

Base 100.000000 0.00 0.00 0.00 475,319.50

31 Dec 2030 15 Aug 2011 15 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

76,059.040 NHEU Local 100.000000 0.00 0.00 0.00 76,059.041.000000

Base 100.000000 0.00 0.00 0.00 76,059.04

31 Dec 2030 15 Aug 2011 15 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

451,031.040 NHEX Local 100.000000 0.00 0.00 0.00 451,031.041.000000

Base 100.000000 0.00 0.00 0.00 451,031.04

31 Dec 2030 15 Aug 2011 15 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

54,136.420 NHEY Local 100.000000 0.00 0.00 0.00 54,136.421.000000

Base 100.000000 0.00 0.00 0.00 54,136.42

31 Dec 2030 15 Aug 2011 15 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

188,434.660 NHEZ Local 100.000000 0.00 0.00 0.00 188,434.661.000000

Base 100.000000 0.00 0.00 0.00 188,434.66
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Shares/Par/Contracts Exchange Rate Fund
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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 15 Aug 2011 15 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,645,929.750 NHFI Local 100.000000 0.00 0.00 0.00 1,645,929.751.000000

Base 100.000000 0.00 0.00 0.00 1,645,929.75

31 Dec 2030 15 Aug 2011 15 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,610,189.070 NHFS Local 100.000000 0.00 0.00 0.00 1,610,189.071.000000

Base 100.000000 0.00 0.00 0.00 1,610,189.07

31 Dec 2030 15 Aug 2011 15 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

31,257,798.730 NHHJ Local 100.000000 0.00 0.00 0.00 31,257,798.731.000000

Base 100.000000 0.00 0.00 0.00 31,257,798.73

31 Dec 2030 15 Aug 2011 15 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

14,253.980 NHHL Local 100.000000 0.00 0.00 0.00 14,253.981.000000

Base 100.000000 0.00 0.00 0.00 14,253.98

31 Dec 2030 15 Aug 2011 15 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

132,731.540 NHHY Local 100.000000 0.00 0.00 0.00 132,731.541.000000

Base 100.000000 0.00 0.00 0.00 132,731.54

31 Dec 2030 15 Aug 2011 15 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

17,848.400 NHHZ Local 100.000000 0.00 0.00 0.00 17,848.401.000000

Base 100.000000 0.00 0.00 0.00 17,848.40

31 Dec 2030 15 Aug 2011 15 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

430,977.560 NHID Local 100.000000 0.00 0.00 0.00 430,977.561.000000

Base 100.000000 0.00 0.00 0.00 430,977.56
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Base Currency: USD - US DOLLAR

0.127% 31 Dec 203086199E9B7 16 Aug 2011 16 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

362,727.510 NHDF Local 100.000000 0.00 0.00 0.00 362,727.511.000000

Base 100.000000 0.00 0.00 0.00 362,727.51

31 Dec 2030 16 Aug 2011 16 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

168,304.950 NHDX Local 100.000000 0.00 0.00 0.00 168,304.951.000000

Base 100.000000 0.00 0.00 0.00 168,304.95

31 Dec 2030 16 Aug 2011 16 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

9,842.000 NHDY Local 100.000000 0.00 0.00 0.00 9,842.001.000000

Base 100.000000 0.00 0.00 0.00 9,842.00

31 Dec 2030 16 Aug 2011 16 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

990,504.810 NHDZ Local 100.000000 0.00 0.00 0.00 990,504.811.000000

Base 100.000000 0.00 0.00 0.00 990,504.81

31 Dec 2030 16 Aug 2011 16 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

36,490.250 NHEB Local 100.000000 0.00 0.00 0.00 36,490.251.000000

Base 100.000000 0.00 0.00 0.00 36,490.25

31 Dec 2030 16 Aug 2011 16 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

177,098.760 NHEG Local 100.000000 0.00 0.00 0.00 177,098.761.000000

Base 100.000000 0.00 0.00 0.00 177,098.76

31 Dec 2030 16 Aug 2011 16 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,251,364.500 NHEM Local 100.000000 0.00 0.00 0.00 1,251,364.501.000000

Base 100.000000 0.00 0.00 0.00 1,251,364.50
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Base Currency: USD - US DOLLAR

31 Dec 2030 16 Aug 2011 16 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

667.500 NHEU Local 100.000000 0.00 0.00 0.00 667.501.000000

Base 100.000000 0.00 0.00 0.00 667.50

31 Dec 2030 16 Aug 2011 16 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

127,994.930 NHFS Local 100.000000 0.00 0.00 0.00 127,994.931.000000

Base 100.000000 0.00 0.00 0.00 127,994.93

31 Dec 2030 16 Aug 2011 16 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

590,842.510 NHHL Local 100.000000 0.00 0.00 0.00 590,842.511.000000

Base 100.000000 0.00 0.00 0.00 590,842.51

31 Dec 2030 16 Aug 2011 16 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

828,941.830 NHHM Local 100.000000 0.00 0.00 0.00 828,941.831.000000

Base 100.000000 0.00 0.00 0.00 828,941.83

31 Dec 2030 16 Aug 2011 16 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,986,905.140 NHHP Local 100.000000 0.00 0.00 0.00 1,986,905.141.000000

Base 100.000000 0.00 0.00 0.00 1,986,905.14

31 Dec 2030 16 Aug 2011 16 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

76,065.260 NHHW Local 100.000000 0.00 0.00 0.00 76,065.261.000000

Base 100.000000 0.00 0.00 0.00 76,065.26

31 Dec 2030 16 Aug 2011 16 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

7,855.000 NHHY Local 100.000000 0.00 0.00 0.00 7,855.001.000000

Base 100.000000 0.00 0.00 0.00 7,855.00
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Base Currency: USD - US DOLLAR

31 Dec 2030 16 Aug 2011 16 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,097.050 NHHZ Local 100.000000 0.00 0.00 0.00 1,097.051.000000

Base 100.000000 0.00 0.00 0.00 1,097.05

0.100% 31 Dec 203086199E9B7 17 Aug 2011 17 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

4,950.510 NHDU Local 100.000000 0.00 0.00 0.00 4,950.511.000000

Base 100.000000 0.00 0.00 0.00 4,950.51

31 Dec 2030 17 Aug 2011 17 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

106,686.900 NHDX Local 100.000000 0.00 0.00 0.00 106,686.901.000000

Base 100.000000 0.00 0.00 0.00 106,686.90

31 Dec 2030 17 Aug 2011 17 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

435.750 NHEU Local 100.000000 0.00 0.00 0.00 435.751.000000

Base 100.000000 0.00 0.00 0.00 435.75

31 Dec 2030 17 Aug 2011 17 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

645,496.060 NHHM Local 100.000000 0.00 0.00 0.00 645,496.061.000000

Base 100.000000 0.00 0.00 0.00 645,496.06

31 Dec 2030 17 Aug 2011 17 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

123,810.540 NHHP Local 100.000000 0.00 0.00 0.00 123,810.541.000000

Base 100.000000 0.00 0.00 0.00 123,810.54

31 Dec 2030 17 Aug 2011 17 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,555.300 NHHY Local 100.000000 0.00 0.00 0.00 1,555.301.000000

Base 100.000000 0.00 0.00 0.00 1,555.30
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 17 Aug 2011 17 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,050.160 NHHZ Local 100.000000 0.00 0.00 0.00 2,050.161.000000

Base 100.000000 0.00 0.00 0.00 2,050.16

0.097% 31 Dec 203086199E9B7 18 Aug 2011 18 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

4,606.220 NHDM Local 100.000000 0.00 0.00 0.00 4,606.221.000000

Base 100.000000 0.00 0.00 0.00 4,606.22

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

91,158.470 NHDU Local 100.000000 0.00 0.00 0.00 91,158.471.000000

Base 100.000000 0.00 0.00 0.00 91,158.47

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

137,828.930 NHDX Local 100.000000 0.00 0.00 0.00 137,828.931.000000

Base 100.000000 0.00 0.00 0.00 137,828.93

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

1,611,191.530 NHEB Local 100.000000 0.00 0.00 0.00 1,611,191.531.000000

Base 100.000000 0.00 0.00 0.00 1,611,191.53

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

5,083.550 NHFI Local 100.000000 0.00 0.00 0.00 5,083.551.000000

Base 100.000000 0.00 0.00 0.00 5,083.55

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

972,291.150 NHHP Local 100.000000 0.00 0.00 0.00 972,291.151.000000

Base 100.000000 0.00 0.00 0.00 972,291.15
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Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
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Base Currency: USD - US DOLLAR

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

3,143.610 NHHZ Local 100.000000 0.00 0.00 0.00 3,143.611.000000

Base 100.000000 0.00 0.00 0.00 3,143.61

0.094% 31 Dec 203086199E9B7 19 Aug 2011 19 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

34,191.000 NHDF Local 100.000000 0.00 0.00 0.00 34,191.001.000000

Base 100.000000 0.00 0.00 0.00 34,191.00

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

943.400 NHDG Local 100.000000 0.00 0.00 0.00 943.401.000000

Base 100.000000 0.00 0.00 0.00 943.40

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

33,362.540 NHDM Local 100.000000 0.00 0.00 0.00 33,362.541.000000

Base 100.000000 0.00 0.00 0.00 33,362.54

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

103,583.390 NHDU Local 100.000000 0.00 0.00 0.00 103,583.391.000000

Base 100.000000 0.00 0.00 0.00 103,583.39

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

187,243.310 NHDX Local 100.000000 0.00 0.00 0.00 187,243.311.000000

Base 100.000000 0.00 0.00 0.00 187,243.31

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

1,480.110 NHDY Local 100.000000 0.00 0.00 0.00 1,480.111.000000

Base 100.000000 0.00 0.00 0.00 1,480.11
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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 19 Aug 2011 19 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

736,602.710 NHEB Local 100.000000 0.00 0.00 0.00 736,602.711.000000

Base 100.000000 0.00 0.00 0.00 736,602.71

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

141,614.970 NHEN Local 100.000000 0.00 0.00 0.00 141,614.971.000000

Base 100.000000 0.00 0.00 0.00 141,614.97

0.097% 31 Dec 203086199E9B7 19 Aug 2011 19 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

13,302.060 NHEU Local 100.000000 0.00 0.00 0.00 13,302.061.000000

Base 100.000000 0.00 0.00 0.00 13,302.06

0.094% 31 Dec 203086199E9B7 19 Aug 2011 19 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

34,129.140 NHEY Local 100.000000 0.00 0.00 0.00 34,129.141.000000

Base 100.000000 0.00 0.00 0.00 34,129.14

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

1,645,544.710 NHHL Local 100.000000 0.00 0.00 0.00 1,645,544.711.000000

Base 100.000000 0.00 0.00 0.00 1,645,544.71

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

3,545.690 NHHM Local 100.000000 0.00 0.00 0.00 3,545.691.000000

Base 100.000000 0.00 0.00 0.00 3,545.69

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

4,988,236.180 NHHP Local 100.000000 0.00 0.00 0.00 4,988,236.181.000000

Base 100.000000 0.00 0.00 0.00 4,988,236.18
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Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

0.097% 31 Dec 203086199E9B7 19 Aug 2011 19 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

26,626.070 NHHY Local 100.000000 0.00 0.00 0.00 26,626.071.000000

Base 100.000000 0.00 0.00 0.00 26,626.07

0.094% 31 Dec 203086199E9B7 19 Aug 2011 19 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

7,631.440 NHHZ Local 100.000000 0.00 0.00 0.00 7,631.441.000000

Base 100.000000 0.00 0.00 0.00 7,631.44

0.098% 31 Dec 203086199E9B7 22 Aug 2011 22 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

36,384.000 NHDF Local 100.000000 0.00 0.00 0.00 36,384.001.000000

Base 100.000000 0.00 0.00 0.00 36,384.00

31 Dec 2030 22 Aug 2011 22 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

886.900 NHDG Local 100.000000 0.00 0.00 0.00 886.901.000000

Base 100.000000 0.00 0.00 0.00 886.90

31 Dec 2030 22 Aug 2011 22 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

27,468.100 NHDM Local 100.000000 0.00 0.00 0.00 27,468.101.000000

Base 100.000000 0.00 0.00 0.00 27,468.10

31 Dec 2030 22 Aug 2011 22 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

32,755.050 NHDU Local 100.000000 0.00 0.00 0.00 32,755.051.000000

Base 100.000000 0.00 0.00 0.00 32,755.05

31 Dec 2030 22 Aug 2011 22 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

551,028.870 NHDX Local 100.000000 0.00 0.00 0.00 551,028.871.000000

Base 100.000000 0.00 0.00 0.00 551,028.87
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Base Currency: USD - US DOLLAR

31 Dec 2030 22 Aug 2011 22 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

129,115.500 NHEB Local 100.000000 0.00 0.00 0.00 129,115.501.000000

Base 100.000000 0.00 0.00 0.00 129,115.50

1.000% 31 Dec 203086199E9B7 22 Aug 2011 22 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

771,338.150 NHEL Local 100.000000 0.00 0.00 0.00 771,338.151.000000

Base 100.000000 0.00 0.00 0.00 771,338.15

0.098% 31 Dec 203086199E9B7 22 Aug 2011 22 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

24,503.610 NHEU Local 100.000000 0.00 0.00 0.00 24,503.611.000000

Base 100.000000 0.00 0.00 0.00 24,503.61

31 Dec 2030 22 Aug 2011 22 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

34,371.960 NHEX Local 100.000000 0.00 0.00 0.00 34,371.961.000000

Base 100.000000 0.00 0.00 0.00 34,371.96

31 Dec 2030 22 Aug 2011 22 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

510.000 NHEY Local 100.000000 0.00 0.00 0.00 510.001.000000

Base 100.000000 0.00 0.00 0.00 510.00

31 Dec 2030 22 Aug 2011 22 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

59,729.130 NHEZ Local 100.000000 0.00 0.00 0.00 59,729.131.000000

Base 100.000000 0.00 0.00 0.00 59,729.13

31 Dec 2030 22 Aug 2011 22 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

21,280.280 NHFI Local 100.000000 0.00 0.00 0.00 21,280.281.000000

Base 100.000000 0.00 0.00 0.00 21,280.28
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Base Currency: USD - US DOLLAR

31 Dec 2030 22 Aug 2011 22 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

17,287.970 NHFJ Local 100.000000 0.00 0.00 0.00 17,287.971.000000

Base 100.000000 0.00 0.00 0.00 17,287.97

31 Dec 2030 22 Aug 2011 22 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

30,198.490 NHHJ Local 100.000000 0.00 0.00 0.00 30,198.491.000000

Base 100.000000 0.00 0.00 0.00 30,198.49

31 Dec 2030 22 Aug 2011 22 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

228,059.890 NHHL Local 100.000000 0.00 0.00 0.00 228,059.891.000000

Base 100.000000 0.00 0.00 0.00 228,059.89

31 Dec 2030 22 Aug 2011 22 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

16,857.420 NHHM Local 100.000000 0.00 0.00 0.00 16,857.421.000000

Base 100.000000 0.00 0.00 0.00 16,857.42

31 Dec 2030 22 Aug 2011 22 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

112,009.470 NHHO Local 100.000000 0.00 0.00 0.00 112,009.471.000000

Base 100.000000 0.00 0.00 0.00 112,009.47

31 Dec 2030 22 Aug 2011 22 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

103,085.770 NHHW Local 100.000000 0.00 0.00 0.00 103,085.771.000000

Base 100.000000 0.00 0.00 0.00 103,085.77

31 Dec 2030 22 Aug 2011 22 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

18,695.340 NHHY Local 100.000000 0.00 0.00 0.00 18,695.341.000000

Base 100.000000 0.00 0.00 0.00 18,695.34
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Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 22 Aug 2011 22 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,706.860 NHHZ Local 100.000000 0.00 0.00 0.00 2,706.861.000000

Base 100.000000 0.00 0.00 0.00 2,706.86

0.091% 31 Dec 203086199E9B7 23 Aug 2011 23 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

12,006.240 NHDM Local 100.000000 0.00 0.00 0.00 12,006.241.000000

Base 100.000000 0.00 0.00 0.00 12,006.24

31 Dec 2030 23 Aug 2011 23 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

32,944.220 NHDU Local 100.000000 0.00 0.00 0.00 32,944.221.000000

Base 100.000000 0.00 0.00 0.00 32,944.22

31 Dec 2030 23 Aug 2011 23 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

23,424.740 NHDX Local 100.000000 0.00 0.00 0.00 23,424.741.000000

Base 100.000000 0.00 0.00 0.00 23,424.74

31 Dec 2030 23 Aug 2011 23 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

407,842.680 NHEB Local 100.000000 0.00 0.00 0.00 407,842.681.000000

Base 100.000000 0.00 0.00 0.00 407,842.68

31 Dec 2030 23 Aug 2011 23 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

88,310.060 NHFJ Local 100.000000 0.00 0.00 0.00 88,310.061.000000

Base 100.000000 0.00 0.00 0.00 88,310.06

31 Dec 2030 23 Aug 2011 23 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

16,429.840 NHHJ Local 100.000000 0.00 0.00 0.00 16,429.841.000000

Base 100.000000 0.00 0.00 0.00 16,429.84
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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 23 Aug 2011 23 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

12,737,756.910 NHHW Local 100.000000 0.00 0.00 0.00 12,737,756.911.000000

Base 100.000000 0.00 0.00 0.00 12,737,756.91

31 Dec 2030 23 Aug 2011 23 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

19,258.360 NHHY Local 100.000000 0.00 0.00 0.00 19,258.361.000000

Base 100.000000 0.00 0.00 0.00 19,258.36

31 Dec 2030 23 Aug 2011 23 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

65,620.300 NHHZ Local 100.000000 0.00 0.00 0.00 65,620.301.000000

Base 100.000000 0.00 0.00 0.00 65,620.30

0.087% 31 Dec 203086199E9B7 24 Aug 2011 24 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

867.500 NHDG Local 100.000000 0.00 0.00 0.00 867.501.000000

Base 100.000000 0.00 0.00 0.00 867.50

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

7,391.890 NHDM Local 100.000000 0.00 0.00 0.00 7,391.891.000000

Base 100.000000 0.00 0.00 0.00 7,391.89

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

18,098.010 NHDU Local 100.000000 0.00 0.00 0.00 18,098.011.000000

Base 100.000000 0.00 0.00 0.00 18,098.01

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

1,833,745.750 NHEM Local 100.000000 0.00 0.00 0.00 1,833,745.751.000000

Base 100.000000 0.00 0.00 0.00 1,833,745.75
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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 24 Aug 2011 24 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

31.190 NHEN Local 100.000000 0.00 0.00 0.00 31.191.000000

Base 100.000000 0.00 0.00 0.00 31.19

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

1,029.300 NHEU Local 100.000000 0.00 0.00 0.00 1,029.301.000000

Base 100.000000 0.00 0.00 0.00 1,029.30

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

62,100.000 NHFJ Local 100.000000 0.00 0.00 0.00 62,100.001.000000

Base 100.000000 0.00 0.00 0.00 62,100.00

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

6,580.040 NHFS Local 100.000000 0.00 0.00 0.00 6,580.041.000000

Base 100.000000 0.00 0.00 0.00 6,580.04

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

29,728.990 NHHJ Local 100.000000 0.00 0.00 0.00 29,728.991.000000

Base 100.000000 0.00 0.00 0.00 29,728.99

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

14,537.400 NHHY Local 100.000000 0.00 0.00 0.00 14,537.401.000000

Base 100.000000 0.00 0.00 0.00 14,537.40

0.090% 31 Dec 203086199E9B7 25 Aug 2011 25 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

3,546.570 NHDM Local 100.000000 0.00 0.00 0.00 3,546.571.000000

Base 100.000000 0.00 0.00 0.00 3,546.57
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Composite

to October 19, 2011View Date:September 30, 2011July 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 25 Aug 2011 25 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

35,619.910 NHDU Local 100.000000 0.00 0.00 0.00 35,619.911.000000

Base 100.000000 0.00 0.00 0.00 35,619.91

31 Dec 2030 25 Aug 2011 25 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

4,027,492.340 NHDY Local 100.000000 0.00 0.00 0.00 4,027,492.341.000000

Base 100.000000 0.00 0.00 0.00 4,027,492.34

31 Dec 2030 25 Aug 2011 25 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

443,004.980 NHDZ Local 100.000000 0.00 0.00 0.00 443,004.981.000000

Base 100.000000 0.00 0.00 0.00 443,004.98

31 Dec 2030 25 Aug 2011 25 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

117,457.630 NHEB Local 100.000000 0.00 0.00 0.00 117,457.631.000000

Base 100.000000 0.00 0.00 0.00 117,457.63

0.098% 31 Dec 203086199E9B7 25 Aug 2011 25 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

81,013.990 NHEH Local 100.000000 0.00 0.00 0.00 81,013.991.000000

Base 100.000000 0.00 0.00 0.00 81,013.99

0.090% 31 Dec 203086199E9B7 25 Aug 2011 25 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

678,167.500 NHEM Local 100.000000 0.00 0.00 0.00 678,167.501.000000

Base 100.000000 0.00 0.00 0.00 678,167.50

31 Dec 2030 25 Aug 2011 25 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

420,000.000 NHEN Local 100.000000 0.00 0.00 0.00 420,000.001.000000

Base 100.000000 0.00 0.00 0.00 420,000.00
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Composite

to October 19, 2011View Date:September 30, 2011July 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 25 Aug 2011 25 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,583.500 NHEU Local 100.000000 0.00 0.00 0.00 1,583.501.000000

Base 100.000000 0.00 0.00 0.00 1,583.50

31 Dec 2030 25 Aug 2011 25 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

85,547.370 NHEX Local 100.000000 0.00 0.00 0.00 85,547.371.000000

Base 100.000000 0.00 0.00 0.00 85,547.37

31 Dec 2030 25 Aug 2011 25 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

316,273.630 NHFI Local 100.000000 0.00 0.00 0.00 316,273.631.000000

Base 100.000000 0.00 0.00 0.00 316,273.63

31 Dec 2030 25 Aug 2011 25 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

273,992.240 NHFJ Local 100.000000 0.00 0.00 0.00 273,992.241.000000

Base 100.000000 0.00 0.00 0.00 273,992.24

31 Dec 2030 25 Aug 2011 25 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

10,109.060 NHHJ Local 100.000000 0.00 0.00 0.00 10,109.061.000000

Base 100.000000 0.00 0.00 0.00 10,109.06

31 Dec 2030 25 Aug 2011 25 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

561,681.740 NHHM Local 100.000000 0.00 0.00 0.00 561,681.741.000000

Base 100.000000 0.00 0.00 0.00 561,681.74

31 Dec 2030 25 Aug 2011 25 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

5,055,621.430 NHHW Local 100.000000 0.00 0.00 0.00 5,055,621.431.000000

Base 100.000000 0.00 0.00 0.00 5,055,621.43
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Composite

to October 19, 2011View Date:September 30, 2011July 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 25 Aug 2011 25 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

5,391.450 NHHY Local 100.000000 0.00 0.00 0.00 5,391.451.000000

Base 100.000000 0.00 0.00 0.00 5,391.45

31 Dec 2030 25 Aug 2011 25 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

4,267.390 NHHZ Local 100.000000 0.00 0.00 0.00 4,267.391.000000

Base 100.000000 0.00 0.00 0.00 4,267.39

31 Dec 2030 25 Aug 2011 25 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,215,282.460 NHID Local 100.000000 0.00 0.00 0.00 1,215,282.461.000000

Base 100.000000 0.00 0.00 0.00 1,215,282.46

0.109% 31 Dec 203086199E9B7 26 Aug 2011 26 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

8,069.900 NHDF Local 100.000000 0.00 0.00 0.00 8,069.901.000000

Base 100.000000 0.00 0.00 0.00 8,069.90

31 Dec 2030 26 Aug 2011 26 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

22,414.120 NHDM Local 100.000000 0.00 0.00 0.00 22,414.121.000000

Base 100.000000 0.00 0.00 0.00 22,414.12

31 Dec 2030 26 Aug 2011 26 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

461,118.490 NHDY Local 100.000000 0.00 0.00 0.00 461,118.491.000000

Base 100.000000 0.00 0.00 0.00 461,118.49

31 Dec 2030 26 Aug 2011 26 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

94,138.410 NHDZ Local 100.000000 0.00 0.00 0.00 94,138.411.000000

Base 100.000000 0.00 0.00 0.00 94,138.41
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Composite

to October 19, 2011View Date:September 30, 2011July 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 26 Aug 2011 26 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

21,287.150 NHEB Local 100.000000 0.00 0.00 0.00 21,287.151.000000

Base 100.000000 0.00 0.00 0.00 21,287.15

31 Dec 2030 26 Aug 2011 26 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

14,907.300 NHEU Local 100.000000 0.00 0.00 0.00 14,907.301.000000

Base 100.000000 0.00 0.00 0.00 14,907.30

31 Dec 2030 26 Aug 2011 26 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,235.260 NHEX Local 100.000000 0.00 0.00 0.00 1,235.261.000000

Base 100.000000 0.00 0.00 0.00 1,235.26

31 Dec 2030 26 Aug 2011 26 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

34.500 NHEY Local 100.000000 0.00 0.00 0.00 34.501.000000

Base 100.000000 0.00 0.00 0.00 34.50

31 Dec 2030 26 Aug 2011 26 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

6,025.120 NHEZ Local 100.000000 0.00 0.00 0.00 6,025.121.000000

Base 100.000000 0.00 0.00 0.00 6,025.12

31 Dec 2030 26 Aug 2011 26 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

18,933.730 NHHL Local 100.000000 0.00 0.00 0.00 18,933.731.000000

Base 100.000000 0.00 0.00 0.00 18,933.73

31 Dec 2030 26 Aug 2011 26 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

94,968.180 NHHO Local 100.000000 0.00 0.00 0.00 94,968.181.000000

Base 100.000000 0.00 0.00 0.00 94,968.18
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Purchase Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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 26 Aug 2011 26 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

473,272.350 NHHP Local 100.000000 0.00 0.00 0.00 473,272.351.000000

Base 100.000000 0.00 0.00 0.00 473,272.35

31 Dec 2030 26 Aug 2011 26 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

14,441.580 NHHY Local 100.000000 0.00 0.00 0.00 14,441.581.000000

Base 100.000000 0.00 0.00 0.00 14,441.58

31 Dec 2030 26 Aug 2011 26 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

5,082.260 NHHZ Local 100.000000 0.00 0.00 0.00 5,082.261.000000

Base 100.000000 0.00 0.00 0.00 5,082.26

31 Dec 2030 26 Aug 2011 26 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

766,640.970 NHIB Local 100.000000 0.00 0.00 0.00 766,640.971.000000

Base 100.000000 0.00 0.00 0.00 766,640.97

0.121% 31 Dec 203086199E9B7 29 Aug 2011 29 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

4,711.070 NHDM Local 100.000000 0.00 0.00 0.00 4,711.071.000000

Base 100.000000 0.00 0.00 0.00 4,711.07

31 Dec 2030 29 Aug 2011 29 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

62,045.150 NHDX Local 100.000000 0.00 0.00 0.00 62,045.151.000000

Base 100.000000 0.00 0.00 0.00 62,045.15

31 Dec 2030 29 Aug 2011 29 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

940,554.500 NHDY Local 100.000000 0.00 0.00 0.00 940,554.501.000000

Base 100.000000 0.00 0.00 0.00 940,554.50
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to October 19, 2011View Date:September 30, 2011July 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 29 Aug 2011 29 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

226,926.660 NHEH Local 100.000000 0.00 0.00 0.00 226,926.661.000000

Base 100.000000 0.00 0.00 0.00 226,926.66

31 Dec 2030 29 Aug 2011 29 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

999,581.250 NHEM Local 100.000000 0.00 0.00 0.00 999,581.251.000000

Base 100.000000 0.00 0.00 0.00 999,581.25

31 Dec 2030 29 Aug 2011 29 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

3,278.200 NHEU Local 100.000000 0.00 0.00 0.00 3,278.201.000000

Base 100.000000 0.00 0.00 0.00 3,278.20

31 Dec 2030 29 Aug 2011 29 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

11,693.000 NHEZ Local 100.000000 0.00 0.00 0.00 11,693.001.000000

Base 100.000000 0.00 0.00 0.00 11,693.00

31 Dec 2030 29 Aug 2011 29 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

4,528,901.080 NHFI Local 100.000000 0.00 0.00 0.00 4,528,901.081.000000

Base 100.000000 0.00 0.00 0.00 4,528,901.08

31 Dec 2030 29 Aug 2011 29 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

6,610.000 NHFS Local 100.000000 0.00 0.00 0.00 6,610.001.000000

Base 100.000000 0.00 0.00 0.00 6,610.00

31 Dec 2030 29 Aug 2011 29 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,128.290 NHHJ Local 100.000000 0.00 0.00 0.00 1,128.291.000000

Base 100.000000 0.00 0.00 0.00 1,128.29
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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 Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 29 Aug 2011 29 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

28,468.720 NHHM Local 100.000000 0.00 0.00 0.00 28,468.721.000000

Base 100.000000 0.00 0.00 0.00 28,468.72

31 Dec 2030 29 Aug 2011 29 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

268,907.710 NHHO Local 100.000000 0.00 0.00 0.00 268,907.711.000000

Base 100.000000 0.00 0.00 0.00 268,907.71

31 Dec 2030 29 Aug 2011 29 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

46,010,780.550 NHHW Local 100.000000 0.00 0.00 0.00 46,010,780.551.000000

Base 100.000000 0.00 0.00 0.00 46,010,780.55

31 Dec 2030 29 Aug 2011 29 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

4,633.840 NHHY Local 100.000000 0.00 0.00 0.00 4,633.841.000000

Base 100.000000 0.00 0.00 0.00 4,633.84

31 Dec 2030 29 Aug 2011 29 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,883.290 NHHZ Local 100.000000 0.00 0.00 0.00 1,883.291.000000

Base 100.000000 0.00 0.00 0.00 1,883.29

0.126% 31 Dec 203086199E9B7 30 Aug 2011 30 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,596.480 NHDM Local 100.000000 0.00 0.00 0.00 2,596.481.000000

Base 100.000000 0.00 0.00 0.00 2,596.48

31 Dec 2030 30 Aug 2011 30 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

7,743.040 NHDU Local 100.000000 0.00 0.00 0.00 7,743.041.000000

Base 100.000000 0.00 0.00 0.00 7,743.04
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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 30 Aug 2011 30 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

208,121.810 NHEB Local 100.000000 0.00 0.00 0.00 208,121.811.000000

Base 100.000000 0.00 0.00 0.00 208,121.81

31 Dec 2030 30 Aug 2011 30 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,773,286.500 NHEM Local 100.000000 0.00 0.00 0.00 1,773,286.501.000000

Base 100.000000 0.00 0.00 0.00 1,773,286.50

31 Dec 2030 30 Aug 2011 30 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,124.000 NHEU Local 100.000000 0.00 0.00 0.00 1,124.001.000000

Base 100.000000 0.00 0.00 0.00 1,124.00

31 Dec 2030 30 Aug 2011 30 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

385,271.060 NHHL Local 100.000000 0.00 0.00 0.00 385,271.061.000000

Base 100.000000 0.00 0.00 0.00 385,271.06

31 Dec 2030 30 Aug 2011 30 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

3,863,762.970 NHHP Local 100.000000 0.00 0.00 0.00 3,863,762.971.000000

Base 100.000000 0.00 0.00 0.00 3,863,762.97

31 Dec 2030 30 Aug 2011 30 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,807.800 NHHY Local 100.000000 0.00 0.00 0.00 2,807.801.000000

Base 100.000000 0.00 0.00 0.00 2,807.80

0.122% 31 Dec 203086199E9B7 31 Aug 2011 31 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

35,018.800 NHDF Local 100.000000 0.00 0.00 0.00 35,018.801.000000

Base 100.000000 0.00 0.00 0.00 35,018.80
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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 31 Aug 2011 31 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

32,956.580 NHDM Local 100.000000 0.00 0.00 0.00 32,956.581.000000

Base 100.000000 0.00 0.00 0.00 32,956.58

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

47,284.680 NHDU Local 100.000000 0.00 0.00 0.00 47,284.681.000000

Base 100.000000 0.00 0.00 0.00 47,284.68

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

443,053.380 NHDX Local 100.000000 0.00 0.00 0.00 443,053.381.000000

Base 100.000000 0.00 0.00 0.00 443,053.38

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

3,879,964.790 NHEB Local 100.000000 0.00 0.00 0.00 3,879,964.791.000000

Base 100.000000 0.00 0.00 0.00 3,879,964.79

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

26,532.920 NHEU Local 100.000000 0.00 0.00 0.00 26,532.921.000000

Base 100.000000 0.00 0.00 0.00 26,532.92

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

4,617.600 NHEX Local 100.000000 0.00 0.00 0.00 4,617.601.000000

Base 100.000000 0.00 0.00 0.00 4,617.60

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

7,553.640 NHEZ Local 100.000000 0.00 0.00 0.00 7,553.641.000000

Base 100.000000 0.00 0.00 0.00 7,553.64
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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 Aug 2011 31 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

50,037.500 NHFI Local 100.000000 0.00 0.00 0.00 50,037.501.000000

Base 100.000000 0.00 0.00 0.00 50,037.50

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

65,625.000 NHFJ Local 100.000000 0.00 0.00 0.00 65,625.001.000000

Base 100.000000 0.00 0.00 0.00 65,625.00

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

8,662.020 NHHJ Local 100.000000 0.00 0.00 0.00 8,662.021.000000

Base 100.000000 0.00 0.00 0.00 8,662.02

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

74,996.560 NHHO Local 100.000000 0.00 0.00 0.00 74,996.561.000000

Base 100.000000 0.00 0.00 0.00 74,996.56

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

498,643.750 NHHW Local 100.000000 0.00 0.00 0.00 498,643.751.000000

Base 100.000000 0.00 0.00 0.00 498,643.75

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

16,839.350 NHHY Local 100.000000 0.00 0.00 0.00 16,839.351.000000

Base 100.000000 0.00 0.00 0.00 16,839.35

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

11,856.900 NHHZ Local 100.000000 0.00 0.00 0.00 11,856.901.000000

Base 100.000000 0.00 0.00 0.00 11,856.90
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Purchase Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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 31 Aug 2011 31 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

413,971.650 NHIB Local 100.000000 0.00 0.00 0.00 413,971.651.000000

Base 100.000000 0.00 0.00 0.00 413,971.65

0.119% 31 Dec 203086199E9B7 01 Sep 2011 01 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

449,745.270 NHDF Local 100.000000 0.00 0.00 0.00 449,745.271.000000

Base 100.000000 0.00 0.00 0.00 449,745.27

0.122% 31 Dec 203086199E9B7 01 Sep 2011 01 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

10,494.430 NHDG Local 100.000000 0.00 0.00 0.00 10,494.431.000000

Base 100.000000 0.00 0.00 0.00 10,494.43

0.119% 31 Dec 203086199E9B7 01 Sep 2011 01 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

271,321.380 NHDM Local 100.000000 0.00 0.00 0.00 271,321.381.000000

Base 100.000000 0.00 0.00 0.00 271,321.38

31 Dec 2030 01 Sep 2011 01 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

51,479.310 NHDU Local 100.000000 0.00 0.00 0.00 51,479.311.000000

Base 100.000000 0.00 0.00 0.00 51,479.31

31 Dec 2030 01 Sep 2011 01 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

502,994.510 NHDX Local 100.000000 0.00 0.00 0.00 502,994.511.000000

Base 100.000000 0.00 0.00 0.00 502,994.51

31 Dec 2030 01 Sep 2011 01 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

5,528.470 NHDY Local 100.000000 0.00 0.00 0.00 5,528.471.000000

Base 100.000000 0.00 0.00 0.00 5,528.47
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Composite

to October 19, 2011View Date:September 30, 2011July 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 Sep 2011 01 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,206.140 NHDZ Local 100.000000 0.00 0.00 0.00 1,206.141.000000

Base 100.000000 0.00 0.00 0.00 1,206.14

31 Dec 2030 01 Sep 2011 01 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

6,303,373.580 NHEB Local 100.000000 0.00 0.00 0.00 6,303,373.581.000000

Base 100.000000 0.00 0.00 0.00 6,303,373.58

0.122% 31 Dec 203086199E9B7 01 Sep 2011 01 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

0.010 NHEF Local 100.000000 0.00 0.00 0.00 0.011.000000

Base 100.000000 0.00 0.00 0.00 0.01

0.119% 31 Dec 203086199E9B7 01 Sep 2011 01 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

7.970 NHEG Local 100.000000 0.00 0.00 0.00 7.971.000000

Base 100.000000 0.00 0.00 0.00 7.97

31 Dec 2030 01 Sep 2011 01 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

279.890 NHEH Local 100.000000 0.00 0.00 0.00 279.891.000000

Base 100.000000 0.00 0.00 0.00 279.89

31 Dec 2030 01 Sep 2011 01 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

698,166.890 NHEM Local 100.000000 0.00 0.00 0.00 698,166.891.000000

Base 100.000000 0.00 0.00 0.00 698,166.89

31 Dec 2030 01 Sep 2011 01 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

20,491,731.660 NHEN Local 100.000000 0.00 0.00 0.00 20,491,731.661.000000

Base 100.000000 0.00 0.00 0.00 20,491,731.66
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Composite

to October 19, 2011View Date:September 30, 2011July 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 Sep 2011 01 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

43,624.990 NHEU Local 100.000000 0.00 0.00 0.00 43,624.991.000000

Base 100.000000 0.00 0.00 0.00 43,624.99

31 Dec 2030 01 Sep 2011 01 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,691.180 NHEX Local 100.000000 0.00 0.00 0.00 2,691.181.000000

Base 100.000000 0.00 0.00 0.00 2,691.18

0.122% 31 Dec 203086199E9B7 01 Sep 2011 01 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

3,777.100 NHEY Local 100.000000 0.00 0.00 0.00 3,777.101.000000

Base 100.000000 0.00 0.00 0.00 3,777.10

0.119% 31 Dec 203086199E9B7 01 Sep 2011 01 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

832.300 NHFJ Local 100.000000 0.00 0.00 0.00 832.301.000000

Base 100.000000 0.00 0.00 0.00 832.30

31 Dec 2030 01 Sep 2011 01 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

599,957.580 NHFS Local 100.000000 0.00 0.00 0.00 599,957.581.000000

Base 100.000000 0.00 0.00 0.00 599,957.58

0.122% 31 Dec 203086199E9B7 01 Sep 2011 01 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

65.190 NHFV Local 100.000000 0.00 0.00 0.00 65.191.000000

Base 100.000000 0.00 0.00 0.00 65.19

0.119% 31 Dec 203086199E9B7 01 Sep 2011 01 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

340.900 NHHG Local 100.000000 0.00 0.00 0.00 340.901.000000

Base 100.000000 0.00 0.00 0.00 340.90
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Composite

to October 19, 2011View Date:September 30, 2011July 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 Sep 2011 01 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

540.420 NHHJ Local 100.000000 0.00 0.00 0.00 540.421.000000

Base 100.000000 0.00 0.00 0.00 540.42

31 Dec 2030 01 Sep 2011 01 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

9,638,354.370 NHHL Local 100.000000 0.00 0.00 0.00 9,638,354.371.000000

Base 100.000000 0.00 0.00 0.00 9,638,354.37

31 Dec 2030 01 Sep 2011 01 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

10,597,994.730 NHHM Local 100.000000 0.00 0.00 0.00 10,597,994.731.000000

Base 100.000000 0.00 0.00 0.00 10,597,994.73

31 Dec 2030 01 Sep 2011 01 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,058.300 NHHO 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

31 Dec 2030 01 Sep 2011 01 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,525.900 NHHP Local 100.000000 0.00 0.00 0.00 1,525.901.000000

Base 100.000000 0.00 0.00 0.00 1,525.90

31 Dec 2030 01 Sep 2011 01 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

86.740 NHHV Local 100.000000 0.00 0.00 0.00 86.741.000000

Base 100.000000 0.00 0.00 0.00 86.74

31 Dec 2030 01 Sep 2011 01 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

279,803.460 NHHY Local 100.000000 0.00 0.00 0.00 279,803.461.000000

Base 100.000000 0.00 0.00 0.00 279,803.46
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Composite

to October 19, 2011View Date:September 30, 2011July 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 Sep 2011 01 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

18,561.510 NHHZ Local 100.000000 0.00 0.00 0.00 18,561.511.000000

Base 100.000000 0.00 0.00 0.00 18,561.51

31 Dec 2030 01 Sep 2011 01 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

168,941.200 NHIB Local 100.000000 0.00 0.00 0.00 168,941.201.000000

Base 100.000000 0.00 0.00 0.00 168,941.20

31 Dec 2030 01 Sep 2011 01 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

455.740 NHID Local 100.000000 0.00 0.00 0.00 455.741.000000

Base 100.000000 0.00 0.00 0.00 455.74

0.130% 31 Dec 203086199E9B7 02 Sep 2011 02 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,589,936.730 NHDF Local 100.000000 0.00 0.00 0.00 1,589,936.731.000000

Base 100.000000 0.00 0.00 0.00 1,589,936.73

31 Dec 2030 02 Sep 2011 02 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

20,629.980 NHDM Local 100.000000 0.00 0.00 0.00 20,629.981.000000

Base 100.000000 0.00 0.00 0.00 20,629.98

31 Dec 2030 02 Sep 2011 02 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

298,469.670 NHDU Local 100.000000 0.00 0.00 0.00 298,469.671.000000

Base 100.000000 0.00 0.00 0.00 298,469.67

31 Dec 2030 02 Sep 2011 02 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

45,389.080 NHDX Local 100.000000 0.00 0.00 0.00 45,389.081.000000

Base 100.000000 0.00 0.00 0.00 45,389.08
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Composite

to October 19, 2011View Date:September 30, 2011July 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 Sep 2011 02 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

371,957.210 NHEB Local 100.000000 0.00 0.00 0.00 371,957.211.000000

Base 100.000000 0.00 0.00 0.00 371,957.21

31 Dec 2030 02 Sep 2011 02 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

84,826.500 NHEN Local 100.000000 0.00 0.00 0.00 84,826.501.000000

Base 100.000000 0.00 0.00 0.00 84,826.50

31 Dec 2030 02 Sep 2011 02 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

18,634.440 NHEU Local 100.000000 0.00 0.00 0.00 18,634.441.000000

Base 100.000000 0.00 0.00 0.00 18,634.44

31 Dec 2030 02 Sep 2011 02 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

178,374.930 NHEX Local 100.000000 0.00 0.00 0.00 178,374.931.000000

Base 100.000000 0.00 0.00 0.00 178,374.93

31 Dec 2030 02 Sep 2011 02 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

352,301.370 NHFS Local 100.000000 0.00 0.00 0.00 352,301.371.000000

Base 100.000000 0.00 0.00 0.00 352,301.37

31 Dec 2030 02 Sep 2011 02 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,531,024.610 NHHL Local 100.000000 0.00 0.00 0.00 1,531,024.611.000000

Base 100.000000 0.00 0.00 0.00 1,531,024.61

31 Dec 2030 02 Sep 2011 02 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

67,997.110 NHHO Local 100.000000 0.00 0.00 0.00 67,997.111.000000

Base 100.000000 0.00 0.00 0.00 67,997.11
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Composite

to October 19, 2011View Date:September 30, 2011July 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 Sep 2011 02 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

4,613.700 NHHY Local 100.000000 0.00 0.00 0.00 4,613.701.000000

Base 100.000000 0.00 0.00 0.00 4,613.70

31 Dec 2030 02 Sep 2011 02 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

4,020.260 NHHZ Local 100.000000 0.00 0.00 0.00 4,020.261.000000

Base 100.000000 0.00 0.00 0.00 4,020.26

31 Dec 2030 02 Sep 2011 02 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

5,934.800 NHIB Local 100.000000 0.00 0.00 0.00 5,934.801.000000

Base 100.000000 0.00 0.00 0.00 5,934.80

0.126% 31 Dec 203086199E9B7 06 Sep 2011 06 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

179,220.000 NHDF Local 100.000000 0.00 0.00 0.00 179,220.001.000000

Base 100.000000 0.00 0.00 0.00 179,220.00

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

174,962.680 NHDM Local 100.000000 0.00 0.00 0.00 174,962.681.000000

Base 100.000000 0.00 0.00 0.00 174,962.68

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

464,671.430 NHDU Local 100.000000 0.00 0.00 0.00 464,671.431.000000

Base 100.000000 0.00 0.00 0.00 464,671.43

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

24,717.890 NHDX Local 100.000000 0.00 0.00 0.00 24,717.891.000000

Base 100.000000 0.00 0.00 0.00 24,717.89
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to October 19, 2011View Date:September 30, 2011July 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 06 Sep 2011 06 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

741,037.670 NHEB Local 100.000000 0.00 0.00 0.00 741,037.671.000000

Base 100.000000 0.00 0.00 0.00 741,037.67

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

41,265.200 NHEU Local 100.000000 0.00 0.00 0.00 41,265.201.000000

Base 100.000000 0.00 0.00 0.00 41,265.20

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

3,614.580 NHEX Local 100.000000 0.00 0.00 0.00 3,614.581.000000

Base 100.000000 0.00 0.00 0.00 3,614.58

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

413,299.140 NHFI Local 100.000000 0.00 0.00 0.00 413,299.141.000000

Base 100.000000 0.00 0.00 0.00 413,299.14

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

228,000.000 NHFJ Local 100.000000 0.00 0.00 0.00 228,000.001.000000

Base 100.000000 0.00 0.00 0.00 228,000.00

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

48,653.930 NHHJ Local 100.000000 0.00 0.00 0.00 48,653.931.000000

Base 100.000000 0.00 0.00 0.00 48,653.93

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

264,638.000 NHHL Local 100.000000 0.00 0.00 0.00 264,638.001.000000

Base 100.000000 0.00 0.00 0.00 264,638.00
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Composite

to October 19, 2011View Date:September 30, 2011July 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 06 Sep 2011 06 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

41,747.980 NHHW Local 100.000000 0.00 0.00 0.00 41,747.981.000000

Base 100.000000 0.00 0.00 0.00 41,747.98

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

152,331.830 NHHY Local 100.000000 0.00 0.00 0.00 152,331.831.000000

Base 100.000000 0.00 0.00 0.00 152,331.83

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

87,057.500 NHHZ Local 100.000000 0.00 0.00 0.00 87,057.501.000000

Base 100.000000 0.00 0.00 0.00 87,057.50

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

1,934.330 NHIB Local 100.000000 0.00 0.00 0.00 1,934.331.000000

Base 100.000000 0.00 0.00 0.00 1,934.33

0.130% 31 Dec 203086199E9B7 07 Sep 2011 07 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,095,670.970 NHDF Local 100.000000 0.00 0.00 0.00 2,095,670.971.000000

Base 100.000000 0.00 0.00 0.00 2,095,670.97

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

41,865.430 NHDM Local 100.000000 0.00 0.00 0.00 41,865.431.000000

Base 100.000000 0.00 0.00 0.00 41,865.43

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

284,252.400 NHDU Local 100.000000 0.00 0.00 0.00 284,252.401.000000

Base 100.000000 0.00 0.00 0.00 284,252.40
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

0.126% 31 Dec 203086199E9B7 07 Sep 2011 07 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

819,188.470 NHDZ Local 100.000000 0.00 0.00 0.00 819,188.471.000000

Base 100.000000 0.00 0.00 0.00 819,188.47

0.130% 31 Dec 203086199E9B7 07 Sep 2011 07 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

273,691.170 NHEB Local 100.000000 0.00 0.00 0.00 273,691.171.000000

Base 100.000000 0.00 0.00 0.00 273,691.17

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

24,258.500 NHEU Local 100.000000 0.00 0.00 0.00 24,258.501.000000

Base 100.000000 0.00 0.00 0.00 24,258.50

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

12,349.760 NHHJ Local 100.000000 0.00 0.00 0.00 12,349.761.000000

Base 100.000000 0.00 0.00 0.00 12,349.76

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

257,537.520 NHHO Local 100.000000 0.00 0.00 0.00 257,537.521.000000

Base 100.000000 0.00 0.00 0.00 257,537.52

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

2,416,203.760 NHHP Local 100.000000 0.00 0.00 0.00 2,416,203.761.000000

Base 100.000000 0.00 0.00 0.00 2,416,203.76

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

7,971.940 NHHY Local 100.000000 0.00 0.00 0.00 7,971.941.000000

Base 100.000000 0.00 0.00 0.00 7,971.94
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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 07 Sep 2011 07 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,272.380 NHHZ Local 100.000000 0.00 0.00 0.00 2,272.381.000000

Base 100.000000 0.00 0.00 0.00 2,272.38

0.124% 31 Dec 203086199E9B7 08 Sep 2011 08 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

115,994.130 NHDM Local 100.000000 0.00 0.00 0.00 115,994.131.000000

Base 100.000000 0.00 0.00 0.00 115,994.13

31 Dec 2030 08 Sep 2011 08 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

271,099.050 NHDU Local 100.000000 0.00 0.00 0.00 271,099.051.000000

Base 100.000000 0.00 0.00 0.00 271,099.05

31 Dec 2030 08 Sep 2011 08 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,923,271.500 NHEM Local 100.000000 0.00 0.00 0.00 1,923,271.501.000000

Base 100.000000 0.00 0.00 0.00 1,923,271.50

31 Dec 2030 08 Sep 2011 08 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

71,853.280 NHEU Local 100.000000 0.00 0.00 0.00 71,853.281.000000

Base 100.000000 0.00 0.00 0.00 71,853.28

31 Dec 2030 08 Sep 2011 08 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,672.000 NHEY Local 100.000000 0.00 0.00 0.00 1,672.001.000000

Base 100.000000 0.00 0.00 0.00 1,672.00

31 Dec 2030 08 Sep 2011 08 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

11,844.640 NHEZ Local 100.000000 0.00 0.00 0.00 11,844.641.000000

Base 100.000000 0.00 0.00 0.00 11,844.64
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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 Sep 2011 08 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

314,284.790 NHHO Local 100.000000 0.00 0.00 0.00 314,284.791.000000

Base 100.000000 0.00 0.00 0.00 314,284.79

31 Dec 2030 08 Sep 2011 08 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

6,282,802.020 NHHP Local 100.000000 0.00 0.00 0.00 6,282,802.021.000000

Base 100.000000 0.00 0.00 0.00 6,282,802.02

31 Dec 2030 08 Sep 2011 08 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

32,937.570 NHHY Local 100.000000 0.00 0.00 0.00 32,937.571.000000

Base 100.000000 0.00 0.00 0.00 32,937.57

31 Dec 2030 08 Sep 2011 08 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

598.240 NHHZ Local 100.000000 0.00 0.00 0.00 598.241.000000

Base 100.000000 0.00 0.00 0.00 598.24

0.119% 31 Dec 203086199E9B7 09 Sep 2011 09 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,084.800 NHDF Local 100.000000 0.00 0.00 0.00 1,084.801.000000

Base 100.000000 0.00 0.00 0.00 1,084.80

31 Dec 2030 09 Sep 2011 09 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

294,392.690 NHDM Local 100.000000 0.00 0.00 0.00 294,392.691.000000

Base 100.000000 0.00 0.00 0.00 294,392.69

31 Dec 2030 09 Sep 2011 09 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

4,633.200 NHDY Local 100.000000 0.00 0.00 0.00 4,633.201.000000

Base 100.000000 0.00 0.00 0.00 4,633.20
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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 09 Sep 2011 09 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

15,312.000 NHDZ Local 100.000000 0.00 0.00 0.00 15,312.001.000000

Base 100.000000 0.00 0.00 0.00 15,312.00

31 Dec 2030 09 Sep 2011 09 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

723,487.880 NHEU Local 100.000000 0.00 0.00 0.00 723,487.881.000000

Base 100.000000 0.00 0.00 0.00 723,487.88

31 Dec 2030 09 Sep 2011 09 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

4,242.500 NHEY Local 100.000000 0.00 0.00 0.00 4,242.501.000000

Base 100.000000 0.00 0.00 0.00 4,242.50

31 Dec 2030 09 Sep 2011 09 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

317,897.950 NHHO Local 100.000000 0.00 0.00 0.00 317,897.951.000000

Base 100.000000 0.00 0.00 0.00 317,897.95

31 Dec 2030 09 Sep 2011 09 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,780,657.980 NHHP Local 100.000000 0.00 0.00 0.00 2,780,657.981.000000

Base 100.000000 0.00 0.00 0.00 2,780,657.98

31 Dec 2030 09 Sep 2011 09 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

271,852.200 NHHY Local 100.000000 0.00 0.00 0.00 271,852.201.000000

Base 100.000000 0.00 0.00 0.00 271,852.20

31 Dec 2030 09 Sep 2011 09 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

5,898.050 NHHZ Local 100.000000 0.00 0.00 0.00 5,898.051.000000

Base 100.000000 0.00 0.00 0.00 5,898.05
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Composite

to October 19, 2011View Date:September 30, 2011July 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

0.126% 31 Dec 203086199E9B7 09 Sep 2011 09 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

52,108.670 NHID Local 100.000000 0.00 0.00 0.00 52,108.671.000000

Base 100.000000 0.00 0.00 0.00 52,108.67

0.119% 31 Dec 203086199E9B7 12 Sep 2011 12 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

275,935.000 NHDF Local 100.000000 0.00 0.00 0.00 275,935.001.000000

Base 100.000000 0.00 0.00 0.00 275,935.00

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

389,443.060 NHDM Local 100.000000 0.00 0.00 0.00 389,443.061.000000

Base 100.000000 0.00 0.00 0.00 389,443.06

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

33,146.650 NHDU Local 100.000000 0.00 0.00 0.00 33,146.651.000000

Base 100.000000 0.00 0.00 0.00 33,146.65

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

59,202.500 NHDZ Local 100.000000 0.00 0.00 0.00 59,202.501.000000

Base 100.000000 0.00 0.00 0.00 59,202.50

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

576,544.830 NHEB Local 100.000000 0.00 0.00 0.00 576,544.831.000000

Base 100.000000 0.00 0.00 0.00 576,544.83

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

164,350.610 NHEN Local 100.000000 0.00 0.00 0.00 164,350.611.000000

Base 100.000000 0.00 0.00 0.00 164,350.61
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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 Cost

Base Currency: USD - US DOLLAR

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

153,945.390 NHEU Local 100.000000 0.00 0.00 0.00 153,945.391.000000

Base 100.000000 0.00 0.00 0.00 153,945.39

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

11,034,011.230 NHFI Local 100.000000 0.00 0.00 0.00 11,034,011.231.000000

Base 100.000000 0.00 0.00 0.00 11,034,011.23

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

2,900,320.380 NHFJ Local 100.000000 0.00 0.00 0.00 2,900,320.381.000000

Base 100.000000 0.00 0.00 0.00 2,900,320.38

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

22,279.440 NHFS Local 100.000000 0.00 0.00 0.00 22,279.441.000000

Base 100.000000 0.00 0.00 0.00 22,279.44

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

103,235.930 NHHJ Local 100.000000 0.00 0.00 0.00 103,235.931.000000

Base 100.000000 0.00 0.00 0.00 103,235.93

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

1,590,631.140 NHHL Local 100.000000 0.00 0.00 0.00 1,590,631.141.000000

Base 100.000000 0.00 0.00 0.00 1,590,631.14

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

249,974.320 NHHM Local 100.000000 0.00 0.00 0.00 249,974.321.000000

Base 100.000000 0.00 0.00 0.00 249,974.32
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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 12 Sep 2011 12 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

29,131,163.680 NHHW Local 100.000000 0.00 0.00 0.00 29,131,163.681.000000

Base 100.000000 0.00 0.00 0.00 29,131,163.68

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

202,709.950 NHHY Local 100.000000 0.00 0.00 0.00 202,709.951.000000

Base 100.000000 0.00 0.00 0.00 202,709.95

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

80,791.090 NHHZ Local 100.000000 0.00 0.00 0.00 80,791.091.000000

Base 100.000000 0.00 0.00 0.00 80,791.09

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

481,187.850 NHIB Local 100.000000 0.00 0.00 0.00 481,187.851.000000

Base 100.000000 0.00 0.00 0.00 481,187.85

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

53,450.330 NHID Local 100.000000 0.00 0.00 0.00 53,450.331.000000

Base 100.000000 0.00 0.00 0.00 53,450.33

0.114% 31 Dec 203086199E9B7 13 Sep 2011 13 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

113,536.950 NHDM Local 100.000000 0.00 0.00 0.00 113,536.951.000000

Base 100.000000 0.00 0.00 0.00 113,536.95

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

24,338.660 NHDX Local 100.000000 0.00 0.00 0.00 24,338.661.000000

Base 100.000000 0.00 0.00 0.00 24,338.66
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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 Sep 2011 13 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

5,957.000 NHDZ Local 100.000000 0.00 0.00 0.00 5,957.001.000000

Base 100.000000 0.00 0.00 0.00 5,957.00

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

845,565.740 NHEB Local 100.000000 0.00 0.00 0.00 845,565.741.000000

Base 100.000000 0.00 0.00 0.00 845,565.74

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

299,127.500 NHEM Local 100.000000 0.00 0.00 0.00 299,127.501.000000

Base 100.000000 0.00 0.00 0.00 299,127.50

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

20,751.210 NHEU Local 100.000000 0.00 0.00 0.00 20,751.211.000000

Base 100.000000 0.00 0.00 0.00 20,751.21

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

251,227.080 NHEZ Local 100.000000 0.00 0.00 0.00 251,227.081.000000

Base 100.000000 0.00 0.00 0.00 251,227.08

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

153,000.000 NHFJ Local 100.000000 0.00 0.00 0.00 153,000.001.000000

Base 100.000000 0.00 0.00 0.00 153,000.00

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

918,441.580 NHHJ Local 100.000000 0.00 0.00 0.00 918,441.581.000000

Base 100.000000 0.00 0.00 0.00 918,441.58
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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 13 Sep 2011 13 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

507,436.900 NHHM Local 100.000000 0.00 0.00 0.00 507,436.901.000000

Base 100.000000 0.00 0.00 0.00 507,436.90

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

92,438.630 NHHY Local 100.000000 0.00 0.00 0.00 92,438.631.000000

Base 100.000000 0.00 0.00 0.00 92,438.63

0.118% 31 Dec 203086199E9B7 14 Sep 2011 14 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

27,653.500 NHDF Local 100.000000 0.00 0.00 0.00 27,653.501.000000

Base 100.000000 0.00 0.00 0.00 27,653.50

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

55,732.080 NHDM Local 100.000000 0.00 0.00 0.00 55,732.081.000000

Base 100.000000 0.00 0.00 0.00 55,732.08

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

1,147,804.220 NHEB Local 100.000000 0.00 0.00 0.00 1,147,804.221.000000

Base 100.000000 0.00 0.00 0.00 1,147,804.22

0.130% 31 Dec 203086199E9B7 14 Sep 2011 14 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

713,070.470 NHEG Local 100.000000 0.00 0.00 0.00 713,070.471.000000

Base 100.000000 0.00 0.00 0.00 713,070.47

0.118% 31 Dec 203086199E9B7 14 Sep 2011 14 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

456,951.250 NHEM Local 100.000000 0.00 0.00 0.00 456,951.251.000000

Base 100.000000 0.00 0.00 0.00 456,951.25
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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 14 Sep 2011 14 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

4,365.000 NHEU Local 100.000000 0.00 0.00 0.00 4,365.001.000000

Base 100.000000 0.00 0.00 0.00 4,365.00

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

764,141.040 NHEX Local 100.000000 0.00 0.00 0.00 764,141.041.000000

Base 100.000000 0.00 0.00 0.00 764,141.04

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

279,042.220 NHEZ Local 100.000000 0.00 0.00 0.00 279,042.221.000000

Base 100.000000 0.00 0.00 0.00 279,042.22

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

439,113.810 NHHJ Local 100.000000 0.00 0.00 0.00 439,113.811.000000

Base 100.000000 0.00 0.00 0.00 439,113.81

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

13,325.410 NHHM Local 100.000000 0.00 0.00 0.00 13,325.411.000000

Base 100.000000 0.00 0.00 0.00 13,325.41

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

6,561.000 NHHY Local 100.000000 0.00 0.00 0.00 6,561.001.000000

Base 100.000000 0.00 0.00 0.00 6,561.00

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

1,952.900 NHHZ Local 100.000000 0.00 0.00 0.00 1,952.901.000000

Base 100.000000 0.00 0.00 0.00 1,952.90
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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 14 Sep 2011 14 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

397,903.500 NHIB Local 100.000000 0.00 0.00 0.00 397,903.501.000000

Base 100.000000 0.00 0.00 0.00 397,903.50

0.115% 31 Dec 203086199E9B7 15 Sep 2011 15 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

163,755.690 NHDM Local 100.000000 0.00 0.00 0.00 163,755.691.000000

Base 100.000000 0.00 0.00 0.00 163,755.69

31 Dec 2030 15 Sep 2011 15 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

27,121.500 NHDZ Local 100.000000 0.00 0.00 0.00 27,121.501.000000

Base 100.000000 0.00 0.00 0.00 27,121.50

31 Dec 2030 15 Sep 2011 15 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

707,059.530 NHEB Local 100.000000 0.00 0.00 0.00 707,059.531.000000

Base 100.000000 0.00 0.00 0.00 707,059.53

31 Dec 2030 15 Sep 2011 15 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

981,363.250 NHEM Local 100.000000 0.00 0.00 0.00 981,363.251.000000

Base 100.000000 0.00 0.00 0.00 981,363.25

31 Dec 2030 15 Sep 2011 15 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

105,024.660 NHEN Local 100.000000 0.00 0.00 0.00 105,024.661.000000

Base 100.000000 0.00 0.00 0.00 105,024.66

31 Dec 2030 15 Sep 2011 15 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

72,626.790 NHEU Local 100.000000 0.00 0.00 0.00 72,626.791.000000

Base 100.000000 0.00 0.00 0.00 72,626.79
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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 Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 15 Sep 2011 15 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

200.000 NHEY Local 100.000000 0.00 0.00 0.00 200.001.000000

Base 100.000000 0.00 0.00 0.00 200.00

31 Dec 2030 15 Sep 2011 15 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

419,429.360 NHEZ Local 100.000000 0.00 0.00 0.00 419,429.361.000000

Base 100.000000 0.00 0.00 0.00 419,429.36

31 Dec 2030 15 Sep 2011 15 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

310,528.210 NHFJ Local 100.000000 0.00 0.00 0.00 310,528.211.000000

Base 100.000000 0.00 0.00 0.00 310,528.21

31 Dec 2030 15 Sep 2011 15 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

887,806.930 NHFS Local 100.000000 0.00 0.00 0.00 887,806.931.000000

Base 100.000000 0.00 0.00 0.00 887,806.93

31 Dec 2030 15 Sep 2011 15 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

114,845.370 NHHY Local 100.000000 0.00 0.00 0.00 114,845.371.000000

Base 100.000000 0.00 0.00 0.00 114,845.37

31 Dec 2030 15 Sep 2011 15 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

91,927.140 NHHZ Local 100.000000 0.00 0.00 0.00 91,927.141.000000

Base 100.000000 0.00 0.00 0.00 91,927.14

31 Dec 2030 15 Sep 2011 15 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

6,308.960 NHIB Local 100.000000 0.00 0.00 0.00 6,308.961.000000

Base 100.000000 0.00 0.00 0.00 6,308.96
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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 15 Sep 2011 15 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

282,688.440 NHID Local 100.000000 0.00 0.00 0.00 282,688.441.000000

Base 100.000000 0.00 0.00 0.00 282,688.44

0.121% 31 Dec 203086199E9B7 16 Sep 2011 16 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

53,869.000 NHDF Local 100.000000 0.00 0.00 0.00 53,869.001.000000

Base 100.000000 0.00 0.00 0.00 53,869.00

31 Dec 2030 16 Sep 2011 16 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

116,804.610 NHDM Local 100.000000 0.00 0.00 0.00 116,804.611.000000

Base 100.000000 0.00 0.00 0.00 116,804.61

31 Dec 2030 16 Sep 2011 16 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

63,388.790 NHDU Local 100.000000 0.00 0.00 0.00 63,388.791.000000

Base 100.000000 0.00 0.00 0.00 63,388.79

31 Dec 2030 16 Sep 2011 16 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

178,742.680 NHDX Local 100.000000 0.00 0.00 0.00 178,742.681.000000

Base 100.000000 0.00 0.00 0.00 178,742.68

31 Dec 2030 16 Sep 2011 16 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,539,586.750 NHDZ Local 100.000000 0.00 0.00 0.00 2,539,586.751.000000

Base 100.000000 0.00 0.00 0.00 2,539,586.75

31 Dec 2030 16 Sep 2011 16 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,054,680.300 NHEB Local 100.000000 0.00 0.00 0.00 1,054,680.301.000000

Base 100.000000 0.00 0.00 0.00 1,054,680.30
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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

31 Dec 2030 16 Sep 2011 16 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,280,805.000 NHEM Local 100.000000 0.00 0.00 0.00 1,280,805.001.000000

Base 100.000000 0.00 0.00 0.00 1,280,805.00

31 Dec 2030 16 Sep 2011 16 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

954,022.000 NHEN Local 100.000000 0.00 0.00 0.00 954,022.001.000000

Base 100.000000 0.00 0.00 0.00 954,022.00

31 Dec 2030 16 Sep 2011 16 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

39,038.120 NHEU Local 100.000000 0.00 0.00 0.00 39,038.121.000000

Base 100.000000 0.00 0.00 0.00 39,038.12

31 Dec 2030 16 Sep 2011 16 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

423,535.670 NHEZ Local 100.000000 0.00 0.00 0.00 423,535.671.000000

Base 100.000000 0.00 0.00 0.00 423,535.67

31 Dec 2030 16 Sep 2011 16 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

19,689,953.790 NHFI Local 100.000000 0.00 0.00 0.00 19,689,953.791.000000

Base 100.000000 0.00 0.00 0.00 19,689,953.79

31 Dec 2030 16 Sep 2011 16 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

499,873.460 NHFS Local 100.000000 0.00 0.00 0.00 499,873.461.000000

Base 100.000000 0.00 0.00 0.00 499,873.46

31 Dec 2030 16 Sep 2011 16 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

13,465.720 NHHJ Local 100.000000 0.00 0.00 0.00 13,465.721.000000

Base 100.000000 0.00 0.00 0.00 13,465.72
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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 16 Sep 2011 16 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

517,710.080 NHHP Local 100.000000 0.00 0.00 0.00 517,710.081.000000

Base 100.000000 0.00 0.00 0.00 517,710.08

31 Dec 2030 16 Sep 2011 16 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

3,030.470 NHHW Local 100.000000 0.00 0.00 0.00 3,030.471.000000

Base 100.000000 0.00 0.00 0.00 3,030.47

31 Dec 2030 16 Sep 2011 16 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

69,193.780 NHHY Local 100.000000 0.00 0.00 0.00 69,193.781.000000

Base 100.000000 0.00 0.00 0.00 69,193.78

31 Dec 2030 16 Sep 2011 16 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

14,071.640 NHHZ Local 100.000000 0.00 0.00 0.00 14,071.641.000000

Base 100.000000 0.00 0.00 0.00 14,071.64

31 Dec 2030 16 Sep 2011 16 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

711,068.410 NHIB Local 100.000000 0.00 0.00 0.00 711,068.411.000000

Base 100.000000 0.00 0.00 0.00 711,068.41

0.119% 31 Dec 203086199E9B7 19 Sep 2011 19 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

5,691.780 NHDM Local 100.000000 0.00 0.00 0.00 5,691.781.000000

Base 100.000000 0.00 0.00 0.00 5,691.78

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

74,711.560 NHDU Local 100.000000 0.00 0.00 0.00 74,711.561.000000

Base 100.000000 0.00 0.00 0.00 74,711.56
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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 19 Sep 2011 19 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,375,289.000 NHDZ Local 100.000000 0.00 0.00 0.00 2,375,289.001.000000

Base 100.000000 0.00 0.00 0.00 2,375,289.00

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

455,755.000 NHEM Local 100.000000 0.00 0.00 0.00 455,755.001.000000

Base 100.000000 0.00 0.00 0.00 455,755.00

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

1,588.300 NHEU Local 100.000000 0.00 0.00 0.00 1,588.301.000000

Base 100.000000 0.00 0.00 0.00 1,588.30

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

1,406.650 NHEZ Local 100.000000 0.00 0.00 0.00 1,406.651.000000

Base 100.000000 0.00 0.00 0.00 1,406.65

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

596.750 NHHJ Local 100.000000 0.00 0.00 0.00 596.751.000000

Base 100.000000 0.00 0.00 0.00 596.75

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

17,293,374.510 NHHW Local 100.000000 0.00 0.00 0.00 17,293,374.511.000000

Base 100.000000 0.00 0.00 0.00 17,293,374.51

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

4,569.600 NHHY Local 100.000000 0.00 0.00 0.00 4,569.601.000000

Base 100.000000 0.00 0.00 0.00 4,569.60
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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 19 Sep 2011 19 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

4,077.280 NHHZ Local 100.000000 0.00 0.00 0.00 4,077.281.000000

Base 100.000000 0.00 0.00 0.00 4,077.28

0.118% 31 Dec 203086199E9B7 20 Sep 2011 20 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

30,027.050 NHDM Local 100.000000 0.00 0.00 0.00 30,027.051.000000

Base 100.000000 0.00 0.00 0.00 30,027.05

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

561,720.310 NHDX Local 100.000000 0.00 0.00 0.00 561,720.311.000000

Base 100.000000 0.00 0.00 0.00 561,720.31

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

4,087,069.400 NHDZ Local 100.000000 0.00 0.00 0.00 4,087,069.401.000000

Base 100.000000 0.00 0.00 0.00 4,087,069.40

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

697,881.190 NHEB Local 100.000000 0.00 0.00 0.00 697,881.191.000000

Base 100.000000 0.00 0.00 0.00 697,881.19

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

510,154.900 NHEU Local 100.000000 0.00 0.00 0.00 510,154.901.000000

Base 100.000000 0.00 0.00 0.00 510,154.90

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

1,204,534.680 NHFI Local 100.000000 0.00 0.00 0.00 1,204,534.681.000000

Base 100.000000 0.00 0.00 0.00 1,204,534.68
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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 20 Sep 2011 20 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

19,023.960 NHFJ Local 100.000000 0.00 0.00 0.00 19,023.961.000000

Base 100.000000 0.00 0.00 0.00 19,023.96

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

3,084,119.530 NHHM Local 100.000000 0.00 0.00 0.00 3,084,119.531.000000

Base 100.000000 0.00 0.00 0.00 3,084,119.53

0.119% 31 Dec 203086199E9B7 20 Sep 2011 20 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

20,884.750 NHHV Local 100.000000 0.00 0.00 0.00 20,884.751.000000

Base 100.000000 0.00 0.00 0.00 20,884.75

0.118% 31 Dec 203086199E9B7 20 Sep 2011 20 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

32,460.780 NHHY Local 100.000000 0.00 0.00 0.00 32,460.781.000000

Base 100.000000 0.00 0.00 0.00 32,460.78

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

68,720.750 NHHZ Local 100.000000 0.00 0.00 0.00 68,720.751.000000

Base 100.000000 0.00 0.00 0.00 68,720.75

0.124% 31 Dec 203086199E9B7 21 Sep 2011 21 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

21,916.840 NHDM Local 100.000000 0.00 0.00 0.00 21,916.841.000000

Base 100.000000 0.00 0.00 0.00 21,916.84

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

976,556.720 NHDZ Local 100.000000 0.00 0.00 0.00 976,556.721.000000

Base 100.000000 0.00 0.00 0.00 976,556.72
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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 21 Sep 2011 21 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,194,500.890 NHEB Local 100.000000 0.00 0.00 0.00 1,194,500.891.000000

Base 100.000000 0.00 0.00 0.00 1,194,500.89

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

1,275.700 NHEU Local 100.000000 0.00 0.00 0.00 1,275.701.000000

Base 100.000000 0.00 0.00 0.00 1,275.70

0.121% 31 Dec 203086199E9B7 21 Sep 2011 21 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

771.880 NHEY Local 100.000000 0.00 0.00 0.00 771.881.000000

Base 100.000000 0.00 0.00 0.00 771.88

0.118% 31 Dec 203086199E9B7 21 Sep 2011 21 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

7.000 NHHG Local 100.000000 0.00 0.00 0.00 7.001.000000

Base 100.000000 0.00 0.00 0.00 7.00

0.124% 31 Dec 203086199E9B7 21 Sep 2011 21 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

25,780.720 NHHM Local 100.000000 0.00 0.00 0.00 25,780.721.000000

Base 100.000000 0.00 0.00 0.00 25,780.72

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

17,101.000 NHHO Local 100.000000 0.00 0.00 0.00 17,101.001.000000

Base 100.000000 0.00 0.00 0.00 17,101.00

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

4,476,194.940 NHHW Local 100.000000 0.00 0.00 0.00 4,476,194.941.000000

Base 100.000000 0.00 0.00 0.00 4,476,194.94
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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 21 Sep 2011 21 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

24,247.650 NHHY Local 100.000000 0.00 0.00 0.00 24,247.651.000000

Base 100.000000 0.00 0.00 0.00 24,247.65

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

9,901.350 NHIB Local 100.000000 0.00 0.00 0.00 9,901.351.000000

Base 100.000000 0.00 0.00 0.00 9,901.35

0.123% 31 Dec 203086199E9B7 22 Sep 2011 22 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

12,378.040 NHDF Local 100.000000 0.00 0.00 0.00 12,378.041.000000

Base 100.000000 0.00 0.00 0.00 12,378.04

31 Dec 2030 22 Sep 2011 22 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

31,275.040 NHDM Local 100.000000 0.00 0.00 0.00 31,275.041.000000

Base 100.000000 0.00 0.00 0.00 31,275.04

31 Dec 2030 22 Sep 2011 22 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

316,834.620 NHDU Local 100.000000 0.00 0.00 0.00 316,834.621.000000

Base 100.000000 0.00 0.00 0.00 316,834.62

31 Dec 2030 22 Sep 2011 22 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

663,050.130 NHDZ Local 100.000000 0.00 0.00 0.00 663,050.131.000000

Base 100.000000 0.00 0.00 0.00 663,050.13

31 Dec 2030 22 Sep 2011 22 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,097,751.030 NHEB Local 100.000000 0.00 0.00 0.00 1,097,751.031.000000

Base 100.000000 0.00 0.00 0.00 1,097,751.03
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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 Sep 2011 22 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

640,516.070 NHEN Local 100.000000 0.00 0.00 0.00 640,516.071.000000

Base 100.000000 0.00 0.00 0.00 640,516.07

31 Dec 2030 22 Sep 2011 22 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

11,999.060 NHEU Local 100.000000 0.00 0.00 0.00 11,999.061.000000

Base 100.000000 0.00 0.00 0.00 11,999.06

31 Dec 2030 22 Sep 2011 22 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,330.250 NHEY Local 100.000000 0.00 0.00 0.00 1,330.251.000000

Base 100.000000 0.00 0.00 0.00 1,330.25

31 Dec 2030 22 Sep 2011 22 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

145,221.520 NHEZ Local 100.000000 0.00 0.00 0.00 145,221.521.000000

Base 100.000000 0.00 0.00 0.00 145,221.52

31 Dec 2030 22 Sep 2011 22 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

0.040 NHFI Local 100.000000 0.00 0.00 0.00 0.041.000000

Base 100.000000 0.00 0.00 0.00 0.04

0.124% 31 Dec 203086199E9B7 22 Sep 2011 22 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

112.840 NHHJ Local 100.000000 0.00 0.00 0.00 112.841.000000

Base 100.000000 0.00 0.00 0.00 112.84

0.123% 31 Dec 203086199E9B7 22 Sep 2011 22 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

6,434.200 NHHM Local 100.000000 0.00 0.00 0.00 6,434.201.000000

Base 100.000000 0.00 0.00 0.00 6,434.20
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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 22 Sep 2011 22 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

98,658.420 NHHO Local 100.000000 0.00 0.00 0.00 98,658.421.000000

Base 100.000000 0.00 0.00 0.00 98,658.42

31 Dec 2030 22 Sep 2011 22 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,163,120.700 NHHP Local 100.000000 0.00 0.00 0.00 1,163,120.701.000000

Base 100.000000 0.00 0.00 0.00 1,163,120.70

31 Dec 2030 22 Sep 2011 22 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

0.020 NHHW Local 100.000000 0.00 0.00 0.00 0.021.000000

Base 100.000000 0.00 0.00 0.00 0.02

31 Dec 2030 22 Sep 2011 22 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

9,196.680 NHHY Local 100.000000 0.00 0.00 0.00 9,196.681.000000

Base 100.000000 0.00 0.00 0.00 9,196.68

31 Dec 2030 22 Sep 2011 22 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

721.870 NHHZ Local 100.000000 0.00 0.00 0.00 721.871.000000

Base 100.000000 0.00 0.00 0.00 721.87

31 Dec 2030 22 Sep 2011 22 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

648,863.730 NHIB Local 100.000000 0.00 0.00 0.00 648,863.731.000000

Base 100.000000 0.00 0.00 0.00 648,863.73

0.120% 31 Dec 203086199E9B7 23 Sep 2011 23 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

69,675.250 NHDF Local 100.000000 0.00 0.00 0.00 69,675.251.000000

Base 100.000000 0.00 0.00 0.00 69,675.25
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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 23 Sep 2011 23 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

77,734.380 NHDM Local 100.000000 0.00 0.00 0.00 77,734.381.000000

Base 100.000000 0.00 0.00 0.00 77,734.38

31 Dec 2030 23 Sep 2011 23 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

37,146.550 NHEU Local 100.000000 0.00 0.00 0.00 37,146.551.000000

Base 100.000000 0.00 0.00 0.00 37,146.55

31 Dec 2030 23 Sep 2011 23 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,096.500 NHEY Local 100.000000 0.00 0.00 0.00 1,096.501.000000

Base 100.000000 0.00 0.00 0.00 1,096.50

31 Dec 2030 23 Sep 2011 23 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,140,745.760 NHHJ Local 100.000000 0.00 0.00 0.00 1,140,745.761.000000

Base 100.000000 0.00 0.00 0.00 1,140,745.76

31 Dec 2030 23 Sep 2011 23 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

4,171.930 NHHM Local 100.000000 0.00 0.00 0.00 4,171.931.000000

Base 100.000000 0.00 0.00 0.00 4,171.93

31 Dec 2030 23 Sep 2011 23 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,620,022.380 NHHP Local 100.000000 0.00 0.00 0.00 1,620,022.381.000000

Base 100.000000 0.00 0.00 0.00 1,620,022.38

31 Dec 2030 23 Sep 2011 23 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

33,224.440 NHHY Local 100.000000 0.00 0.00 0.00 33,224.441.000000

Base 100.000000 0.00 0.00 0.00 33,224.44
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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 Sep 2011 23 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

4,016.690 NHHZ Local 100.000000 0.00 0.00 0.00 4,016.691.000000

Base 100.000000 0.00 0.00 0.00 4,016.69

0.129% 31 Dec 203086199E9B7 26 Sep 2011 26 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

852,076.240 NHDZ Local 100.000000 0.00 0.00 0.00 852,076.241.000000

Base 100.000000 0.00 0.00 0.00 852,076.24

31 Dec 2030 26 Sep 2011 26 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

585,691.430 NHEB Local 100.000000 0.00 0.00 0.00 585,691.431.000000

Base 100.000000 0.00 0.00 0.00 585,691.43

0.119% 31 Dec 203086199E9B7 26 Sep 2011 26 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,037,962.350 NHEH Local 100.000000 0.00 0.00 0.00 2,037,962.351.000000

Base 100.000000 0.00 0.00 0.00 2,037,962.35

0.129% 31 Dec 203086199E9B7 26 Sep 2011 26 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

416,403.000 NHEM Local 100.000000 0.00 0.00 0.00 416,403.001.000000

Base 100.000000 0.00 0.00 0.00 416,403.00

31 Dec 2030 26 Sep 2011 26 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

342.000 NHEU Local 100.000000 0.00 0.00 0.00 342.001.000000

Base 100.000000 0.00 0.00 0.00 342.00

31 Dec 2030 26 Sep 2011 26 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

267,047.590 NHEX Local 100.000000 0.00 0.00 0.00 267,047.591.000000

Base 100.000000 0.00 0.00 0.00 267,047.59
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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 Sep 2011 26 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

300,785.440 NHFJ Local 100.000000 0.00 0.00 0.00 300,785.441.000000

Base 100.000000 0.00 0.00 0.00 300,785.44

31 Dec 2030 26 Sep 2011 26 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

194,748.760 NHHJ Local 100.000000 0.00 0.00 0.00 194,748.761.000000

Base 100.000000 0.00 0.00 0.00 194,748.76

31 Dec 2030 26 Sep 2011 26 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

950,764.650 NHHM Local 100.000000 0.00 0.00 0.00 950,764.651.000000

Base 100.000000 0.00 0.00 0.00 950,764.65

31 Dec 2030 26 Sep 2011 26 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

25,141.710 NHHO Local 100.000000 0.00 0.00 0.00 25,141.711.000000

Base 100.000000 0.00 0.00 0.00 25,141.71

31 Dec 2030 26 Sep 2011 26 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

8,171.760 NHHY Local 100.000000 0.00 0.00 0.00 8,171.761.000000

Base 100.000000 0.00 0.00 0.00 8,171.76

31 Dec 2030 26 Sep 2011 26 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,926.870 NHHZ Local 100.000000 0.00 0.00 0.00 1,926.871.000000

Base 100.000000 0.00 0.00 0.00 1,926.87

31 Dec 2030 26 Sep 2011 26 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

257,326.410 NHID Local 100.000000 0.00 0.00 0.00 257,326.411.000000

Base 100.000000 0.00 0.00 0.00 257,326.41
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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

0.141% 31 Dec 203086199E9B7 27 Sep 2011 27 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

296,288.430 NHDY Local 100.000000 0.00 0.00 0.00 296,288.431.000000

Base 100.000000 0.00 0.00 0.00 296,288.43

31 Dec 2030 27 Sep 2011 27 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,240,748.650 NHEB Local 100.000000 0.00 0.00 0.00 2,240,748.651.000000

Base 100.000000 0.00 0.00 0.00 2,240,748.65

31 Dec 2030 27 Sep 2011 27 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

13,590.170 NHEH Local 100.000000 0.00 0.00 0.00 13,590.171.000000

Base 100.000000 0.00 0.00 0.00 13,590.17

31 Dec 2030 27 Sep 2011 27 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,784,737.500 NHEM Local 100.000000 0.00 0.00 0.00 1,784,737.501.000000

Base 100.000000 0.00 0.00 0.00 1,784,737.50

31 Dec 2030 27 Sep 2011 27 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

14,374.060 NHEN Local 100.000000 0.00 0.00 0.00 14,374.061.000000

Base 100.000000 0.00 0.00 0.00 14,374.06

0.120% 31 Dec 203086199E9B7 27 Sep 2011 27 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

230,512.500 NHFI Local 100.000000 0.00 0.00 0.00 230,512.501.000000

Base 100.000000 0.00 0.00 0.00 230,512.50

0.141% 31 Dec 203086199E9B7 27 Sep 2011 27 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

9,706,174.030 NHFJ Local 100.000000 0.00 0.00 0.00 9,706,174.031.000000

Base 100.000000 0.00 0.00 0.00 9,706,174.03
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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 Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 27 Sep 2011 27 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

246,681.050 NHHM Local 100.000000 0.00 0.00 0.00 246,681.051.000000

Base 100.000000 0.00 0.00 0.00 246,681.05

31 Dec 2030 27 Sep 2011 27 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

686,313.260 NHHO Local 100.000000 0.00 0.00 0.00 686,313.261.000000

Base 100.000000 0.00 0.00 0.00 686,313.26

31 Dec 2030 27 Sep 2011 27 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

893,794.670 NHHP Local 100.000000 0.00 0.00 0.00 893,794.671.000000

Base 100.000000 0.00 0.00 0.00 893,794.67

0.120% 31 Dec 203086199E9B7 27 Sep 2011 27 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

170,268.750 NHHW Local 100.000000 0.00 0.00 0.00 170,268.751.000000

Base 100.000000 0.00 0.00 0.00 170,268.75

0.141% 31 Dec 203086199E9B7 27 Sep 2011 27 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

146,371.400 NHIB Local 100.000000 0.00 0.00 0.00 146,371.401.000000

Base 100.000000 0.00 0.00 0.00 146,371.40

0.140% 31 Dec 203086199E9B7 28 Sep 2011 28 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

479,025.110 NHDM Local 100.000000 0.00 0.00 0.00 479,025.111.000000

Base 100.000000 0.00 0.00 0.00 479,025.11

31 Dec 2030 28 Sep 2011 28 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

62,275.070 NHDY Local 100.000000 0.00 0.00 0.00 62,275.071.000000

Base 100.000000 0.00 0.00 0.00 62,275.07
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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 Sep 2011 28 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

26,811.090 NHDZ Local 100.000000 0.00 0.00 0.00 26,811.091.000000

Base 100.000000 0.00 0.00 0.00 26,811.09

31 Dec 2030 28 Sep 2011 28 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

835,857.350 NHEB Local 100.000000 0.00 0.00 0.00 835,857.351.000000

Base 100.000000 0.00 0.00 0.00 835,857.35

31 Dec 2030 28 Sep 2011 28 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,791,447.810 NHEN Local 100.000000 0.00 0.00 0.00 1,791,447.811.000000

Base 100.000000 0.00 0.00 0.00 1,791,447.81

0.141% 31 Dec 203086199E9B7 28 Sep 2011 28 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

354,795.050 NHEU Local 100.000000 0.00 0.00 0.00 354,795.051.000000

Base 100.000000 0.00 0.00 0.00 354,795.05

0.140% 31 Dec 203086199E9B7 28 Sep 2011 28 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

9,555,083.220 NHFJ Local 100.000000 0.00 0.00 0.00 9,555,083.221.000000

Base 100.000000 0.00 0.00 0.00 9,555,083.22

31 Dec 2030 28 Sep 2011 28 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,633.860 NHHJ Local 100.000000 0.00 0.00 0.00 1,633.861.000000

Base 100.000000 0.00 0.00 0.00 1,633.86

31 Dec 2030 28 Sep 2011 28 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

11,426.300 NHHM Local 100.000000 0.00 0.00 0.00 11,426.301.000000

Base 100.000000 0.00 0.00 0.00 11,426.30
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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

31 Dec 2030 28 Sep 2011 28 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

47,992.900 NHHY Local 100.000000 0.00 0.00 0.00 47,992.901.000000

Base 100.000000 0.00 0.00 0.00 47,992.90

31 Dec 2030 28 Sep 2011 28 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

3,145.660 NHHZ Local 100.000000 0.00 0.00 0.00 3,145.661.000000

Base 100.000000 0.00 0.00 0.00 3,145.66

31 Dec 2030 28 Sep 2011 28 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

542,410.590 NHIB Local 100.000000 0.00 0.00 0.00 542,410.591.000000

Base 100.000000 0.00 0.00 0.00 542,410.59

0.124% 31 Dec 203086199E9B7 29 Sep 2011 29 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

465,270.840 NHDF Local 100.000000 0.00 0.00 0.00 465,270.841.000000

Base 100.000000 0.00 0.00 0.00 465,270.84

31 Dec 2030 29 Sep 2011 29 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

34,025.600 NHDM Local 100.000000 0.00 0.00 0.00 34,025.601.000000

Base 100.000000 0.00 0.00 0.00 34,025.60

31 Dec 2030 29 Sep 2011 29 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,941.240 NHDU Local 100.000000 0.00 0.00 0.00 1,941.241.000000

Base 100.000000 0.00 0.00 0.00 1,941.24

31 Dec 2030 29 Sep 2011 29 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

482,113.950 NHDX Local 100.000000 0.00 0.00 0.00 482,113.951.000000

Base 100.000000 0.00 0.00 0.00 482,113.95
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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 29 Sep 2011 29 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

6,645.000 NHDY Local 100.000000 0.00 0.00 0.00 6,645.001.000000

Base 100.000000 0.00 0.00 0.00 6,645.00

31 Dec 2030 29 Sep 2011 29 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,104,542.630 NHDZ Local 100.000000 0.00 0.00 0.00 1,104,542.631.000000

Base 100.000000 0.00 0.00 0.00 1,104,542.63

31 Dec 2030 29 Sep 2011 29 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

25,750.860 NHEH Local 100.000000 0.00 0.00 0.00 25,750.861.000000

Base 100.000000 0.00 0.00 0.00 25,750.86

31 Dec 2030 29 Sep 2011 29 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

53,735.500 NHEM Local 100.000000 0.00 0.00 0.00 53,735.501.000000

Base 100.000000 0.00 0.00 0.00 53,735.50

31 Dec 2030 29 Sep 2011 29 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,243,228.830 NHEN Local 100.000000 0.00 0.00 0.00 2,243,228.831.000000

Base 100.000000 0.00 0.00 0.00 2,243,228.83

31 Dec 2030 29 Sep 2011 29 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,330.000 NHEY Local 100.000000 0.00 0.00 0.00 1,330.001.000000

Base 100.000000 0.00 0.00 0.00 1,330.00

31 Dec 2030 29 Sep 2011 29 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

25,365.000 NHFI Local 100.000000 0.00 0.00 0.00 25,365.001.000000

Base 100.000000 0.00 0.00 0.00 25,365.00
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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 29 Sep 2011 29 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

29,431.410 NHHL Local 100.000000 0.00 0.00 0.00 29,431.411.000000

Base 100.000000 0.00 0.00 0.00 29,431.41

31 Dec 2030 29 Sep 2011 29 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

6,141.510 NHHO Local 100.000000 0.00 0.00 0.00 6,141.511.000000

Base 100.000000 0.00 0.00 0.00 6,141.51

31 Dec 2030 29 Sep 2011 29 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

3,056.100 NHHZ Local 100.000000 0.00 0.00 0.00 3,056.101.000000

Base 100.000000 0.00 0.00 0.00 3,056.10

31 Dec 2030 29 Sep 2011 29 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

95,697.870 NHIB Local 100.000000 0.00 0.00 0.00 95,697.871.000000

Base 100.000000 0.00 0.00 0.00 95,697.87

0.119% 31 Dec 203086199E9B7 30 Sep 2011 30 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

175,009.430 NHDM Local 100.000000 0.00 0.00 0.00 175,009.431.000000

Base 100.000000 0.00 0.00 0.00 175,009.43

31 Dec 2030 30 Sep 2011 30 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

62,149.490 NHDU Local 100.000000 0.00 0.00 0.00 62,149.491.000000

Base 100.000000 0.00 0.00 0.00 62,149.49

31 Dec 2030 30 Sep 2011 30 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

982,584.250 NHDX Local 100.000000 0.00 0.00 0.00 982,584.251.000000

Base 100.000000 0.00 0.00 0.00 982,584.25
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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 30 Sep 2011 30 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

14,715.250 NHDY Local 100.000000 0.00 0.00 0.00 14,715.251.000000

Base 100.000000 0.00 0.00 0.00 14,715.25

31 Dec 2030 30 Sep 2011 30 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,540,979.110 NHDZ Local 100.000000 0.00 0.00 0.00 1,540,979.111.000000

Base 100.000000 0.00 0.00 0.00 1,540,979.11

31 Dec 2030 30 Sep 2011 30 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,250,149.470 NHEG Local 100.000000 0.00 0.00 0.00 1,250,149.471.000000

Base 100.000000 0.00 0.00 0.00 1,250,149.47

31 Dec 2030 30 Sep 2011 30 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

189,635.010 NHEH Local 100.000000 0.00 0.00 0.00 189,635.011.000000

Base 100.000000 0.00 0.00 0.00 189,635.01

31 Dec 2030 30 Sep 2011 30 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

428,086.000 NHEM Local 100.000000 0.00 0.00 0.00 428,086.001.000000

Base 100.000000 0.00 0.00 0.00 428,086.00

31 Dec 2030 30 Sep 2011 30 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

524,940.000 NHEN Local 100.000000 0.00 0.00 0.00 524,940.001.000000

Base 100.000000 0.00 0.00 0.00 524,940.00

31 Dec 2030 30 Sep 2011 30 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

80,113.100 NHEU Local 100.000000 0.00 0.00 0.00 80,113.101.000000

Base 100.000000 0.00 0.00 0.00 80,113.10
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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 30 Sep 2011 30 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

348,109.300 NHEX Local 100.000000 0.00 0.00 0.00 348,109.301.000000

Base 100.000000 0.00 0.00 0.00 348,109.30

31 Dec 2030 30 Sep 2011 30 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

48,767,502.020 NHFI Local 100.000000 0.00 0.00 0.00 48,767,502.021.000000

Base 100.000000 0.00 0.00 0.00 48,767,502.02

31 Dec 2030 30 Sep 2011 30 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

15,438,271.250 NHFJ Local 100.000000 0.00 0.00 0.00 15,438,271.251.000000

Base 100.000000 0.00 0.00 0.00 15,438,271.25

31 Dec 2030 30 Sep 2011 30 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

19,256.250 NHFS Local 100.000000 0.00 0.00 0.00 19,256.251.000000

Base 100.000000 0.00 0.00 0.00 19,256.25

31 Dec 2030 30 Sep 2011 30 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

348,655.710 NHHG Local 100.000000 0.00 0.00 0.00 348,655.711.000000

Base 100.000000 0.00 0.00 0.00 348,655.71

31 Dec 2030 30 Sep 2011 30 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

201,724.770 NHHJ Local 100.000000 0.00 0.00 0.00 201,724.771.000000

Base 100.000000 0.00 0.00 0.00 201,724.77

31 Dec 2030 30 Sep 2011 30 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

3,535.910 NHHL Local 100.000000 0.00 0.00 0.00 3,535.911.000000

Base 100.000000 0.00 0.00 0.00 3,535.91
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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 30 Sep 2011 30 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

112,806.750 NHHY Local 100.000000 0.00 0.00 0.00 112,806.751.000000

Base 100.000000 0.00 0.00 0.00 112,806.75

31 Dec 2030 30 Sep 2011 30 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

23,310.830 NHHZ Local 100.000000 0.00 0.00 0.00 23,310.831.000000

Base 100.000000 0.00 0.00 0.00 23,310.83

31 Dec 2030 30 Sep 2011 30 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

134,175.150 NHIB Local 100.000000 0.00 0.00 0.00 134,175.151.000000

Base 100.000000 0.00 0.00 0.00 134,175.15

86199E9B7 Total

0.00 0.000.001,109,108,823.570 Local 1,109,108,823.57

Base 0.00 0.00 0.00 1,109,108,823.57

0.005%   06 Oct 20119127953M1 07 Jul 2011 07 Jul 2011 USD/FEDJPMORGAN CHASE BANKTREASURY BILL

6,320,000.000 NHEM Local 99.997472 0.00 0.00 0.00 6,319,840.241.000000

Base 99.997472 0.00 0.00 0.00 6,319,840.24

US DOLLAR  Total

0.00Local1,174,173,642.850

0.00Base

0.00

0.00

0.00

0.00

1,174,173,483.09

1,174,173,483.09

CASH EQUIVALENTS  Total

1,174,173,642.850
Base 0.00 0.00 0.00 1,174,173,483.09

EQUITY
AUSTRALIAN DOLLAR
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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

COMMON STOCK NPV605991900 19 Aug 2011 24 Aug 2011 AUD/AU8LOOP CAPITAL MARKETS LLCAUSDRILL LTD

224,945.000 NHEH Local 3.029300 0.00 681.43 0.00 682,107.320.957671

Base 3.163195 0.00 711.55 0.00 712,256.42

COMMON STOCK NPV606660009 02 Sep 2011 28 Sep 2011 AUD/AU8AUTREPAT-DIV REAMCOR LIMITED

707.000 NHHJ Local 6.545940 0.00 0.00 0.00 4,627.980.936680

Base 6.988449 0.00 0.00 0.00 4,940.83

COMMON STOCK NPV609128905 02 Sep 2011 30 Sep 2011 AUD/AU8AUTREPAT-DIV REBENDIGO AND ADELAIDE BANK

498.000 NHHJ Local 8.066867 0.00 0.00 0.00 4,017.300.936680

Base 8.612191 0.00 0.00 0.00 4,288.87

COMMON STOCK NPV612345900 07 Jul 2011 12 Jul 2011 AUD/AU8 0.01G TRADE SERVICES LTDCOCA COLA AMATIL LTD

238,900.000 NHHP Local 11.548700 0.00 2,758.98 0.00 2,761,743.410.929066

Base 12.430441 0.00 2,969.63 0.00 2,972,601.96

18 Aug 2011 OPEN AUD/AU8AUTREPAT-DIV RE

18,064.000 NHHP Local 11.750038 0.00 0.00 0.00 212,252.700.962232

Base 12.211232 0.00 0.00 0.00 220,583.71

612345900 Total

2,758.98 0.000.00256,964.000 Local 2,973,996.11

Base 0.00 2,969.63 0.00 3,193,185.67

REIT NPV612745901 19 Aug 2011 24 Aug 2011 AUD/AU8LOOP CAPITAL MARKETS LLCBUNNINGS WAREHOUSE PROPERTY

329,502.000 NHEH Local 1.713100 0.00 564.47 0.00 565,034.350.957671

Base 1.788819 0.00 589.42 0.00 590,008.83

COMMON STOCK NPV616150009 02 Sep 2011 07 Sep 2011 AUD/AU8 0.01CABRERA CAPITAL MARKETS LLCCALTEX AUSTRALIA LTD

69,200.000 NHHV Local 10.927700 0.00 453.72 0.00 756,650.560.936680

Base 11.666418 0.00 484.39 0.00 807,800.49
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Base Currency: USD - US DOLLAR

REIT NPV616197901 15 Aug 2011 18 Aug 2011 AUD/AU8LOOP CAPITAL MARKETS LLCMIRVAC GROUP

32,338.000 NHHJ Local 1.050600 0.00 33.97 0.00 34,008.270.954381

Base 1.100818 0.00 35.59 0.00 35,633.85

COMMON STOCK616573903 15 Jul 2011 20 Jul 2011 AUD/AU8UBS SECURITIES ASIA LTDNIDO PETROLEUM LTD

3,429,414.000 NHEG Local 0.073200 0.00 401.65 0.00 251,434.750.938086

Base 0.078031 0.00 428.16 0.00 268,029.53

18 Jul 2011 21 Jul 2011 AUD/AU8UBS SECURITIES ASIA LTD

1,151,527.000 NHEG Local 0.072200 0.00 133.02 0.00 83,273.270.946611

Base 0.076272 0.00 140.52 0.00 87,969.89

19 Jul 2011 22 Jul 2011 AUD/AU8UBS SECURITIES ASIA LTD

2,543,859.000 NHEG Local 0.073000 0.00 297.12 0.00 185,998.830.934579

Base 0.078110 0.00 317.92 0.00 199,018.84

616573903 Total

831.79 0.000.007,124,800.000 Local 520,706.85

Base 0.00 886.60 0.00 555,018.26

COMMON STOCK NPV617448907 29 Aug 2011 01 Sep 2011 AUD/AU8CREDIT SUISSE SECURITIES (USA) LLCIINET LTD

619.000 NHHV Local 2.270000 0.00 0.70 0.00 1,405.830.941753

Base 2.410398 0.00 0.74 0.00 1,492.78

30 Aug 2011 02 Sep 2011 AUD/AU8CREDIT SUISSE SECURITIES (USA) LLC

40,000.000 NHHV Local 2.354100 0.00 47.08 0.00 94,211.080.936593

Base 2.513472 0.00 50.27 0.00 100,589.14

31 Aug 2011 05 Sep 2011 AUD/AU8CREDIT SUISSE SECURITIES (USA) LLC

10,000.000 NHHV Local 2.358400 0.00 11.79 0.00 23,595.790.934492

Base 2.523724 0.00 12.62 0.00 25,249.86
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01 Sep 2011 06 Sep 2011 AUD/AU8CREDIT SUISSE SECURITIES (USA) LLC

37,092.000 NHHV Local 2.437500 0.00 45.21 0.00 90,456.960.930276

Base 2.620190 0.00 48.60 0.00 97,236.69

02 Sep 2011 07 Sep 2011 AUD/AU8CREDIT SUISSE SECURITIES (USA) LLC

1,291.000 NHHV Local 2.360000 0.00 1.52 0.00 3,048.280.936680

Base 2.519537 0.00 1.62 0.00 3,254.35

06 Sep 2011 09 Sep 2011 AUD/AU8CREDIT SUISSE SECURITIES (USA) LLC

12,204.000 NHHV Local 2.387300 0.00 14.57 0.00 29,149.180.951611

Base 2.508693 0.00 15.31 0.00 30,631.40

07 Sep 2011 12 Sep 2011 AUD/AU8CREDIT SUISSE SECURITIES (USA) LLC

25,328.000 NHHV Local 2.395500 0.00 30.34 0.00 60,703.560.942196

Base 2.542465 0.00 32.20 0.00 64,427.74

08 Sep 2011 13 Sep 2011 AUD/AU8CREDIT SUISSE SECURITIES (USA) LLC

40,944.000 NHHV Local 2.368800 0.00 48.49 0.00 97,036.640.940778

Base 2.517916 0.00 51.54 0.00 103,145.10

09 Sep 2011 14 Sep 2011 AUD/AU8MACQUARIEEQUITIES LIMITED (SYDNEY)

32,422.000 NHHV Local 2.370000 0.00 38.42 0.00 76,878.560.957533

Base 2.475111 0.00 40.12 0.00 80,288.16

617448907 Total

238.12 0.000.00199,900.000 Local 476,485.88

Base 0.00 253.02 0.00 506,315.22

MISC. NPV620088906 30 Jun 2011 11 Aug 2011 AUD/AU8AUTREPAT-DIV RETRANSURBAN GROUP

1,053.000 NHHJ Local 5.196885 0.00 0.00 0.00 5,472.320.931836

Base 5.577038 0.00 0.00 0.00 5,872.62
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COMMON STOCK NPV621486901 02 Sep 2011 29 Sep 2011 AUD/AU8AUTREPAT-DIV REORIGIN ENERGY LTD

1,517.000 NHHJ Local 12.743408 0.00 0.00 0.00 19,331.750.936680

Base 13.604868 0.00 0.00 0.00 20,638.59

COMMON STOCK NPV621503002 19 Aug 2011 OPEN AUD/AU8AUTREPAT-DIV RECOMMONWEALTH BANK OF AUSTRAL

2,714.000 NHHJ Local 47.482122 0.00 0.00 0.00 128,866.480.957671

Base 49.580829 0.00 0.00 0.00 134,562.37

COMMON STOCK NPV621867902 29 Aug 2011 27 Sep 2011 AUD/AU8AUTREPAT-DIV REBORAL LTD

12.000 NHHJ Local 3.745000 0.00 0.00 0.00 44.940.941753

Base 3.976627 0.00 0.00 0.00 47.72

COMMON STOCK NPV622010007 08 Sep 2011 12 Sep 2011 AUD/AU84 AUTREPAT-DIV RERIO TINTO LTD

110.000 NHHJ Local 71.246454 0.00 0.00 0.00 7,837.110.940778

Base 75.731420 0.00 0.00 0.00 8,330.46

MISC. NPV624730909 19 Aug 2011 24 Aug 2011 AUD/AU8LOOP CAPITAL MARKETS LLCAPA GROUP

53,827.000 NHEH Local 3.991000 0.00 214.82 0.00 215,038.380.957671

Base 4.167402 0.00 224.32 0.00 224,543.06

COMMON STOCK NPV625398904 06 Sep 2011 30 Sep 2011 AUD/AU7AUTREPAT-DIV REARISTOCRAT LEISURE LTD

361.000 NHHJ Local 2.006731 0.00 0.00 0.00 724.430.951611

Base 2.108772 0.00 0.00 0.00 761.27

COMMON STOCK NPV628661001 19 Aug 2011 24 Aug 2011 AUD/AU8 0.01LOOP CAPITAL MARKETS LLCANSELL LTD

66,445.000 NHEH Local 13.697100 0.00 910.10 0.00 911,013.910.957671

Base 14.302511 0.00 950.33 0.00 951,280.67

COMMON STOCK NPV629372905 06 Sep 2011 09 Sep 2011 AUD/AU8CABRERA CAPITAL MARKETS LLCONESTEEL LTD

285,500.000 NHHV Local 1.384000 0.00 237.08 0.00 395,369.080.951611

Base 1.454376 0.00 249.14 0.00 415,473.42
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09 Sep 2011 OPEN AUD/AU8AUTREPAT-DIV RE

679.000 NHHJ Local 1.270338 0.00 0.00 0.00 862.560.957533

Base 1.326678 0.00 0.00 0.00 900.81

629372905 Total

237.08 0.000.00286,179.000 Local 396,231.64

Base 0.00 249.14 0.00 416,374.23

COMMON STOCK NPV634185904 02 Sep 2011 AUD/AU8AUTREPAT-DIV REFLEETWOOD CORPORATION LTD

46,706.000 NHEH Local 1.000000 0.00 0.00 0.00 46,706.000.936680

Base 1.067600 0.00 0.00 0.00 49,863.35

02 Sep 2011 CANCEL AUD/AU8AUTREPAT-DIV RE

-46,706.000 NHEH Local 1.000000 0.00 0.00 0.00 -46,706.000.936680

Base 1.067600 0.00 0.00 0.00 -49,863.35

02 Sep 2011 30 Sep 2011 AUD/AU8AUTREPAT-DIV RE

1,809.000 NHEH Local 10.585660 0.00 0.00 0.00 19,149.460.936680

Base 11.301255 0.00 0.00 0.00 20,443.97

634185904 Total

0.00 0.000.001,809.000 Local 19,149.46

Base 0.00 0.00 0.00 20,443.97

COMMON STOCK NPV634926901 15 Aug 2011 18 Aug 2011 AUD/AU8 0.01LOOP CAPITAL MARKETS LLCFOSTER S GROUP LTD

12,359.000 NHHJ Local 4.957200 0.00 61.27 0.00 61,327.300.954381

Base 5.194152 0.00 64.20 0.00 64,258.72

COMMON STOCK NPV635214901 19 Aug 2011 24 Aug 2011 AUD/AU8 0.02LOOP CAPITAL MARKETS LLCFLIGHT CENTRE LTD

31,638.000 NHEH Local 19.098600 0.00 604.24 0.00 604,845.750.957671

Base 19.942757 0.00 630.95 0.00 631,579.90
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COMMON STOCK NPV645800004 15 Aug 2011 18 Aug 2011 AUD/AU8 0.03LOOP CAPITAL MARKETS LLCORICA LTD

5,195.000 NHHJ Local 24.887500 0.00 129.29 0.00 129,419.850.954381

Base 26.077112 0.00 135.47 0.00 135,606.06

MISC. NPV651200008 16 Sep 2011 30 Sep 2011 AUD/AU7AUTREPAT-DIV RELEND LEASE GROUP

38.000 NHHJ Local 7.432894 0.00 0.00 0.00 282.450.963438

Base 7.714969 0.00 0.00 0.00 293.17

COMMON STOCK NPV655116002 19 Aug 2011 24 Aug 2011 AUD/AU8LOOP CAPITAL MARKETS LLCMACMAHON HOLDINGS LTD

558,774.000 NHEH Local 0.616200 0.00 344.32 0.00 344,660.860.957671

Base 0.643436 0.00 359.54 0.00 359,894.85

COMMON STOCK NPV655259901 11 Aug 2011 16 Aug 2011 AUD/AU8GOLDMAN SACHS + COSIGMA PHARMACEUTICALS LTD

1,032,255.000 NHEG Local 0.458000 0.00 756.44 0.00 473,529.230.973662

Base 0.470389 0.00 776.90 0.00 486,338.41

12 Aug 2011 17 Aug 2011 AUD/AU8GOLDMAN SACHS + CO

106,745.000 NHEG Local 0.452500 0.00 77.28 0.00 48,379.390.966137

Base 0.468360 0.00 79.99 0.00 50,075.08

655259901 Total

833.72 0.000.001,139,000.000 Local 521,908.62

Base 0.00 856.89 0.00 536,413.49

COMMON STOCK NPV656247905 15 Aug 2011 18 Aug 2011 AUD/AU8 0.03LOOP CAPITAL MARKETS LLCWORLEYPARSONS LTD

1,027.000 NHHJ Local 25.938695 0.00 26.64 0.00 26,665.680.954381

Base 27.178553 0.00 27.91 0.00 27,940.29

COMMON STOCK NPV658508007 02 Sep 2011 OPEN AUD/AU71 AUTREPAT-DIV RESUNCORP GROUP LTD

967.000 NHHJ Local 7.987176 0.00 0.00 0.00 7,723.600.936680

Base 8.527113 0.00 0.00 0.00 8,245.72
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COMMON STOCK NPV663710002 22 Aug 2011 AUD/AU8 0.08MACQUARIEBANK LIMITEDNEWCREST MINING LTD

63,800.000 NHHP Local 40.346700 0.00 5,148.24 0.00 2,579,267.700.960154

Base 42.021072 0.00 5,361.89 0.00 2,686,306.26

22 Aug 2011 CANCEL AUD/AU8 0.08MACQUARIEBANK LIMITED

-63,800.000 NHHP Local 40.346700 0.00 -5,148.24 0.00 -2,579,267.700.960154

Base 42.021072 0.00 -5,361.89 0.00 -2,686,306.26

23 Aug 2011 26 Aug 2011 AUD/AU8 0.09INSTINET AUSTRALIA CLEARING SRVC PT

61,700.000 NHHP Local 40.787300 0.00 5,033.15 0.00 2,521,609.560.951656

Base 42.859289 0.00 5,288.83 0.00 2,649,706.99

22 Aug 2011 25 Aug 2011 AUD/AU8 0.08MACQUARIEBANK LIMITED

63,800.000 NHHP Local 40.346700 0.00 5,148.24 0.00 2,579,267.700.960154

Base 42.021072 0.00 5,361.89 0.00 2,686,306.26

25 Aug 2011 30 Aug 2011 AUD/AU8 0.08MACQUARIEBANK LIMITED

12,159.000 NHHP Local 39.487200 0.00 960.25 0.00 481,085.110.956206

Base 41.295704 0.00 1,004.23 0.00 503,118.69

27 Sep 2011 30 Sep 2011 AUD/AU8 0.07MERRILL LYNCH INTERNATIONAL LIMITED

13,900.000 NHHP Local 34.269900 0.00 952.70 0.00 477,304.311.003966

Base 34.134522 0.00 948.94 0.00 475,418.80

15 Aug 2011 18 Aug 2011 AUD/AU8 0.04LOOP CAPITAL MARKETS LLC

5,805.000 NHHJ Local 40.244300 0.00 233.62 0.00 233,851.780.954381

Base 42.167960 0.00 244.79 0.00 245,029.79

663710002 Total

12,327.96 0.000.00157,364.000 Local 6,293,118.46

Base 0.00 12,848.68 0.00 6,559,580.53
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COMMON STOCK NPV667304901 15 Aug 2011 18 Aug 2011 AUD/AU8LOOP CAPITAL MARKETS LLCINCITEC PIVOT LTD

9,445.000 NHHJ Local 3.734200 0.00 35.27 0.00 35,304.790.954381

Base 3.912693 0.00 36.96 0.00 36,992.34

COMMON STOCK NPV669374902 16 Sep 2011 OPEN AUD/AU8AUTREPAT-DIV RETOLL HOLDINGS LTD

681.000 NHHJ Local 4.340220 0.00 0.00 0.00 2,955.690.963438

Base 4.504929 0.00 0.00 0.00 3,067.86

COMMON STOCK NPV670995901 09 Sep 2011 OPEN AUD/AU8AUTREPAT-DIV REAMP LTD

2,876.000 NHHJ Local 3.910222 0.00 0.00 0.00 11,245.800.957533

Base 4.083642 0.00 0.00 0.00 11,744.56

COMMON STOCK NPV671574002 15 Aug 2011 18 Aug 2011 AUD/AU8 0.01LOOP CAPITAL MARKETS LLCQBE INSURANCE GROUP LTD

5,882.000 NHHJ Local 13.544701 0.00 79.67 0.00 79,749.600.954381

Base 14.192132 0.00 83.48 0.00 83,561.60

COMMON STOCK NPV677670002 15 Aug 2011 18 Aug 2011 AUD/AU8 0.01LOOP CAPITAL MARKETS LLCSANTOS LTD

657.000 NHHJ Local 11.985800 0.00 7.87 0.00 7,882.540.954381

Base 12.558716 0.00 8.25 0.00 8,259.32

30 Aug 2011 30 Sep 2011 AUD/AU8AUTREPAT-DIV RE

802.000 NHHJ Local 11.337531 0.00 0.00 0.00 9,092.700.936593

Base 12.105078 0.00 0.00 0.00 9,708.27

677670002 Total

7.87 0.000.001,459.000 Local 16,975.24

Base 0.00 8.25 0.00 17,967.59

COMMON STOCK NPV678385907 11 Aug 2011 16 Aug 2011 AUD/AU8 0.01GOLDMAN SACHS + COSEVEN GROUP HOLDINGS LTD

55,310.000 NHEG Local 7.712500 0.00 682.53 0.00 427,260.910.973662

Base 7.921127 0.00 700.99 0.00 438,818.51
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12 Aug 2011 17 Aug 2011 AUD/AU8 0.01GOLDMAN SACHS + CO

6,190.000 NHEG Local 7.539300 0.00 74.67 0.00 46,742.940.966137

Base 7.803552 0.00 77.29 0.00 48,381.28

678385907 Total

757.20 0.000.0061,500.000 Local 474,003.85

Base 0.00 778.28 0.00 487,199.79

COMMON STOCK NPV682112909 15 Aug 2011 18 Aug 2011 AUD/AU8 0.01LOOP CAPITAL MARKETS LLCSONIC HEALTHCARE LTD

5,533.000 NHHJ Local 11.730700 0.00 64.91 0.00 64,970.870.954381

Base 12.291422 0.00 68.01 0.00 68,076.45

COMMON STOCK NPV683640007 06 Sep 2011 09 Sep 2011 AUD/AU8CABRERA CAPITAL MARKETS LLCSPOTLESS GROUP LTD

96,192.000 NHHV Local 1.836000 0.00 105.97 0.00 176,714.480.951611

Base 1.929360 0.00 111.36 0.00 185,700.33

08 Sep 2011 13 Sep 2011 AUD/AU8CABRERA CAPITAL MARKETS LLC

50,548.000 NHHV Local 1.810500 0.00 54.91 0.00 91,572.060.940778

Base 1.924471 0.00 58.37 0.00 97,336.52

12 Sep 2011 15 Sep 2011 AUD/AU8CABRERA CAPITAL MARKETS LLC

37,518.000 NHHV Local 1.748900 0.00 39.37 0.00 65,654.600.969791

Base 1.803378 0.00 40.60 0.00 67,699.74

13 Sep 2011 16 Sep 2011 AUD/AU8CABRERA CAPITAL MARKETS LLC

1,762.000 NHHV Local 1.769098 0.00 1.87 0.00 3,119.020.969274

Base 1.825178 0.00 1.93 0.00 3,217.89

14 Sep 2011 19 Sep 2011 AUD/AU8CABRERA CAPITAL MARKETS LLC

35,277.000 NHHV Local 1.763600 0.00 37.33 0.00 62,251.840.977135

Base 1.804868 0.00 38.20 0.00 63,708.54
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15 Sep 2011 20 Sep 2011 AUD/AU8CABRERA CAPITAL MARKETS LLC

11,757.000 NHHV Local 1.785000 0.00 12.59 0.00 20,998.830.969838

Base 1.840514 0.00 12.98 0.00 21,651.89

16 Sep 2011 21 Sep 2011 AUD/AU8CABRERA CAPITAL MARKETS LLC

34,626.000 NHHV Local 1.820700 0.00 37.83 0.00 63,081.380.963438

Base 1.889795 0.00 39.27 0.00 65,475.29

19 Sep 2011 22 Sep 2011 AUD/AU8CABRERA CAPITAL MARKETS LLC

21,997.000 NHHV Local 1.791300 0.00 23.64 0.00 39,426.860.978857

Base 1.829992 0.00 24.15 0.00 40,278.47

20 Sep 2011 23 Sep 2011 AUD/AU8CABRERA CAPITAL MARKETS LLC

49,823.000 NHHV Local 1.798700 0.00 53.77 0.00 89,670.400.971534

Base 1.851402 0.00 55.35 0.00 92,297.75

21 Sep 2011 26 Sep 2011 AUD/AU8CABRERA CAPITAL MARKETS LLC

68,521.000 NHHV Local 1.800000 0.00 74.00 0.00 123,411.800.979528

Base 1.837620 0.00 75.55 0.00 125,991.09

22 Sep 2011 27 Sep 2011 AUD/AU8CABRERA CAPITAL MARKETS LLC

33,193.000 NHHV Local 1.758600 0.00 35.02 0.00 58,408.221.024118

Base 1.717185 0.00 34.20 0.00 57,032.71

23 Sep 2011 28 Sep 2011 AUD/AU8CABRERA CAPITAL MARKETS LLC

53,108.000 NHHV Local 1.745300 0.00 55.61 0.00 92,745.001.022077

Base 1.707601 0.00 54.41 0.00 90,741.70

26 Sep 2011 29 Sep 2011 AUD/AU8CABRERA CAPITAL MARKETS LLC

30,028.000 NHHV Local 1.783400 0.00 32.13 0.00 53,584.061.025431

Base 1.739171 0.00 31.33 0.00 52,255.16

27 Sep 2011 30 Sep 2011 AUD/AU8CABRERA CAPITAL MARKETS LLC

38,388.000 NHHV Local 1.787800 0.00 41.18 0.00 68,671.241.003966

Base 1.780738 0.00 41.02 0.00 68,399.97
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28 Sep 2011 OPEN AUD/AU8CABRERA CAPITAL MARKETS LLC

50,662.000 NHHV Local 1.822200 0.00 55.39 0.00 92,371.681.010662

Base 1.802977 0.00 54.81 0.00 91,397.20

683640007 Total

660.61 0.000.00613,400.000 Local 1,101,681.47

Base 0.00 673.53 0.00 1,123,184.25

REIT NPV685085003 15 Aug 2011 18 Aug 2011 AUD/AU8LOOP CAPITAL MARKETS LLCSTOCKLAND

37,937.000 NHHJ Local 2.694700 0.00 102.23 0.00 102,331.060.954381

Base 2.823505 0.00 107.12 0.00 107,222.44

COMMON STOCK NPV687326900 25 Aug 2011 23 Sep 2011 AUD/AU8AUTREPAT-DIV RETABCORP HOLDINGS LTD

3,271.000 NHHJ Local 2.650183 0.00 0.00 0.00 8,668.750.956206

Base 2.771561 0.00 0.00 0.00 9,065.78

COMMON STOCK NPV694883000 29 Aug 2011 30 Sep 2011 AUD/AU8AUTREPAT-DIV REWESFARMERS LTD

1,090.000 NHHJ Local 30.443256 0.00 0.00 0.00 33,183.150.941753

Base 32.326158 0.00 0.00 0.00 35,235.51

30 Sep 2011 30 Sep 2011 AUD/AU8AUTREPAT-DIV RE

128.000 NHHJ Local 30.433984 0.00 0.00 0.00 3,895.551.026273

Base 29.654862 0.00 0.00 0.00 3,795.82

694883000 Total

0.00 0.000.001,218.000 Local 37,078.70

Base 0.00 0.00 0.00 39,031.33

COMMON STOCK NPV695757005 19 Aug 2011 24 Aug 2011 AUD/AU8 0.02LOOP CAPITAL MARKETS LLCILUKA RESOURCES LTD

27,836.000 NHEH Local 15.736800 0.00 438.05 0.00 438,487.610.957671

Base 16.432366 0.00 457.41 0.00 457,868.74
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COMMON STOCK NPV697972008 15 Aug 2011 18 Aug 2011 AUD/AU8 0.04LOOP CAPITAL MARKETS LLCWOODSIDE PETROLEUM LTD

4,219.000 NHHJ Local 38.245601 0.00 161.36 0.00 161,519.550.954381

Base 40.073724 0.00 169.07 0.00 169,240.11

26 Aug 2011 30 Sep 2011 AUD/AU8AUTREPAT-DIV RE

530.000 NHHJ Local 33.541396 0.00 0.00 0.00 17,776.940.945626

Base 35.470044 0.00 0.00 0.00 18,799.12

697972008 Total

161.36 0.000.004,749.000 Local 179,296.49

Base 0.00 169.07 0.00 188,039.23

RTS EXP 21OCT11973DRG902 30 Sep 2011 OPEN AUD/AU819 RIGHTS ISSUE (NON CASH)GOODMAN RTS

2,255.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.001.018330

Base 0.000000 0.00 0.00 0.00 0.00

30 Sep 2011 OPEN AUD/AU819 RIGHTS ISSUE (NON CASH)

517,000.000 NHHV Local 0.000000 0.00 0.00 0.00 0.001.018330

Base 0.000000 0.00 0.00 0.00 0.00

973DRG902 Total

0.00 0.000.00519,255.000 Local 0.00

Base 0.00 0.00 0.00 0.00

EXP 25AUG2011975KQT907 09 Aug 2011 10 Aug 2011 AUD/AU8RIGHTS ISSUE (NON CASH)DUET GROUP RTS

42,800.000 NHEH Local 0.000000 0.00 0.00 0.00 0.000.970167

Base 0.000000 0.00 0.00 0.00 0.00

REITACI00C7S0 15 Aug 2011 18 Aug 2011 AUD/AU8LOOP CAPITAL MARKETS LLCWESTFIELD RETAIL TRUST

14,418.000 NHHJ Local 2.407800 0.00 34.72 0.00 34,750.380.954381

Base 2.522892 0.00 36.38 0.00 36,411.43
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COMMON STOCK NPVB013SX900 19 Aug 2011 24 Aug 2011 AUD/AU8 0.01LOOP CAPITAL MARKETS LLCBRADKEN LTD

104,894.000 NHEH Local 7.797500 0.00 817.91 0.00 818,728.880.957671

Base 8.142149 0.00 854.06 0.00 854,916.65

REIT NPVB01BTX901 15 Aug 2011 18 Aug 2011 AUD/AU8 0.01LOOP CAPITAL MARKETS LLCWESTFIELD GROUP

5,149.000 NHHJ Local 7.677000 0.00 39.53 0.00 39,568.400.954381

Base 8.043957 0.00 41.42 0.00 41,459.75

REIT NPVB03FYZ909 11 Aug 2011 16 Aug 2011 AUD/AU8UBS SECURITIES ASIA LTDGOODMAN GROUP

42,447.000 NHHJ Local 0.580100 0.00 12.31 0.00 24,635.810.973662

Base 0.595792 0.00 12.64 0.00 25,302.22

15 Aug 2011 18 Aug 2011 AUD/AU8LOOP CAPITAL MARKETS LLC

146,431.000 NHHJ Local 0.619600 0.00 90.73 0.00 90,819.380.954381

Base 0.649217 0.00 95.07 0.00 95,160.51

B03FYZ909 Total

103.04 0.000.00188,878.000 Local 115,455.19

Base 0.00 107.71 0.00 120,462.73

COMMON STOCK NPVB0CRCP909 07 Sep 2011 OPEN AUD/AU8AUTREPAT-DIV RETATTS GROUP LTD

4,353.000 NHHJ Local 2.100259 0.00 0.00 0.00 9,142.430.942196

Base 2.229111 0.00 0.00 0.00 9,703.32

COMMON STOCK NPVB0ZNPN904 29 Sep 2011 29 Sep 2011 AUD/AU8AUTREPAT-DIV REAGL ENERGY LTD

66.000 NHHJ Local 14.297575 0.00 0.00 0.00 943.641.010867

Base 14.143874 0.00 0.00 0.00 933.50

COMMON STOCK NPVB1FJ0C904 15 Aug 2011 18 Aug 2011 AUD/AU8 0.01LOOP CAPITAL MARKETS LLCBRAMBLES LTD

8,175.000 NHHJ Local 6.505200 0.00 53.18 0.00 53,233.190.954381

Base 6.816146 0.00 55.72 0.00 55,777.71



Prepared by State StreetPage 158

Purchase Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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 NPVB23XW7900 08 Sep 2011 13 Sep 2011 AUD/AU8BNP PARIBAS PEREGRINE SECURITIESNRW HOLDINGS LTD

95,000.000 NHEG Local 2.740500 0.00 416.56 0.00 260,764.060.940778

Base 2.913015 0.00 442.78 0.00 277,179.16

09 Sep 2011 14 Sep 2011 AUD/AU8BNP PARIBAS PEREGRINE SECURITIES

1,846.000 NHEG Local 2.736701 0.00 8.08 0.00 5,060.030.957533

Base 2.858075 0.00 8.44 0.00 5,284.44

12 Sep 2011 15 Sep 2011 AUD/AU8BNP PARIBAS PEREGRINE SECURITIES

80,724.000 NHEG Local 2.705500 0.00 349.44 0.00 218,748.220.969791

Base 2.789776 0.00 360.33 0.00 225,562.23

13 Sep 2011 16 Sep 2011 AUD/AU8BNP PARIBAS PEREGRINE SECURITIES

19,830.000 NHEG Local 2.681000 0.00 85.06 0.00 53,249.290.969274

Base 2.765988 0.00 87.76 0.00 54,937.29

19 Aug 2011 24 Aug 2011 AUD/AU8LOOP CAPITAL MARKETS LLC

111,704.000 NHEH Local 2.602000 0.00 290.65 0.00 290,944.460.957671

Base 2.717008 0.00 303.50 0.00 303,804.19

B23XW7900 Total

1,149.79 0.000.00309,104.000 Local 828,766.06

Base 0.00 1,202.81 0.00 866,767.31

COMMON STOCK NPVB29150909 29 Aug 2011 AUD/AU8AUTREPAT-DIV REWESFARMERS LTD PPS

128.000 NHHJ Local 30.433984 0.00 0.00 0.00 3,895.550.941753

Base 32.316312 0.00 0.00 0.00 4,136.49

29 Aug 2011 CANCEL AUD/AU8AUTREPAT-DIV RE

-128.000 NHHJ Local 30.433984 0.00 0.00 0.00 -3,895.550.941753

Base 32.316312 0.00 0.00 0.00 -4,136.49
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B29150909 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

COMMON STOCKB61JC6908 19 Aug 2011 24 Aug 2011 AUD/AU8LOOP CAPITAL MARKETS LLCTREASURY WINE ESTATES LTD

142,804.000 NHEH Local 3.235200 0.00 462.00 0.00 462,461.500.957671

Base 3.378196 0.00 482.42 0.00 482,902.27

AUSTRALIAN DOLLAR  Total

0.00Local12,674,926.000

0.00Base

0.00

0.00

26,219.26

27,440.26

20,627,097.20

21,618,472.76

BRAZILIAN REAL

COMMON STOCK NPV229256904 03 Aug 2011 08 Aug 2011 BRL/BR3CONVERSION NON CASHTIM PARTICIPACOES SA

17,661.000 NHHJ Local 6.782878 0.00 0.00 0.00 119,792.421.827192

Base 3.712186 0.00 0.00 0.00 65,560.92

PREFERENCE236197901 20 Jul 2011 25 Jul 2011 BRL/BR3CONVERSION NON CASHCIA DE BEBIDAS DAS AME PREF

218.000 NHHJ Local 44.960000 0.00 0.00 0.00 9,801.281.595388

Base 28.181239 0.00 0.00 0.00 6,143.51

PREFERENCE245877006 01 Jul 2011 05 Jul 2011 BRL/BR3NEW TO ORD NON CASHITAUSA INVESTIMENTOS ITAU PR

1,286.000 NHHJ Local 10.000000 0.00 0.00 0.00 12,860.001.595549

Base 6.267434 0.00 0.00 0.00 8,059.92

PREFERENCE268453008 10 Aug 2011 15 Aug 2011 BRL/BR3 0.01CITIGROUPGLOBAL MARKETS INC.PETROBRAS   PETROLEO BRAS PR

231,700.000 NHHJ Local 19.121700 0.00 5,117.23 1,528.52 4,437,143.641.624750

Base 11.769011 0.00 3,149.55 940.77 2,730,970.08



Prepared by State StreetPage 160

Purchase Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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

15 Aug 2011 18 Aug 2011 BRL/BR3 0.01MORGAN STANLEY CO INCORPORATED

52,500.000 NHHJ Local 20.653800 0.00 1,252.39 374.09 1,085,950.981.593150

Base 12.964128 0.00 786.11 234.81 681,637.62

268453008 Total

6,369.62 1,902.610.00284,200.000 Local 5,523,094.62

Base 0.00 3,935.66 1,175.58 3,412,607.70

EXP 28OCT11975EDT905 29 Sep 2011 OPEN BRL/BR35 RIGHTS ISSUE (NON CASH)LOJAS AMERICANOS RTS

5.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.001.815350

Base 0.000000 0.00 0.00 0.00 0.00

COMMON STOCK NPVB55DVB907 15 Jul 2011 20 Jul 2011 BRL/BR3 0.02JP MORGANSECURITIES LIMITEDCETIP SA BALCAO ORGANIZADO

36,400.000 NHHP Local 25.956500 0.00 944.82 325.96 946,087.381.574400

Base 16.486598 0.00 600.11 207.04 600,919.32

18 Jul 2011 21 Jul 2011 BRL/BR3 0.04BANCO SANTANDER CENTRAL HISPANO

13,900.000 NHHP Local 25.993200 0.00 903.26 0.00 362,208.741.583600

Base 16.413993 0.00 570.38 0.00 228,724.89

19 Jul 2011 22 Jul 2011 BRL/BR3 0.04BANCO SANTANDER CENTRAL HISPANO

6,300.000 NHHP Local 26.000000 0.00 409.50 0.00 164,209.501.567750

Base 16.584277 0.00 261.20 0.00 104,742.15

20 Jul 2011 25 Jul 2011 BRL/BR3 0.04BANCO SANTANDER CENTRAL HISPANO

4,000.000 NHHP Local 25.997700 0.00 259.98 0.00 104,250.781.565050

Base 16.611418 0.00 166.12 0.00 66,611.79

12 Jul 2011 15 Jul 2011 BRL/BR3CONVERSION NON CASH

2,962.000 NHHP Local 21.810000 0.00 0.00 0.00 64,601.221.589950

Base 13.717414 0.00 0.00 0.00 40,630.98
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B55DVB907 Total

2,517.56 325.960.0063,562.000 Local 1,641,357.62

Base 0.00 1,597.81 207.04 1,041,629.13

BRAZILIAN REAL  Total

0.00Local366,932.000

0.00Base

2,228.57

1,382.62

8,887.18

5,533.47

7,306,905.94

4,534,001.18

CANADIAN DOLLAR

COMMON STOCK NPV00208D960 10 Aug 2011 15 Aug 2011 CAD/CAN 0.02CITIGROUPGLOBAL MARKETS INC.ARC RESOURCES LTD

2,400.000 NHHJ Local 22.380600 0.00 36.00 0.00 53,749.440.991000

Base 22.583855 0.00 36.33 0.00 54,237.58

15 Aug 2011 18 Aug 2011 CAD/CAN 0.01RBC DOMINION SECURITIES INC.

8,100.000 NHHJ Local 23.981900 0.00 109.35 0.00 194,362.740.983900

Base 24.374327 0.00 111.14 0.00 197,543.19

00208D960 Total

145.35 0.000.0010,500.000 Local 248,112.18

Base 0.00 147.47 0.00 251,780.77

COMMON STOCK NPV008474959 15 Aug 2011 18 Aug 2011 CAD/CAN 0.01RBC DOMINION SECURITIES INC.AGNICO EAGLE MINES LTD

200.000 NHHJ Local 61.508000 0.00 2.70 0.00 12,304.300.983900

Base 62.514483 0.00 2.74 0.00 12,505.64

COMMON STOCK NPV008916959 10 Aug 2011 15 Aug 2011 CAD/CAN 0.02CITIGROUPGLOBAL MARKETS INC.AGRIUM INC

3,600.000 NHHJ Local 78.473600 0.00 54.00 0.00 282,558.960.991000

Base 79.186276 0.00 54.49 0.00 285,125.09
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15 Aug 2011 18 Aug 2011 CAD/CAN 0.01RBC DOMINION SECURITIES INC.

800.000 NHHJ Local 83.435700 0.00 10.80 0.00 66,759.360.983900

Base 84.800996 0.00 10.98 0.00 67,851.77

008916959 Total

64.80 0.000.004,400.000 Local 349,318.32

Base 0.00 65.47 0.00 352,976.86

COMMON STOCK NPV01626P957 15 Jul 2011 15 Jul 2011 CAD/CANCUSIP CHANGE NON CASHALIMENTATION COUCHE TARD  B

800.000 NHHJ Local 15.400000 0.00 0.00 0.00 12,320.001.192400

Base 12.915125 0.00 0.00 0.00 10,332.10

REIT NPV019456953 11 Aug 2011 16 Aug 2011 CAD/CAN 0.04GOLDMAN SACHS + COALLIED PROPERTIES REAL ESTAT

4,000.000 NHEG Local 22.429800 0.00 160.00 0.00 89,879.200.989200

Base 22.674687 0.00 161.75 0.00 90,860.49

12 Aug 2011 17 Aug 2011 CAD/CAN 0.04GOLDMAN SACHS + CO

11,200.000 NHEG Local 23.241100 0.00 448.00 0.00 260,748.320.987950

Base 23.524571 0.00 453.46 0.00 263,928.66

15 Aug 2011 18 Aug 2011 CAD/CAN 0.04GOLDMAN SACHS + CO

14,400.000 NHEG Local 23.330600 0.00 576.00 0.00 336,536.640.983900

Base 23.712369 0.00 585.43 0.00 342,043.54

16 Aug 2011 19 Aug 2011 CAD/CAN 0.04GOLDMAN SACHS + CO

700.000 NHEG Local 23.037600 0.00 28.00 0.00 16,154.320.981450

Base 23.473025 0.00 28.53 0.00 16,459.65

019456953 Total

1,212.00 0.000.0030,300.000 Local 703,318.48

Base 0.00 1,229.17 0.00 713,292.34
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COMMON STOCK NPV063671952 15 Aug 2011 18 Aug 2011 CAD/CAN 0.01RBC DOMINION SECURITIES INC.BANK OF MONTREAL

300.000 NHHJ Local 59.217700 0.00 4.05 0.00 17,769.360.983900

Base 60.186706 0.00 4.12 0.00 18,060.13

COMMON STOCK NPV097751952 10 Aug 2011 15 Aug 2011 CAD/CAN 0.01CITIGROUPGLOBAL MARKETS INC.BOMBARDIER INC  B

24,000.000 NHHJ Local 5.046800 0.00 240.00 0.00 121,363.200.991000

Base 5.092634 0.00 242.18 0.00 122,465.39

15 Aug 2011 18 Aug 2011 CAD/CAN 0.01RBC DOMINION SECURITIES INC.

8,100.000 NHHJ Local 5.300200 0.00 81.00 0.00 43,012.620.983900

Base 5.386930 0.00 82.33 0.00 43,716.45

097751952 Total

321.00 0.000.0032,100.000 Local 164,375.82

Base 0.00 324.51 0.00 166,181.84

COMMON STOCK NPV112585955 15 Aug 2011 18 Aug 2011 CAD/CAN 0.01RBC DOMINION SECURITIES INC.BROOKFIELD ASSET MANAGE CL A

10,600.000 NHHJ Local 29.909200 0.00 143.10 0.00 317,180.620.983900

Base 30.398618 0.00 145.44 0.00 322,370.79

COMMON STOCK NPV112900956 15 Aug 2011 18 Aug 2011 CAD/CAN 0.01RBC DOMINION SECURITIES INC.BROOKFIELD OFFICE PROPERTIES

9,000.000 NHHJ Local 17.207300 0.00 121.50 0.00 154,987.200.983900

Base 17.488871 0.00 123.49 0.00 157,523.33

COMMON STOCK NPV124765959 15 Aug 2011 18 Aug 2011 CAD/CAN 0.01RBC DOMINION SECURITIES INC.CAE INC

3,700.000 NHHJ Local 10.775900 0.00 49.95 0.00 39,920.780.983900

Base 10.952231 0.00 50.77 0.00 40,574.02

REIT NPV134921956 08 Sep 2011 13 Sep 2011 CAD/CAN 0.04JEFFERIES+ COMPANY INCCAN APARTMENT PROP REAL ESTA

17,100.000 NHEG Local 20.725000 0.00 684.00 0.00 355,081.500.985800

Base 21.023534 0.00 693.85 0.00 360,196.29



Prepared by State StreetPage 164

Purchase Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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 Sep 2011 15 Sep 2011 CAD/CAN 0.04JEFFERIES+ COMPANY INC

4,300.000 NHEG Local 19.979800 0.00 172.00 0.00 86,085.140.995750

Base 20.065077 0.00 172.73 0.00 86,452.56

13 Sep 2011 16 Sep 2011 CAD/CAN 0.04JEFFERIES+ COMPANY INC

2,400.000 NHEG Local 20.189500 0.00 96.00 0.00 48,550.800.990300

Base 20.387256 0.00 96.94 0.00 49,026.36

134921956 Total

952.00 0.000.0023,800.000 Local 489,717.44

Base 0.00 963.52 0.00 495,675.21

COMMON STOCK NPV136375961 15 Aug 2011 18 Aug 2011 CAD/CAN 0.01RBC DOMINION SECURITIES INC.CANADIAN NATL RAILWAY CO

1,600.000 NHHJ Local 71.580200 0.00 21.60 0.00 114,549.920.983900

Base 72.751499 0.00 21.95 0.00 116,424.35

COMMON STOCK NPV136385952 15 Aug 2011 18 Aug 2011 CAD/CAN 0.01RBC DOMINION SECURITIES INC.CANADIAN NATURAL RESOURCES

3,600.000 NHHJ Local 37.034500 0.00 48.60 0.00 133,372.800.983900

Base 37.640512 0.00 49.40 0.00 135,555.24

COMMON STOCK NPV13643E956 10 Aug 2011 15 Aug 2011 CAD/CAN 0.02CITIGROUPGLOBAL MARKETS INC.CANADIAN OIL SANDS LTD

4,400.000 NHHJ Local 22.051900 0.00 66.00 0.00 97,094.360.991000

Base 22.252170 0.00 66.60 0.00 97,976.15

15 Aug 2011 18 Aug 2011 CAD/CAN 0.01RBC DOMINION SECURITIES INC.

6,200.000 NHHJ Local 23.642700 0.00 83.70 0.00 146,668.440.983900

Base 24.029576 0.00 85.07 0.00 149,068.44

13643E956 Total

149.70 0.000.0010,600.000 Local 243,762.80

Base 0.00 151.67 0.00 247,044.59
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COMMON STOCK14042M102 15 Jul 2011 20 Jul 2011 CAD/CAN 0.04CANTOR FITZGERALD AND COCAPITAL POWER CORP

26,173.000 NHEG Local 25.248700 0.00 1,046.92 0.00 661,881.150.953750

Base 26.473080 0.00 1,097.69 0.00 693,977.61

18 Jul 2011 21 Jul 2011 CAD/CAN 0.04CANTOR FITZGERALD AND CO

2,627.000 NHEG Local 25.304001 0.00 105.08 0.00 66,578.690.961500

Base 26.317214 0.00 109.29 0.00 69,244.61

14042M102 Total

1,152.00 0.000.0028,800.000 Local 728,459.84

Base 0.00 1,206.98 0.00 763,222.22

COMMON STOCK NPV15101Q959 26 Aug 2011 31 Aug 2011 CAD/CANMERRILL LYNCH PEIRCE FENNER AND SCELESTICA INC

1,800.000 NHHV Local 7.423400 0.00 5.35 0.00 13,367.470.985300

Base 7.534152 0.00 5.43 0.00 13,566.90

29 Aug 2011 01 Sep 2011 CAD/CANMERRILL LYNCH PEIRCE FENNER AND S

600.000 NHHV Local 7.828300 0.00 1.88 0.00 4,698.860.977900

Base 8.005215 0.00 1.92 0.00 4,805.05

30 Aug 2011 02 Sep 2011 CAD/CANUBS SECURITIES CANADA INC

2,800.000 NHHV Local 8.160900 0.00 11.42 0.00 22,861.940.979250

Base 8.333827 0.00 11.66 0.00 23,346.38

31 Aug 2011 06 Sep 2011 CAD/CANMERRILL LYNCH PEIRCE FENNER AND S

6,800.000 NHHV Local 8.216400 0.00 22.35 0.00 55,893.870.978300

Base 8.398651 0.00 22.85 0.00 57,133.67

02 Sep 2011 08 Sep 2011 CAD/CAN 0.01CANACCORDGENUITY CORP.

9,800.000 NHHV Local 7.933000 0.00 98.00 0.00 77,841.400.981550

Base 8.082115 0.00 99.84 0.00 79,304.57
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06 Sep 2011 09 Sep 2011 CAD/CAN 0.01CANACCORDGENUITY CORP.

17,800.000 NHHV Local 7.732300 0.00 178.00 0.00 137,812.940.990900

Base 7.803310 0.00 179.63 0.00 139,078.55

08 Sep 2011 13 Sep 2011 CAD/CANMERRILL LYNCH PEIRCE FENNER AND S

3,800.000 NHHV Local 8.086000 0.00 12.29 0.00 30,739.090.985800

Base 8.202475 0.00 12.47 0.00 31,181.87

09 Sep 2011 14 Sep 2011 CAD/CANUBS SECURITIES CANADA INC

2,900.000 NHHV Local 7.793700 0.00 11.30 0.00 22,613.030.997250

Base 7.815192 0.00 11.33 0.00 22,675.39

09 Sep 2011 14 Sep 2011 CAD/CANCREDIT SUISSE SECURITIES (USA) LLC

5,900.000 NHHV Local 7.894100 0.00 23.29 0.00 46,598.480.997250

Base 7.915869 0.00 23.35 0.00 46,726.98

13 Sep 2011 16 Sep 2011 CAD/CANITG CANADA

5,500.000 NHHV Local 7.894800 0.00 17.37 0.00 43,438.770.990300

Base 7.972130 0.00 17.54 0.00 43,864.25

14 Sep 2011 19 Sep 2011 CAD/CANUBS SECURITIES CANADA INC

400.000 NHHV Local 7.984200 0.00 1.60 0.00 3,195.280.991350

Base 8.053866 0.00 1.61 0.00 3,223.16

16 Sep 2011 21 Sep 2011 CAD/CAN 0.01RBC DOMINION SECURITIES INC.

1,800.000 NHHV Local 8.076800 0.00 18.00 0.00 14,556.240.981400

Base 8.229876 0.00 18.34 0.00 14,832.12

19 Sep 2011 22 Sep 2011 CAD/CANCREDIT SUISSE SECURITIES (USA) LLC

1,400.000 NHHV Local 8.170700 0.00 5.72 0.00 11,444.700.989850

Base 8.254483 0.00 5.78 0.00 11,562.05

20 Sep 2011 23 Sep 2011 CAD/CAN 0.02J.P. MORGAN CLEARING CORP.

8,800.000 NHHV Local 8.295000 0.00 176.00 0.00 73,172.000.992300

Base 8.359367 0.00 177.37 0.00 73,739.80
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20 Sep 2011 23 Sep 2011 CAD/CANCREDIT SUISSE SECURITIES (USA) LLC

200.000 NHHV Local 8.285000 0.00 0.83 0.00 1,657.830.992300

Base 8.349290 0.00 0.84 0.00 1,670.69

15101Q959 Total

583.40 0.000.0070,300.000 Local 559,891.90

Base 0.00 589.96 0.00 566,711.43

COMMON STOCK NPV15135U950 15 Aug 2011 18 Aug 2011 CAD/CAN 0.01RBC DOMINION SECURITIES INC.CENOVUS ENERGY INC

1,400.000 NHHJ Local 35.744600 0.00 18.90 0.00 50,061.340.983900

Base 36.329505 0.00 19.21 0.00 50,880.52

COMMON STOCK NPV22576C952 10 Aug 2011 15 Aug 2011 CAD/CAN 0.02CITIGROUPGLOBAL MARKETS INC.CRESCENT POINT ENERGY CORP

3,700.000 NHHJ Local 39.580300 0.00 55.50 0.00 146,502.610.991000

Base 39.939758 0.00 56.00 0.00 147,833.11

15 Aug 2011 18 Aug 2011 CAD/CAN 0.01RBC DOMINION SECURITIES INC.

4,100.000 NHHJ Local 43.503900 0.00 55.35 0.00 178,421.340.983900

Base 44.215774 0.00 56.26 0.00 181,340.93

22576C952 Total

110.85 0.000.007,800.000 Local 324,923.95

Base 0.00 112.26 0.00 329,174.04

COMMON STOCK NPV292505955 15 Aug 2011 18 Aug 2011 CAD/CAN 0.01RBC DOMINION SECURITIES INC.ENCANA CORP

900.000 NHHJ Local 25.654700 0.00 12.15 0.00 23,101.380.983900

Base 26.074499 0.00 12.35 0.00 23,479.40

COMMON STOCK NPV292766953 15 Aug 2011 18 Aug 2011 CAD/CAN 0.01RBC DOMINION SECURITIES INC.ENERPLUS CORP

5,600.000 NHHJ Local 29.024600 0.00 75.60 0.00 162,613.360.983900

Base 29.499543 0.00 76.84 0.00 165,274.28
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COMMON STOCK NPV293570958 11 Aug 2011 16 Aug 2011 CAD/CAN 0.04CHICAGO ANALYTIC TRADING COMPANYENSIGN ENERGY SERVICES INC

30,100.000 NHEG Local 17.622200 0.00 1,204.00 0.00 531,632.220.989200

Base 17.814598 0.00 1,217.15 0.00 537,436.53

10 Aug 2011 15 Aug 2011 CAD/CAN 0.02CITIGROUPGLOBAL MARKETS INC.

3,058.000 NHHJ Local 17.141100 0.00 45.87 0.00 52,463.350.991000

Base 17.296771 0.00 46.29 0.00 52,939.81

293570958 Total

1,249.87 0.000.0033,158.000 Local 584,095.57

Base 0.00 1,263.44 0.00 590,376.34

COMMON STOCK NPV335934956 10 Aug 2011 15 Aug 2011 CAD/CAN 0.02CITIGROUPGLOBAL MARKETS INC.FIRST QUANTUM MINERALS LTD

1,100.000 NHHJ Local 21.654000 0.00 16.50 0.00 23,835.900.991000

Base 21.850656 0.00 16.65 0.00 24,052.37

COMMON STOCK NPV375916954 15 Aug 2011 18 Aug 2011 CAD/CAN 0.01RBC DOMINION SECURITIES INC.GILDAN ACTIVEWEAR INC

1,900.000 NHHJ Local 27.505900 0.00 25.65 0.00 52,286.860.983900

Base 27.955991 0.00 26.07 0.00 53,142.45

COMMON STOCK NPV380956953 19 Aug 2011 24 Aug 2011 CAD/CAN 0.03CITIGROUPGLOBAL MARKETS INC.GOLDCORP INC

31,600.000 NHHP Local 51.034400 0.00 948.00 0.00 1,613,635.040.984850

Base 51.819465 0.00 962.58 0.00 1,638,457.67

22 Aug 2011 CAD/CAN 0.03NOMURA SECURITIES INTERNATIONAL INC

71,100.000 NHHP Local 53.114900 0.00 2,133.00 0.00 3,778,602.390.990150

Base 53.643286 0.00 2,154.22 0.00 3,816,191.88

22 Aug 2011 CANCEL CAD/CAN 0.03NOMURA SECURITIES INTERNATIONAL INC

-71,100.000 NHHP Local 53.114900 0.00 -2,133.00 0.00 -3,778,602.390.990150

Base 53.643286 0.00 -2,154.22 0.00 -3,816,191.88
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22 Aug 2011 25 Aug 2011 CAD/CAN 0.03NOMURA SECURITIES INTERNATIONAL INC

71,100.000 NHHP Local 53.114900 0.00 2,133.00 0.00 3,778,602.390.990150

Base 53.643286 0.00 2,154.22 0.00 3,816,191.88

24 Aug 2011 29 Aug 2011 CAD/CAN 0.03SCOTIA CAPITAL MKTS

16,700.000 NHHP Local 48.485500 0.00 501.00 0.00 810,208.850.987900

Base 49.079360 0.00 507.14 0.00 820,132.45

10 Aug 2011 15 Aug 2011 CAD/CAN 0.02CITIGROUPGLOBAL MARKETS INC.

500.000 NHHJ Local 48.726000 0.00 7.50 0.00 24,370.500.991000

Base 49.168517 0.00 7.57 0.00 24,591.83

15 Aug 2011 18 Aug 2011 CAD/CAN 0.01RBC DOMINION SECURITIES INC.

3,300.000 NHHJ Local 49.111900 0.00 44.55 0.00 162,113.820.983900

Base 49.915540 0.00 45.28 0.00 164,766.56

380956953 Total

3,634.05 0.000.00123,200.000 Local 6,388,930.60

Base 0.00 3,676.79 0.00 6,464,140.39

COMMON STOCK NPV453038960 01 Jul 2011 13 Jul 2011 CAD/CAN12 AUTREPAT-DIV REIMPERIAL OIL LTD

396.000 NHHP Local 44.166666 0.00 0.00 0.00 17,490.000.960800

Base 45.968637 0.00 0.00 0.00 18,203.58

COMMON STOCK NPV46579N954 10 Aug 2011 15 Aug 2011 CAD/CAN 0.02CITIGROUPGLOBAL MARKETS INC.IVANHOE MINES LTD

4,200.000 NHHJ Local 19.457600 0.00 63.00 0.00 81,784.920.991000

Base 19.634309 0.00 63.57 0.00 82,527.67

COMMON STOCK NPV496902958 15 Aug 2011 18 Aug 2011 CAD/CAN 0.01RBC DOMINION SECURITIES INC.KINROSS GOLD CORP

5,800.000 NHHJ Local 15.408900 0.00 78.30 0.00 89,449.920.983900

Base 15.661043 0.00 79.58 0.00 90,913.63
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COMMON STOCK NPV559222955 10 Aug 2011 15 Aug 2011 CAD/CAN 0.02CITIGROUPGLOBAL MARKETS INC.MAGNA INTERNATIONAL INC

4,100.000 NHHJ Local 37.643600 0.00 61.50 0.00 154,400.260.991000

Base 37.985469 0.00 62.06 0.00 155,802.48

15 Aug 2011 18 Aug 2011 CAD/CAN 0.01RBC DOMINION SECURITIES INC.

700.000 NHHJ Local 38.898800 0.00 9.45 0.00 27,238.610.983900

Base 39.535319 0.00 9.60 0.00 27,684.33

559222955 Total

70.95 0.000.004,800.000 Local 181,638.87

Base 0.00 71.66 0.00 183,486.81

COMMON STOCK NPV563486950 29 Aug 2011 01 Sep 2011 CAD/CAN 0.02UBS SECURITIES CANADA INCMANITOBA TELECOM SVCS INC

200.000 NHHV Local 32.170000 0.00 3.22 0.00 6,437.220.977900

Base 32.897024 0.00 3.29 0.00 6,582.70

29 Aug 2011 01 Sep 2011 CAD/CAN 0.02J.P. MORGAN CLEARING CORP.

6,600.000 NHHV Local 32.190000 0.00 132.00 0.00 212,586.000.977900

Base 32.917476 0.00 134.98 0.00 217,390.33

30 Aug 2011 02 Sep 2011 CAD/CAN 0.02CREDIT SUISSE SECURITIES (USA) LLC

6,700.000 NHHV Local 32.013100 0.00 107.24 0.00 214,595.010.979250

Base 32.691448 0.00 109.51 0.00 219,142.21

563486950 Total

242.46 0.000.0013,500.000 Local 433,618.23

Base 0.00 247.78 0.00 443,115.24

COMMON STOCK NPV56501R957 15 Aug 2011 18 Aug 2011 CAD/CAN 0.01RBC DOMINION SECURITIES INC.MANULIFE FINANCIAL CORP

7,500.000 NHHJ Local 13.526000 0.00 101.25 0.00 101,546.250.983900

Base 13.747332 0.00 102.91 0.00 103,207.90
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COMMON STOCK NPV633067954 15 Aug 2011 18 Aug 2011 CAD/CAN 0.01RBC DOMINION SECURITIES INC.NATIONAL BANK OF CANADA

1,900.000 NHHJ Local 73.941600 0.00 25.65 0.00 140,514.690.983900

Base 75.151540 0.00 26.07 0.00 142,814.00

COMMON STOCK NPV65334H953 15 Aug 2011 18 Aug 2011 CAD/CAN 0.01RBC DOMINION SECURITIES INC.NEXEN INC

2,700.000 NHHJ Local 20.703600 0.00 36.45 0.00 55,936.170.983900

Base 21.042382 0.00 37.05 0.00 56,851.48

COMMON STOCK NPV653905950 15 Aug 2011 18 Aug 2011 CAD/CAN 0.01RBC DOMINION SECURITIES INC.NIKO RESOURCES LTD

200.000 NHHJ Local 58.675000 0.00 2.70 0.00 11,737.700.983900

Base 59.635126 0.00 2.74 0.00 11,929.77

07 Sep 2011 07 Sep 2011 CAD/CANCUSIP CHANGE NON CASH

733.000 NHHJ Local 93.000000 0.00 0.00 0.00 68,169.001.057850

Base 87.914161 0.00 0.00 0.00 64,441.08

653905950 Total

2.70 0.000.00933.000 Local 79,906.70

Base 0.00 2.74 0.00 76,370.85

COMMON STOCK NPV707887956 15 Aug 2011 18 Aug 2011 CAD/CAN 0.01RBC DOMINION SECURITIES INC.PENN WEST PETROLEUM LTD

6,800.000 NHHJ Local 20.177400 0.00 91.80 0.00 137,298.120.983900

Base 20.507572 0.00 93.30 0.00 139,544.79

COMMON STOCK NPV73755L958 10 Aug 2011 15 Aug 2011 CAD/CAN 0.02CITIGROUPGLOBAL MARKETS INC.POTASH CORP OF SASKATCHEWAN

1,000.000 NHHJ Local 50.633000 0.00 15.00 0.00 50,648.000.991000

Base 51.092836 0.00 15.14 0.00 51,107.97

15 Aug 2011 18 Aug 2011 CAD/CAN 0.01RBC DOMINION SECURITIES INC.

2,700.000 NHHJ Local 54.584900 0.00 36.45 0.00 147,415.680.983900

Base 55.478097 0.00 37.05 0.00 149,827.91
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73755L958 Total

51.45 0.000.003,700.000 Local 198,063.68

Base 0.00 52.19 0.00 200,935.88

COMMON STOCK NPV739239952 25 Jul 2011 25 Jul 2011 CAD/CANCUSIP CHANGE NON CASHPOWER CORP OF CANADA

4,130.000 NHHJ Local 40.277845 0.00 0.00 0.00 166,347.501.055070

Base 38.175523 0.00 0.00 0.00 157,664.91

COMMON STOCK74022D936 11 Aug 2011 16 Aug 2011 CAD/CAN 0.04CHICAGO ANALYTIC TRADING COMPANYPRECISION DRILLING CORP

23,400.000 NHEG Local 13.727000 0.00 936.00 0.00 322,147.800.989200

Base 13.876870 0.00 946.22 0.00 325,664.98

12 Aug 2011 17 Aug 2011 CAD/CAN 0.04CHICAGO ANALYTIC TRADING COMPANY

26,900.000 NHEG Local 13.974300 0.00 1,076.00 0.00 376,984.670.987950

Base 14.144744 0.00 1,089.12 0.00 381,582.74

74022D936 Total

2,012.00 0.000.0050,300.000 Local 699,132.47

Base 0.00 2,035.34 0.00 707,247.72

COMMON STOCK NPV802912956 15 Aug 2011 18 Aug 2011 CAD/CAN 0.01RBC DOMINION SECURITIES INC.SAPUTO INC

2,300.000 NHHJ Local 42.120000 0.00 31.05 0.00 96,907.050.983900

Base 42.809229 0.00 31.56 0.00 98,492.78

COMMON STOCK NPV82509W954 25 Jul 2011 25 Jul 2011 CAD/CANCUSIP CHANGE NON CASHSHOPPERS DRUG MART CORP

1,713.000 NHHJ Local 47.258458 0.00 0.00 0.00 80,953.741.171178

Base 40.351231 0.00 0.00 0.00 69,121.66

COMMON STOCK NPV867224958 10 Aug 2011 15 Aug 2011 CAD/CAN 0.02CITIGROUPGLOBAL MARKETS INC.SUNCOR ENERGY INC

800.000 NHHJ Local 30.674200 0.00 12.00 0.00 24,551.360.991000

Base 30.952775 0.00 12.11 0.00 24,774.33
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15 Aug 2011 18 Aug 2011 CAD/CAN 0.01RBC DOMINION SECURITIES INC.

10,600.000 NHHJ Local 32.489300 0.00 143.10 0.00 344,529.680.983900

Base 33.020937 0.00 145.44 0.00 350,167.37

867224958 Total

155.10 0.000.0011,400.000 Local 369,081.04

Base 0.00 157.55 0.00 374,941.70

COMMON STOCK NPV87425E954 04 Aug 2011 09 Aug 2011 CAD/CAN 0.04SCOTIA CAPITAL MKTSTALISMAN ENERGY INC

1,440.000 NHEB Local 16.842600 0.00 57.60 0.00 24,310.940.976550

Base 17.247043 0.00 58.98 0.00 24,894.72

04 Aug 2011 09 Aug 2011 CAD/CAN 0.01ITG CANADA

19,800.000 NHEB Local 16.967200 0.00 198.00 0.00 336,148.560.976550

Base 17.374635 0.00 202.75 0.00 344,220.53

15 Aug 2011 18 Aug 2011 CAD/CAN 0.01RBC DOMINION SECURITIES INC.

2,900.000 NHHJ Local 17.204500 0.00 39.15 0.00 49,932.200.983900

Base 17.486025 0.00 39.79 0.00 50,749.26

26 Sep 2011 29 Sep 2011 CAD/CAN 0.04CREDIT SUISSE SECURITIES (USA) LLC

23,600.000 NHEB Local 13.519100 0.00 944.00 0.00 319,994.761.033850

Base 13.076462 0.00 913.09 0.00 309,517.59

27 Sep 2011 30 Sep 2011 CAD/CAN 0.04CREDIT SUISSE SECURITIES (USA) LLC

13,200.000 NHEB Local 13.884800 0.00 528.00 0.00 183,807.361.019050

Base 13.625239 0.00 518.13 0.00 180,371.29

87425E954 Total

1,766.75 0.000.0060,940.000 Local 914,193.82

Base 0.00 1,732.74 0.00 909,753.39
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COMMON STOCK NPV878742956 10 Aug 2011 15 Aug 2011 CAD/CAN 0.02CITIGROUPGLOBAL MARKETS INC.TECK RESOURCES LTD CLS B

3,100.000 NHHJ Local 41.349700 0.00 46.50 0.00 128,230.570.991000

Base 41.725227 0.00 46.92 0.00 129,395.13

15 Aug 2011 18 Aug 2011 CAD/CAN 0.01RBC DOMINION SECURITIES INC.

1,000.000 NHHJ Local 43.790000 0.00 13.50 0.00 43,803.500.983900

Base 44.506556 0.00 13.72 0.00 44,520.28

878742956 Total

60.00 0.000.004,100.000 Local 172,034.07

Base 0.00 60.64 0.00 173,915.41

COMMON STOCK NPV891160954 15 Aug 2011 18 Aug 2011 CAD/CAN 0.01RBC DOMINION SECURITIES INC.TORONTO DOMINION BANK

4,400.000 NHHJ Local 76.595300 0.00 59.40 0.00 337,078.720.983900

Base 77.848663 0.00 60.37 0.00 342,594.49

COMMON STOCK NPV893578104 11 Aug 2011 16 Aug 2011 CAD/CAN 0.04NOMURA SECURITIES INTERNATIONAL INCTRANSCONTINENTAL INC CL A

9,500.000 NHEG Local 14.263600 0.00 380.00 0.00 135,884.200.989200

Base 14.419329 0.00 384.15 0.00 137,367.77

12 Aug 2011 17 Aug 2011 CAD/CAN 0.04NOMURA SECURITIES INTERNATIONAL INC

4,800.000 NHEG Local 14.323100 0.00 192.00 0.00 68,942.880.987950

Base 14.497798 0.00 194.34 0.00 69,783.77

15 Aug 2011 18 Aug 2011 CAD/CAN 0.04NOMURA SECURITIES INTERNATIONAL INC

4,600.000 NHEG Local 14.693400 0.00 184.00 0.00 67,773.640.983900

Base 14.933835 0.00 187.01 0.00 68,882.65

16 Aug 2011 19 Aug 2011 CAD/CAN 0.04NOMURA SECURITIES INTERNATIONAL INC

24,400.000 NHEG Local 14.547200 0.00 976.00 0.00 355,927.680.981750

Base 14.817622 0.00 994.14 0.00 362,544.11
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893578104 Total

1,732.00 0.000.0043,300.000 Local 628,528.40

Base 0.00 1,759.64 0.00 638,578.30

COMMON STOCK NPV91911K953 10 Aug 2011 15 Aug 2011 CAD/CAN 0.02CITIGROUPGLOBAL MARKETS INC.VALEANT PHARMACEUTICALS INTE

3,400.000 NHHJ Local 38.510200 0.00 51.00 0.00 130,985.680.991000

Base 38.859939 0.00 51.46 0.00 132,175.26

15 Aug 2011 18 Aug 2011 CAD/CAN 0.01RBC DOMINION SECURITIES INC.

1,100.000 NHHJ Local 40.275700 0.00 14.85 0.00 44,318.120.983900

Base 40.934749 0.00 15.09 0.00 45,043.32

91911K953 Total

65.85 0.000.004,500.000 Local 175,303.80

Base 0.00 66.55 0.00 177,218.58

COMMON STOCK NPV98462Y951 15 Aug 2011 18 Aug 2011 CAD/CAN 0.01RBC DOMINION SECURITIES INC.YAMANA GOLD INC

3,600.000 NHHJ Local 14.600900 0.00 48.60 0.00 52,611.840.983900

Base 14.839821 0.00 49.40 0.00 53,472.75

CANADIAN DOLLAR  Total

0.00Local658,570.000

0.00Base

0.00

0.00

16,810.08

17,010.91

17,108,630.72

17,311,724.17

DANISH KRONE

COMMON STOCK DKK20.416921005 15 Aug 2011 18 Aug 2011 DKK/DK2 0.05BNP PARIBAS SACARLSBERG AS B

480.000 NHHJ Local 478.908800 0.00 114.94 0.00 229,991.165.155200

Base 92.898200 0.00 22.30 0.00 44,613.43
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COMMON STOCK DKK10.465853901 15 Aug 2011 18 Aug 2011 DKK/DK2 0.07BNP PARIBAS SANOVOZYMES A/S B SHARES

455.000 NHHJ Local 766.427500 0.00 174.36 0.00 348,898.875.155200

Base 148.670760 0.00 33.82 0.00 67,679.02

COMMON STOCK DKK20.524510906 15 Jul 2011 20 Jul 2011 DKK/DK2 0.13UBS AGSATAIR

458.000 NHEG Local 436.752707 0.00 320.05 0.00 200,352.795.267400

Base 82.916184 0.00 60.76 0.00 38,036.37

18 Jul 2011 21 Jul 2011 DKK/DK2 0.13UBS AG

1,223.000 NHEG Local 435.805300 0.00 852.78 0.00 533,842.665.310600

Base 82.063289 0.00 160.58 0.00 100,523.98

19 Jul 2011 22 Jul 2011 DKK/DK2 0.13UBS AG

1,010.000 NHEG Local 435.000000 0.00 702.96 0.00 440,052.965.254050

Base 82.793274 0.00 133.79 0.00 83,755.00

20 Jul 2011 25 Jul 2011 DKK/DK2 0.13UBS AG

2,300.000 NHEG Local 437.444200 0.00 1,609.79 0.00 1,007,731.455.251150

Base 83.304457 0.00 306.56 0.00 191,906.81

21 Jul 2011 26 Jul 2011 DKK/DK2 0.14UBS AG

1,275.000 NHEG Local 438.811200 0.00 895.17 0.00 560,379.455.183750

Base 84.651305 0.00 172.69 0.00 108,103.10

22 Jul 2011 27 Jul 2011 DKK/DK2 0.14UBS AG

776.000 NHEG Local 444.670103 0.00 552.10 0.00 345,616.105.188050

Base 85.710451 0.00 106.42 0.00 66,617.73

25 Jul 2011 28 Jul 2011 DKK/DK2 0.14UBS AG

2,158.000 NHEG Local 461.931600 0.00 1,594.96 0.00 998,443.355.198450

Base 88.859487 0.00 306.81 0.00 192,065.59

524510906 Total

6,527.81 0.000.009,200.000 Local 4,086,418.76

Base 0.00 1,247.61 0.00 781,008.58
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COMMON STOCK DKK10.544956907 30 Aug 2011 02 Sep 2011 DKK/DK2 0.02MORGAN STANLEY CO INCORPORATEDROYAL UNIBREW A/S

300.000 NHHV Local 268.984600 0.00 32.28 0.00 80,727.665.161800

Base 52.110620 0.00 6.25 0.00 15,639.44

09 Sep 2011 14 Sep 2011 DKK/DK2 0.02MORGAN STANLEY CO INCORPORATED

300.000 NHHV Local 261.036300 0.00 31.32 0.00 78,342.215.449850

Base 47.897887 0.00 5.75 0.00 14,375.11

21 Sep 2011 26 Sep 2011 DKK/DK2 0.02MORGAN STANLEY CO INCORPORATED

100.000 NHHV Local 277.983300 0.00 11.12 0.00 27,809.455.425350

Base 51.237856 0.00 2.05 0.00 5,125.84

22 Sep 2011 27 Sep 2011 DKK/DK2 0.02UBS AG

200.000 NHHV Local 268.926800 0.00 26.89 0.00 53,812.255.536800

Base 48.570799 0.00 4.86 0.00 9,719.02

26 Sep 2011 29 Sep 2011 DKK/DK2 0.02CREDIT SUISSE SECURITIES (EUROPE) L

618.000 NHHV Local 266.307702 0.00 82.29 0.00 164,660.455.504700

Base 48.378241 0.00 14.95 0.00 29,912.70

29 Sep 2011 OPEN DKK/DK2 0.03CREDIT SUISSE SECURITIES (EUROPE) L

400.000 NHHV Local 286.382300 0.00 57.28 0.00 114,610.205.455750

Base 52.491830 0.00 10.50 0.00 21,007.23

09 Aug 2011 12 Aug 2011 DKK/DK2 0.02UBS AG

4,505.000 NHEH Local 299.044899 0.00 471.52 0.00 1,347,668.795.231300

Base 57.164548 0.00 90.13 0.00 257,616.42

11 Aug 2011 16 Aug 2011 DKK/DK2 0.02UBS AG

485.000 NHEH Local 314.885200 0.00 53.45 0.00 152,772.775.235400

Base 60.145395 0.00 10.21 0.00 29,180.73

12 Aug 2011 17 Aug 2011 DKK/DK2 0.02INVESTMENT TECHNOLOGY GROUP LTD

339.000 NHEH Local 316.973510 0.00 37.61 0.00 107,491.635.231250

Base 60.592308 0.00 7.19 0.00 20,547.98



Prepared by State StreetPage 178

Purchase Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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

544956907 Total

803.76 0.000.007,247.000 Local 2,127,895.41

Base 0.00 151.89 0.00 403,124.47

COMMON STOCK DKK1.596465906 04 Aug 2011 10 Aug 2011 DKK/DK2 0.011 PERSHING LLCVESTAS WIND SYSTEMS A/S

5,500.000 NHEB Local 106.951300 0.00 294.12 0.00 588,526.275.261750

Base 20.326184 0.00 55.90 0.00 111,849.91

27 Sep 2011 30 Sep 2011 DKK/DK2 0.02INVESTMENT TECHNOLOGY GROUP LTD

22.000 NHEB Local 89.483636 0.00 2.36 0.00 1,971.005.469500

Base 16.360478 0.00 0.43 0.00 360.36

27 Sep 2011 30 Sep 2011 DKK/DK2 0.03CITIGROUPGLOBAL MARKETS LIMITED

1,690.000 NHEB Local 91.601402 0.00 309.61 0.00 155,115.985.469500

Base 16.747674 0.00 56.61 0.00 28,360.18

28 Sep 2011 OPEN DKK/DK2 0.03CITIGROUPGLOBAL MARKETS LIMITED

2,535.000 NHEB Local 94.150501 0.00 477.34 0.00 239,148.865.471800

Base 17.206495 0.00 87.24 0.00 43,705.70

29 Sep 2011 OPEN DKK/DK2 0.041 CITIGROUPGLOBAL MARKETS LIMITED

2,254.000 NHEB Local 96.027902 0.00 432.89 0.00 216,879.785.451550

Base 17.614789 0.00 79.41 0.00 39,783.14

29 Sep 2011 OPEN DKK/DK2 0.02INVESTMENT TECHNOLOGY GROUP LTD

221.000 NHEB Local 94.973800 0.00 25.19 0.00 21,014.405.455750

Base 17.408019 0.00 4.62 0.00 3,851.79

30 Sep 2011 OPEN DKK/DK2 0.03CITIGROUPGLOBAL MARKETS LIMITED

2,604.000 NHEB Local 94.012500 0.00 489.62 0.00 245,298.175.546100

Base 16.951101 0.00 88.28 0.00 44,228.95
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30 Sep 2011 OPEN DKK/DK2 0.02INVESTMENT TECHNOLOGY GROUP LTD

184.000 NHEB Local 94.025924 0.00 20.76 0.00 17,321.535.532950

Base 16.993814 0.00 3.75 0.00 3,130.61

596465906 Total

2,051.89 0.000.0015,010.000 Local 1,485,275.99

Base 0.00 376.24 0.00 275,270.64

COMMON STOCK DKK1.B1WT5G909 15 Aug 2011 18 Aug 2011 DKK/DK2 0.01BNP PARIBAS SADSV A/S

3,093.000 NHHJ Local 113.205002 0.00 175.07 0.00 350,318.145.155200

Base 21.959381 0.00 33.96 0.00 67,954.33

DANISH KRONE  Total

0.00Local35,485.000

0.00Base

0.00

0.00

9,847.83

1,865.82

8,628,798.33

1,639,650.47

EGYPTIAN POUND

COMMON STOCK EGP10.B0S600906 20 Jul 2011 25 Jul 2011 EGP/EG2 0.01NATEXIS BLEICHROEDER INCTELECOM EGYPT

245,841.000 NHHJ Local 15.889000 0.00 15,624.67 738.67 3,922,530.995.966550

Base 2.663013 0.00 2,618.71 123.80 657,420.28

EGYPTIAN POUND  Total

0.00Local245,841.000

0.00Base

738.67

123.80

15,624.67

2,618.71

3,922,530.99

657,420.28

EURO CURRENCY

AUSTRIA

COMMON STOCK NPV494340904 10 Aug 2011 16 Aug 2011 EUR/AT2 0.02INVESTMENT TECHNOLOGY GROUP LTDVOESTALPINE AG

2,869.000 NHHJ Local 25.619502 0.00 36.75 0.00 73,539.100.704647

Base 36.357924 0.00 52.15 0.00 104,363.04
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16 Aug 2011 19 Aug 2011 EUR/AT2 0.02INVESTMENT TECHNOLOGY GROUP LTD

1,423.000 NHHJ Local 28.991497 0.00 20.63 0.00 41,275.530.693505

Base 41.804309 0.00 29.75 0.00 59,517.28

494340904 Total

57.38 0.000.004,292.000 Local 114,814.63

Base 0.00 81.90 0.00 163,880.32

4,292.000

0.00

0.00

81.90

57.38

0.00

0.00 114,814.63

163,880.32

Local

Base

AUSTRIA Total

BELGIUM

COMMON STOCK NPV400500005 10 Aug 2011 15 Aug 2011 EUR/BE5 0.02INVESTMENT TECHNOLOGY GROUP LTDUMICORE

4,953.000 NHHJ Local 30.924700 0.00 76.59 0.00 153,246.630.704647

Base 43.886797 0.00 108.69 0.00 217,480.00

15 Aug 2011 18 Aug 2011 EUR/BE5 0.02INVESTMENT TECHNOLOGY GROUP LTD

3,206.000 NHHJ Local 33.426301 0.00 53.58 0.00 107,218.300.691994

Base 48.304322 0.00 77.43 0.00 154,941.08

400500005 Total

130.17 0.000.008,159.000 Local 260,464.93

Base 0.00 186.12 0.00 372,421.08

COMMON STOCK NPV475531901 07 Jul 2011 12 Jul 2011 EUR/BE5 0.06CREDIT AGRICOLE INDOSUEZ CHEUVREUXANHEUSER BUSCH INBEV NV

60,000.000 NHHP Local 40.853400 0.00 2,451.20 0.00 2,453,655.200.696961

Base 58.616479 0.00 3,516.98 0.00 3,520,505.74

20 Jul 2011 25 Jul 2011 EUR/BE5 0.11JP MORGANSECURITIES LIMITED

27,800.000 NHHP Local 40.159300 0.00 2,232.86 0.00 1,118,661.400.704771

Base 56.982055 0.00 3,168.21 0.00 1,587,269.34



Prepared by State StreetPage 181

Purchase Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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

15 Aug 2011 18 Aug 2011 EUR/BE5 0.03INVESTMENT TECHNOLOGY GROUP LTD

12,628.000 NHHJ Local 38.528400 0.00 243.27 0.00 486,779.910.691994

Base 55.677361 0.00 351.55 0.00 703,445.28

475531901 Total

4,927.33 0.000.00100,428.000 Local 4,059,096.51

Base 0.00 7,036.74 0.00 5,811,220.36

COMMON STOCK NPV482110004 10 Aug 2011 15 Aug 2011 EUR/BE5 0.06INVESTMENT TECHNOLOGY GROUP LTDSOLVAY SA

1,414.000 NHHJ Local 87.313402 0.00 61.73 0.00 123,522.880.704647

Base 123.910840 0.00 87.60 0.00 175,297.53

15 Aug 2011 18 Aug 2011 EUR/BE5 0.07INVESTMENT TECHNOLOGY GROUP LTD

355.000 NHHJ Local 95.318704 0.00 16.92 0.00 33,855.060.691994

Base 137.744986 0.00 24.45 0.00 48,923.92

482110004 Total

78.65 0.000.001,769.000 Local 157,377.94

Base 0.00 112.05 0.00 224,221.45

COMMON STOCK524908902 15 Jul 2011 20 Jul 2011 EUR/BE5 0.09UBS AGGIMV NV

1,980.000 NHEG Local 41.308798 0.00 130.87 0.00 81,922.290.706414

Base 58.476754 0.00 185.26 0.00 115,969.23

18 Jul 2011 21 Jul 2011 EUR/BE5 0.09UBS AG

3,358.000 NHEG Local 41.036301 0.00 220.48 0.00 138,020.380.712200

Base 57.619069 0.00 309.58 0.00 193,794.41

19 Jul 2011 22 Jul 2011 EUR/BE5 0.09UBS AG

4,514.000 NHEG Local 41.158600 0.00 297.26 0.00 186,087.180.706290

Base 58.274363 0.00 420.88 0.00 263,471.35
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20 Jul 2011 25 Jul 2011 EUR/BE5 0.10UBS AG

2,848.000 NHEG Local 41.909800 0.00 190.97 0.00 119,550.080.704399

Base 59.497245 0.00 271.11 0.00 169,719.26

524908902 Total

839.58 0.000.0012,700.000 Local 525,579.93

Base 0.00 1,186.83 0.00 742,954.25

123,056.000

0.00

0.00

8,521.74

5,975.73

0.00

0.00 5,002,519.31

7,150,817.14

Local

Base

BELGIUM Total

FINLAND

COMMON STOCK NPV522249903 15 Jul 2011 20 Jul 2011 EUR/FI2 0.03UBS AGPKC GROUP OYJ

2,555.000 NHEG Local 15.102701 0.00 61.74 0.00 38,649.140.706414

Base 21.379391 0.00 87.40 0.00 54,711.74

18 Jul 2011 21 Jul 2011 EUR/FI2 0.03UBS AG

4,138.000 NHEG Local 14.881699 0.00 98.53 0.00 61,679.000.712200

Base 20.895393 0.00 138.35 0.00 86,603.48

19 Jul 2011 22 Jul 2011 EUR/FI2 0.03UBS AG

5,410.000 NHEG Local 14.744900 0.00 127.63 0.00 79,897.540.706290

Base 20.876552 0.00 180.70 0.00 113,122.85

20 Jul 2011 25 Jul 2011 EUR/FI2 0.03UBS AG

3,350.000 NHEG Local 15.108800 0.00 80.98 0.00 50,695.460.704399

Base 21.449207 0.00 114.96 0.00 71,969.81

21 Jul 2011 26 Jul 2011 EUR/FI2 0.04UBS AG

4,826.000 NHEG Local 15.212700 0.00 117.47 0.00 73,533.960.695434

Base 21.875117 0.00 168.92 0.00 105,738.23
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22 Jul 2011 27 Jul 2011 EUR/FI2 0.04UBS AG

4,989.000 NHEG Local 15.886801 0.00 126.81 0.00 79,386.060.696112

Base 22.822191 0.00 182.17 0.00 114,042.08

25 Jul 2011 28 Jul 2011 EUR/FI2 0.04UBS AG

8,032.000 NHEG Local 16.108899 0.00 207.02 0.00 129,593.700.697520

Base 23.094533 0.00 296.79 0.00 185,792.09

522249903 Total

820.18 0.000.0033,300.000 Local 513,434.86

Base 0.00 1,169.29 0.00 731,980.28

COMMON STOCK NPVB09M9D905 10 Aug 2011 15 Aug 2011 EUR/FI2 0.03BNP PARIBAS SAKONE OYJ B

5,533.000 NHHJ Local 36.314000 0.00 100.46 0.00 201,025.820.704647

Base 51.535024 0.00 142.57 0.00 285,285.85

15 Aug 2011 18 Aug 2011 EUR/FI2 0.03INVESTMENT TECHNOLOGY GROUP LTD

330.000 NHHJ Local 38.558400 0.00 6.36 0.00 12,730.630.691994

Base 55.720714 0.00 9.19 0.00 18,397.02

B09M9D905 Total

106.82 0.000.005,863.000 Local 213,756.45

Base 0.00 151.76 0.00 303,682.87

39,163.000

0.00

0.00

1,321.05

927.00

0.00

0.00 727,191.31

1,035,663.15

Local

Base

FINLAND Total

FRANCE

COMMON STOCK EUR1.401225909 15 Aug 2011 18 Aug 2011 EUR/FR4 0.02INVESTMENT TECHNOLOGY GROUP LTDEADS NV

3,347.000 NHHJ Local 21.715500 0.00 36.34 0.00 72,718.120.691994

Base 31.381052 0.00 52.51 0.00 105,084.90
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COMMON STOCK EUR2.406139907 15 Aug 2011 18 Aug 2011 EUR/FR4 0.07INVESTMENT TECHNOLOGY GROUP LTDCHRISTIAN DIOR

1,432.000 NHHJ Local 101.373800 0.00 72.58 0.00 145,239.860.691994

Base 146.495201 0.00 104.89 0.00 209,886.01

COMMON STOCK EUR.4421539008 10 Aug 2011 15 Aug 2011 EUR/FR4 0.01INVESTMENT TECHNOLOGY GROUP LTDCIE GENERALE DE GEOPHYSIQUE

2,539.000 NHHJ Local 15.978602 0.00 20.28 0.00 40,589.950.704647

Base 22.676038 0.00 28.78 0.00 57,603.24

COMMON STOCK EUR1.434407904 11 Aug 2011 16 Aug 2011 EUR/FR4 0.09UBS AGFFP

5,187.000 NHEG Local 39.026000 0.00 323.88 0.00 202,751.740.702790

Base 55.530101 0.00 460.85 0.00 288,495.48

12 Aug 2011 17 Aug 2011 EUR/FR4 0.09UBS AG

2,200.000 NHEG Local 41.062900 0.00 144.54 0.00 90,482.920.703457

Base 58.373006 0.00 205.47 0.00 128,626.09

15 Aug 2011 18 Aug 2011 EUR/FR4 0.10UBS AG

2,400.000 NHEG Local 43.643400 0.00 167.59 0.00 104,911.750.692257

Base 63.045083 0.00 242.09 0.00 151,550.29

16 Aug 2011 19 Aug 2011 EUR/FR4 0.10UBS AG

1,713.000 NHEG Local 42.680300 0.00 116.98 0.00 73,228.330.694517

Base 61.453211 0.00 168.43 0.00 105,437.78

434407904 Total

752.99 0.000.0011,500.000 Local 471,374.74

Base 0.00 1,076.84 0.00 674,109.64

COMMON STOCK EUR.4438042905 02 Sep 2011 07 Sep 2011 EUR/FR4 0.02LOOP CAPITAL MARKETS LLCPUBLICIS GROUPE

4,055.000 NHEH Local 31.535001 0.00 63.94 0.00 127,938.370.704077

Base 44.789137 0.00 90.81 0.00 181,710.76



Prepared by State StreetPage 185

Purchase Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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 EUR7.440044907 26 Aug 2011 31 Aug 2011 EUR/FR4 0.01MERRILL LYNCH INTERNATIONALFAURECIA

3,000.000 NHHV Local 17.848500 0.00 21.42 0.00 53,566.920.691252

Base 25.820540 0.00 30.99 0.00 77,492.61

29 Aug 2011 01 Sep 2011 EUR/FR4 0.01MERRILL LYNCH INTERNATIONAL

400.000 NHHV Local 18.594400 0.00 2.97 0.00 7,440.730.689204

Base 26.979530 0.00 4.31 0.00 10,796.12

30 Aug 2011 02 Sep 2011 EUR/FR4 0.01MERRILL LYNCH INTERNATIONAL

2,800.000 NHHV Local 18.916700 0.00 21.19 0.00 52,987.950.692785

Base 27.305297 0.00 30.59 0.00 76,485.42

31 Aug 2011 05 Sep 2011 EUR/FR4 0.01MERRILL LYNCH INTERNATIONAL

3,100.000 NHHV Local 19.948100 0.00 24.73 0.00 61,863.840.694203

Base 28.735255 0.00 35.62 0.00 89,114.91

02 Sep 2011 07 Sep 2011 EUR/FR4 0.01CREDIT SUISSE SECURITIES (EUROPE) L

6,100.000 NHHV Local 19.124000 0.00 58.33 0.00 116,714.730.704077

Base 27.161802 0.00 82.85 0.00 165,769.84

06 Sep 2011 09 Sep 2011 EUR/FR4 0.01MERRILL LYNCH INTERNATIONAL

4,600.000 NHHV Local 16.587900 0.00 30.52 0.00 76,334.860.714388

Base 23.219735 0.00 42.72 0.00 106,853.50

07 Sep 2011 12 Sep 2011 EUR/FR4 0.01MERRILL LYNCH INTERNATIONAL

1,600.000 NHHV Local 17.446100 0.00 11.16 0.00 27,924.920.711364

Base 24.524856 0.00 15.69 0.00 39,255.46

21 Sep 2011 26 Sep 2011 EUR/FR4 0.01UBS AG

1,500.000 NHHV Local 17.593900 0.00 13.20 0.00 26,404.050.728571

Base 24.148504 0.00 18.12 0.00 36,240.87

440044907 Total

183.52 0.000.0023,100.000 Local 423,238.00

Base 0.00 260.89 0.00 602,008.73
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REIT NPV455440909 15 Aug 2011 18 Aug 2011 EUR/FR4 0.05INVESTMENT TECHNOLOGY GROUP LTDICADE

1,259.000 NHHJ Local 68.322600 0.00 43.01 0.00 86,061.160.691994

Base 98.732937 0.00 62.15 0.00 124,366.92

COMMON STOCK EUR2.458836004 04 Aug 2011 09 Aug 2011 EUR/FR4 0.04PERSHING LLCMICHELIN (CGDE) B

3,960.000 NHEB Local 54.871298 0.00 108.65 0.00 217,398.990.706389

Base 77.678585 0.00 153.81 0.00 307,761.01

10 Aug 2011 15 Aug 2011 EUR/FR4 0.03INVESTMENT TECHNOLOGY GROUP LTD

2,787.000 NHHJ Local 47.980600 0.00 66.86 0.00 133,788.790.704647

Base 68.091683 0.00 94.88 0.00 189,866.40

15 Aug 2011 18 Aug 2011 EUR/FR4 0.04INVESTMENT TECHNOLOGY GROUP LTD

959.000 NHHJ Local 52.562900 0.00 25.20 0.00 50,433.020.691994

Base 75.958607 0.00 36.42 0.00 72,880.72

27 Sep 2011 30 Sep 2011 EUR/FR4 0.05CREDIT AGRICOLE INDOSUEZ CHEUVREUX

6,850.000 NHEB Local 45.722600 0.00 250.56 0.00 313,450.370.734997

Base 62.207873 0.00 340.90 0.00 426,464.83

458836004 Total

451.27 0.000.0014,556.000 Local 715,071.17

Base 0.00 626.01 0.00 996,972.96

COMMON STOCK468232004 07 Jul 2011 12 Jul 2011 EUR/FR4 0.10CREDIT AGRICOLE INDOSUEZ CHEUVREUXPERNOD RICARD SA

27,900.000 NHHP Local 69.927000 0.00 1,950.96 0.00 1,952,914.260.696961

Base 100.331295 0.00 2,799.24 0.00 2,802,042.38

15 Aug 2011 18 Aug 2011 EUR/FR4 0.05INVESTMENT TECHNOLOGY GROUP LTD

2,159.000 NHHJ Local 62.627402 0.00 67.61 0.00 135,280.170.691994

Base 90.502811 0.00 97.70 0.00 195,493.27
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468232004 Total

2,018.57 0.000.0030,059.000 Local 2,088,194.43

Base 0.00 2,896.94 0.00 2,997,535.65

COMMON STOCK471279901 10 Aug 2011 15 Aug 2011 EUR/FR4 0.02INVESTMENT TECHNOLOGY GROUP LTDRENAULT SA

512.000 NHHJ Local 27.396900 0.00 7.01 0.00 14,034.220.704647

Base 38.880319 0.00 9.95 0.00 19,916.67

15 Aug 2011 18 Aug 2011 EUR/FR4 0.02INVESTMENT TECHNOLOGY GROUP LTD

2,252.000 NHHJ Local 29.455901 0.00 33.17 0.00 66,367.860.691994

Base 42.566700 0.00 47.93 0.00 95,908.14

471279901 Total

40.18 0.000.002,764.000 Local 80,402.08

Base 0.00 57.88 0.00 115,824.81

COMMON STOCK EUR5.5483477907 04 Aug 2011 11 Aug 2011 EUR/FR4 0.012 PERSHING LLCVIVENDI SA

7,750.000 NHEB Local 16.435000 0.00 63.69 0.00 127,434.940.706389

Base 23.266217 0.00 90.16 0.00 180,403.35

COMMON STOCK EUR3.493757900 26 Aug 2011 31 Aug 2011 EUR/FR4 0.02CREDIT SUISSE SECURITIES (EUROPE) LVALEO SA

1,700.000 NHHV Local 31.712800 0.00 26.96 0.00 53,938.720.691252

Base 45.877336 0.00 39.00 0.00 78,030.47

30 Aug 2011 02 Sep 2011 EUR/FR4 0.02MERRILL LYNCH INTERNATIONAL

1,300.000 NHHV Local 33.592700 0.00 17.47 0.00 43,687.980.692785

Base 48.489358 0.00 25.22 0.00 63,061.38

06 Sep 2011 09 Sep 2011 EUR/FR4 0.02CREDIT SUISSE SECURITIES (EUROPE) L

3,800.000 NHHV Local 30.772900 0.00 58.47 0.00 116,995.490.714388

Base 43.075892 0.00 81.85 0.00 163,770.23
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493757900 Total

102.90 0.000.006,800.000 Local 214,622.19

Base 0.00 146.07 0.00 304,862.08

COMMON STOCK EUR4.0517617908 04 Aug 2011 09 Aug 2011 EUR/FR4 0.01PERSHING LLCFRANCE TELECOM SA

17,900.000 NHEB Local 14.075600 0.00 125.98 0.00 252,079.220.706389

Base 19.926131 0.00 178.34 0.00 356,856.09

27 Sep 2011 30 Sep 2011 EUR/FR4 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUX

30,950.000 NHEB Local 11.892800 0.00 294.47 0.00 368,376.630.734997

Base 16.180746 0.00 400.64 0.00 501,194.74

517617908 Total

420.45 0.000.0048,850.000 Local 620,455.85

Base 0.00 578.98 0.00 858,050.83

COMMON STOCK NPV525397907 20 Jul 2011 25 Jul 2011 EUR/FR4 0.49UBS AGHERMES INTERNATIONAL

2,130.000 NHHP Local 228.995700 0.00 731.64 0.00 488,492.480.704771

Base 324.922138 0.00 1,038.12 0.00 693,122.28

21 Jul 2011 27 Jul 2011 EUR/FR4 0.501 UBS AG

2,111.000 NHHP Local 232.104600 0.00 734.96 0.00 490,707.770.695749

Base 333.603929 0.00 1,056.36 0.00 705,294.25

22 Jul 2011 28 Jul 2011 EUR/FR4 0.511 UBS AG

3,057.000 NHHP Local 234.809800 0.00 1,076.72 0.00 718,890.280.696112

Base 337.316122 0.00 1,546.76 0.00 1,032,722.15

525397907 Total

2,543.32 0.000.007,298.000 Local 1,698,090.53

Base 0.00 3,641.24 0.00 2,431,138.68
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COMMON STOCK529878902 09 Aug 2011 12 Aug 2011 EUR/FR4 0.04LOOP CAPITAL MARKETS LLCSOCIETE BIC SA

6,611.000 NHEH Local 60.091900 0.00 198.63 0.00 397,466.180.702124

Base 85.585879 0.00 282.90 0.00 566,091.15

COMMON STOCK NPV560891905 01 Aug 2011 04 Aug 2011 EUR/FR4 0.02INVESTMENT TECHNOLOGY GROUP LTDALTEN

3,865.000 NHEH Local 25.898500 0.00 50.05 0.00 100,147.750.704126

Base 36.781059 0.00 71.08 0.00 142,229.87

COMMON STOCK EUR2.0567173901 04 Aug 2011 09 Aug 2011 EUR/FR4 0.04PERSHING LLCSANOFI

6,440.000 NHEB Local 52.500000 0.00 169.05 0.00 338,269.050.706389

Base 74.321656 0.00 239.32 0.00 478,870.78

27 Sep 2011 30 Sep 2011 EUR/FR4 0.05CREDIT AGRICOLE INDOSUEZ CHEUVREUX

11,140.000 NHEB Local 48.614200 0.00 433.25 0.00 541,995.440.734997

Base 66.142039 0.00 589.46 0.00 737,411.77

567173901 Total

602.30 0.000.0017,580.000 Local 880,264.49

Base 0.00 828.78 0.00 1,216,282.55

COMMON STOCK NPV704239904 15 Aug 2011 18 Aug 2011 EUR/FR4 0.03INVESTMENT TECHNOLOGY GROUP LTDEURAZEO

750.000 NHHJ Local 38.723800 0.00 14.52 0.00 29,057.370.691994

Base 55.959734 0.00 20.98 0.00 41,990.78

COMMON STOCK EUR4.706271905 09 Aug 2011 12 Aug 2011 EUR/FR4 0.04LOOP CAPITAL MARKETS LLCSODEXO

7,907.000 NHEH Local 49.160000 0.00 194.35 0.00 388,902.470.702124

Base 70.016123 0.00 276.80 0.00 553,894.28

REIT EUR5.707624904 15 Aug 2011 18 Aug 2011 EUR/FR4 0.10INVESTMENT TECHNOLOGY GROUP LTDUNIBAIL RODAMCO SE

1,569.000 NHHJ Local 143.308502 0.00 112.43 0.00 224,963.470.691994

Base 207.095007 0.00 162.47 0.00 325,094.54
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COMMON STOCK708842901 04 Aug 2011 09 Aug 2011 EUR/FR4 0.01PERSHING LLCAXA SA

17,190.000 NHEB Local 12.748300 0.00 109.57 0.00 219,252.840.706389

Base 18.047138 0.00 155.11 0.00 310,385.41

27 Sep 2011 30 Sep 2011 EUR/FR4 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUX

29,720.000 NHEB Local 9.418700 0.00 223.94 0.00 280,147.700.734997

Base 12.814610 0.00 304.68 0.00 381,154.89

708842901 Total

333.51 0.000.0046,910.000 Local 499,400.54

Base 0.00 459.79 0.00 691,540.30

COMMON STOCK EUR1.710352907 10 Aug 2011 15 Aug 2011 EUR/FR4 0.01INVESTMENT TECHNOLOGY GROUP LTDPEUGEOT SA

8,778.000 NHHJ Local 19.853800 0.00 87.14 0.00 174,363.800.704647

Base 28.175526 0.00 123.66 0.00 247,448.44

15 Aug 2011 18 Aug 2011 EUR/FR4 0.02INVESTMENT TECHNOLOGY GROUP LTD

1,474.000 NHHJ Local 21.597897 0.00 15.92 0.00 31,851.220.691994

Base 31.211104 0.00 23.01 0.00 46,028.17

710352907 Total

103.06 0.000.0010,252.000 Local 206,215.02

Base 0.00 146.67 0.00 293,476.61

COMMON STOCK EUR4.0738048909 15 Aug 2011 18 Aug 2011 EUR/FR4 0.03INVESTMENT TECHNOLOGY GROUP LTDCOMPAGNIE DE SAINT GOBAIN

1,280.000 NHHJ Local 34.901703 0.00 22.34 0.00 44,696.520.691994

Base 50.436424 0.00 32.28 0.00 64,590.91

REIT EUR1.4758255905 10 Aug 2011 15 Aug 2011 EUR/FR4 0.02INVESTMENT TECHNOLOGY GROUP LTDKLEPIERRE

2,216.000 NHHJ Local 21.873100 0.00 24.24 0.00 48,495.030.704647

Base 31.041216 0.00 34.40 0.00 68,821.74
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15 Aug 2011 18 Aug 2011 EUR/FR4 0.02INVESTMENT TECHNOLOGY GROUP LTD

2,405.000 NHHJ Local 23.047301 0.00 27.71 0.00 55,456.470.691994

Base 33.305637 0.00 40.04 0.00 80,140.10

758255905 Total

51.95 0.000.004,621.000 Local 103,951.50

Base 0.00 74.44 0.00 148,961.84

REIT EUR7.5774246904 10 Aug 2011 15 Aug 2011 EUR/FR4 0.06INVESTMENT TECHNOLOGY GROUP LTDGECINA SA

926.000 NHHJ Local 78.697095 0.00 36.44 0.00 72,909.950.704647

Base 111.683006 0.00 51.71 0.00 103,470.18

15 Aug 2011 18 Aug 2011 EUR/FR4 0.06INVESTMENT TECHNOLOGY GROUP LTD

238.000 NHHJ Local 79.740420 0.00 9.49 0.00 18,987.710.691994

Base 115.232820 0.00 13.71 0.00 27,439.13

774246904 Total

45.93 0.000.001,164.000 Local 91,897.66

Base 0.00 65.42 0.00 130,909.31

COMMON STOCK EUR2.B011GL903 15 Aug 2011 18 Aug 2011 EUR/FR4 0.03INVESTMENT TECHNOLOGY GROUP LTDIMERYS SA

1,248.000 NHHJ Local 44.229904 0.00 27.60 0.00 55,226.520.691994

Base 63.916600 0.00 39.88 0.00 79,807.80

COMMON STOCK EUR1.B0C2CQ902 04 Aug 2011 10 Aug 2011 EUR/FR4 0.021 PERSHING LLCGDF SUEZ

4,700.000 NHEB Local 22.080000 0.00 51.89 0.00 103,827.890.706389

Base 31.257565 0.00 73.46 0.00 146,984.01

27 Sep 2011 30 Sep 2011 EUR/FR4 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUX

8,130.000 NHEB Local 21.422501 0.00 139.33 0.00 174,304.260.734997

Base 29.146379 0.00 189.57 0.00 237,149.62
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B0C2CQ902 Total

191.22 0.000.0012,830.000 Local 278,132.15

Base 0.00 263.03 0.00 384,133.63

COMMON STOCKB0J6Q0908 02 Sep 2011 07 Sep 2011 EUR/FR4 0.02LOOP CAPITAL MARKETS LLCCFAO

2,717.000 NHEH Local 28.314398 0.00 38.47 0.00 76,968.690.704077

Base 40.214917 0.00 54.64 0.00 109,318.57

05 Sep 2011 08 Sep 2011 EUR/FR4 0.02LOOP CAPITAL MARKETS LLC

3,105.000 NHEH Local 27.149700 0.00 42.15 0.00 84,341.970.704077

Base 38.560697 0.00 59.87 0.00 119,790.83

B0J6Q0908 Total

80.62 0.000.005,822.000 Local 161,310.66

Base 0.00 114.51 0.00 229,109.40

COMMON STOCK EUR.5B0NJJ1901 15 Aug 2011 18 Aug 2011 EUR/FR4 0.02INVESTMENT TECHNOLOGY GROUP LTDEDF

1,479.000 NHHJ Local 21.623597 0.00 15.99 0.00 31,997.290.691994

Base 31.248243 0.00 23.11 0.00 46,239.26

COMMON STOCK EUR4.B11ZRK906 15 Aug 2011 18 Aug 2011 EUR/FR4 0.02INVESTMENT TECHNOLOGY GROUP LTDLEGRAND SA

10,515.000 NHHJ Local 25.886900 0.00 136.10 0.00 272,336.850.691994

Base 37.409139 0.00 196.68 0.00 393,553.77

COMMON STOCK EUR4.0B13X01900 15 Aug 2011 18 Aug 2011 EUR/FR4 0.02INVESTMENT TECHNOLOGY GROUP LTDEIFFAGE

975.000 NHHJ Local 33.144400 0.00 16.16 0.00 32,331.950.691994

Base 47.896947 0.00 23.35 0.00 46,722.88

COMMON STOCK EUR4.0B197DR900 10 Aug 2011 15 Aug 2011 EUR/FR4 0.04INVESTMENT TECHNOLOGY GROUP LTDVALLOUREC

204.000 NHHJ Local 59.502304 0.00 6.07 0.00 12,144.540.704647

Base 84.442712 0.00 8.61 0.00 17,234.93
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15 Aug 2011 18 Aug 2011 EUR/FR4 0.05INVESTMENT TECHNOLOGY GROUP LTD

341.000 NHHJ Local 64.555308 0.00 11.01 0.00 22,024.370.691994

Base 93.288826 0.00 15.91 0.00 31,827.40

28 Jun 2011 CANCEL EUR/FR4AUTREPAT-STK/$ DIV

-106.000 NHHJ Local 75.920000 0.00 0.00 0.00 -8,047.520.696015

Base 109.078109 0.00 0.00 0.00 -11,562.28

28 Jun 2011 22 Jul 2011 EUR/FR415 AUTREPAT-STK/$ DIV

105.000 NHHJ Local 75.920000 0.00 0.00 0.00 7,971.600.696015

Base 109.078109 0.00 0.00 0.00 11,453.20

B197DR900 Total

17.08 0.000.00544.000 Local 34,092.99

Base 0.00 24.52 0.00 48,953.25

COMMON STOCKB1LB9P906 19 Aug 2011 24 Aug 2011 EUR/FR4 0.01INVESTMENT TECHNOLOGY GROUP LTDSCOR SE

9,169.000 NHEH Local 15.156800 0.00 69.49 0.00 139,042.190.694107

Base 21.836403 0.00 100.11 0.00 200,318.09

COMMON STOCK EUR2.5B1XH02900 15 Aug 2011 18 Aug 2011 EUR/FR4 0.03INVESTMENT TECHNOLOGY GROUP LTDVINCI SA

3,898.000 NHHJ Local 36.016401 0.00 70.20 0.00 140,462.130.691994

Base 52.047274 0.00 101.45 0.00 202,981.72

COMMON STOCK EUR.12B28DTJ907 15 Aug 2011 18 Aug 2011 EUR/FR4 0.04INVESTMENT TECHNOLOGY GROUP LTDBUREAU VERITAS SA

967.000 NHHJ Local 53.725100 0.00 25.98 0.00 51,978.150.691994

Base 77.638101 0.00 37.54 0.00 75,113.58

COMMON STOCKB3S0TP907 01 Aug 2011 04 Aug 2011 EUR/FR4 0.01INVESTMENT TECHNOLOGY GROUP LTDAXWAY SOFTWARE SA

595.000 NHEH Local 18.262605 0.00 5.43 0.00 10,871.680.704126

Base 25.936558 0.00 7.71 0.00 15,439.96
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02 Aug 2011 05 Aug 2011 EUR/FR4 0.01INVESTMENT TECHNOLOGY GROUP LTD

1,207.000 NHEH Local 18.523100 0.00 11.18 0.00 22,368.560.702642

Base 26.362073 0.00 15.91 0.00 31,834.93

03 Aug 2011 08 Aug 2011 EUR/FR4 0.01INVESTMENT TECHNOLOGY GROUP LTD

1,995.000 NHEH Local 18.864401 0.00 18.82 0.00 37,653.300.698300

Base 27.014752 0.00 26.95 0.00 53,921.38

B3S0TP907 Total

35.43 0.000.003,797.000 Local 70,893.54

Base 0.00 50.57 0.00 101,196.27

COMMON STOCK EUR2.B62G1B904 01 Aug 2011 04 Aug 2011 EUR/FR4 0.01INVESTMENT TECHNOLOGY GROUP LTDEDENRED

17,069.000 NHEH Local 20.251800 0.00 172.84 0.00 345,850.810.704126

Base 28.761614 0.00 245.47 0.00 491,177.45

09 Aug 2011 12 Aug 2011 EUR/FR4 0.01LOOP CAPITAL MARKETS LLC

12,755.000 NHEH Local 16.593500 0.00 105.83 0.00 211,755.920.702124

Base 23.633290 0.00 150.73 0.00 301,593.34

19 Aug 2011 24 Aug 2011 EUR/FR4 0.01INVESTMENT TECHNOLOGY GROUP LTD

13,329.000 NHEH Local 16.772000 0.00 111.78 0.00 223,665.770.694107

Base 24.163421 0.00 161.04 0.00 322,235.29

B62G1B904 Total

390.45 0.000.0043,153.000 Local 781,272.50

Base 0.00 557.24 0.00 1,115,006.08

362,215.000

0.00

0.00

13,667.75

9,618.43

0.00

0.00 11,927,471.28

16,937,756.43

Local

Base

FRANCE Total

GERMANY
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COMMON STOCK NPV403197908 10 Aug 2011 12 Aug 2011 EUR/DE5 0.03INVESTMENT TECHNOLOGY GROUP LTDADIDAS AG

1,810.000 NHHJ Local 45.438602 0.00 41.12 0.00 82,284.990.704647

Base 64.484206 0.00 58.36 0.00 116,774.77

15 Aug 2011 17 Aug 2011 EUR/DE5 0.04INVESTMENT TECHNOLOGY GROUP LTD

1,683.000 NHHJ Local 49.662501 0.00 41.79 0.00 83,623.780.691994

Base 71.767242 0.00 60.39 0.00 120,844.66

403197908 Total

82.91 0.000.003,493.000 Local 165,908.77

Base 0.00 118.75 0.00 237,619.43

COMMON STOCK NPV435209903 10 Aug 2011 12 Aug 2011 EUR/DE5 0.05INVESTMENT TECHNOLOGY GROUP LTDFRESENIUS SE + CO KGAA

4,250.000 NHHJ Local 65.094901 0.00 138.33 0.00 276,791.660.704647

Base 92.379448 0.00 196.31 0.00 392,808.97

15 Aug 2011 17 Aug 2011 EUR/DE5 0.05INVESTMENT TECHNOLOGY GROUP LTD

1,662.000 NHHJ Local 69.172401 0.00 57.48 0.00 115,022.010.691994

Base 99.960984 0.00 83.06 0.00 166,218.22

435209903 Total

195.81 0.000.005,912.000 Local 391,813.67

Base 0.00 279.37 0.00 559,027.19

COMMON STOCK NPV435413901 10 Aug 2011 12 Aug 2011 EUR/DE5 0.01INVESTMENT TECHNOLOGY GROUP LTDUNITED INTERNET AG REG SHARE

15,673.000 NHHJ Local 12.046900 0.00 94.41 0.00 188,905.470.704647

Base 17.096362 0.00 133.98 0.00 268,085.25

15 Aug 2011 17 Aug 2011 EUR/DE5 0.01INVESTMENT TECHNOLOGY GROUP LTD

6,681.000 NHHJ Local 12.875900 0.00 43.01 0.00 86,066.900.691994

Base 18.606953 0.00 62.15 0.00 124,375.21
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435413901 Total

137.42 0.000.0022,354.000 Local 274,972.37

Base 0.00 196.13 0.00 392,460.46

COMMON STOCK NPV451180905 15 Aug 2011 17 Aug 2011 EUR/DE5 0.02INVESTMENT TECHNOLOGY GROUP LTDHANNOVER RUECKVERSICHERUNGS

3,350.000 NHHJ Local 33.432101 0.00 56.00 0.00 112,053.540.691994

Base 48.312704 0.00 80.93 0.00 161,928.48

COMMON STOCK NPV455710905 10 Aug 2011 12 Aug 2011 EUR/DE5 0.01INVESTMENT TECHNOLOGY GROUP LTDGEA GROUP AG

30,552.000 NHHJ Local 19.377800 0.00 296.02 0.00 592,326.570.704647

Base 27.500011 0.00 420.10 0.00 840,600.43

COMMON STOCK471762906 04 Aug 2011 08 Aug 2011 EUR/DE5 0.01PERSHING LLCRHOEN KLINIKUM AG

13,480.000 NHEB Local 16.801200 0.00 113.24 0.00 226,593.410.706389

Base 23.784629 0.00 160.31 0.00 320,777.09

27 Sep 2011 30 Sep 2011 EUR/DE5 0.011 GOLDMAN SACHS + CO

23,310.000 NHEB Local 15.571300 0.00 181.48 0.00 363,148.480.734997

Base 21.185529 0.00 246.91 0.00 494,081.58

471762906 Total

294.72 0.000.0036,790.000 Local 589,741.89

Base 0.00 407.22 0.00 814,858.67

COMMON STOCK NPV474184900 04 Aug 2011 08 Aug 2011 EUR/DE5 0.05PERSHING LLCMERCK KGAA

3,370.000 NHEB Local 72.025098 0.00 121.36 0.00 242,845.940.706389

Base 101.962372 0.00 171.80 0.00 343,785.00

15 Aug 2011 17 Aug 2011 EUR/DE5 0.05INVESTMENT TECHNOLOGY GROUP LTD

616.000 NHHJ Local 65.486104 0.00 20.17 0.00 40,359.610.691994

Base 94.633919 0.00 29.15 0.00 58,323.64
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27 Sep 2011 29 Sep 2011 EUR/DE5 0.06CREDIT AGRICOLE INDOSUEZ CHEUVREUX

5,830.000 NHEB Local 59.688901 0.00 278.39 0.00 348,264.680.734997

Base 81.209721 0.00 378.76 0.00 473,831.43

474184900 Total

419.92 0.000.009,816.000 Local 631,470.23

Base 0.00 579.71 0.00 875,940.07

COMMON STOCK NPV476896907 15 Aug 2011 17 Aug 2011 EUR/DE5 0.02INVESTMENT TECHNOLOGY GROUP LTDRWE AG

2,786.000 NHHJ Local 28.231200 0.00 39.33 0.00 78,691.450.691994

Base 40.796886 0.00 56.84 0.00 113,716.95

COMMON STOCK NPV484628904 04 Aug 2011 08 Aug 2011 EUR/DE5 0.03PERSHING LLCSAP AG COMMON

9,000.000 NHEB Local 41.878300 0.00 188.45 0.00 377,093.150.706389

Base 59.285040 0.00 266.78 0.00 533,832.14

10 Aug 2011 12 Aug 2011 EUR/DE5 0.03INVESTMENT TECHNOLOGY GROUP LTD

3,220.000 NHHJ Local 35.678301 0.00 57.44 0.00 114,941.570.704647

Base 50.632871 0.00 81.52 0.00 163,119.36

15 Aug 2011 17 Aug 2011 EUR/DE5 0.03INVESTMENT TECHNOLOGY GROUP LTD

7,648.000 NHHJ Local 37.403100 0.00 143.03 0.00 286,201.940.691994

Base 54.051191 0.00 206.69 0.00 413,590.20

27 Sep 2011 29 Sep 2011 EUR/DE5 0.04CREDIT AGRICOLE INDOSUEZ CHEUVREUX

15,570.000 NHEB Local 37.214600 0.00 463.55 0.00 579,894.870.734997

Base 50.632316 0.00 630.68 0.00 788,975.83

484628904 Total

852.47 0.000.0035,438.000 Local 1,358,131.53

Base 0.00 1,185.67 0.00 1,899,517.53
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COMMON STOCK NPV494290901 04 Aug 2011 08 Aug 2011 EUR/DE5 0.01PERSHING LLCE.ON AG

8,710.000 NHEB Local 18.410000 0.00 80.18 0.00 160,431.280.706389

Base 26.062127 0.00 113.51 0.00 227,114.64

COMMON STOCK NPV500246905 15 Aug 2011 17 Aug 2011 EUR/DE5 0.03INVESTMENT TECHNOLOGY GROUP LTDHENKEL AG + CO KGAA

2,384.000 NHHJ Local 35.944800 0.00 42.85 0.00 85,735.250.691994

Base 51.943803 0.00 61.92 0.00 123,895.94

COMMON STOCK NPV510518905 04 Aug 2011 08 Aug 2011 EUR/DE5 0.01PERSHING LLCCELESIO AG

8,570.000 NHEB Local 12.636499 0.00 54.15 0.00 108,348.950.706389

Base 17.888867 0.00 76.66 0.00 153,384.25

15 Aug 2011 17 Aug 2011 EUR/DE5 0.01INVESTMENT TECHNOLOGY GROUP LTD

1,737.000 NHHJ Local 11.703600 0.00 10.16 0.00 20,339.310.691994

Base 16.912863 0.00 14.68 0.00 29,392.32

27 Sep 2011 29 Sep 2011 EUR/DE5 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUX

14,820.000 NHEB Local 10.570800 0.00 125.33 0.00 156,784.590.734997

Base 14.382100 0.00 170.52 0.00 213,313.24

510518905 Total

189.64 0.000.0025,127.000 Local 285,472.85

Base 0.00 261.86 0.00 396,089.81

COMMON STOCK NPV511738908 01 Aug 2011 04 Aug 2011 EUR/DE5 0.05INVESTMENT TECHNOLOGY GROUP LTDBILFINGER BERGER SE

4,580.000 NHEH Local 67.115000 0.00 153.69 0.00 307,540.390.704126

Base 95.316747 0.00 218.27 0.00 436,768.97

COMMON STOCK NPV512067901 10 Aug 2011 12 Aug 2011 EUR/DE5 0.02INVESTMENT TECHNOLOGY GROUP LTDHEIDELBERGCEMENT AG

2,909.000 NHHJ Local 30.328900 0.00 44.11 0.00 88,270.880.704647

Base 43.041267 0.00 62.60 0.00 125,269.65
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15 Aug 2011 17 Aug 2011 EUR/DE5 0.02INVESTMENT TECHNOLOGY GROUP LTD

7,508.000 NHHJ Local 33.348201 0.00 125.19 0.00 250,503.480.691994

Base 48.191460 0.00 180.91 0.00 362,002.39

512067901 Total

169.30 0.000.0010,417.000 Local 338,774.36

Base 0.00 243.51 0.00 487,272.04

COMMON STOCK NPV512907908 10 Aug 2011 12 Aug 2011 EUR/DE5 0.03INVESTMENT TECHNOLOGY GROUP LTDFRESENIUS MEDICAL CARE AG +

964.000 NHHJ Local 46.318195 0.00 22.33 0.00 44,673.070.704647

Base 65.732480 0.00 31.69 0.00 63,397.80

15 Aug 2011 17 Aug 2011 EUR/DE5 0.04INVESTMENT TECHNOLOGY GROUP LTD

5,191.000 NHHJ Local 48.896700 0.00 126.91 0.00 253,949.680.691994

Base 70.660584 0.00 183.40 0.00 366,982.49

512907908 Total

149.24 0.000.006,155.000 Local 298,622.75

Base 0.00 215.09 0.00 430,380.29

COMMON STOCK NPV529412900 04 Aug 2011 08 Aug 2011 EUR/DE5 0.07PERSHING LLCMUENCHENER RUECKVER AG REG

2,230.000 NHEB Local 99.327197 0.00 110.75 0.00 221,610.400.706389

Base 140.612604 0.00 156.78 0.00 313,722.89

15 Aug 2011 17 Aug 2011 EUR/DE5 0.07INVESTMENT TECHNOLOGY GROUP LTD

2,266.000 NHHJ Local 93.092900 0.00 105.47 0.00 211,053.980.691994

Base 134.528479 0.00 152.41 0.00 304,993.95

27 Sep 2011 29 Sep 2011 EUR/DE5 0.10CREDIT AGRICOLE INDOSUEZ CHEUVREUX

3,860.000 NHEB Local 88.443200 0.00 273.11 0.00 341,663.860.734997

Base 120.331376 0.00 371.58 0.00 464,850.69
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529412900 Total

489.33 0.000.008,356.000 Local 774,328.24

Base 0.00 680.77 0.00 1,083,567.53

COMMON STOCK NPV546535907 15 Aug 2011 17 Aug 2011 EUR/DE5 0.03INVESTMENT TECHNOLOGY GROUP LTDSALZGITTER AG

273.000 NHHJ Local 45.256703 0.00 6.18 0.00 12,361.260.691994

Base 65.400427 0.00 8.93 0.00 17,863.25

COMMON STOCK NPV548552900 26 Aug 2011 30 Aug 2011 EUR/DE5 0.03UBS AGAURUBIS AG

2,731.000 NHHV Local 37.761300 0.00 51.56 0.00 103,177.670.691252

Base 54.627401 0.00 74.59 0.00 149,262.02

23 Sep 2011 28 Sep 2011 EUR/DE5 0.021 UBS AG

1,865.000 NHHV Local 35.831598 0.00 33.41 0.00 66,859.340.739864

Base 48.429979 0.00 45.16 0.00 90,367.07

548552900 Total

84.97 0.000.004,596.000 Local 170,037.01

Base 0.00 119.75 0.00 239,629.09

COMMON STOCK NPV563692904 10 Aug 2011 12 Aug 2011 EUR/DE5 0.02INVESTMENT TECHNOLOGY GROUP LTDTHYSSENKRUPP AG

18.000 NHHJ Local 21.600000 0.00 0.19 0.00 388.990.704647

Base 30.653646 0.00 0.27 0.00 552.04

15 Aug 2011 17 Aug 2011 EUR/DE5 0.02INVESTMENT TECHNOLOGY GROUP LTD

1,965.000 NHHJ Local 25.061501 0.00 24.62 0.00 49,270.470.691994

Base 36.216356 0.00 35.58 0.00 71,200.72

563692904 Total

24.81 0.000.001,983.000 Local 49,659.46

Base 0.00 35.85 0.00 71,752.76
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COMMON STOCK NPV575035902 15 Aug 2011 17 Aug 2011 EUR/DE5 0.02INVESTMENT TECHNOLOGY GROUP LTDDEUTSCHE BANK AG REGISTERED

1,173.000 NHHJ Local 30.833103 0.00 18.08 0.00 36,185.310.691994

Base 44.556894 0.00 26.13 0.00 52,291.36

COMMON STOCK EUR1.0575602909 10 Aug 2011 12 Aug 2011 EUR/DE5 0.04INVESTMENT TECHNOLOGY GROUP LTDBAYERISCHE MOTOREN WERKE AG

2,581.000 NHHJ Local 55.886700 0.00 72.12 0.00 144,315.690.704647

Base 79.311627 0.00 102.35 0.00 204,805.65

15 Aug 2011 17 Aug 2011 EUR/DE5 0.04INVESTMENT TECHNOLOGY GROUP LTD

2,536.000 NHHJ Local 59.917898 0.00 75.98 0.00 152,027.770.691994

Base 86.587309 0.00 109.80 0.00 219,695.21

575602909 Total

148.10 0.000.005,117.000 Local 296,343.46

Base 0.00 212.15 0.00 424,500.86

COMMON STOCK NPV578446908 09 Aug 2011 11 Aug 2011 EUR/DE5 0.02LOOP CAPITAL MARKETS LLCSUEDZUCKER AG

13,234.000 NHEH Local 21.593800 0.00 142.89 0.00 285,915.240.702124

Base 30.754966 0.00 203.51 0.00 407,214.74

COMMON STOCK NPV588950907 04 Aug 2011 08 Aug 2011 EUR/DE5PERSHING LLCINFINEON TECHNOLOGIES AG

44,510.000 NHEB Local 6.511000 0.00 144.90 0.00 289,949.510.706389

Base 9.217301 0.00 205.13 0.00 410,467.19

27 Sep 2011 29 Sep 2011 EUR/DE5 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUX

76,970.000 NHEB Local 5.955400 0.00 366.71 0.00 458,753.850.734997

Base 8.102618 0.00 498.93 0.00 624,157.45

588950907 Total

511.61 0.000.00121,480.000 Local 748,703.36

Base 0.00 704.06 0.00 1,034,624.64
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PREFERENCE710106907 10 Aug 2011 12 Aug 2011 EUR/DE5 0.03INVESTMENT TECHNOLOGY GROUP LTDPORSCHE AUTOMOBIL HLDG PFD

2,026.000 NHHJ Local 41.444901 0.00 41.98 0.00 84,009.350.704647

Base 58.816544 0.00 59.58 0.00 119,221.89

COMMON STOCK NPV710755901 10 Aug 2011 12 Aug 2011 EUR/DE5 0.03INVESTMENT TECHNOLOGY GROUP LTDFRAPORT AG

2,696.000 NHHJ Local 46.320401 0.00 62.44 0.00 124,942.240.704647

Base 65.735611 0.00 88.61 0.00 177,311.82

15 Aug 2011 17 Aug 2011 EUR/DE5 0.04INVESTMENT TECHNOLOGY GROUP LTD

3,250.000 NHHJ Local 50.439702 0.00 81.96 0.00 164,010.990.691994

Base 72.890375 0.00 118.44 0.00 237,012.16

710755901 Total

144.40 0.000.005,946.000 Local 288,953.23

Base 0.00 207.05 0.00 414,323.98

COMMON STOCK NPV959HBM905 01 Aug 2011 04 Aug 2011 EUR/DE5 0.03INVESTMENT TECHNOLOGY GROUP LTDKABEL DEUTSCHLAND HOLDING AG

5,758.000 NHEH Local 39.555101 0.00 113.88 0.00 227,872.150.704126

Base 56.176169 0.00 161.73 0.00 323,624.11

02 Sep 2011 07 Sep 2011 EUR/DE5 0.03LOOP CAPITAL MARKETS LLC

3,319.000 NHEH Local 38.125002 0.00 63.27 0.00 126,600.150.704077

Base 54.148910 0.00 89.86 0.00 179,810.09

959HBM905 Total

177.15 0.000.009,077.000 Local 354,472.30

Base 0.00 251.59 0.00 503,434.20

COMMON STOCK NPVACI00RQT4 10 Aug 2011 12 Aug 2011 EUR/DE5 0.03INVESTMENT TECHNOLOGY GROUP LTDK S AG REG

8,686.000 NHHJ Local 42.675600 0.00 185.34 0.00 370,865.600.704647

Base 60.563090 0.00 263.03 0.00 526,314.03
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15 Aug 2011 17 Aug 2011 EUR/DE5 0.03INVESTMENT TECHNOLOGY GROUP LTD

532.000 NHHJ Local 45.860100 0.00 12.20 0.00 24,409.770.691994

Base 66.272395 0.00 17.63 0.00 35,274.54

08 Aug 2011 08 Aug 2011 EUR/DE5CONVERSION NON CASH

8,744.000 NHHJ Local 42.584467 0.00 0.00 0.00 372,358.580.708384

Base 60.114929 0.00 0.00 0.00 525,644.94

ACI00RQT4 Total

197.54 0.000.0017,962.000 Local 767,633.95

Base 0.00 280.66 0.00 1,087,233.51

COMMON STOCKB05M8B904 01 Sep 2011 05 Sep 2011 EUR/DE5 0.02MERRILL LYNCH INTERNATIONALLANXESS AG

6,900.000 NHHV Local 41.529200 0.00 114.62 0.00 286,666.100.700158

Base 59.314041 0.00 163.71 0.00 409,430.59

COMMON STOCK NPVB11Y56904 10 Aug 2011 12 Aug 2011 EUR/DE5 0.07INVESTMENT TECHNOLOGY GROUP LTDWACKER CHEMIE AG

588.000 NHHJ Local 99.351803 0.00 29.21 0.00 58,448.070.704647

Base 140.995141 0.00 41.45 0.00 82,946.60

15 Aug 2011 17 Aug 2011 EUR/DE5 0.08INVESTMENT TECHNOLOGY GROUP LTD

430.000 NHHJ Local 109.073512 0.00 23.45 0.00 46,925.060.691994

Base 157.622049 0.00 33.89 0.00 67,811.37

B11Y56904 Total

52.66 0.000.001,018.000 Local 105,373.13

Base 0.00 75.34 0.00 150,757.97

COMMON STOCK NPVB1SK0S902 19 Aug 2011 24 Aug 2011 EUR/DE5 0.01INVESTMENT TECHNOLOGY GROUP LTDFREENET AG

21,254.000 NHEH Local 7.980900 0.00 84.81 0.00 169,710.860.694107

Base 11.498083 0.00 122.19 0.00 244,502.45



Prepared by State StreetPage 204

Purchase Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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 Sep 2011 07 Sep 2011 EUR/DE5 0.01LOOP CAPITAL MARKETS LLC

9,452.000 NHEH Local 8.627000 0.00 40.77 0.00 81,583.170.704077

Base 12.252921 0.00 57.91 0.00 115,872.51

B1SK0S902 Total

125.58 0.000.0030,706.000 Local 251,294.03

Base 0.00 180.10 0.00 360,374.96

COMMON STOCK NPVB1Y47Y901 19 Aug 2011 24 Aug 2011 EUR/DE5 0.02INVESTMENT TECHNOLOGY GROUP LTDGERRESHEIMER AG

4,873.000 NHEH Local 31.465600 0.00 76.67 0.00 153,408.540.694107

Base 45.332492 0.00 110.46 0.00 221,015.69

22 Aug 2011 24 Aug 2011 EUR/DE5 0.02LOOP CAPITAL MARKETS LLC

5,840.000 NHEH Local 31.742500 0.00 92.69 0.00 185,468.890.695314

Base 45.652036 0.00 133.31 0.00 266,741.20

23 Aug 2011 25 Aug 2011 EUR/DE5 0.02LOOP CAPITAL MARKETS LLC

1,375.000 NHEH Local 31.554400 0.00 21.69 0.00 43,408.990.693001

Base 45.532979 0.00 31.30 0.00 62,639.14

B1Y47Y901 Total

191.05 0.000.0012,088.000 Local 382,286.42

Base 0.00 275.07 0.00 550,396.03

COMMON STOCKB3VHZ9905 15 Aug 2011 17 Aug 2011 EUR/DE5 0.03INVESTMENT TECHNOLOGY GROUP LTDDEUTSCHE BOERSE AG NEW

5,914.000 NHHJ Local 43.370200 0.00 128.25 0.00 256,619.610.691994

Base 62.674243 0.00 185.33 0.00 370,840.80

01 Aug 2011 01 Aug 2011 EUR/DE5EXCHANGE OFFER (NON CASH)

10,922.000 NHHJ Local 61.004018 0.00 0.00 0.00 666,285.890.703030

Base 86.773044 0.00 0.00 0.00 947,735.19
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B3VHZ9905 Total

128.25 0.000.0016,836.000 Local 922,905.50

Base 0.00 185.33 0.00 1,318,575.99

466,635.000

0.00

0.00

8,108.46

5,758.70

0.00

0.00 11,488,814.25

16,242,384.25

Local

Base

GERMANY Total

GREECE

COMMON STOCK EUR1.5442072005 11 Aug 2011 17 Aug 2011 EUR/GR2 0.01LOOP CAPITAL MARKETS LLCCOCA COLA HELLENIC BOTTLING

1,693.000 NHHJ Local 14.204100 0.00 12.02 7.82 24,067.380.700820

Base 20.267829 0.00 17.15 11.16 34,341.74

16 Aug 2011 19 Aug 2011 EUR/GR2 0.01INVESTMENT TECHNOLOGY GROUP LTD

8,664.000 NHHJ Local 15.973300 0.00 69.20 44.98 138,506.850.693505

Base 23.032711 0.00 99.78 64.86 199,720.05

442072005 Total

81.22 52.800.0010,357.000 Local 162,574.23

Base 0.00 116.93 76.02 234,061.79

COMMON STOCK EUR5.462595000 16 Aug 2011 19 Aug 2011 EUR/GR2INVESTMENT TECHNOLOGY GROUP LTDNATIONAL BANK OF GREECE

5,335.000 NHHJ Local 3.956800 0.00 10.55 6.86 21,126.940.693505

Base 5.705510 0.00 15.21 9.89 30,464.01

COMMON STOCK505160903 16 Aug 2011 19 Aug 2011 EUR/GR2INVESTMENT TECHNOLOGY GROUP LTDHELLENIC TELECOMMUN ORGANIZA

15,475.000 NHHJ Local 4.527500 0.00 35.03 22.77 70,120.860.693505

Base 6.528432 0.00 50.51 32.83 101,110.82

COMMON STOCK EUR1.2599623907 12 Aug 2011 18 Aug 2011 EUR/GR2 0.02NOMURA INTERNATIONAL PLCMOTOR OIL (HELLAS) SA

20,364.000 NHEG Local 6.788600 0.00 221.19 44.93 138,509.170.703457

Base 9.650341 0.00 314.43 63.87 196,897.85
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16 Aug 2011 19 Aug 2011 EUR/GR2 0.02NOMURA INTERNATIONAL PLC

15,136.000 NHEG Local 6.840900 0.00 165.67 33.66 103,743.190.694517

Base 9.849867 0.00 238.54 48.47 149,374.59

08 Sep 2011 13 Sep 2011 EUR/GR2 0.02INSTINET U.K. LTD

19,204.000 NHEG Local 6.916400 0.00 212.52 43.17 133,078.240.717051

Base 9.645618 0.00 296.38 60.20 185,591.04

12 Sep 2011 15 Sep 2011 EUR/GR2 0.01INSTINET U.K. LTD

3,296.000 NHEG Local 6.532300 0.00 34.45 7.00 21,571.910.733460

Base 8.906143 0.00 46.97 9.54 29,411.16

599623907 Total

633.83 128.760.0058,000.000 Local 396,902.51

Base 0.00 896.32 182.08 561,274.64

89,167.000

0.00

0.00

1,078.97

760.63

300.82

211.19 650,724.54

926,911.26

Local

Base

GREECE Total

IRELAND

COMMON STOCK EUR.05430550905 15 Aug 2011 18 Aug 2011 EUR/IE1 0.01INVESTMENT TECHNOLOGY GROUP LTDELAN CORP PLC

3,734.000 NHHJ Local 7.465801 0.00 13.94 280.02 28,171.260.691994

Base 10.788823 0.00 20.14 404.66 40,710.27

3,734.000

0.00

0.00

20.14

13.94

404.66

280.02 28,171.26

40,710.27

Local

Base

IRELAND Total

ITALY

COMMON STOCK EUR.5406398008 02 Sep 2011 07 Sep 2011 EUR/IT4 0.01LOOP CAPITAL MARKETS LLCAUTOSTRADA TORINO MILANO SPA

1,744.000 NHEH Local 7.290201 0.00 6.36 0.00 12,720.470.704077

Base 10.354267 0.00 9.03 0.00 18,066.87
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05 Sep 2011 08 Sep 2011 EUR/IT4 0.01LOOP CAPITAL MARKETS LLC

16,865.000 NHEH Local 7.102400 0.00 59.89 0.00 119,841.870.704077

Base 10.087533 0.00 85.06 0.00 170,211.31

406398008 Total

66.25 0.000.0018,609.000 Local 132,562.34

Base 0.00 94.09 0.00 188,278.18

COMMON STOCK EUR.52407683002 04 Aug 2011 09 Aug 2011 EUR/IT4PERSHING LLCINTESA SANPAOLO

93,190.000 NHEB Local 1.420000 0.00 66.16 0.00 132,395.960.706389

Base 2.010224 0.00 93.66 0.00 187,426.42

27 Sep 2011 30 Sep 2011 EUR/IT4CREDIT AGRICOLE INDOSUEZ CHEUVREUX

161,138.000 NHEB Local 1.149200 0.00 148.14 0.00 185,327.930.734997

Base 1.563544 0.00 201.55 0.00 252,147.87

407683002 Total

214.30 0.000.00254,328.000 Local 317,723.89

Base 0.00 295.21 0.00 439,574.29

COMMON STOCK EUR.5423244003 04 Aug 2011 09 Aug 2011 EUR/IT4PERSHING LLCUNICREDIT SPA

92,900.000 NHEB Local 1.180000 0.00 54.81 0.00 109,676.810.706389

Base 1.670468 0.00 77.59 0.00 155,264.04

27 Sep 2011 30 Sep 2011 EUR/IT4CREDIT AGRICOLE INDOSUEZ CHEUVREUX

160,680.000 NHEB Local 0.742800 0.00 95.48 0.00 119,448.580.734997

Base 1.010616 0.00 129.91 0.00 162,515.74

423244003 Total

150.29 0.000.00253,580.000 Local 229,125.39

Base 0.00 207.50 0.00 317,779.78
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COMMON STOCK EUR2.464373901 02 Sep 2011 07 Sep 2011 EUR/IT4 0.06LOOP CAPITAL MARKETS LLCTOD S SPA

2,133.000 NHEH Local 78.250000 0.00 83.45 0.00 166,990.700.704077

Base 111.138412 0.00 118.52 0.00 237,176.76

05 Sep 2011 08 Sep 2011 EUR/IT4 0.05LOOP CAPITAL MARKETS LLC

452.000 NHEH Local 75.770600 0.00 17.12 0.00 34,265.430.704077

Base 107.616923 0.00 24.32 0.00 48,667.16

464373901 Total

100.57 0.000.002,585.000 Local 201,256.13

Base 0.00 142.84 0.00 285,843.92

COMMON STOCK468980008 10 Aug 2011 16 Aug 2011 EUR/IT4INVESTMENT TECHNOLOGY GROUP LTDPIRELLI + C.

10,161.000 NHHJ Local 5.234200 0.00 26.59 0.00 53,211.300.704647

Base 7.428116 0.00 37.74 0.00 75,514.83

16 Aug 2011 19 Aug 2011 EUR/IT4INVESTMENT TECHNOLOGY GROUP LTD

4,793.000 NHHJ Local 5.770000 0.00 13.83 0.00 27,669.440.693505

Base 8.320055 0.00 19.94 0.00 39,897.97

468980008 Total

40.42 0.000.0014,954.000 Local 80,880.74

Base 0.00 57.68 0.00 115,412.80

COMMON STOCK EUR.1533709903 09 Aug 2011 12 Aug 2011 EUR/IT4 0.01LOOP CAPITAL MARKETS LLCERG SPA

13,434.000 NHEH Local 8.379200 0.00 56.28 0.00 112,622.450.702124

Base 11.934074 0.00 80.16 0.00 160,402.51

19 Aug 2011 24 Aug 2011 EUR/IT4 0.01INVESTMENT TECHNOLOGY GROUP LTD

10,553.000 NHEH Local 8.022200 0.00 42.33 0.00 84,700.610.694107

Base 11.557584 0.00 60.98 0.00 122,028.17
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533709903 Total

98.61 0.000.0023,987.000 Local 197,323.06

Base 0.00 141.14 0.00 282,430.68

COMMON STOCK EUR.52589861905 12 Jul 2011 15 Jul 2011 EUR/IT4CABRERA CAPITAL MARKETS LLCIMMSI SPA

2,763.000 NHHV Local 0.764500 0.00 1.27 0.00 2,113.580.713547

Base 1.071408 0.00 1.78 0.00 2,962.08

COMMON STOCKB07DRZ908 09 Aug 2011 12 Aug 2011 EUR/IT4LOOP CAPITAL MARKETS LLCRECORDATI SPA

22,550.000 NHEH Local 6.428600 0.00 72.48 0.00 145,037.410.702124

Base 9.155933 0.00 103.23 0.00 206,569.51

COMMON STOCK EUR.1B08BR2904 09 Aug 2011 12 Aug 2011 EUR/IT4LOOP CAPITAL MARKETS LLCDAVIDE CAMPARI MILANO SPA

42,683.000 NHEH Local 5.135400 0.00 109.60 0.00 219,303.880.702124

Base 7.314093 0.00 156.10 0.00 312,343.52

636,039.000

0.00

0.00

1,199.57

853.79

0.00

0.00 1,525,326.42

2,151,194.76

Local

Base

ITALY Total

NETHERLANDS

COMMON STOCK EUR.07414881904 26 Aug 2011 26 Aug 2011 EUR/NL5AUTREPAT-STK/$ DIVREED ELSEVIER NV

716.000 NHHJ Local 7.838100 0.00 0.00 0.00 5,612.080.691252

Base 11.338991 0.00 0.00 0.00 8,118.72

REIT EUR.5479827909 02 Sep 2011 07 Sep 2011 EUR/NL5 0.02LOOP CAPITAL MARKETS LLCEUROCOMMERCIAL PROPERTIE CV

5,562.000 NHEH Local 32.062201 0.00 89.17 0.00 178,419.130.704077

Base 45.537918 0.00 126.65 0.00 253,408.55

05 Sep 2011 08 Sep 2011 EUR/NL5 0.02LOOP CAPITAL MARKETS LLC

4,870.000 NHEH Local 31.567900 0.00 76.87 0.00 153,812.540.704077

Base 44.835863 0.00 109.18 0.00 218,459.83
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479827909 Total

166.04 0.000.0010,432.000 Local 332,231.67

Base 0.00 235.83 0.00 471,868.38

COMMON STOCK EUR.24518335906 09 Aug 2011 12 Aug 2011 EUR/NL5 0.03LOOP CAPITAL MARKETS LLCNUTRECO NV

5,071.000 NHEH Local 41.522100 0.00 105.28 0.00 210,663.850.702124

Base 59.137845 0.00 149.95 0.00 300,037.96

COMMON STOCK EUR.1522865906 04 Aug 2011 09 Aug 2011 EUR/NL5 0.02PERSHING LLCRANDSTAD HOLDING NV

5,020.000 NHEB Local 28.532200 0.00 71.62 0.00 143,303.260.706389

Base 40.391626 0.00 101.39 0.00 202,867.34

15 Aug 2011 18 Aug 2011 EUR/NL5 0.02INVESTMENT TECHNOLOGY GROUP LTD

1,766.000 NHHJ Local 24.183398 0.00 21.35 0.00 42,729.230.691994

Base 34.947410 0.00 30.85 0.00 61,747.98

27 Sep 2011 30 Sep 2011 EUR/NL5 0.07UBS AG

5,299.000 NHEB Local 24.423101 0.00 258.84 0.00 129,676.850.734997

Base 33.228844 0.00 352.16 0.00 176,431.81

28 Sep 2011 OPEN EUR/NL5 0.07UBS AG

3,381.000 NHEB Local 24.630201 0.00 166.55 0.00 83,441.260.733810

Base 33.564821 0.00 226.97 0.00 113,709.63

522865906 Total

518.36 0.000.0015,466.000 Local 399,150.60

Base 0.00 711.37 0.00 554,756.76

COMMON STOCK EUR2.545831901 04 Aug 2011 09 Aug 2011 EUR/NL5 0.03PERSHING LLCAKZO NOBEL

3,260.000 NHEB Local 39.244098 0.00 63.97 0.00 127,999.730.706389

Base 55.555930 0.00 90.56 0.00 181,202.89
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27 Sep 2011 30 Sep 2011 EUR/NL5 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUX

5,630.000 NHEB Local 32.034501 0.00 144.28 0.00 180,498.520.734997

Base 43.584533 0.00 196.30 0.00 245,577.22

545831901 Total

208.25 0.000.008,890.000 Local 308,498.25

Base 0.00 286.86 0.00 426,780.11

COMMON STOCK EUR.48548155902 25 Aug 2011 30 Aug 2011 EUR/NL5AUTREPAT-STK/$ DIVPOSTNL NV

1,041.000 NHHJ Local 3.639231 0.00 0.00 0.00 3,788.440.695459

Base 5.232848 0.00 0.00 0.00 5,447.40

COMMON STOCK EUR.12592737902 15 Aug 2011 18 Aug 2011 EUR/NL5INVESTMENT TECHNOLOGY GROUP LTDAEGON NV

2,340.000 NHHJ Local 3.184300 0.00 3.73 0.00 7,454.990.691994

Base 4.601629 0.00 5.39 0.00 10,773.20

CVA EUR0.24715418901 04 Aug 2011 09 Aug 2011 EUR/NL5 0.01PERSHING LLCING GROEP NV

34,410.000 NHEB Local 7.220000 0.00 124.22 0.00 248,564.420.706389

Base 10.220997 0.00 175.85 0.00 351,880.37

27 Sep 2011 30 Sep 2011 EUR/NL5 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUX

59,510.000 NHEB Local 5.208200 0.00 247.95 0.00 310,187.930.734997

Base 7.086015 0.00 337.35 0.00 422,026.12

715418901 Total

372.17 0.000.0093,920.000 Local 558,752.35

Base 0.00 513.20 0.00 773,906.49

COMMON STOCK EUR.08ACI00KYP8 23 Aug 2011 23 Aug 2011 EUR/NL5AUTREPAT-STK/$ DIVTNT EXPRESS NV

109.000 NHHJ Local 6.496513 0.00 0.00 0.00 708.120.693001

Base 9.374464 0.00 0.00 0.00 1,021.82
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COMMON STOCK EUR1.5B0HZL9902 15 Aug 2011 18 Aug 2011 EUR/NL5 0.03INVESTMENT TECHNOLOGY GROUP LTDKONINKLIJKE DSM NV

2,004.000 NHHJ Local 36.088698 0.00 36.16 0.00 72,357.910.691994

Base 52.151750 0.00 52.25 0.00 104,564.36

23 Aug 2011 26 Aug 2011 EUR/NL5AUTREPAT-STK/$ DIV

129.000 NHHJ Local 32.605813 0.00 0.00 0.00 4,206.150.693001

Base 47.050167 0.00 0.00 0.00 6,069.47

B0HZL9902 Total

36.16 0.000.002,133.000 Local 76,564.06

Base 0.00 52.25 0.00 110,633.83

COMMON STOCK EUR.25B156T5907 04 Aug 2011 09 Aug 2011 EUR/NL5 0.01PERSHING LLCSBM OFFSHORE NV

15,660.000 NHEB Local 14.783299 0.00 115.75 0.00 231,622.220.706389

Base 20.927986 0.00 163.86 0.00 327,896.13

27 Sep 2011 30 Sep 2011 EUR/NL5 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUX

27,090.000 NHEB Local 13.012900 0.00 282.02 0.00 352,801.480.734997

Base 17.704698 0.00 383.70 0.00 480,003.97

B156T5907 Total

397.77 0.000.0042,750.000 Local 584,423.70

Base 0.00 547.56 0.00 807,900.10

182,868.000

0.00

0.00

2,502.41

1,807.76

0.00

0.00 2,487,848.11

3,471,244.77

Local

Base

NETHERLANDS Total

SPAIN

COMMON STOCK EUR3.406566000 22 Sep 2011 22 Sep 2011 EUR/ES5NEW TO ORD NON CASHABERTIS INFRAESTRUCTURAS SA

728.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.730407

Base 0.000000 0.00 0.00 0.00 0.00
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COMMON STOCK EUR1.0565042900 15 Aug 2011 18 Aug 2011 EUR/ES5 0.01INVESTMENT TECHNOLOGY GROUP LTDGAS NATURAL SDG SA

18,695.000 NHHJ Local 13.578700 0.00 126.93 0.00 253,980.730.691994

Base 19.622569 0.00 183.43 0.00 367,027.36

COMMON STOCK EUR.5570594903 04 Aug 2011 17 Aug 2011 EUR/ES58 PERSHING LLCBANCO SANTANDER SA

27,880.000 NHEB Local 6.832000 0.00 95.24 0.00 190,571.400.706389

Base 9.671725 0.00 134.83 0.00 269,782.51

27 Sep 2011 30 Sep 2011 EUR/ES5 0.01G TRADE SERVICES LTD

48,209.000 NHEB Local 6.058400 0.00 233.66 0.00 292,303.070.734997

Base 8.242755 0.00 317.91 0.00 397,692.87

11 May 2011 18 May 2011 EUR/ES55 CUSIP CHANGE NON CASH

115.000 NHHJ Local 11.985391 0.00 0.00 0.00 1,378.320.699495

Base 17.134347 0.00 0.00 0.00 1,970.45

570594903 Total

328.90 0.000.0076,204.000 Local 484,252.79

Base 0.00 452.74 0.00 669,445.83

COMMON STOCK EUR.1577090905 15 Aug 2011 18 Aug 2011 EUR/ES5 0.01INVESTMENT TECHNOLOGY GROUP LTDZARDOYA OTIS SA

2,617.000 NHHJ Local 9.794100 0.00 12.82 0.00 25,643.980.691994

Base 14.153446 0.00 18.53 0.00 37,058.10

12 Aug 2011 12 Aug 2011 EUR/ES5NEW TO ORD NON CASH

392.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.700820

Base 0.000000 0.00 0.00 0.00 0.00

577090905 Total

12.82 0.000.003,009.000 Local 25,643.98

Base 0.00 18.53 0.00 37,058.10
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COMMON STOCK EUR1.578711905 19 Aug 2011 24 Aug 2011 EUR/ES5 0.01INVESTMENT TECHNOLOGY GROUP LTDFOMENTO DE CONSTRUC Y CONTRA

21,477.000 NHEH Local 16.947300 0.00 181.99 0.00 364,159.150.694107

Base 24.415976 0.00 262.19 0.00 524,644.11

22 Aug 2011 25 Aug 2011 EUR/ES5 0.01LOOP CAPITAL MARKETS LLC

2,382.000 NHEH Local 17.153401 0.00 20.43 0.00 40,879.830.695314

Base 24.670007 0.00 29.38 0.00 58,793.34

02 Sep 2011 07 Sep 2011 EUR/ES5 0.01LOOP CAPITAL MARKETS LLC

11,697.000 NHEH Local 18.318700 0.00 107.14 0.00 214,380.970.704077

Base 26.018035 0.00 152.17 0.00 304,485.12

578711905 Total

309.56 0.000.0035,556.000 Local 619,419.95

Base 0.00 443.74 0.00 887,922.57

COMMON STOCK EUR1.5738307909 09 Aug 2011 12 Aug 2011 EUR/ES5 0.01LOOP CAPITAL MARKETS LLCENAGAS SA

15,456.000 NHEH Local 13.846600 0.00 107.01 0.00 214,120.060.702124

Base 19.721018 0.00 152.41 0.00 304,960.46

EXP 13OCT11973AQL908 27 Sep 2011 27 Sep 2011 EUR/ES5RIGHTS ISSUE (NON CASH)CAIXABANK SA RTS

122,241.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.734997

Base 0.000000 0.00 0.00 0.00 0.00

EXP 31JUL11977TGM902 01 Jul 2011 01 Jul 2011 EUR/ES5RIGHTS ISSUE (NON CASH)GAMESA TECHNOLOGICA RTS

13,189.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.689720

Base 0.000000 0.00 0.00 0.00 0.00

COMMON STOCK EUR.17B01CP2901 22 Jul 2011 EUR/ES5NEW TO ORD NON CASHGAMESA CORP TECNOLOGICA SA

110.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.696112

Base 0.000000 0.00 0.00 0.00 0.00
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22 Jul 2011 CANCEL EUR/ES5NEW TO ORD NON CASH

-110.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.696112

Base 0.000000 0.00 0.00 0.00 0.00

25 Jul 2011 25 Jul 2011 EUR/ES5NEW TO ORD NON CASH

110.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.696573

Base 0.000000 0.00 0.00 0.00 0.00

B01CP2901 Total

0.00 0.000.00110.000 Local 0.00

Base 0.00 0.00 0.00 0.00

COMMON STOCK EUR.2B03851902 01 Aug 2011 04 Aug 2011 EUR/ES5 0.01INVESTMENT TECHNOLOGY GROUP LTDFERROVIAL SA

8,718.000 NHEH Local 8.539900 0.00 37.23 0.00 74,488.080.704126

Base 12.128369 0.00 52.87 0.00 105,788.00

15 Aug 2011 18 Aug 2011 EUR/ES5 0.01INVESTMENT TECHNOLOGY GROUP LTD

844.000 NHHJ Local 8.024800 0.00 3.39 0.00 6,776.320.691994

Base 11.596632 0.00 4.90 0.00 9,792.45

B03851902 Total

40.62 0.000.009,562.000 Local 81,264.40

Base 0.00 57.77 0.00 115,580.45

COMMON STOCK EUR.75B07VZ9907 30 Aug 2011 02 Sep 2011 EUR/ES5MORGAN STANLEY CO INCORPORATEDANTENA 3 TELEVISION

2,300.000 NHHV Local 4.570000 0.00 4.20 0.00 10,515.200.692785

Base 6.596563 0.00 6.06 0.00 15,178.16

06 Sep 2011 09 Sep 2011 EUR/ES5CITIGROUPGLOBAL MARKETS LIMITED

3,700.000 NHHV Local 4.529500 0.00 8.38 0.00 16,767.530.714388

Base 6.340392 0.00 11.73 0.00 23,471.18
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08 Sep 2011 13 Sep 2011 EUR/ES5CITIGROUPGLOBAL MARKETS LIMITED

1,000.000 NHHV Local 4.750000 0.00 2.38 0.00 4,752.380.717051

Base 6.624354 0.00 3.32 0.00 6,627.67

09 Sep 2011 14 Sep 2011 EUR/ES5DEUTSCHE BANK SECURITIES INC

12,600.000 NHHV Local 4.417100 0.00 22.26 0.00 55,677.720.731850

Base 6.035526 0.00 30.42 0.00 76,078.05

13 Sep 2011 16 Sep 2011 EUR/ES5MORGAN STANLEY CO INCORPORATED

1,200.000 NHHV Local 4.224000 0.00 2.03 0.00 5,070.830.731101

Base 5.777588 0.00 2.78 0.00 6,935.88

14 Sep 2011 19 Sep 2011 EUR/ES5MORGAN STANLEY CO INCORPORATED

3,200.000 NHHV Local 4.472400 0.00 5.72 0.00 14,317.400.729315

Base 6.132330 0.00 7.84 0.00 19,631.30

15 Sep 2011 20 Sep 2011 EUR/ES5CITIGROUPGLOBAL MARKETS LIMITED

1,200.000 NHHV Local 4.599700 0.00 2.76 0.00 5,522.400.721475

Base 6.375411 0.00 3.83 0.00 7,654.32

16 Sep 2011 21 Sep 2011 EUR/ES5MORGAN STANLEY CO INCORPORATED

7,000.000 NHHV Local 4.643000 0.00 13.00 0.00 32,514.000.725531

Base 6.399451 0.00 17.92 0.00 44,814.07

19 Sep 2011 22 Sep 2011 EUR/ES5MORGAN STANLEY CO INCORPORATED

2,700.000 NHHV Local 4.490000 0.00 4.85 0.00 12,127.850.733299

Base 6.123014 0.00 6.61 0.00 16,538.75

20 Sep 2011 23 Sep 2011 EUR/ES5MORGAN STANLEY CO INCORPORATED

1,900.000 NHHV Local 4.580000 0.00 3.48 0.00 8,705.480.730060

Base 6.273457 0.00 4.77 0.00 11,924.33

21 Sep 2011 26 Sep 2011 EUR/ES5CITIGROUPGLOBAL MARKETS LIMITED

2,300.000 NHHV Local 4.580000 0.00 5.27 0.00 10,539.270.728571

Base 6.286278 0.00 7.23 0.00 14,465.67
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22 Sep 2011 27 Sep 2011 EUR/ES5CITIGROUPGLOBAL MARKETS LIMITED

2,900.000 NHHV Local 4.301700 0.00 6.24 0.00 12,481.170.743771

Base 5.783635 0.00 8.39 0.00 16,780.93

26 Sep 2011 29 Sep 2011 EUR/ES5MORGAN STANLEY CO INCORPORATED

9,600.000 NHHV Local 4.368300 0.00 16.77 0.00 41,952.450.739809

Base 5.904632 0.00 22.67 0.00 56,707.14

27 Sep 2011 30 Sep 2011 EUR/ES5MORGAN STANLEY CO INCORPORATED

6,100.000 NHHV Local 4.539400 0.00 11.08 0.00 27,701.420.734997

Base 6.176080 0.00 15.07 0.00 37,689.16

28 Sep 2011 OPEN EUR/ES5J.P. MORGAN CLEARING CORP.

14,900.000 NHHV Local 4.405000 0.00 45.94 0.00 65,680.440.733810

Base 6.002916 0.00 62.60 0.00 89,506.06

B07VZ9907 Total

154.36 0.000.0072,600.000 Local 324,325.54

Base 0.00 211.24 0.00 444,002.67

COMMON STOCK EUR.1B0BV6K909 21 Jul 2011 21 Jul 2011 EUR/ES5NEW TO ORD NON CASHBANCO POPULAR ESPANOL

920.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.695749

Base 0.000000 0.00 0.00 0.00 0.00

COMMON STOCK EUR.5B175SV901 08 Sep 2011 13 Sep 2011 EUR/ES5 0.01INSTINET U.K. LTDDURO FELGUERA SA

48,367.000 NHEG Local 5.085300 0.00 393.54 0.00 246,354.250.717051

Base 7.091964 0.00 548.83 0.00 343,565.87

12 Sep 2011 15 Sep 2011 EUR/ES5 0.01INSTINET U.K. LTD

22,733.000 NHEG Local 4.862300 0.00 176.86 0.00 110,711.530.733460

Base 6.629264 0.00 241.13 0.00 150,944.20
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01 Aug 2011 04 Aug 2011 EUR/ES5INVESTMENT TECHNOLOGY GROUP LTD

3,158.000 NHEH Local 5.511200 0.00 8.70 0.00 17,413.070.704126

Base 7.827008 0.00 12.36 0.00 24,730.05

02 Aug 2011 05 Aug 2011 EUR/ES5INVESTMENT TECHNOLOGY GROUP LTD

15,914.000 NHEH Local 5.474300 0.00 43.56 0.00 87,161.570.702642

Base 7.791023 0.00 61.99 0.00 124,048.33

03 Aug 2011 08 Aug 2011 EUR/ES5INVESTMENT TECHNOLOGY GROUP LTD

8,371.000 NHEH Local 5.397300 0.00 22.59 0.00 45,203.390.698300

Base 7.729199 0.00 32.35 0.00 64,733.48

19 Aug 2011 24 Aug 2011 EUR/ES5INVESTMENT TECHNOLOGY GROUP LTD

3,236.000 NHEH Local 4.948600 0.00 8.01 0.00 16,021.680.694107

Base 7.129448 0.00 11.54 0.00 23,082.44

22 Aug 2011 25 Aug 2011 EUR/ES5LOOP CAPITAL MARKETS LLC

12,189.000 NHEH Local 4.930500 0.00 30.05 0.00 60,127.910.695314

Base 7.091041 0.00 43.22 0.00 86,475.91

23 Aug 2011 26 Aug 2011 EUR/ES5LOOP CAPITAL MARKETS LLC

5,219.000 NHEH Local 4.951401 0.00 12.92 0.00 25,854.280.693001

Base 7.144868 0.00 18.64 0.00 37,307.71

B175SV901 Total

696.23 0.000.00119,187.000 Local 608,847.68

Base 0.00 970.06 0.00 854,887.99

COMMON STOCK EUR.1B1G40S901 15 Aug 2011 18 Aug 2011 EUR/ES5INVESTMENT TECHNOLOGY GROUP LTDMAPFRE SA

28,474.000 NHHJ Local 2.344400 0.00 33.38 0.00 66,787.830.691994

Base 3.387891 0.00 48.24 0.00 96,515.04
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11 Jul 2011 11 Jul 2011 EUR/ES5NEW TO ORD NON CASH

27.000 NHHJ Local 2.465925 0.00 0.00 0.00 66.580.700179

Base 3.521851 0.00 0.00 0.00 95.09

B1G40S901 Total

33.38 0.000.0028,501.000 Local 66,854.41

Base 0.00 48.24 0.00 96,610.13

COMMON STOCK EUR1.B283W9907 01 Aug 2011 01 Aug 2011 EUR/ES5NEW TO ORD NON CASHCAIXABANK

1,300.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.695894

Base 0.000000 0.00 0.00 0.00 0.00

COMMON STOCK EUR.75B288C9908 04 Aug 2011 15 Aug 2011 EUR/ES56 PERSHING LLCIBERDROLA SA

35,200.000 NHEB Local 5.540900 0.00 97.52 0.00 195,137.200.706389

Base 7.843978 0.00 138.05 0.00 276,246.09

27 Sep 2011 30 Sep 2011 EUR/ES5 0.01G TRADE SERVICES LTD

60,868.000 NHEB Local 4.994200 0.00 243.19 0.00 304,230.160.734997

Base 6.794858 0.00 330.87 0.00 413,920.27

05 Aug 2011 05 Aug 2011 EUR/ES5NEW TO ORD NON CASH

20,460.000 NHEB Local 0.000000 0.00 0.00 0.00 0.000.706389

Base 0.000000 0.00 0.00 0.00 0.00

05 Aug 2011 05 Aug 2011 EUR/ES5NEW TO ORD NON CASH

3,722.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.706389

Base 0.000000 0.00 0.00 0.00 0.00

B288C9908 Total

340.71 0.000.00120,250.000 Local 499,367.36

Base 0.00 468.92 0.00 690,166.36
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COMMON STOCKB3MKT8907 06 Jul 2011 06 Jul 2011 EUR/ES5SUBSCRIPTION (NON CASH)ZARDOYA OTIS SA

392.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.691370

Base 0.000000 0.00 0.00 0.00 0.00

COMMON STOCKB41HBX909 02 Aug 2011 02 Aug 2011 EUR/ES5SUBSCRIPTION (NON CASH)IBERDROLA SA

20,460.000 NHEB Local 0.000000 0.00 0.00 0.00 0.000.704176

Base 0.000000 0.00 0.00 0.00 0.00

02 Aug 2011 02 Aug 2011 EUR/ES5SUBSCRIPTION (NON CASH)

3,722.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.704176

Base 0.000000 0.00 0.00 0.00 0.00

B41HBX909 Total

0.00 0.000.0024,182.000 Local 0.00

Base 0.00 0.00 0.00 0.00

COMMON STOCKB45CXT901 20 Jul 2011 25 Jul 2011 EUR/ES54 SUBSCRIPTION (NON CASH)GAMESA CORP TECHNOLOGICA

110.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.704690

Base 0.000000 0.00 0.00 0.00 0.00

COMMON STOCKB4JQQH909 21 Jul 2011 22 Jul 2011 EUR/ES5SUBSCRIPTION (NON CASH)CRITERIA CAIXACORP SA

1,300.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.704390

Base 0.000000 0.00 0.00 0.00 0.00

EXP 28JUL11B4MXQ3901 13 Jul 2011 EUR/ES5RIGHTS ISSUE (NON CASH)IBERDROLA SA RTS

777,510.000 NHEB Local 0.000000 0.00 0.00 0.00 0.000.706140

Base 0.000000 0.00 0.00 0.00 0.00

13 Jul 2011 CANCEL EUR/ES5RIGHTS ISSUE (NON CASH)

-777,510.000 NHEB Local 0.000000 0.00 0.00 0.00 0.000.706140

Base 0.000000 0.00 0.00 0.00 0.00
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13 Jul 2011 EUR/ES5RIGHTS ISSUE (NON CASH)

141,439.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.706140

Base 0.000000 0.00 0.00 0.00 0.00

13 Jul 2011 CANCEL EUR/ES5RIGHTS ISSUE (NON CASH)

-141,439.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.706140

Base 0.000000 0.00 0.00 0.00 0.00

13 Jul 2011 13 Jul 2011 EUR/ES5RIGHTS ISSUE (NON CASH)

777,510.000 NHEB Local 0.000000 0.00 0.00 0.00 0.000.706140

Base 0.000000 0.00 0.00 0.00 0.00

13 Jul 2011 13 Jul 2011 EUR/ES5RIGHTS ISSUE (NON CASH)

141,439.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.706140

Base 0.000000 0.00 0.00 0.00 0.00

B4MXQ3901 Total

0.00 0.000.00918,949.000 Local 0.00

Base 0.00 0.00 0.00 0.00

COMMON STOCKB4N9HF906 15 Jul 2011 18 Jul 2011 EUR/ES53 SUBSCRIPTION (NON CASH)BANCO POPULAR ESPANOL

920.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.705210

Base 0.000000 0.00 0.00 0.00 0.00

EXP 30SEP11B63W38903 12 Sep 2011 EUR/ES5CREDIT SUISSEBANKINTER SA RTS

7,000.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.733460

Base 0.000000 0.00 0.00 0.00 0.00

12 Sep 2011 CANCEL EUR/ES5CREDIT SUISSE

-7,000.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.733460

Base 0.000000 0.00 0.00 0.00 0.00
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12 Sep 2011 EUR/ES5CREDIT SUISSE

9,000.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.733460

Base 0.000000 0.00 0.00 0.00 0.00

12 Sep 2011 CANCEL EUR/ES5CREDIT SUISSE

-9,000.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.733460

Base 0.000000 0.00 0.00 0.00 0.00

09 Sep 2011 09 Sep 2011 EUR/ES5RIGHTS ISSUE (NON CASH)

34,908.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.714082

Base 0.000000 0.00 0.00 0.00 0.00

B63W38903 Total

0.00 0.000.0034,908.000 Local 0.00

Base 0.00 0.00 0.00 0.00

EXP 20OCT11B66H4B905 30 Sep 2011 30 Sep 2011 EUR/ES5RIGHTS ISSUE (NON CASH)BANCO BILBAO VIZCAYA AR RTS

224,735.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.732681

Base 0.000000 0.00 0.00 0.00 0.00

COMMON STOCKB6RN74902 29 Sep 2011 EUR/ES5SUBSCRIPTION (NON CASH)BANKINTER SA

459.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.735240

Base 0.000000 0.00 0.00 0.00 0.00

29 Sep 2011 CANCEL EUR/ES5SUBSCRIPTION (NON CASH)

-459.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.735240

Base 0.000000 0.00 0.00 0.00 0.00

B6RN74902 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00
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EXP 05SEP11B6VBLS904 22 Aug 2011 22 Aug 2011 EUR/ES5RIGHTS ISSUE (NON CASH)ABERTIS INFRAESTRUCTURAS RTS

14,572.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.693553

Base 0.000000 0.00 0.00 0.00 0.00

COMMON STOCKB6VZT1902 09 Sep 2011 09 Sep 2011 EUR/ES5SUBSCRIPTION (NON CASH)ABERTIS INFRAESTRUCTURAS SA

728.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.714082

Base 0.000000 0.00 0.00 0.00 0.00

1,858,304.000

0.00

0.00

3,007.08

2,150.52

0.00

0.00 3,178,076.90

4,467,661.92

Local

Base

SPAIN Total

UNITED KINGDOM

COMMON STOCK EUR.32018270009 04 Aug 2011 11 Aug 2011 EUR/GBB 0.012 PERSHING LLCCRH PLC

11,640.000 NHEB Local 12.911600 0.00 75.15 1,503.91 151,870.080.706389

Base 18.278314 0.00 106.39 2,129.01 214,994.97

27 Sep 2011 30 Sep 2011 EUR/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUX

20,140.000 NHEB Local 11.336200 0.00 182.65 2,284.11 230,777.830.734997

Base 15.423464 0.00 248.50 3,107.64 313,984.72

018270009 Total

257.80 3,788.020.0031,780.000 Local 382,647.91

Base 0.00 354.89 5,236.65 528,979.69

COMMON STOCK EUR.1025881905 11 Aug 2011 16 Aug 2011 EUR/GBB 0.07UBS AGPADDY POWER PLC

14,900.000 NHEG Local 30.793200 0.00 734.11 4,595.53 464,148.320.702790

Base 43.815649 0.00 1,044.57 6,538.98 660,436.72

46,680.000

0.00

0.00

1,399.46

991.91

11,775.63

8,383.55 846,796.23

1,189,416.41

Local

Base

UNITED KINGDOM Total
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EURO CURRENCY  Total

0.00Local3,812,153.000

0.00Base

8,874.76

12,481.11

28,915.79

40,908.53

37,977,754.24

53,777,640.68

HONG KONG DOLLAR

COMMON STOCK HKD.1600340905 19 Aug 2011 23 Aug 2011 HKD/HK1LOOP CAPITAL MARKETS LLCSA SA INTERNATIONAL HLDGS

424,000.000 NHEH Local 6.129100 0.00 2,598.74 2,806.64 2,604,143.787.796900

Base 0.786094 0.00 333.30 359.96 333,997.33

COMMON STOCK HKD.1607243904 08 Sep 2011 12 Sep 2011 HKD/HK1BNP PARIBAS PEREGRINE SECURITIESTCC INTL HLDGS LTD

521,000.000 NHEG Local 3.524100 0.00 2,992.77 1,928.33 1,840,977.207.793350

Base 0.452193 0.00 384.02 247.43 236,224.11

12 Sep 2011 15 Sep 2011 HKD/HK1BNP PARIBAS PEREGRINE SECURITIES

768,000.000 NHEG Local 3.207300 0.00 4,015.03 2,586.65 2,469,808.087.800400

Base 0.411171 0.00 514.72 331.61 316,625.82

14 Sep 2011 16 Sep 2011 HKD/HK1BNP PARIBAS PEREGRINE SECURITIES

144,000.000 NHEG Local 3.056900 0.00 704.31 475.41 441,373.327.804100

Base 0.391704 0.00 90.25 60.92 56,556.59

19 Aug 2011 23 Aug 2011 HKD/HK1LOOP CAPITAL MARKETS LLC

468,000.000 NHEH Local 4.217500 0.00 1,973.79 2,131.69 1,977,895.487.796900

Base 0.540920 0.00 253.15 273.40 253,677.16

607243904 Total

9,685.90 7,122.080.001,901,000.000 Local 6,730,054.08

Base 0.00 1,242.14 913.36 863,083.68

COMMON STOCK HKD.1607355906 04 Aug 2011 08 Aug 2011 HKD/HK1MACQUARIESECURITIES LIMITEDCHINA MOBILE LTD

24,500.000 NHEB Local 75.700000 0.00 741.86 2,003.37 1,857,395.237.801450

Base 9.703324 0.00 95.09 256.80 238,083.33
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27 Sep 2011 30 Sep 2011 HKD/HK11 MACQUARIESECURITIES LIMITED

42,500.000 NHEB Local 76.397000 0.00 1,298.75 3,506.75 3,251,678.007.796350

Base 9.799073 0.00 166.58 449.80 417,076.97

607355906 Total

2,040.61 5,510.120.0067,000.000 Local 5,109,073.23

Base 0.00 261.67 706.60 655,160.30

COMMON STOCK HKD2.5607564002 09 Sep 2011 19 Sep 2011 HKD/HK1AUTREPAT-STK/$ DIVBANK OF EAST ASIA

1,325.000 NHHJ Local 28.417645 0.00 0.00 0.00 37,653.387.792700

Base 3.646701 0.00 0.00 0.00 4,831.88

COMMON STOCK CNY1.0608071908 20 Jul 2011 22 Jul 2011 HKD/HK1ITG SECURITIES (HK) LTDDATANG INTL POWER GEN CO H

56,000.000 NHHJ Local 2.600400 0.00 72.81 157.65 145,852.867.791600

Base 0.333744 0.00 9.34 20.24 18,719.24

COMMON STOCK HKD.1608169900 15 Aug 2011 17 Aug 2011 HKD/HK1LOOP CAPITAL MARKETS LLCBEIJING ENTERPRISES HLDGS

2,000.000 NHHJ Local 36.875000 0.00 73.75 79.65 73,903.407.793400

Base 4.731568 0.00 9.46 10.22 9,482.82

COMMON STOCK HKD5.0609701909 20 Jul 2011 22 Jul 2011 HKD/HK1ITG SECURITIES (HK) LTDCLP HOLDINGS LTD

158,500.000 NHHJ Local 69.620200 0.00 5,517.40 11,917.78 11,052,236.887.791600

Base 8.935289 0.00 708.12 1,529.57 1,418,481.04

COMMON STOCK HKD2.5614029908 20 Jul 2011 22 Jul 2011 HKD/HK1NOMURA INTERNATIONAL PLCHOPEWELL HOLDINGS LTD

111,500.000 NHHJ Local 24.639500 0.00 2,747.30 2,967.79 2,753,019.347.791600

Base 3.162316 0.00 352.60 380.90 353,331.71

COMMON STOCK HKD.2617975008 20 Jul 2011 22 Jul 2011 HKD/HK1ITG SECURITIES (HK) LTDCATHAY PACIFIC AIRWAYS

152,000.000 NHHJ Local 18.248000 0.00 1,386.85 2,995.89 2,778,078.747.791600

Base 2.342009 0.00 177.99 384.50 356,547.92



Prepared by State StreetPage 226

Purchase Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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.5619027006 04 Aug 2011 08 Aug 2011 HKD/HK1 0.01PERSHING LLCCHEUNG KONG HOLDINGS LTD

14,000.000 NHEB Local 118.900000 0.00 832.30 1,798.17 1,667,230.477.801450

Base 15.240757 0.00 106.69 230.49 213,707.77

27 Sep 2011 30 Sep 2011 HKD/HK11 MACQUARIESECURITIES LIMITED

24,000.000 NHEB Local 88.518000 0.00 849.77 2,294.95 2,127,576.727.796350

Base 11.353775 0.00 109.00 294.36 272,893.95

619027006 Total

1,682.07 4,093.120.0038,000.000 Local 3,794,807.19

Base 0.00 215.69 524.85 486,601.72

COMMON STOCK HKD.25619368004 11 Aug 2011 15 Aug 2011 HKD/HK1 0.01NOMURA SECURITIES INTERNATIONAL INCCHOW SANG SANG HLDG

91,000.000 NHEG Local 27.959300 0.00 4,070.88 2,748.46 2,551,115.647.793600

Base 3.587469 0.00 522.34 352.66 327,334.69

12 Aug 2011 16 Aug 2011 HKD/HK1 0.01NOMURA SECURITIES INTERNATIONAL INC

91,000.000 NHEG Local 28.067200 0.00 4,086.58 2,758.45 2,560,960.237.793300

Base 3.601453 0.00 524.37 353.95 328,610.50

619368004 Total

8,157.46 5,506.910.00182,000.000 Local 5,112,075.87

Base 0.00 1,046.71 706.61 655,945.19

COMMON STOCK HKD.1619376908 15 Aug 2011 17 Aug 2011 HKD/HK1LOOP CAPITAL MARKETS LLCCHINA RESOURCES LAND LTD

12,000.000 NHHJ Local 13.416700 0.00 161.00 173.88 161,335.287.793400

Base 1.721546 0.00 20.66 22.31 20,701.53

COMMON STOCK HKD.4619615008 09 Aug 2011 11 Aug 2011 HKD/HK1PERSHING LLCCITIC PACIFIC LTD

81,000.000 NHEB Local 13.131400 0.00 531.82 1,149.09 1,065,324.317.809450

Base 1.681476 0.00 68.10 147.14 136,414.77
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15 Aug 2011 17 Aug 2011 HKD/HK1LOOP CAPITAL MARKETS LLC

85,000.000 NHHJ Local 14.567800 0.00 1,238.26 1,337.32 1,240,838.587.793400

Base 1.869248 0.00 158.89 171.60 159,216.59

22 Sep 2011 26 Sep 2011 HKD/HK1ABN AMRO BANK N. V. HONG KONG

63,000.000 NHEB Local 12.780000 0.00 1,610.28 870.41 807,620.697.801200

Base 1.638210 0.00 206.41 111.58 103,525.19

23 Sep 2011 27 Sep 2011 HKD/HK1ABN AMRO BANK N. V. HONG KONG

128,000.000 NHEB Local 11.993500 0.00 3,070.34 1,658.82 1,539,897.167.801950

Base 1.537244 0.00 393.53 212.61 197,373.37

26 Sep 2011 28 Sep 2011 HKD/HK1ABN AMRO BANK N. V. HONG KONG

134,000.000 NHEB Local 11.592400 0.00 3,106.76 1,678.27 1,558,166.637.799450

Base 1.486310 0.00 398.33 215.17 199,779.04

27 Sep 2011 30 Sep 2011 HKD/HK11 ABN AMRO BANK N. V. HONG KONG

50,000.000 NHEB Local 11.872700 0.00 1,187.27 641.49 595,463.767.796350

Base 1.522854 0.00 152.29 82.28 76,377.25

27 Sep 2011 30 Sep 2011 HKD/HK11 ABN AMRO BANK N. V. HONG KONG

49,000.000 NHEB Local 11.872700 0.00 1,163.52 628.54 583,554.367.796350

Base 1.522854 0.00 149.24 80.62 74,849.69

28 Sep 2011 OPEN HKD/HK13 ABN AMRO BANK N. V. HONG KONG

18,000.000 NHEB Local 12.024800 0.00 432.89 234.31 217,113.607.794250

Base 1.542778 0.00 55.54 30.06 27,855.61

28 Sep 2011 OPEN HKD/HK13 ABN AMRO BANK N. V. HONG KONG

18,000.000 NHEB Local 12.024800 0.00 432.89 234.31 217,113.607.794250

Base 1.542778 0.00 55.54 30.06 27,855.61

30 Sep 2011 OPEN HKD/HK1MACQUARIESECURITIES LIMITED

45,000.000 NHEB Local 11.228300 0.00 1,010.55 546.42 506,830.477.784750

Base 1.442346 0.00 129.81 70.19 65,105.56
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30 Sep 2011 OPEN HKD/HK1MACQUARIESECURITIES LIMITED

43,000.000 NHEB Local 11.228300 0.00 965.63 521.62 484,304.157.784750

Base 1.442346 0.00 124.04 67.00 62,211.91

619615008 Total

14,750.21 9,500.600.00714,000.000 Local 8,816,227.31

Base 0.00 1,891.72 1,218.31 1,130,564.59

COMMON STOCK HKD.1626383905 15 Aug 2011 17 Aug 2011 HKD/HK1LOOP CAPITAL MARKETS LLCCHINA UNICOM HONG KONG LTD

32,000.000 NHHJ Local 14.382500 0.00 460.24 497.06 461,197.307.793400

Base 1.845472 0.00 59.06 63.78 59,177.93

COMMON STOCK HKD1.626735906 23 Sep 2011 OPEN HKD/HK1AUTREPAT-STK/$ DIVHONG KONG EXCHANGES + CLEAR

814.000 NHHJ Local 142.161965 0.00 0.00 0.00 115,719.847.799650

Base 18.226711 0.00 0.00 0.00 14,836.54

COMMON STOCK HKD.05628204901 15 Jul 2011 19 Jul 2011 HKD/HK1NOMURA SECURITIES INTERNATIONAL INCGIORDANO INTERNATIONAL LTD

489,000.000 NHEG Local 6.350500 0.00 4,968.63 3,354.10 3,113,717.237.793550

Base 0.814840 0.00 637.53 430.37 399,524.89

18 Jul 2011 20 Jul 2011 HKD/HK1NOMURA SECURITIES INTERNATIONAL INC

491,000.000 NHEG Local 6.279500 0.00 4,933.18 3,330.59 3,091,498.277.796550

Base 0.805420 0.00 632.74 427.19 396,521.32

628204901 Total

9,901.81 6,684.690.00980,000.000 Local 6,205,215.50

Base 0.00 1,270.27 857.56 796,046.21

COMMON STOCK632758900 19 Aug 2011 23 Aug 2011 HKD/HK1LOOP CAPITAL MARKETS LLCKINGDEE INTERNATIONAL SFTWR

604,000.000 NHEH Local 3.078600 0.00 1,859.47 2,008.23 1,863,342.107.796900

Base 0.394849 0.00 238.49 257.57 238,984.99
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22 Aug 2011 24 Aug 2011 HKD/HK1PERSHING LLC

104,000.000 NHEH Local 3.034000 0.00 315.54 341.24 316,192.787.799400

Base 0.389004 0.00 40.46 43.75 40,540.65

632758900 Total

2,175.01 2,349.470.00708,000.000 Local 2,179,534.88

Base 0.00 278.95 301.32 279,525.64

COMMON STOCK HKD.1635425903 15 Aug 2011 17 Aug 2011 HKD/HK1LOOP CAPITAL MARKETS LLCCOSCO PACIFIC LTD

14,000.000 NHHJ Local 9.830000 0.00 137.62 148.63 137,906.257.793400

Base 1.261324 0.00 17.66 19.07 17,695.26

COMMON STOCK HKD.1641613005 14 Jul 2011 HKD/HK1AUTREPAT-STK/$ DIVCHINA MERCHANTS HLDGS INTL

1,032.000 NHHJ Local 28.488139 0.00 0.00 0.00 29,399.767.789600

Base 3.657202 0.00 0.00 0.00 3,774.23

14 Jul 2011 CANCEL HKD/HK1AUTREPAT-STK/$ DIV

-1,032.000 NHHJ Local 28.488139 0.00 0.00 0.00 -29,399.767.789600

Base 3.657202 0.00 0.00 0.00 -3,774.23

15 Jul 2011 HKD/HK1AUTREPAT-STK/$ DIV

1,032.000 NHHJ Local 28.488139 0.00 0.00 0.00 29,399.767.793550

Base 3.655348 0.00 0.00 0.00 3,772.32

15 Jul 2011 CANCEL HKD/HK1AUTREPAT-STK/$ DIV

-1,032.000 NHHJ Local 28.488139 0.00 0.00 0.00 -29,399.767.793550

Base 3.655348 0.00 0.00 0.00 -3,772.32

14 Jul 2011 25 Jul 2011 HKD/HK1AUTREPAT-STK/$ DIV

1,032.000 NHHJ Local 28.488139 0.00 0.00 0.00 29,399.767.789600

Base 3.657202 0.00 0.00 0.00 3,774.23
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641613005 Total

0.00 0.000.001,032.000 Local 29,399.76

Base 0.00 0.00 0.00 3,774.23

COMMON STOCK HKD1.0643557002 15 Aug 2011 17 Aug 2011 HKD/HK1 0.01LOOP CAPITAL MARKETS LLCWHARF HOLDINGS LTD

13,000.000 NHHJ Local 51.650000 0.00 671.45 725.17 672,846.627.793400

Base 6.627403 0.00 86.16 93.05 86,335.44

COMMON STOCK HKD.1649131901 29 Aug 2011 31 Aug 2011 HKD/HK1UBS SECURITIES ASIA LTDKINGBOARD CHEMICALS HOLDINGS

20,000.000 NHHV Local 27.706300 0.00 277.06 599.33 555,002.397.794950

Base 3.554391 0.00 35.54 76.88 71,200.25

30 Aug 2011 01 Sep 2011 HKD/HK1UBS SECURITIES ASIA LTD

90,500.000 NHHV Local 29.339000 0.00 1,327.59 2,868.42 2,659,375.517.794050

Base 3.764282 0.00 170.33 368.02 341,205.86

31 Aug 2011 02 Sep 2011 HKD/HK1UBS SECURITIES ASIA LTD

6,000.000 NHHV Local 29.575000 0.00 88.73 192.19 177,730.927.788050

Base 3.797485 0.00 11.39 24.68 22,820.98

01 Sep 2011 05 Sep 2011 HKD/HK1UBS SECURITIES ASIA LTD

30,000.000 NHHV Local 31.522500 0.00 472.84 1,021.65 947,169.497.783400

Base 4.049965 0.00 60.75 131.26 121,690.97

649131901 Total

2,166.22 4,681.590.00146,500.000 Local 4,339,278.31

Base 0.00 278.01 600.84 556,918.06

COMMON STOCK CNY1.0655933901 04 Aug 2011 08 Aug 2011 HKD/HK1PERSHING LLCCHINA TELECOM CORP LTD H

654,000.000 NHEB Local 4.953300 0.00 1,619.73 3,499.16 3,244,577.097.801450

Base 0.634920 0.00 207.62 448.53 415,894.11
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27 Sep 2011 30 Sep 2011 HKD/HK11 CREDIT LYONNAIS SECURITIES (USA) IN

1,132,000.000 NHEB Local 5.037300 0.00 11,404.44 6,158.50 5,719,786.547.796350

Base 0.646110 0.00 1,462.79 789.92 733,649.28

655933901 Total

13,024.17 9,657.660.001,786,000.000 Local 8,964,363.63

Base 0.00 1,670.41 1,238.45 1,149,543.39

COMMON STOCK CNY1.670625904 15 Aug 2011 17 Aug 2011 HKD/HK1LOOP CAPITAL MARKETS LLCPICC PROPERTY + CASUALTY  H

2,000.000 NHHJ Local 12.900000 0.00 25.80 27.86 25,853.667.793400

Base 1.655247 0.00 3.31 3.57 3,317.38

16 Aug 2011 18 Aug 2011 HKD/HK1LOOP CAPITAL MARKETS LLC

46,000.000 NHHJ Local 13.523500 0.00 622.08 671.85 623,374.937.790550

Base 1.735885 0.00 79.85 86.24 80,016.81

670625904 Total

647.88 699.710.0048,000.000 Local 649,228.59

Base 0.00 83.16 89.81 83,334.19

COMMON STOCK CNY1.0671897908 30 Aug 2011 01 Sep 2011 HKD/HK1CS FIRST BOSTON (HONG KONG) LIMITEDCHINA LIFE INSURANCE CO H

504,000.000 NHEB Local 19.067300 0.00 19,219.84 10,378.80 9,639,517.847.794050

Base 2.446392 0.00 2,465.96 1,331.63 1,236,779.06

31 Aug 2011 02 Sep 2011 HKD/HK1INSTINET PACIFIC LIMITED

11,000.000 NHEB Local 19.067600 0.00 104.87 226.78 210,075.257.788050

Base 2.448315 0.00 13.47 29.11 26,974.05

31 Aug 2011 02 Sep 2011 HKD/HK1CS FIRST BOSTON (HONG KONG) LIMITED

78,000.000 NHEB Local 19.003400 0.00 2,964.53 1,601.58 1,486,831.317.788050

Base 2.440072 0.00 380.65 205.65 190,911.89
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01 Sep 2011 05 Sep 2011 HKD/HK1CS FIRST BOSTON (HONG KONG) LIMITED

41,000.000 NHEB Local 19.100400 0.00 1,566.23 846.65 785,529.287.783400

Base 2.453992 0.00 201.23 108.78 100,923.67

21 Sep 2011 23 Sep 2011 HKD/HK1CREDIT LYONNAIS SECURITIES (USA) IN

450,000.000 NHEB Local 18.939700 0.00 17,045.73 9,204.70 8,549,115.437.788900

Base 2.431627 0.00 2,188.46 1,181.77 1,097,602.41

22 Sep 2011 26 Sep 2011 HKD/HK1CITIGROUPGLOBAL MARKETS INC.

447,000.000 NHEB Local 18.706300 0.00 16,723.43 9,030.94 8,387,470.477.801200

Base 2.397875 0.00 2,143.70 1,157.64 1,075,151.32

27 Sep 2011 30 Sep 2011 HKD/HK11 CREDIT LYONNAIS SECURITIES (USA) IN

112,000.000 NHEB Local 18.190300 0.00 4,074.63 2,200.31 2,043,588.547.796350

Base 2.333182 0.00 522.63 282.23 262,121.19

671897908 Total

61,699.26 33,489.760.001,643,000.000 Local 31,102,128.12

Base 0.00 7,916.10 4,296.81 3,990,463.59

COMMON STOCK HKD.01680324001 19 Aug 2011 23 Aug 2011 HKD/HK1LOOP CAPITAL MARKETS LLCCHINA OVERSEAS GRAND OCEANS

464,000.000 NHEH Local 14.575100 0.00 6,762.85 7,303.88 6,776,913.137.796900

Base 1.869346 0.00 867.38 936.77 869,180.46

COMMON STOCK HKD.1681001905 15 Aug 2011 17 Aug 2011 HKD/HK1LOOP CAPITAL MARKETS LLCSHANGHAI INDUSTRIAL HLDG LTD

47,000.000 NHHJ Local 24.055300 0.00 1,130.60 1,221.05 1,132,950.757.793400

Base 3.086625 0.00 145.07 156.68 145,373.10

COMMON STOCK HKD.5691316004 20 Jul 2011 22 Jul 2011 HKD/HK1ITG SECURITIES (HK) LTDGUANGDONG INVESTMENT LTD

166,000.000 NHHJ Local 4.136600 0.00 343.34 741.93 687,760.877.791600

Base 0.530905 0.00 44.07 95.22 88,269.53
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COMMON STOCK HKD1.697237907 22 Sep 2011 OPEN HKD/HK1AUTREPAT-STK/$ DIVWING HANG BANK LTD

72.000 NHHJ Local 74.392222 0.00 0.00 0.00 5,356.247.788750

Base 9.551240 0.00 0.00 0.00 687.69

COMMON STOCK HKD.1B01B1L907 20 Jul 2011 22 Jul 2011 HKD/HK1ITG SECURITIES (HK) LTDCHINA MENGNIU DAIRY CO

19,000.000 NHHJ Local 28.055500 0.00 266.53 576.64 533,897.677.791600

Base 3.600737 0.00 34.21 74.01 68,522.21

COMMON STOCKB01CT3905 15 Aug 2011 17 Aug 2011 HKD/HK1 0.02LOOP CAPITAL MARKETS LLCTENCENT HOLDINGS LTD

10,000.000 NHHJ Local 188.603200 0.00 1,886.03 2,036.91 1,889,954.947.793400

Base 24.200375 0.00 242.00 261.36 242,507.11

COMMON STOCK CNY1.0B01FLR903 15 Aug 2011 17 Aug 2011 HKD/HK1 0.01LOOP CAPITAL MARKETS LLCPING AN INSURANCE GROUP CO H

15,500.000 NHHJ Local 63.827400 0.00 989.32 1,068.47 991,382.497.793400

Base 8.189930 0.00 126.94 137.10 127,207.96

16 Aug 2011 18 Aug 2011 HKD/HK1 0.01LOOP CAPITAL MARKETS LLC

25,500.000 NHHJ Local 67.904900 0.00 1,731.58 1,870.10 1,735,176.637.790550

Base 8.716317 0.00 222.27 240.05 222,728.39

B01FLR903 Total

2,720.90 2,938.570.0041,000.000 Local 2,726,559.12

Base 0.00 349.21 377.15 349,936.35

COMMON STOCK HKD.01B05GWV906 19 Aug 2011 23 Aug 2011 HKD/HK1LOOP CAPITAL MARKETS LLCEMPEROR INTL HLDG LTD

1,124,000.000 NHEH Local 1.530000 0.00 1,719.72 1,857.30 1,723,297.027.796900

Base 0.196232 0.00 220.56 238.21 221,023.36

22 Aug 2011 24 Aug 2011 HKD/HK1PERSHING LLC

912,000.000 NHEH Local 1.494100 0.00 1,362.62 1,472.01 1,365,453.837.799400

Base 0.191566 0.00 174.71 188.73 175,071.65
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B05GWV906 Total

3,082.34 3,329.310.002,036,000.000 Local 3,088,750.85

Base 0.00 395.27 426.94 396,095.01

COMMON STOCK HKD.5B092QP903 11 Aug 2011 15 Aug 2011 HKD/HK1NOMURA SECURITIES INTERNATIONAL INCMELCO INTERNATIONAL DEVELOP.

301,000.000 NHEG Local 8.621100 0.00 4,151.93 2,803.04 2,601,906.077.793600

Base 1.106177 0.00 532.74 359.66 333,851.63

12 Aug 2011 16 Aug 2011 HKD/HK1NOMURA SECURITIES INTERNATIONAL INC

302,000.000 NHEG Local 8.969000 0.00 4,333.82 2,925.35 2,715,897.177.793300

Base 1.150860 0.00 556.10 375.37 348,491.29

19 Aug 2011 23 Aug 2011 HKD/HK1LOOP CAPITAL MARKETS LLC

296,000.000 NHEH Local 8.729600 0.00 2,583.96 2,790.68 2,589,336.247.796900

Base 1.119624 0.00 331.41 357.92 332,098.17

B092QP903 Total

11,069.71 8,519.070.00899,000.000 Local 7,907,139.48

Base 0.00 1,420.25 1,092.95 1,014,441.09

COMMON STOCK HKD.1B0D01C908 15 Aug 2011 17 Aug 2011 HKD/HK1LOOP CAPITAL MARKETS LLCCHINA YURUN FOOD GROUP LTD

16,000.000 NHHJ Local 20.120300 0.00 321.92 347.67 322,594.397.793400

Base 2.581710 0.00 41.31 44.61 41,393.28

COMMON STOCK CNY1.0B0LMTQ900 15 Aug 2011 17 Aug 2011 HKD/HK1LOOP CAPITAL MARKETS LLCCHINA CONSTRUCTION BANK H

43,000.000 NHHJ Local 5.432300 0.00 233.59 252.28 234,074.777.793400

Base 0.697039 0.00 29.97 32.37 30,035.00

REIT NPVB0PB4M906 12 Jul 2011 26 Jul 2011 HKD/HK1AUTREPAT-STK/$ DIVLINK REIT

2,635.000 NHHJ Local 26.520030 0.00 0.00 0.00 69,880.287.789950

Base 3.404390 0.00 0.00 0.00 8,970.57
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COMMON STOCK HKD.1B0PR2F908 11 Aug 2011 15 Aug 2011 HKD/HK1ITG SECURITIES (HK) LTDAGILE PROPERTY HOLDINGS LTD

4,000.000 NHHJ Local 11.400000 0.00 22.80 49.65 45,672.457.793600

Base 1.462739 0.00 2.93 6.37 5,860.25

15 Aug 2011 17 Aug 2011 HKD/HK1LOOP CAPITAL MARKETS LLC

50,000.000 NHHJ Local 11.610400 0.00 580.52 626.96 581,727.487.793400

Base 1.489773 0.00 74.49 80.45 74,643.61

B0PR2F908 Total

603.32 676.610.0054,000.000 Local 627,399.93

Base 0.00 77.42 86.82 80,503.86

COMMON STOCK HKD.1B16YNS901 15 Aug 2011 17 Aug 2011 HKD/HK1LOOP CAPITAL MARKETS LLCSHIMAO PROPERTY HOLDINGS LTD

19,000.000 NHHJ Local 8.967600 0.00 170.38 184.01 170,738.797.793400

Base 1.150666 0.00 21.86 23.61 21,908.13

COMMON STOCK CNY1.0B1G1QD902 15 Aug 2011 17 Aug 2011 HKD/HK1LOOP CAPITAL MARKETS LLCIND + COMM BK OF CHINA H

716,000.000 NHHJ Local 5.025300 0.00 3,598.11 3,885.96 3,605,598.877.793400

Base 0.644815 0.00 461.69 498.63 462,647.74

COMMON STOCK HKD.1B1TLR6908 20 Jul 2011 22 Jul 2011 HKD/HK1ITG SECURITIES (HK) LTDCHINA AGRI INDUSTRIES HLDGS

356,000.000 NHHJ Local 8.622700 0.00 1,534.84 3,315.57 3,074,531.617.791600

Base 1.106666 0.00 196.99 425.53 394,595.67

COMMON STOCK CNY1.0B1W0JF909 25 Jul 2011 25 Jul 2011 HKD/HK1RIGHTS EXERCISEDCHINA CITIC BANK CORP LTD H

83,880.000 NHHJ Local 4.010000 0.00 0.00 0.00 336,358.807.791050

Base 0.514693 0.00 0.00 0.00 43,172.46

COMMON STOCKB1WMLF908 19 Aug 2011 23 Aug 2011 HKD/HK1LOOP CAPITAL MARKETS LLCPACIFIC TEXTILES HOLDINGS

9,000.000 NHEH Local 4.737800 0.00 42.64 46.05 42,728.897.796900

Base 0.607652 0.00 5.47 5.91 5,480.24
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22 Aug 2011 24 Aug 2011 HKD/HK1PERSHING LLC

175,000.000 NHEH Local 4.681500 0.00 819.26 885.54 820,967.307.799400

Base 0.600238 0.00 105.04 113.54 105,260.31

B1WMLF908 Total

861.90 931.590.00184,000.000 Local 863,696.19

Base 0.00 110.51 119.45 110,740.55

COMMON STOCK USD.01B1YC2B908 15 Aug 2011 17 Aug 2011 HKD/HK1LOOP CAPITAL MARKETS LLCCHINA HIGH SPEED TRANSMISSIO

35,000.000 NHHJ Local 4.455400 0.00 155.94 168.42 156,263.367.793400

Base 0.571689 0.00 20.01 21.61 20,050.73

16 Aug 2011 18 Aug 2011 HKD/HK1LOOP CAPITAL MARKETS LLC

10,000.000 NHHJ Local 4.608000 0.00 46.08 49.77 46,175.857.790550

Base 0.591486 0.00 5.91 6.38 5,927.16

B1YC2B908 Total

202.02 218.190.0045,000.000 Local 202,439.21

Base 0.00 25.92 27.99 25,977.89

COMMON STOCK HKD.8B24CVP906 15 Aug 2011 17 Aug 2011 HKD/HK1LOOP CAPITAL MARKETS LLCSINO OCEAN LAND HOLDINGS

11,000.000 NHHJ Local 3.674100 0.00 40.42 43.65 40,499.177.793400

Base 0.471437 0.00 5.19 5.60 5,196.60

COMMON STOCK HKD.02B27WLD907 15 Aug 2011 17 Aug 2011 HKD/HK1LOOP CAPITAL MARKETS LLCSOHO CHINA LTD

10,500.000 NHHJ Local 6.559800 0.00 68.88 74.39 69,021.177.793400

Base 0.841712 0.00 8.84 9.55 8,856.36

COMMON STOCKB28Q94903 15 Aug 2011 17 Aug 2011 HKD/HK1LOOP CAPITAL MARKETS LLCALIBABA.COM LTD

21,000.000 NHHJ Local 9.185100 0.00 192.89 208.32 193,288.317.793400

Base 1.178574 0.00 24.75 26.73 24,801.54
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COMMON STOCKB4JSTL903 22 Sep 2011 26 Sep 2011 HKD/HK1 0.01DAIWA SECURITIES (HK) LTD.WYNN MACAU LTD

176,400.000 NHHP Local 22.063000 0.00 7,783.83 4,203.29 3,903,900.327.799650

Base 2.828717 0.00 997.97 538.91 500,522.50

23 Sep 2011 27 Sep 2011 HKD/HK1 0.01DAIWA SECURITIES (HK) LTD.

173,600.000 NHHP Local 21.338500 0.00 7,408.73 4,000.74 3,715,773.077.801950

Base 2.735021 0.00 949.60 512.79 476,262.10

26 Sep 2011 28 Sep 2011 HKD/HK1 0.01DAIWA SECURITIES (HK) LTD.

211,200.000 NHHP Local 21.419700 0.00 9,047.68 4,885.78 4,537,774.107.799450

Base 2.746309 0.00 1,160.04 626.43 581,806.94

27 Sep 2011 30 Sep 2011 HKD/HK1 0.011 DAIWA SECURITIES (HK) LTD.

115,200.000 NHHP Local 22.395700 0.00 5,159.97 2,786.40 2,587,931.017.796350

Base 2.872588 0.00 661.84 357.40 331,941.36

30 Sep 2011 OPEN HKD/HK1 0.01DAIWA SECURITIES (HK) LTD.

205,600.000 NHHP Local 19.792700 0.00 8,138.76 4,394.94 4,081,912.827.784200

Base 2.542676 0.00 1,045.55 564.60 524,384.37

B4JSTL903 Total

37,538.97 20,271.150.00882,000.000 Local 18,827,291.32

Base 0.00 4,815.00 2,600.13 2,414,917.27

COMMON STOCK USD1.B4TX8S909 04 Aug 2011 08 Aug 2011 HKD/HK1MACQUARIESECURITIES LIMITEDAIA GROUP LTD

82,200.000 NHEB Local 28.728900 0.00 944.61 2,550.93 2,365,011.127.801450

Base 3.682508 0.00 121.08 326.98 303,150.20

27 Sep 2011 30 Sep 2011 HKD/HK1 0.011 NOMURA INTERNATIONAL PLC

142,400.000 NHEB Local 22.992000 0.00 6,548.12 3,536.92 3,284,145.847.796350

Base 2.949072 0.00 839.90 453.67 421,241.46
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B4TX8S909 Total

7,492.73 6,087.850.00224,600.000 Local 5,649,156.96

Base 0.00 960.98 780.65 724,391.66

COMMON STOCK HKD.1B5497Y904 19 Aug 2011 23 Aug 2011 HKD/HK1LOOP CAPITAL MARKETS LLCTRINITY LTD

124,000.000 NHEH Local 7.896900 0.00 979.22 1,057.56 981,252.387.796900

Base 1.012826 0.00 125.59 135.64 125,851.61

HONG KONG DOLLAR  Total

0.00Local15,666,358.000

0.00Base

175,988.01

22,576.51

220,859.25

28,332.66

164,042,385.34

21,044,072.17

INDONESIAN RUPIAH

COMMON STOCK IDR500.604348904 11 Aug 2011 16 Aug 2011 IDR/ID5LOOP CAPITAL MARKETS LLCBUMI RESOURCES TBK PT

363,000.000 NHHJ Local 2,697.279601 0.00 1,468,669.00 421,018.00 981,002,182.008,545.000000

Base 0.315656 0.00 171.87 49.27 114,804.23

15 Aug 2011 19 Aug 2011 IDR/ID5LOOP CAPITAL MARKETS LLC

299,000.000 NHHJ Local 2,684.280900 0.00 1,203,900.00 345,118.00 804,149,007.008,538.000000

Base 0.314392 0.00 141.00 40.42 94,184.70

604348904 Total

2,672,569.00 766,136.000.00662,000.000 Local 1,785,151,189.00

Base 0.00 312.87 89.69 208,988.93

COMMON STOCK IDR500.665104907 20 Jul 2011 25 Jul 2011 IDR/ID5CABRERA CAPITAL MARKETS LLCBANK MANDIRI TBK PT

175,000.000 NHHJ Local 7,599.000000 0.00 1,994,738.00 704,808.00 1,332,524,546.008,537.500000

Base 0.890073 0.00 233.64 82.55 156,079.01
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15 Aug 2011 19 Aug 2011 IDR/ID5LOOP CAPITAL MARKETS LLC

188,000.000 NHHJ Local 7,256.516000 0.00 2,046,338.00 586,617.00 1,366,857,963.008,538.000000

Base 0.849908 0.00 239.67 68.71 160,091.12

665104907 Total

4,041,076.00 1,291,425.000.00363,000.000 Local 2,699,382,509.00

Base 0.00 473.31 151.26 316,170.13

COMMON STOCK IDR250.670909902 11 Aug 2011 16 Aug 2011 IDR/ID5LOOP CAPITAL MARKETS LLCBANK RAKYAT INDONESIA PERSER

161,500.000 NHHJ Local 6,465.015498 0.00 1,566,150.00 448,963.00 1,046,115,116.008,545.000000

Base 0.756585 0.00 183.28 52.54 122,424.24

15 Aug 2011 19 Aug 2011 IDR/ID5LOOP CAPITAL MARKETS LLC

223,500.000 NHHJ Local 6,573.266201 0.00 2,203,687.00 631,724.00 1,471,960,407.008,538.000000

Base 0.769884 0.00 258.10 73.99 172,401.08

670909902 Total

3,769,837.00 1,080,687.000.00385,000.000 Local 2,518,075,523.00

Base 0.00 441.38 126.53 294,825.32

INDONESIAN RUPIAH  Total

0.00Local1,410,000.000

0.00Base

3,138,248.00

367.48

10,483,482.00

1,227.56

7,002,609,221.00

819,984.38

ISRAELI SHEKEL

COMMON STOCK ILS.1645127903 08 Sep 2011 12 Sep 2011 ILS/IL1NOMURA INTERNATIONAL PLCISRAEL DISCOUNT BANK A

218,262.000 NHEG Local 5.715600 0.00 1,996.00 0.00 1,249,494.293.690000

Base 1.548943 0.00 540.92 0.00 338,616.34
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13 Sep 2011 15 Sep 2011 ILS/IL1NOMURA INTERNATIONAL PLC

218,262.000 NHEG Local 5.323000 0.00 1,858.89 0.00 1,163,667.523.713250

Base 1.433515 0.00 500.61 0.00 313,382.49

645127903 Total

3,854.89 0.000.00436,524.000 Local 2,413,161.81

Base 0.00 1,041.53 0.00 651,998.83

ISRAELI SHEKEL  Total

0.00Local436,524.000

0.00Base

0.00

0.00

3,854.89

1,041.53

2,413,161.81

651,998.83

JAPANESE YEN

COMMON STOCK601070006 11 Aug 2011 16 Aug 2011 JPY/JP5 0.02LOOP CAPITAL MARKETS LLCAISIN SEIKI CO LTD

2,700.000 NHHJ Local 2,589.429259 0.00 4,194.00 0.00 6,995,653.0076.780000

Base 33.725309 0.00 54.62 0.00 91,112.96

15 Aug 2011 18 Aug 2011 JPY/JP5 0.02LOOP CAPITAL MARKETS LLC

5,000.000 NHHJ Local 2,610.060000 0.00 7,830.00 0.00 13,058,130.0076.740000

Base 34.011728 0.00 102.03 0.00 170,160.67

601070006 Total

12,024.00 0.000.007,700.000 Local 20,053,783.00

Base 0.00 156.65 0.00 261,273.63

COMMON STOCK602210007 15 Aug 2011 18 Aug 2011 JPY/JP5LOOP CAPITAL MARKETS LLCAMADA CO LTD

3,000.000 NHHJ Local 542.566667 0.00 976.00 0.00 1,628,676.0076.740000

Base 7.070194 0.00 12.72 0.00 21,223.30
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COMMON STOCK605144906 30 Sep 2011 OPEN JPY/JP5 0.02MORGAN STANLEY CO INCORPORATEDHAMAKYOREX CO LTD

1,600.000 NHEH Local 2,461.533125 0.00 2,363.00 0.00 3,940,816.0077.080000

Base 31.934784 0.00 30.66 0.00 51,126.31

COMMON STOCK615246006 11 Jul 2011 14 Jul 2011 JPY/JP5GOLDMAN SACHS + COBUNKA SHUTTER CO LTD

1,000.000 NHHV Local 230.000000 0.00 115.00 0.00 230,115.0080.380000

Base 2.861408 0.00 1.43 0.00 2,862.84

13 Jul 2011 19 Jul 2011 JPY/JP5GOLDMAN SACHS + CO

1,000.000 NHHV Local 228.000000 0.00 114.00 0.00 228,114.0078.995000

Base 2.886259 0.00 1.44 0.00 2,887.70

19 Jul 2011 22 Jul 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INC

1,000.000 NHHV Local 227.000000 0.00 68.00 0.00 227,068.0078.915000

Base 2.876513 0.00 0.86 0.00 2,877.37

22 Jul 2011 27 Jul 2011 JPY/JP5MORGAN STANLEY CO INCORPORATED

2,000.000 NHHV Local 226.900000 0.00 181.00 0.00 453,981.0078.440000

Base 2.892657 0.00 2.31 0.00 5,787.62

25 Jul 2011 28 Jul 2011 JPY/JP5MORGAN STANLEY CO INCORPORATED

2,000.000 NHHV Local 225.980000 0.00 180.00 0.00 452,140.0078.315000

Base 2.885526 0.00 2.30 0.00 5,773.35

27 Jul 2011 01 Aug 2011 JPY/JP5MORGAN STANLEY CO INCORPORATED

3,000.000 NHHV Local 225.800000 0.00 270.00 0.00 677,670.0077.990000

Base 2.895243 0.00 3.46 0.00 8,689.19

28 Jul 2011 02 Aug 2011 JPY/JP5MERRILL LYNCH PEIRCE FENNER AND S

1,000.000 NHHV Local 223.571000 0.00 89.00 0.00 223,660.0077.880000

Base 2.870711 0.00 1.14 0.00 2,871.85

01 Aug 2011 04 Aug 2011 JPY/JP5MORGAN STANLEY CO INCORPORATED

4,000.000 NHHV Local 232.650000 0.00 372.00 0.00 930,972.0076.875000

Base 3.026341 0.00 4.84 0.00 12,110.20
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02 Aug 2011 05 Aug 2011 JPY/JP5GOLDMAN SACHS + CO

2,000.000 NHHV Local 225.900000 0.00 226.00 0.00 452,026.0077.135000

Base 2.928632 0.00 2.93 0.00 5,860.19

615246006 Total

1,615.00 0.000.0017,000.000 Local 3,875,746.00

Base 0.00 20.71 0.00 49,720.31

COMMON STOCK619590003 15 Aug 2011 18 Aug 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLCCHUGOKU ELECTRIC POWER CO

3,800.000 NHHJ Local 1,292.315789 0.00 2,946.00 0.00 4,913,746.0076.740000

Base 16.840185 0.00 38.39 0.00 64,031.09

COMMON STOCK625050000 11 Jul 2011 14 Jul 2011 JPY/JP5 0.18DAIWA SECURITIES AMERICA INCDAITO TRUST CONSTRUCT CO LTD

11,900.000 NHHP Local 7,309.356807 0.00 173,963.00 0.00 87,155,309.0080.380000

Base 90.935019 0.00 2,164.26 0.00 1,084,290.98

COMMON STOCK626691901 20 Jul 2011 25 Jul 2011 JPY/JP5 0.03CABRERA CAPITAL MARKETS LLCLAWSON INC

5,700.000 NHHJ Local 4,261.252456 0.00 14,573.00 0.00 24,303,712.0078.760000

Base 54.104272 0.00 185.03 0.00 308,579.38

COMMON STOCK630720001 20 Jul 2011 25 Jul 2011 JPY/JP5 0.02CABRERA CAPITAL MARKETS LLCEISAI CO LTD

4,200.000 NHHJ Local 3,197.240476 0.00 8,057.00 0.00 13,436,467.0078.760000

Base 40.594724 0.00 102.30 0.00 170,600.14

COMMON STOCK633127006 20 Jul 2011 25 Jul 2011 JPY/JP5 0.02CABRERA CAPITAL MARKETS LLCFAMILYMART CO LTD

6,000.000 NHHJ Local 2,977.298167 0.00 10,718.00 0.00 17,874,507.0078.760000

Base 37.802161 0.00 136.08 0.00 226,949.05

COMMON STOCK633517909 04 Aug 2011 09 Aug 2011 JPY/JP5 0.01MERRILL LYNCH PEIRCE FENNER AND SMITSUBISHI UFJ FINANCIAL GRO

33,600.000 NHEB Local 392.500000 0.00 15,825.00 0.00 13,203,825.0079.020000

Base 4.967097 0.00 200.27 0.00 167,094.72
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COMMON STOCK635640006 11 Aug 2011 16 Aug 2011 JPY/JP5LOOP CAPITAL MARKETS LLCFUJI HEAVY INDUSTRIES LTD

10,000.000 NHHJ Local 526.180000 0.00 3,157.00 0.00 5,264,957.0076.780000

Base 6.853087 0.00 41.12 0.00 68,571.98

15 Aug 2011 18 Aug 2011 JPY/JP5LOOP CAPITAL MARKETS LLC

25,000.000 NHHJ Local 522.088000 0.00 7,831.00 0.00 13,060,031.0076.740000

Base 6.803336 0.00 102.05 0.00 170,185.44

635640006 Total

10,988.00 0.000.0035,000.000 Local 18,324,988.00

Base 0.00 143.17 0.00 238,757.42

COMMON STOCK635693005 15 Aug 2011 18 Aug 2011 JPY/JP5 0.10LOOP CAPITAL MARKETS LLCFANUC CORP

200.000 NHHJ Local 12,940.000000 0.00 1,552.00 0.00 2,589,552.0076.740000

Base 168.621319 0.00 20.22 0.00 33,744.49

COMMON STOCK642830004 15 Aug 2011 18 Aug 2011 JPY/JP5LOOP CAPITAL MARKETS LLCHINO MOTORS LTD

8,000.000 NHHJ Local 422.250000 0.00 2,026.00 0.00 3,380,026.0076.740000

Base 5.502346 0.00 26.40 0.00 44,045.17

COMMON STOCK646698001 15 Aug 2011 18 Aug 2011 JPY/JP5LOOP CAPITAL MARKETS LLCIHI CORP

31,000.000 NHHJ Local 187.012871 0.00 3,478.00 0.00 5,800,877.0076.740000

Base 2.436967 0.00 45.32 0.00 75,591.31

COMMON STOCK646780007 04 Aug 2011 09 Aug 2011 JPY/JP5 0.01CITIGROUPGLOBAL MARKETS INC.ITOCHU CORP

18,500.000 NHEB Local 894.596865 0.00 19,860.00 0.00 16,569,902.0079.020000

Base 11.321145 0.00 251.33 0.00 209,692.51

27 Sep 2011 30 Sep 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INC

32,100.000 NHEB Local 763.908193 0.00 29,425.00 0.00 24,550,878.0076.600000

Base 9.972692 0.00 384.14 0.00 320,507.55
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646780007 Total

49,285.00 0.000.0050,600.000 Local 41,120,780.00

Base 0.00 635.47 0.00 530,200.06

COMMON STOCK647098003 15 Aug 2011 18 Aug 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLCJSR CORP

100.000 NHHJ Local 1,423.800000 0.00 85.00 0.00 142,465.0076.740000

Base 18.553557 0.00 1.11 0.00 1,856.46

COMMON STOCK648427003 11 Aug 2011 16 Aug 2011 JPY/JP5 0.07NOMURA SECURITIES INTERNATIONAL INCK S HOLDINGS CORP

11,600.000 NHEG Local 3,288.843017 0.00 61,041.00 0.00 38,211,620.0076.780000

Base 42.834632 0.00 795.01 0.00 497,676.74

12 Aug 2011 17 Aug 2011 JPY/JP5 0.07NOMURA SECURITIES INTERNATIONAL INC

1,300.000 NHEG Local 3,306.944615 0.00 6,878.00 0.00 4,305,906.0076.785000

Base 43.067586 0.00 89.57 0.00 56,077.44

648427003 Total

67,919.00 0.000.0012,900.000 Local 42,517,526.00

Base 0.00 884.58 0.00 553,754.18

COMMON STOCK648462000 15 Aug 2011 18 Aug 2011 JPY/JP5LOOP CAPITAL MARKETS LLCKAWASAKI HEAVY INDUSTRIES

37,000.000 NHHJ Local 234.205378 0.00 5,199.00 0.00 8,670,798.0076.740000

Base 3.051934 0.00 67.75 0.00 112,989.29

COMMON STOCK649708005 11 Aug 2011 16 Aug 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLCJTEKT CORP

6,700.000 NHHJ Local 978.429851 0.00 3,933.00 0.00 6,559,413.0076.780000

Base 12.743291 0.00 51.22 0.00 85,431.27

15 Aug 2011 18 Aug 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLC

3,800.000 NHHJ Local 968.713158 0.00 2,208.00 0.00 3,683,318.0076.740000

Base 12.623315 0.00 28.77 0.00 47,997.37
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649708005 Total

6,141.00 0.000.0010,500.000 Local 10,242,731.00

Base 0.00 79.99 0.00 133,428.64

COMMON STOCK649750007 15 Aug 2011 18 Aug 2011 JPY/JP5LOOP CAPITAL MARKETS LLCKUBOTA CORP

12,000.000 NHHJ Local 611.058250 0.00 4,399.00 0.00 7,337,098.0076.740000

Base 7.962708 0.00 57.32 0.00 95,609.83

COMMON STOCK649766003 15 Aug 2011 18 Aug 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLCKURARAY CO LTD

3,700.000 NHHJ Local 1,117.459459 0.00 2,480.00 0.00 4,137,080.0076.740000

Base 14.561630 0.00 32.32 0.00 53,910.35

COMMON STOCK649796000 15 Aug 2011 18 Aug 2011 JPY/JP5 0.02LOOP CAPITAL MARKETS LLCKURITA WATER INDUSTRIES LTD

1,500.000 NHHJ Local 2,013.132667 0.00 1,811.00 0.00 3,021,510.0076.740000

Base 26.233160 0.00 23.60 0.00 39,373.34

COMMON STOCK650437908 08 Sep 2011 13 Sep 2011 JPY/JP5 0.03NOMURA SECURITIES INTERNATIONAL INCKOHNAN SHOJI CO LTD

30,300.000 NHEG Local 1,352.440594 0.00 65,566.00 0.00 41,044,516.0077.440000

Base 17.464367 0.00 846.67 0.00 530,016.99

COMMON STOCK655580009 11 Aug 2011 16 Aug 2011 JPY/JP5 0.02LOOP CAPITAL MARKETS LLCMAKITA CORP

2,300.000 NHHJ Local 3,084.521304 0.00 4,256.00 0.00 7,098,655.0076.780000

Base 40.173500 0.00 55.43 0.00 92,454.48

15 Aug 2011 18 Aug 2011 JPY/JP5 0.02LOOP CAPITAL MARKETS LLC

1,300.000 NHHJ Local 3,044.383846 0.00 2,374.00 0.00 3,960,073.0076.740000

Base 39.671408 0.00 30.94 0.00 51,603.77

655580009 Total

6,630.00 0.000.003,600.000 Local 11,058,728.00

Base 0.00 86.37 0.00 144,058.25
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COMMON STOCK656946001 15 Aug 2011 18 Aug 2011 JPY/JP5LOOP CAPITAL MARKETS LLCMARUBENI CORP

22,000.000 NHHJ Local 483.727273 0.00 6,385.00 0.00 10,648,385.0076.740000

Base 6.303457 0.00 83.20 0.00 138,759.25

COMMON STOCK658136908 30 Sep 2011 OPEN JPY/JP5MORGAN STANLEY CO INCORPORATEDAOC HOLDINGS INC

10,500.000 NHEH Local 448.054000 0.00 2,822.00 0.00 4,707,389.0077.080000

Base 5.812844 0.00 36.61 0.00 61,071.47

COMMON STOCK659101901 15 Aug 2011 18 Aug 2011 JPY/JP5LOOP CAPITAL MARKETS LLCMIZUHO FINANCIAL GROUP INC

97,900.000 NHHJ Local 114.813095 0.00 6,744.00 0.00 11,246,946.0076.740000

Base 1.496131 0.00 87.88 0.00 146,559.11

01 Sep 2011 JPY/JP5MANDATORYEXCHANGE NON CASH

26,640.000 NHHJ Local 245.561261 0.00 0.00 0.00 6,541,752.00100.095632

Base 2.453267 0.00 0.00 0.00 65,355.02

01 Sep 2011 CANCEL JPY/JP5MANDATORYEXCHANGE NON CASH

-26,640.000 NHHJ Local 245.561261 0.00 0.00 0.00 -6,541,752.00100.095632

Base 2.453267 0.00 0.00 0.00 -65,355.02

01 Sep 2011 01 Sep 2011 JPY/JP5MERGER NON CASH

31,329.000 NHHJ Local 165.984104 0.00 0.00 0.00 5,200,116.0089.647775

Base 1.851514 0.00 0.00 0.00 58,006.08

01 Sep 2011 01 Sep 2011 JPY/JP5MERGER NON CASH

26,640.000 NHHJ Local 245.561261 0.00 0.00 0.00 6,541,752.00100.095632

Base 2.453267 0.00 0.00 0.00 65,355.02

659101901 Total

6,744.00 0.000.00155,869.000 Local 22,988,814.00

Base 0.00 87.88 0.00 269,920.21
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COMMON STOCK659678007 15 Aug 2011 18 Aug 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLCMITSUBISHI CORP

8,500.000 NHHJ Local 1,845.921176 0.00 9,414.00 0.00 15,699,744.0076.740000

Base 24.054224 0.00 122.67 0.00 204,583.58

COMMON STOCK659704001 15 Aug 2011 18 Aug 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLCMITSUBISHI ELECTRIC CORP

10,000.000 NHHJ Local 802.610000 0.00 4,815.00 0.00 8,030,915.0076.740000

Base 10.458822 0.00 62.74 0.00 104,650.96

COMMON STOCK659706006 15 Aug 2011 18 Aug 2011 JPY/JP5LOOP CAPITAL MARKETS LLCMITSUBISHI HEAVY INDUSTRIES

15,000.000 NHHJ Local 337.546667 0.00 3,037.00 0.00 5,066,237.0076.740000

Base 4.398575 0.00 39.58 0.00 66,018.20

COMMON STOCK661950006 15 Aug 2011 18 Aug 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLCNGK INSULATORS LTD

6,000.000 NHHJ Local 1,189.666667 0.00 4,282.00 0.00 7,142,282.0076.740000

Base 15.502563 0.00 55.80 0.00 93,071.18

COMMON STOCK661960005 15 Aug 2011 18 Aug 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLCNGK SPARK PLUG CO LTD

20,000.000 NHHJ Local 1,005.600000 0.00 12,067.00 0.00 20,124,067.0076.740000

Base 13.103987 0.00 157.25 0.00 262,237.00

COMMON STOCK661964007 11 Aug 2011 16 Aug 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLCNHK SPRING CO LTD

9,000.000 NHHJ Local 722.244333 0.00 3,900.00 0.00 6,504,099.0076.780000

Base 9.406673 0.00 50.79 0.00 84,710.85

15 Aug 2011 18 Aug 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLC

11,000.000 NHHJ Local 711.345455 0.00 4,694.00 0.00 7,829,494.0076.740000

Base 9.269552 0.00 61.17 0.00 102,026.24

661964007 Total

8,594.00 0.000.0020,000.000 Local 14,333,593.00

Base 0.00 111.96 0.00 186,737.09
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COMMON STOCK664038007 15 Aug 2011 18 Aug 2011 JPY/JP5 0.02LOOP CAPITAL MARKETS LLCDENSO CORP

4,600.000 NHHJ Local 2,492.934783 0.00 6,880.00 0.00 11,474,380.0076.740000

Base 32.485468 0.00 89.65 0.00 149,522.80

COMMON STOCK664112000 30 Sep 2011 OPEN JPY/JP5MORGAN STANLEY CO INCORPORATEDNIPPON LIGHT METAL CO LTD

185,000.000 NHEH Local 128.625600 0.00 14,277.00 0.00 23,810,013.0077.080000

Base 1.668729 0.00 185.22 0.00 308,900.01

COMMON STOCK664154002 11 Aug 2011 16 Aug 2011 JPY/JP5LOOP CAPITAL MARKETS LLCNSK LTD

8,000.000 NHHJ Local 628.000000 0.00 3,014.00 0.00 5,027,014.0076.780000

Base 8.179213 0.00 39.26 0.00 65,472.96

15 Aug 2011 18 Aug 2011 JPY/JP5LOOP CAPITAL MARKETS LLC

15,000.000 NHHJ Local 623.226667 0.00 5,609.00 0.00 9,354,009.0076.740000

Base 8.121275 0.00 73.09 0.00 121,892.22

664154002 Total

8,623.00 0.000.0023,000.000 Local 14,381,023.00

Base 0.00 112.35 0.00 187,365.18

COMMON STOCK664176005 20 Jul 2011 25 Jul 2011 JPY/JP5 0.02CABRERA CAPITAL MARKETS LLCNISSIN FOODS HOLDINGS CO LTD

2,200.000 NHHJ Local 3,004.772273 0.00 3,966.00 0.00 6,614,465.0078.760000

Base 38.150994 0.00 50.36 0.00 83,982.54

COMMON STOCK664180007 15 Aug 2011 18 Aug 2011 JPY/JP5 0.02LOOP CAPITAL MARKETS LLCNITTO DENKO CORP

1,300.000 NHHJ Local 3,151.923077 0.00 2,458.00 0.00 4,099,958.0076.740000

Base 41.072753 0.00 32.03 0.00 53,426.61

COMMON STOCK664240009 15 Aug 2011 18 Aug 2011 JPY/JP5LOOP CAPITAL MARKETS LLCMINEBEA CO LTD

5,000.000 NHHJ Local 339.800000 0.00 1,019.00 0.00 1,700,019.0076.740000

Base 4.427938 0.00 13.28 0.00 22,152.97
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COMMON STOCK664242005 15 Aug 2011 18 Aug 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLCNOK CORP

2,800.000 NHHJ Local 1,279.821071 0.00 2,150.00 0.00 3,585,649.0076.740000

Base 16.677366 0.00 28.02 0.00 46,724.64

COMMON STOCK664268000 30 Sep 2011 OPEN JPY/JP5MORGAN STANLEY CO INCORPORATEDNIHON UNISYS LTD

5,600.000 NHEH Local 417.160000 0.00 1,401.00 0.00 2,337,497.0077.080000

Base 5.412039 0.00 18.18 0.00 30,325.60

COMMON STOCK665118006 11 Aug 2011 16 Aug 2011 JPY/JP5LOOP CAPITAL MARKETS LLCNTN CORP

12,000.000 NHHJ Local 385.249167 0.00 2,773.00 0.00 4,625,763.0076.780000

Base 5.017572 0.00 36.12 0.00 60,246.98

15 Aug 2011 18 Aug 2011 JPY/JP5LOOP CAPITAL MARKETS LLC

23,000.000 NHHJ Local 387.491261 0.00 5,347.00 0.00 8,917,646.0076.740000

Base 5.049404 0.00 69.68 0.00 116,205.97

665118006 Total

8,120.00 0.000.0035,000.000 Local 13,543,409.00

Base 0.00 105.80 0.00 176,452.95

COMMON STOCK676396005 15 Aug 2011 18 Aug 2011 JPY/JP5 0.09LOOP CAPITAL MARKETS LLCSMC CORP

800.000 NHHJ Local 12,057.250000 0.00 5,787.00 0.00 9,651,587.0076.740000

Base 157.118191 0.00 75.41 0.00 125,769.96

COMMON STOCK677062903 15 Aug 2011 18 Aug 2011 JPY/JP5 0.02LOOP CAPITAL MARKETS LLCSOFTBANK CORP

1,700.000 NHHJ Local 2,719.458235 0.00 2,773.00 0.00 4,625,852.0076.740000

Base 35.437298 0.00 36.14 0.00 60,279.54

COMMON STOCK680895000 01 Jul 2011 06 Jul 2011 JPY/JP5UBS SECURITIES ASIA LTDSUMIDA CORP

600.000 NHHV Local 750.551667 0.00 225.00 0.00 450,556.0080.815000

Base 9.287282 0.00 2.78 0.00 5,575.15
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11 Jul 2011 14 Jul 2011 JPY/JP5MERRILL LYNCH PEIRCE FENNER AND S

800.000 NHHV Local 766.513750 0.00 245.00 0.00 613,456.0080.380000

Base 9.536125 0.00 3.05 0.00 7,631.95

12 Jul 2011 15 Jul 2011 JPY/JP5GOLDMAN SACHS + CO

1,900.000 NHHV Local 754.964737 0.00 717.00 0.00 1,435,150.0079.545000

Base 9.491039 0.00 9.01 0.00 18,041.99

13 Jul 2011 19 Jul 2011 JPY/JP5MERRILL LYNCH PEIRCE FENNER AND S

300.000 NHHV Local 757.666667 0.00 91.00 0.00 227,391.0078.995000

Base 9.591324 0.00 1.15 0.00 2,878.55

15 Jul 2011 21 Jul 2011 JPY/JP5MERRILL LYNCH PEIRCE FENNER AND S

1,000.000 NHHV Local 754.400000 0.00 302.00 0.00 754,702.0079.035000

Base 9.545138 0.00 3.82 0.00 9,548.96

20 Jul 2011 25 Jul 2011 JPY/JP5MERRILL LYNCH PEIRCE FENNER AND S

300.000 NHHV Local 766.213333 0.00 92.00 0.00 229,956.0078.760000

Base 9.728458 0.00 1.17 0.00 2,919.71

21 Jul 2011 26 Jul 2011 JPY/JP5GOLDMAN SACHS + CO

1,500.000 NHHV Local 762.617333 0.00 572.00 0.00 1,144,498.0078.475000

Base 9.717965 0.00 7.29 0.00 14,584.24

680895000 Total

2,244.00 0.000.006,400.000 Local 4,855,709.00

Base 0.00 28.27 0.00 61,180.55

COMMON STOCK684110000 15 Aug 2011 18 Aug 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLCSTANLEY ELECTRIC CO LTD

9,800.000 NHHJ Local 1,164.040714 0.00 6,844.00 0.00 11,414,443.0076.740000

Base 15.168631 0.00 89.18 0.00 148,741.76
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COMMON STOCK685870008 15 Aug 2011 18 Aug 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLCSUMITOMO ELECTRIC INDUSTRIES

7,200.000 NHHJ Local 1,019.068056 0.00 4,402.00 0.00 7,341,692.0076.740000

Base 13.279490 0.00 57.36 0.00 95,669.69

COMMON STOCK685873002 15 Aug 2011 18 Aug 2011 JPY/JP5LOOP CAPITAL MARKETS LLCSUMITOMO HEAVY INDUSTRIES

22,000.000 NHHJ Local 447.363591 0.00 5,905.00 0.00 9,847,904.0076.740000

Base 5.829601 0.00 76.95 0.00 128,328.17

COMMON STOCK685888000 08 Sep 2011 13 Sep 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INCSUMITOMO PRECISION PRODUCTS

67,000.000 NHEG Local 462.017806 0.00 49,528.00 0.00 31,004,721.0077.440000

Base 5.966139 0.00 639.57 0.00 400,370.88

09 Sep 2011 14 Sep 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INC

19,000.000 NHEG Local 460.786526 0.00 14,007.00 0.00 8,768,951.0077.315000

Base 5.959859 0.00 181.17 0.00 113,418.50

12 Sep 2011 15 Sep 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INC

31,000.000 NHEG Local 437.577290 0.00 21,703.00 0.00 13,586,599.0077.155000

Base 5.671405 0.00 281.29 0.00 176,094.86

13 Sep 2011 16 Sep 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INC

3,000.000 NHEG Local 450.000000 0.00 2,160.00 0.00 1,352,160.0076.895000

Base 5.852136 0.00 28.09 0.00 17,584.50

685888000 Total

87,398.00 0.000.00120,000.000 Local 54,712,431.00

Base 0.00 1,130.12 0.00 707,468.74

COMMON STOCK685894008 15 Aug 2011 18 Aug 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLCSUMITOMO CORP

19,400.000 NHHJ Local 992.129897 0.00 11,548.00 0.00 19,258,868.0076.740000

Base 12.928458 0.00 150.48 0.00 250,962.57
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COMMON STOCK685899007 11 Aug 2011 16 Aug 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLCSUMITOMO RUBBER INDUSTRIES

1,000.000 NHHJ Local 943.600000 0.00 566.00 0.00 944,166.0076.780000

Base 12.289659 0.00 7.37 0.00 12,297.03

15 Aug 2011 18 Aug 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLC

9,600.000 NHHJ Local 919.291667 0.00 5,295.00 0.00 8,830,495.0076.740000

Base 11.979302 0.00 69.00 0.00 115,070.30

685899007 Total

5,861.00 0.000.0010,600.000 Local 9,774,661.00

Base 0.00 76.37 0.00 127,367.33

COMMON STOCK686550005 11 Aug 2011 16 Aug 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLCSUZUKI MOTOR CORP

3,600.000 NHHJ Local 1,627.083056 0.00 3,514.00 0.00 5,861,013.0076.780000

Base 21.191496 0.00 45.77 0.00 76,335.15

15 Aug 2011 18 Aug 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLC

18,200.000 NHHJ Local 1,617.948352 0.00 17,668.00 0.00 29,464,328.0076.740000

Base 21.083507 0.00 230.23 0.00 383,950.07

686550005 Total

21,182.00 0.000.0021,800.000 Local 35,325,341.00

Base 0.00 276.00 0.00 460,285.22

COMMON STOCK686913005 11 Aug 2011 16 Aug 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLCTHK CO LTD

2,100.000 NHHJ Local 1,618.285238 0.00 2,039.00 0.00 3,400,438.0076.780000

Base 21.076911 0.00 26.56 0.00 44,288.07

15 Aug 2011 18 Aug 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLC

2,300.000 NHHJ Local 1,632.130000 0.00 2,252.00 0.00 3,756,151.0076.740000

Base 21.268309 0.00 29.35 0.00 48,946.46
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686913005 Total

4,291.00 0.000.004,400.000 Local 7,156,589.00

Base 0.00 55.91 0.00 93,234.53

COMMON STOCK688050004 15 Aug 2011 18 Aug 2011 JPY/JP5LOOP CAPITAL MARKETS LLCTEIJIN LTD

12,000.000 NHHJ Local 308.313250 0.00 2,219.00 0.00 3,701,978.0076.740000

Base 4.017634 0.00 28.92 0.00 48,240.53

COMMON STOCK689446003 08 Sep 2011 13 Sep 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INCTOAGOSEI CO LTD

102,000.000 NHEG Local 378.603902 0.00 61,788.00 0.00 38,679,386.0077.440000

Base 4.888997 0.00 797.88 0.00 499,475.54

COMMON STOCK689526002 15 Aug 2011 18 Aug 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLCTOHOKU ELECTRIC POWER CO INC

1,600.000 NHHJ Local 1,002.325000 0.00 962.00 0.00 1,604,682.0076.740000

Base 13.061311 0.00 12.54 0.00 20,910.63

COMMON STOCK689540003 15 Aug 2011 18 Aug 2011 JPY/JP5LOOP CAPITAL MARKETS LLCTOKYO ELECTRIC POWER CO INC

6,200.000 NHHJ Local 437.358065 0.00 1,626.00 0.00 2,713,246.0076.740000

Base 5.699219 0.00 21.19 0.00 35,356.35

COMMON STOCK689544005 15 Aug 2011 18 Aug 2011 JPY/JP5LOOP CAPITAL MARKETS LLCTOKYO GAS CO LTD

21,000.000 NHHJ Local 349.122857 0.00 4,398.00 0.00 7,335,978.0076.740000

Base 4.549425 0.00 57.31 0.00 95,595.23

COMMON STOCK689714004 15 Aug 2011 18 Aug 2011 JPY/JP5LOOP CAPITAL MARKETS LLCTORAY INDUSTRIES INC

5,000.000 NHHJ Local 584.500000 0.00 1,753.00 0.00 2,924,253.0076.740000

Base 7.616628 0.00 22.84 0.00 38,105.98

COMMON STOCK690028006 15 Jul 2011 21 Jul 2011 JPY/JP5 0.01G TRADE SERVICES LTDTOSOH CORP

179,000.000 NHEG Local 345.949698 0.00 86,695.00 0.00 62,011,691.0079.035000

Base 4.377171 0.00 1,096.92 0.00 784,610.50
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15 Aug 2011 18 Aug 2011 JPY/JP5LOOP CAPITAL MARKETS LLC

21,000.000 NHHJ Local 288.619000 0.00 3,636.00 0.00 6,064,635.0076.740000

Base 3.760998 0.00 47.38 0.00 79,028.34

690028006 Total

90,331.00 0.000.00200,000.000 Local 68,076,326.00

Base 0.00 1,144.30 0.00 863,638.84

COMMON STOCK690030002 04 Aug 2011 10 Aug 2011 JPY/JP51 PERSHING LLCMAZDA MOTOR CORP

96,000.000 NHEB Local 205.000000 0.00 9,840.00 0.00 19,689,840.0079.020000

Base 2.594280 0.00 124.53 0.00 249,175.40

11 Aug 2011 16 Aug 2011 JPY/JP5LOOP CAPITAL MARKETS LLC

47,000.000 NHHJ Local 177.100000 0.00 4,994.00 0.00 8,328,694.0076.780000

Base 2.306590 0.00 65.04 0.00 108,474.79

15 Aug 2011 18 Aug 2011 JPY/JP5LOOP CAPITAL MARKETS LLC

65,000.000 NHHJ Local 178.119492 0.00 6,946.00 0.00 11,584,713.0076.740000

Base 2.321078 0.00 90.51 0.00 150,960.56

27 Sep 2011 30 Sep 2011 JPY/JP5MERRILL LYNCH PEIRCE FENNER AND S

167,000.000 NHEB Local 145.704796 0.00 29,199.00 0.00 24,361,900.0076.600000

Base 1.902151 0.00 381.19 0.00 318,040.47

690030002 Total

50,979.00 0.000.00375,000.000 Local 63,965,147.00

Base 0.00 661.27 0.00 826,651.22

COMMON STOCK690054002 11 Aug 2011 16 Aug 2011 JPY/JP5 0.02LOOP CAPITAL MARKETS LLCTOYOTA INDUSTRIES CORP

2,000.000 NHHJ Local 2,208.765000 0.00 2,650.00 0.00 4,420,180.0076.780000

Base 28.767452 0.00 34.51 0.00 57,569.42
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15 Aug 2011 18 Aug 2011 JPY/JP5 0.02LOOP CAPITAL MARKETS LLC

9,300.000 NHHJ Local 2,228.859032 0.00 12,437.00 0.00 20,740,826.0076.740000

Base 29.044293 0.00 162.07 0.00 270,273.99

690054002 Total

15,087.00 0.000.0011,300.000 Local 25,161,006.00

Base 0.00 196.58 0.00 327,843.41

COMMON STOCK690055009 11 Aug 2011 16 Aug 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLCTOYODA GOSEI CO LTD

4,900.000 NHHJ Local 1,430.367143 0.00 4,205.00 0.00 7,013,004.0076.780000

Base 18.629424 0.00 54.77 0.00 91,338.94

15 Aug 2011 18 Aug 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLC

10,700.000 NHHJ Local 1,421.634579 0.00 9,126.00 0.00 15,220,616.0076.740000

Base 18.525340 0.00 118.92 0.00 198,340.06

690055009 Total

13,331.00 0.000.0015,600.000 Local 22,233,620.00

Base 0.00 173.69 0.00 289,679.00

COMMON STOCK690059902 15 Aug 2011 18 Aug 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLCTOYOTA BOSHOKU CORP

5,900.000 NHHJ Local 1,161.403390 0.00 4,111.00 0.00 6,856,391.0076.740000

Base 15.134264 0.00 53.57 0.00 89,345.73

COMMON STOCK691070007 15 Aug 2011 18 Aug 2011 JPY/JP5LOOP CAPITAL MARKETS LLCUBE INDUSTRIES LTD

10,000.000 NHHJ Local 248.280000 0.00 1,489.00 0.00 2,484,289.0076.740000

Base 3.235340 0.00 19.40 0.00 32,372.80

COMMON STOCK691148001 20 Jul 2011 25 Jul 2011 JPY/JP5 0.03CABRERA CAPITAL MARKETS LLCUNICHARM CORP

2,600.000 NHHJ Local 3,603.557692 0.00 5,621.00 0.00 9,374,871.0078.760000

Base 45.753653 0.00 71.37 0.00 119,030.87
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COMMON STOCK691862007 30 Sep 2011 OPEN JPY/JP5 0.01MORGAN STANLEY CO INCORPORATEDUNY CO LTD

77,000.000 NHEH Local 736.833494 0.00 34,041.00 0.00 56,770,220.0077.080000

Base 9.559334 0.00 441.63 0.00 736,510.38

COMMON STOCK698526001 11 Aug 2011 16 Aug 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLCYAMAHA MOTOR CO LTD

11,600.000 NHHJ Local 1,201.748276 0.00 8,364.00 0.00 13,948,644.0076.780000

Base 15.651840 0.00 108.93 0.00 181,670.28

15 Aug 2011 18 Aug 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLC

7,800.000 NHHJ Local 1,206.962692 0.00 5,648.00 0.00 9,419,957.0076.740000

Base 15.727948 0.00 73.60 0.00 122,751.59

698526001 Total

14,012.00 0.000.0019,400.000 Local 23,368,601.00

Base 0.00 182.53 0.00 304,421.87

COMMON STOCKB01S2K901 30 Sep 2011 OPEN JPY/JP5MORGAN STANLEY CO INCORPORATEDJFE SHOJI HOLDINGS INC

8,000.000 NHEH Local 343.250000 0.00 1,647.00 0.00 2,747,647.0077.080000

Base 4.453166 0.00 21.37 0.00 35,646.69

COMMON STOCKB03KX1904 26 Jul 2011 29 Jul 2011 JPY/JP5 0.07UBS SECURITIES ASIA LTDDAIICHI KIGENSO KAGAKU KOGYO

11,800.000 NHEG Local 3,566.102881 0.00 67,328.00 0.00 42,147,342.0078.040000

Base 45.695834 0.00 862.74 0.00 540,073.58

27 Jul 2011 01 Aug 2011 JPY/JP5 0.07UBS SECURITIES ASIA LTD

5,900.000 NHEG Local 3,543.161695 0.00 33,447.00 0.00 20,938,101.0077.990000

Base 45.430974 0.00 428.86 0.00 268,471.61

B03KX1904 Total

100,775.00 0.000.0017,700.000 Local 63,085,443.00

Base 0.00 1,291.60 0.00 808,545.19
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COMMON STOCKB05L36902 11 Aug 2011 16 Aug 2011 JPY/JP5 0.03LOOP CAPITAL MARKETS LLCDENA CO LTD

1,900.000 NHHJ Local 3,875.000000 0.00 4,417.00 0.00 7,366,917.0076.780000

Base 50.468872 0.00 57.53 0.00 95,948.38

15 Aug 2011 18 Aug 2011 JPY/JP5 0.03LOOP CAPITAL MARKETS LLC

600.000 NHHJ Local 3,894.166667 0.00 1,401.00 0.00 2,337,901.0076.740000

Base 50.744940 0.00 18.26 0.00 30,465.22

B05L36902 Total

5,818.00 0.000.002,500.000 Local 9,704,818.00

Base 0.00 75.79 0.00 126,413.60

COMMON STOCKB0JQTJ900 15 Aug 2011 18 Aug 2011 JPY/JP5LOOP CAPITAL MARKETS LLCMITSUBISHI CHEMICAL HOLDINGS

500.000 NHHJ Local 542.000000 0.00 162.00 0.00 271,162.0076.740000

Base 7.062809 0.00 2.11 0.00 3,533.52

COMMON STOCKB62G7K908 28 Sep 2011 JPY/JP5REVERSE SPLIT NON CASHNKSJ HOLDINGS INC

11,133.000 NHHJ Local 2,886.359831 0.00 0.00 0.00 32,133,844.0096.292182

Base 29.975018 0.00 0.00 0.00 333,711.87

28 Sep 2011 CANCEL JPY/JP5REVERSE SPLIT NON CASH

-11,133.000 NHHJ Local 2,886.359831 0.00 0.00 0.00 -32,133,844.0096.292182

Base 29.975018 0.00 0.00 0.00 -333,711.87

28 Sep 2011 OPEN JPY/JP5REVERSE SPLIT NON CASH

11,132.000 NHHJ Local 2,886.619116 0.00 0.00 0.00 32,133,844.0096.292182

Base 29.977710 0.00 0.00 0.00 333,711.87

B62G7K908 Total

0.00 0.000.0011,132.000 Local 32,133,844.00

Base 0.00 0.00 0.00 333,711.87
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JAPANESE YEN  Total

0.00Local1,991,801.000

0.00Base

0.00

0.00

1,146,058.00

14,718.02

1,197,221,086.00

15,332,444.24

MEXICAN PESO

COMMON STOCK NPV204342000 15 Aug 2011 18 Aug 2011 MXN/MX1 0.01MORGAN STANLEY CO INCORPORATEDALFA S.A.B. A

4,800.000 NHHJ Local 158.993500 0.00 881.46 0.00 764,050.2612.251050

Base 12.977949 0.00 71.95 0.00 62,366.10

COMMON STOCK NPV244820908 10 Aug 2011 15 Aug 2011 MXN/MX1 0.06CITIGROUPGLOBAL MARKETS INC.INDUSTRIAS PENOLES SAB DE CV

920.000 NHHJ Local 466.555000 0.00 643.85 0.00 429,874.4512.389050

Base 37.658658 0.00 51.97 0.00 34,697.93

15 Aug 2011 18 Aug 2011 MXN/MX1 0.05MORGAN STANLEY CO INCORPORATED

1,505.000 NHHJ Local 501.619701 0.00 871.95 0.00 755,809.6012.251050

Base 40.945037 0.00 71.17 0.00 61,693.45

244820908 Total

1,515.80 0.000.002,425.000 Local 1,185,684.05

Base 0.00 123.14 0.00 96,391.38

COMMON STOCK NPV266747906 15 Aug 2011 18 Aug 2011 MXN/MX1MORGAN STANLEY CO INCORPORATEDAMERICA MOVIL SAB DE C SER L

168,400.000 NHHJ Local 14.747100 0.00 2,868.34 0.00 2,486,279.9812.251050

Base 1.203742 0.00 234.13 0.00 202,944.24

MEXICAN PESO  Total

0.00Local175,625.000

0.00Base

0.00

0.00

5,265.60

429.22

4,436,014.29

361,701.72

NEW ZEALAND DOLLAR
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COMMON STOCK NPV615252905 22 Sep 2011 NZD/NZ4AUTREPAT-STK/$ DIVCONTACT ENERGY LIMITED

1,161.000 NHHJ Local 5.346098 0.00 0.00 0.00 6,206.821.283368

Base 4.165678 0.00 0.00 0.00 4,836.35

22 Sep 2011 CANCEL NZD/NZ4AUTREPAT-STK/$ DIV

-1,161.000 NHHJ Local 5.346098 0.00 0.00 0.00 -6,206.821.283368

Base 4.165678 0.00 0.00 0.00 -4,836.35

22 Sep 2011 NZD/NZ4AUTREPAT-STK/$ DIV

1,161.000 NHHJ Local 5.346098 0.00 0.00 0.00 6,206.821.283368

Base 4.165678 0.00 0.00 0.00 4,836.35

22 Sep 2011 CANCEL NZD/NZ4AUTREPAT-STK/$ DIV

-1,161.000 NHHJ Local 5.346098 0.00 0.00 0.00 -6,206.821.283368

Base 4.165678 0.00 0.00 0.00 -4,836.35

22 Sep 2011 27 Sep 2011 NZD/NZ4AUTREPAT-STK/$ DIV

1,161.000 NHHJ Local 5.346563 0.00 0.00 0.00 6,207.361.283944

Base 4.164171 0.00 0.00 0.00 4,834.60

615252905 Total

0.00 0.000.001,161.000 Local 6,207.36

Base 0.00 0.00 0.00 4,834.60

COMMON STOCK616152906 15 Jul 2011 20 Jul 2011 NZD/NZ4UBS SECURITIES ASIA LTDRYMAN HEALTHCARE LTD

296,770.000 NHEG Local 2.673400 0.00 1,269.42 0.00 794,654.341.184273

Base 2.257419 0.00 1,071.90 0.00 671,006.04

18 Jul 2011 21 Jul 2011 NZD/NZ4UBS SECURITIES ASIA LTD

33,030.000 NHEG Local 2.659700 0.00 140.56 0.00 87,990.451.186803

Base 2.241063 0.00 118.44 0.00 74,140.74



Prepared by State StreetPage 260

Purchase Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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

616152906 Total

1,409.98 0.000.00329,800.000 Local 882,644.79

Base 0.00 1,190.34 0.00 745,146.78

NEW ZEALAND DOLLAR  Total

0.00Local330,961.000

0.00Base

0.00

0.00

1,409.98

1,190.34

888,852.15

749,981.38

NORWEGIAN KRONE

COMMON STOCK NOK10.426330007 10 Aug 2011 15 Aug 2011 NOK/NO3 0.01BNP PARIBAS SADNB NOR ASA

7,792.000 NHHJ Local 62.314900 0.00 242.78 0.00 485,800.485.527300

Base 11.274022 0.00 43.92 0.00 87,891.10

15 Aug 2011 18 Aug 2011 NOK/NO3 0.01BNP PARIBAS SA

18,779.000 NHHJ Local 66.809900 0.00 627.31 0.00 1,255,250.425.437100

Base 12.287782 0.00 115.38 0.00 230,867.64

426330007 Total

870.09 0.000.0026,571.000 Local 1,741,050.90

Base 0.00 159.30 0.00 318,758.74

COMMON STOCK NOK6.473249902 04 Aug 2011 09 Aug 2011 NOK/NO3 0.01PERSHING LLCTELENOR ASA

30,000.000 NHEB Local 90.417200 0.00 1,356.26 0.00 2,713,872.265.486350

Base 16.480392 0.00 247.21 0.00 494,658.97

15 Aug 2011 18 Aug 2011 NOK/NO3 0.01BNP PARIBAS SA

5,329.000 NHHJ Local 88.277900 0.00 235.22 0.00 470,668.155.437100

Base 16.236210 0.00 43.26 0.00 86,566.03
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27 Sep 2011 30 Sep 2011 NOK/NO3 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUX

51,890.000 NHEB Local 87.847000 0.00 3,646.70 0.00 4,562,027.535.729850

Base 15.331466 0.00 636.44 0.00 796,186.21

473249902 Total

5,238.18 0.000.0087,219.000 Local 7,746,567.94

Base 0.00 926.91 0.00 1,377,411.21

COMMON STOCK NOK28.B02R4D906 08 Sep 2011 13 Sep 2011 NOK/NO3 0.04INSTINET U.K. LTDAKER ASA A SHARES

18,170.000 NHEG Local 137.298800 0.00 3,991.55 0.00 2,498,710.755.391800

Base 25.464372 0.00 740.30 0.00 463,427.94

12 Sep 2011 15 Sep 2011 NOK/NO3 0.04INSTINET U.K. LTD

2,030.000 NHEG Local 131.545700 0.00 427.26 0.00 267,465.035.621650

Base 23.399838 0.00 76.00 0.00 47,577.67

B02R4D906 Total

4,418.81 0.000.0020,200.000 Local 2,766,175.78

Base 0.00 816.30 0.00 511,005.61

COMMON STOCK NOK.25B15SLC902 11 Aug 2011 16 Aug 2011 NOK/NO3 0.03UBS AGTGS NOPEC GEOPHYSICAL CO ASA

29,900.000 NHEG Local 117.331600 0.00 5,613.14 0.00 3,513,827.985.515900

Base 21.271524 0.00 1,017.63 0.00 637,036.20

COMMON STOCKB1VQF4902 10 Aug 2011 15 Aug 2011 NOK/NO3BNP PARIBAS SAORKLA ASA

7,426.000 NHHJ Local 42.739799 0.00 158.69 0.00 317,544.445.527300

Base 7.732491 0.00 28.71 0.00 57,450.19

15 Aug 2011 18 Aug 2011 NOK/NO3BNP PARIBAS SA

52,873.000 NHHJ Local 45.336400 0.00 1,198.54 0.00 2,398,270.025.437100

Base 8.338342 0.00 220.44 0.00 441,093.60
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B1VQF4902 Total

1,357.23 0.000.0060,299.000 Local 2,715,814.46

Base 0.00 249.15 0.00 498,543.79

COMMON STOCK USD1.B4PKZG907 01 Aug 2011 04 Aug 2011 NOK/NO3 0.01BNP PARIBAS SASTOLT NIELSEN LTD

6,604.000 NHEH Local 139.235500 0.00 459.76 0.00 919,971.005.412550

Base 25.724566 0.00 84.94 0.00 169,969.98

NORWEGIAN KRONE  Total

0.00Local230,793.000

0.00Base

0.00

0.00

17,957.21

3,254.23

19,403,408.06

3,512,725.53

POUND STERLING

COMMON STOCK GBP.05004561908 10 Aug 2011 15 Aug 2011 GBP/GBB 0.01INVESTMENT TECHNOLOGY GROUP LTDANTOFAGASTA PLC

6,398.000 NHHJ Local 11.292201 0.00 36.12 362.24 72,645.860.618506

Base 18.257221 0.00 58.40 585.67 117,453.77

15 Aug 2011 18 Aug 2011 GBP/GBB 0.01INVESTMENT TECHNOLOGY GROUP LTD

5,748.000 NHHJ Local 12.722799 0.00 36.57 366.65 73,533.870.610389

Base 20.843755 0.00 59.91 600.68 120,470.50

004561908 Total

72.69 728.890.0012,146.000 Local 146,179.73

Base 0.00 118.31 1,186.35 237,924.27

COMMON STOCK USD.5005665906 15 Aug 2011 18 Aug 2011 GBP/GBB 0.02INVESTMENT TECHNOLOGY GROUP LTDBHP BILLITON PLC

8,256.000 NHHJ Local 20.481600 0.00 84.55 846.48 170,027.120.610389

Base 33.554995 0.00 138.52 1,386.79 278,555.35
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COMMON STOCK GBP.5009616004 15 Aug 2011 18 Aug 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTDBALFOUR BEATTY PLC

24,558.000 NHHJ Local 2.659100 0.00 32.65 327.51 65,662.340.610389

Base 4.356402 0.00 53.49 536.56 107,574.58

REIT GBP.25013670005 15 Aug 2011 18 Aug 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTDBRITISH LAND CO PLC

7,577.000 NHHJ Local 5.622900 0.00 21.30 214.02 42,840.030.610389

Base 9.211994 0.00 34.90 350.63 70,184.80

22 Jul 2011 12 Aug 2011 GBP/GBBAUTREPAT-STK/$ DIV

426.000 NHHJ Local 6.003075 0.00 0.00 0.00 2,557.310.613470

Base 9.785442 0.00 0.00 0.00 4,168.60

013670005 Total

21.30 214.020.008,003.000 Local 45,397.34

Base 0.00 34.90 350.63 74,353.40

COMMON STOCK GBP.1015008907 15 Aug 2011 18 Aug 2011 GBP/GBB 0.01INVESTMENT TECHNOLOGY GROUP LTDTULLOW OIL PLC

11,725.000 NHHJ Local 10.648100 0.00 62.42 625.24 125,536.630.610389

Base 17.444777 0.00 102.26 1,024.33 205,666.60

COMMON STOCK GBP.1015281900 19 Aug 2011 24 Aug 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTDINTERSERVE PLC

22,356.000 NHEH Local 3.091100 0.00 34.55 346.52 69,485.700.604504

Base 5.113448 0.00 57.15 573.23 114,946.63

22 Aug 2011 25 Aug 2011 GBP/GBBLOOP CAPITAL MARKETS LLC

3,839.000 NHEH Local 3.173300 0.00 6.09 61.91 12,250.300.607884

Base 5.220239 0.00 10.02 101.85 20,152.36

23 Aug 2011 26 Aug 2011 GBP/GBBLOOP CAPITAL MARKETS LLC

11,626.000 NHEH Local 3.189000 0.00 18.54 186.38 37,280.230.605712

Base 5.264878 0.00 30.61 307.70 61,547.78
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24 Aug 2011 30 Aug 2011 GBP/GBBLOOP CAPITAL MARKETS LLC

1,425.000 NHEH Local 3.225300 0.00 2.30 22.98 4,621.330.609756

Base 5.289493 0.00 3.77 37.69 7,578.98

015281900 Total

61.48 617.790.0039,246.000 Local 123,637.56

Base 0.00 101.55 1,020.47 204,225.75

COMMON STOCK GBP.25016419905 01 Aug 2011 04 Aug 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTDEASYJET PLC

96,701.000 NHEH Local 3.638300 0.00 175.91 1,760.14 353,763.300.614364

Base 5.922059 0.00 286.33 2,864.98 575,820.36

COMMON STOCK GBP.25021623004 04 Aug 2011 09 Aug 2011 GBP/GBBPERSHING LLCAVIVA PLC

42,950.000 NHEB Local 3.830600 0.00 82.26 823.62 165,430.150.613365

Base 6.245221 0.00 134.11 1,342.79 269,709.15

15 Aug 2011 18 Aug 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

4,266.000 NHHJ Local 3.573601 0.00 7.62 77.22 15,329.820.610389

Base 5.854629 0.00 12.48 126.51 25,114.84

27 Sep 2011 30 Sep 2011 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUX

74,270.000 NHEB Local 3.087800 0.00 183.46 1,147.65 230,662.020.637735

Base 4.841823 0.00 287.67 1,799.57 361,689.45

021623004 Total

273.34 2,048.490.00121,486.000 Local 411,421.99

Base 0.00 434.26 3,268.87 656,513.44

COMMON STOCK GBP.25025028903 01 Aug 2011 04 Aug 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTDDAIRY CREST GROUP PLC

20,572.000 NHEH Local 3.669700 0.00 37.75 378.47 75,909.290.614364

Base 5.973169 0.00 61.45 616.04 123,557.52
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09 Aug 2011 12 Aug 2011 GBP/GBBUBS AG

21,816.000 NHEH Local 3.370100 0.00 25.73 368.74 73,916.570.617341

Base 5.459057 0.00 41.68 597.30 119,733.78

025028903 Total

63.48 747.210.0042,388.000 Local 149,825.86

Base 0.00 103.13 1,213.34 243,291.30

COMMON STOCK026349902 15 Aug 2011 18 Aug 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTDBAE SYSTEMS PLC ORD

20,369.000 NHHJ Local 2.619100 0.00 26.67 267.74 53,642.860.610389

Base 4.290870 0.00 43.69 438.64 87,883.07

COMMON STOCK GBP.25028758902 15 Aug 2011 18 Aug 2011 GBP/GBB 0.02INVESTMENT TECHNOLOGY GROUP LTDBRITISH AMERICAN TOBACCO PLC

10,807.000 NHHJ Local 27.335900 0.00 147.71 1,478.10 297,044.880.610389

Base 44.784392 0.00 241.99 2,421.57 486,648.48

28 Sep 2011 GBP/GBB 0.22AUTREPAT-DIV RE

10,773.000 NHHP Local 28.334380 0.00 1,541.65 1,541.65 308,329.580.639039

Base 44.339047 0.00 2,412.45 2,412.45 482,489.46

28 Sep 2011 CANCEL GBP/GBB 0.22AUTREPAT-DIV RE

-10,773.000 NHHP Local 28.334380 0.00 -1,541.65 -1,541.65 -308,329.580.639039

Base 44.339047 0.00 -2,412.45 -2,412.45 -482,489.46

07 Sep 2011 OPEN GBP/GBB 0.23AUTREPAT-DIV RE

10,773.000 NHHP Local 28.334380 0.00 1,541.65 1,541.65 308,329.580.627176

Base 45.177717 0.00 2,458.08 2,458.08 491,615.72

028758902 Total

1,689.36 3,019.750.0021,580.000 Local 605,374.46

Base 0.00 2,700.07 4,879.65 978,264.20
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COMMON STOCK GBP.05033086000 01 Aug 2011 04 Aug 2011 GBP/GBB 0.01INVESTMENT TECHNOLOGY GROUP LTDSPECTRIS PLC

17,583.000 NHEH Local 15.784300 0.00 138.77 1,388.68 279,062.800.614364

Base 25.692098 0.00 225.88 2,260.36 454,230.39

REIT GBP.25040650004 15 Aug 2011 18 Aug 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTDHAMMERSON PLC

13,750.000 NHHJ Local 4.301900 0.00 29.58 296.76 59,477.470.610389

Base 7.047801 0.00 48.46 486.18 97,441.91

COMMON STOCK USD.5040828907 04 Aug 2011 09 Aug 2011 GBP/GBB 0.01PERSHING LLCSTANDARD CHARTERED PLC

7,450.000 NHEB Local 15.630800 0.00 58.22 583.25 117,090.930.613365

Base 25.483684 0.00 94.92 950.90 190,899.27

15 Aug 2011 18 Aug 2011 GBP/GBB 0.01INVESTMENT TECHNOLOGY GROUP LTD

6,944.000 NHHJ Local 14.398400 0.00 49.99 500.91 100,533.390.610389

Base 23.588892 0.00 81.90 820.64 164,703.80

27 Sep 2011 30 Sep 2011 GBP/GBB 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUX

12,890.000 NHEB Local 12.991100 0.00 133.96 838.28 168,427.520.637735

Base 20.370687 0.00 210.06 1,314.47 264,102.68

040828907 Total

242.17 1,922.440.0027,284.000 Local 386,051.84

Base 0.00 386.88 3,086.01 619,705.75

COMMON STOCK GBP.1045449907 15 Aug 2011 18 Aug 2011 GBP/GBB 0.02INVESTMENT TECHNOLOGY GROUP LTDIMPERIAL TOBACCO GROUP PLC

3,071.000 NHHJ Local 20.402800 0.00 31.33 314.28 63,002.610.610389

Base 33.425897 0.00 51.33 514.89 103,217.15

29 Jul 2011 25 Aug 2011 GBP/GBB 0.17AUTREPAT-DIV RE

8,767.000 NHHP Local 20.187003 0.00 893.84 893.84 178,767.140.607718

Base 33.217714 0.00 1,470.81 1,470.81 294,161.34
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045449907 Total

925.17 1,208.120.0011,838.000 Local 241,769.75

Base 0.00 1,522.14 1,985.70 397,378.49

COMMON STOCK GBP1.047640008 15 Aug 2011 18 Aug 2011 GBP/GBB 0.01INVESTMENT TECHNOLOGY GROUP LTDJOHNSON MATTHEY PLC

4,371.000 NHHJ Local 18.142201 0.00 39.65 397.50 79,736.710.610389

Base 29.722359 0.00 64.96 651.23 130,632.61

COMMON STOCK GBP.1052270006 23 Sep 2011 OPEN GBP/GBB6 CABRERA CAPITAL MARKETS LLCLOGICA PLC

438,200.000 NHHV Local 0.730106 0.00 191.96 1,600.66 321,725.060.646245

Base 1.129767 0.00 297.04 2,476.86 497,837.60

COMMON STOCK GBP.1053315909 07 Jul 2011 04 Aug 2011 GBP/GBB 0.09AUTREPAT-DIV RECOMPASS GROUP PLC

1,045.000 NHHJ Local 5.860095 0.00 62.17 31.09 6,217.060.626311

Base 9.356526 0.00 99.26 49.64 9,926.47

COMMON STOCK USD.5054052907 08 Sep 2011 13 Sep 2011 GBP/GBBMORGAN STANLEY CO INCORPORATEDHSBC HOLDINGS PLC

150,000.000 NHHJ Local 5.226000 0.00 274.37 3,920.50 788,094.870.622278

Base 8.398176 0.00 440.91 6,300.24 1,266,467.51

COMMON STOCK GBP.25060272002 29 Sep 2011 OPEN GBP/GBB1 CABRERA CAPITAL MARKETS LLCMORGAN CRUCIBLE COMPANY PLC

5,308.000 NHHV Local 2.479216 0.00 7.90 66.80 13,234.380.637775

Base 3.887289 0.00 12.39 104.74 20,750.86

COMMON STOCK063201008 15 Aug 2011 18 Aug 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTDINTERNATIONAL POWER PLC

19,168.000 NHHJ Local 2.960100 0.00 28.37 284.70 57,052.270.610389

Base 4.849530 0.00 46.48 466.43 93,468.71

COMMON STOCK GBP.25067760009 04 Aug 2011 09 Aug 2011 GBP/GBB 0.01PERSHING LLCPEARSON PLC

21,740.000 NHEB Local 11.438000 0.00 124.33 1,244.31 250,030.760.613365

Base 18.647950 0.00 202.70 2,028.66 407,637.80
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REIT GBP.5068343904 15 Aug 2011 18 Aug 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTDCAPITAL SHOPPING CENTRES GRO

32,384.000 NHHJ Local 3.341400 0.00 54.10 542.04 108,804.040.610389

Base 5.474214 0.00 88.63 888.03 178,253.61

COMMON STOCK GBP.1071887004 15 Aug 2011 18 Aug 2011 GBP/GBB 0.03INVESTMENT TECHNOLOGY GROUP LTDRIO TINTO PLC

5,068.000 NHHJ Local 37.305600 0.00 94.53 946.32 190,105.630.610389

Base 61.117746 0.00 154.87 1,550.36 311,449.96

COMMON STOCK GBP.1073899908 15 Aug 2011 18 Aug 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTDOLD MUTUAL PLC

19,824.000 NHHJ Local 1.133700 0.00 11.24 113.37 22,599.080.610389

Base 1.857340 0.00 18.41 185.74 37,024.06

COMMON STOCK GBP.5079087003 25 Aug 2011 23 Sep 2011 GBP/GBBAUTREPAT-STK/$ DIVSSE PLC

1,831.000 NHHJ Local 13.085363 0.00 0.00 0.00 23,959.300.609756

Base 21.459999 0.00 0.00 0.00 39,293.26

COMMON STOCK GBP.02079737003 09 Aug 2011 12 Aug 2011 GBP/GBBLOOP CAPITAL MARKETS LLCSERCO GROUP PLC

73,981.000 NHEH Local 5.115300 0.00 189.22 1,893.18 380,517.410.617341

Base 8.286020 0.00 306.51 3,066.67 616,381.24

02 Sep 2011 07 Sep 2011 GBP/GBBLOOP CAPITAL MARKETS LLC

16,502.000 NHEH Local 5.120000 0.00 42.25 423.45 84,955.940.617684

Base 8.289028 0.00 68.40 685.55 137,539.49

079737003 Total

231.47 2,316.630.0090,483.000 Local 465,473.35

Base 0.00 374.91 3,752.22 753,920.73

COMMON STOCK USD.25079805909 30 Aug 2011 20 Sep 2011 GBP/GBBAUTREPAT-STK/$ DIVBP PLC

10,872.000 NHHJ Local 4.204114 0.00 0.00 0.00 45,707.130.614326

Base 6.843458 0.00 0.00 0.00 74,402.08
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COMMON STOCK GBP.1079952008 09 Aug 2011 12 Aug 2011 GBP/GBBUBS AGSHANKS GROUP PLC

151,380.000 NHEH Local 1.123800 0.00 59.54 851.90 171,032.280.617341

Base 1.820388 0.00 96.45 1,379.95 277,046.69

10 Aug 2011 15 Aug 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

14,424.000 NHEH Local 1.127300 0.00 5.69 82.30 16,348.170.618506

Base 1.822618 0.00 9.20 133.07 26,431.71

02 Sep 2011 07 Sep 2011 GBP/GBBLOOP CAPITAL MARKETS LLC

21,222.000 NHEH Local 1.125400 0.00 11.94 120.42 24,015.600.617684

Base 1.821967 0.00 19.33 194.96 38,880.07

05 Sep 2011 08 Sep 2011 GBP/GBBLOOP CAPITAL MARKETS LLC

24,015.000 NHEH Local 1.119100 0.00 13.44 135.38 27,024.010.617684

Base 1.811768 0.00 21.76 219.17 43,750.54

079952008 Total

90.61 1,190.000.00211,041.000 Local 238,420.06

Base 0.00 146.74 1,927.15 386,109.01

COMMON STOCK GBP.01080216906 15 Aug 2011 18 Aug 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTDSAGE GROUP PLC/THE

11,913.000 NHHJ Local 2.558100 0.00 15.24 153.37 30,643.260.610389

Base 4.190934 0.00 24.97 251.27 50,202.84

COMMON STOCK GBP.1087061008 15 Aug 2011 18 Aug 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTDLLOYDS BANKING GROUP PLC

224,901.000 NHHJ Local 0.338400 0.00 38.05 381.53 76,526.080.610389

Base 0.554401 0.00 62.34 625.06 125,372.64

COMMON STOCK GBP.25092528900 04 Aug 2011 09 Aug 2011 GBP/GBB 0.01PERSHING LLCGLAXOSMITHKLINE PLC

16,710.000 NHEB Local 13.329600 0.00 111.37 1,114.69 223,963.670.613365

Base 21.731921 0.00 181.57 1,817.34 365,139.31
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27 Sep 2011 30 Sep 2011 GBP/GBB 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUX

28,890.000 NHEB Local 13.450400 0.00 310.87 1,943.91 390,836.840.637735

Base 21.090892 0.00 487.46 3,048.15 612,851.48

092528900 Total

422.24 3,058.600.0045,600.000 Local 614,800.51

Base 0.00 669.03 4,865.49 977,990.79

COMMON STOCK GBP.05309135903 15 Aug 2011 18 Aug 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTDBT GROUP PLC

9,358.000 NHHJ Local 1.785900 0.00 8.36 84.56 16,805.370.610389

Base 2.925839 0.00 13.70 138.54 27,532.23

COMMON STOCK GBP.25312748908 04 Aug 2011 09 Aug 2011 GBP/GBBPERSHING LLCMARKS + SPENCER GROUP PLC

44,570.000 NHEB Local 3.413500 0.00 76.07 761.70 152,977.460.613365

Base 5.565202 0.00 124.02 1,241.84 249,406.89

27 Sep 2011 OPEN GBP/GBB3 CREDIT AGRICOLE INDOSUEZ CHEUVREUX

77,070.000 NHEB Local 3.313100 0.00 204.27 1,277.70 256,822.590.637735

Base 5.195105 0.00 320.31 2,003.50 402,710.51

312748908 Total

280.34 2,039.400.00121,640.000 Local 409,800.05

Base 0.00 444.33 3,245.34 652,117.40

COMMON STOCK USD.5314110909 10 Aug 2011 15 Aug 2011 GBP/GBB 0.01INVESTMENT TECHNOLOGY GROUP LTDXSTRATA PLC

5,485.000 NHHJ Local 9.955500 0.00 27.30 274.03 54,907.250.618506

Base 16.096044 0.00 44.14 443.05 88,774.00

15 Aug 2011 18 Aug 2011 GBP/GBB 0.01INVESTMENT TECHNOLOGY GROUP LTD

17,822.000 NHHJ Local 10.800500 0.00 96.24 963.43 193,546.180.610389

Base 17.694454 0.00 157.67 1,578.39 317,086.61
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314110909 Total

123.54 1,237.460.0023,307.000 Local 248,453.43

Base 0.00 201.81 2,021.44 405,860.61

COMMON STOCK GBP.1316988906 09 Aug 2011 12 Aug 2011 GBP/GBBLOOP CAPITAL MARKETS LLCWILLIAM HILL PLC

170,122.000 NHEH Local 2.186500 0.00 185.99 1,860.86 374,018.600.617341

Base 3.541803 0.00 301.28 3,014.31 605,854.14

COMMON STOCK317430908 10 Aug 2011 15 Aug 2011 GBP/GBB 0.01INVESTMENT TECHNOLOGY GROUP LTDBURBERRY GROUP PLC

4,037.000 NHHJ Local 12.925301 0.00 26.09 261.90 52,467.430.618506

Base 20.897616 0.00 42.18 423.44 84,829.30

15 Aug 2011 18 Aug 2011 GBP/GBB 0.01INVESTMENT TECHNOLOGY GROUP LTD

5,776.000 NHHJ Local 13.965800 0.00 40.33 404.33 81,111.120.610389

Base 22.880163 0.00 66.07 662.42 132,884.31

317430908 Total

66.42 666.230.009,813.000 Local 133,578.55

Base 0.00 108.25 1,085.86 217,713.61

REIT GBP.1318094901 10 Aug 2011 15 Aug 2011 GBP/GBB 0.01INVESTMENT TECHNOLOGY GROUP LTDLAND SECURITIES GROUP PLC

3,679.000 NHHJ Local 7.512501 0.00 13.82 139.19 27,791.500.618506

Base 12.146206 0.00 22.34 225.05 44,933.27

15 Aug 2011 18 Aug 2011 GBP/GBB 0.01INVESTMENT TECHNOLOGY GROUP LTD

17,010.000 NHHJ Local 8.082900 0.00 68.75 688.45 138,247.330.610389

Base 13.242211 0.00 112.63 1,127.89 226,490.53

07 Jul 2011 28 Jul 2011 GBP/GBBAUTREPAT-STK/$ DIV

284.000 NHHJ Local 8.336795 0.00 0.00 0.00 2,367.650.625910

Base 13.319479 0.00 0.00 0.00 3,782.73
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19 Sep 2011 OPEN GBP/GBBAUTREPAT-STK/$ DIV

592.000 NHHJ Local 6.550168 0.00 0.00 0.00 3,877.700.638040

Base 10.266077 0.00 0.00 0.00 6,077.52

318094901 Total

82.57 827.640.0021,565.000 Local 172,284.18

Base 0.00 134.97 1,352.94 281,284.05

COMMON STOCK331952903 04 Aug 2011 09 Aug 2011 GBP/GBBPERSHING LLCKINGFISHER PLC

64,870.000 NHEB Local 2.412100 0.00 78.24 783.37 157,334.530.613365

Base 3.932569 0.00 127.56 1,277.17 256,510.45

27 Sep 2011 30 Sep 2011 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUX

112,180.000 NHEB Local 2.467200 0.00 221.42 1,384.85 278,376.770.637735

Base 3.868692 0.00 347.20 2,171.52 436,508.53

331952903 Total

299.66 2,168.220.00177,050.000 Local 435,711.30

Base 0.00 474.76 3,448.69 693,018.98

COMMON STOCK USD.1332770908 15 Aug 2011 18 Aug 2011 GBP/GBB 0.01INVESTMENT TECHNOLOGY GROUP LTDVEDANTA RESOURCES PLC

2,881.000 NHHJ Local 14.266099 0.00 20.55 206.50 41,327.680.610389

Base 23.372143 0.00 33.67 338.31 67,707.12

COMMON STOCK GBP.1338721905 15 Aug 2011 18 Aug 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTDICAP PLC

4,890.000 NHHJ Local 4.295900 0.00 10.50 106.03 21,123.480.610389

Base 7.037971 0.00 17.20 173.71 34,606.59

COMMON STOCKB019KW907 24 Jun 2011 25 Jul 2011 GBP/GBB 0.023 AUTREPAT-DIV RESAINSBURY (J) PLC

2,108.000 NHHJ Local 3.201133 0.00 23.82 34.03 6,805.840.625626

Base 5.116688 0.00 38.07 54.39 10,878.45



Prepared by State StreetPage 273

Purchase Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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 STOCKB01D1K905 19 Aug 2011 24 Aug 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTDVECTURA GROUP PLC

132,239.000 NHEH Local 0.960000 0.00 63.47 635.75 127,648.660.604504

Base 1.588079 0.00 105.00 1,051.68 211,162.64

COMMON STOCK GBP.25B01FLG907 15 Aug 2011 18 Aug 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTDG4S PLC

22,998.000 NHHJ Local 2.549300 0.00 29.31 294.14 58,952.250.610389

Base 4.176517 0.00 48.02 481.89 96,581.44

COMMON STOCKB0744B906 15 Aug 2011 18 Aug 2011 GBP/GBB 0.01INVESTMENT TECHNOLOGY GROUP LTDBUNZL PLC

13,019.000 NHHJ Local 7.275900 0.00 47.36 474.62 95,246.920.610389

Base 11.920103 0.00 77.59 777.57 156,042.98

10 Jun 2011 13 Jul 2011 GBP/GBB 0.07AUTREPAT-DIV RE

596.000 NHHJ Local 7.923741 0.00 23.85 23.85 4,770.250.615271

Base 12.878457 0.00 38.76 38.76 7,753.09

10 Jun 2011 13 Jul 2011 GBP/GBB 0.06AUTREPAT-DIV RE

6,768.000 NHHP Local 7.911914 0.00 270.44 270.44 54,088.720.615271

Base 12.859234 0.00 439.55 439.55 87,910.40

B0744B906 Total

341.65 768.910.0020,383.000 Local 154,105.89

Base 0.00 555.90 1,255.88 251,706.47

COMMON STOCK GBP.1B079W5907 19 Aug 2011 24 Aug 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTDMICRO FOCUS INTERNATIONAL

45,104.000 NHEH Local 2.618200 0.00 59.05 591.46 118,741.800.604504

Base 4.331154 0.00 97.68 978.42 196,428.48

02 Sep 2011 07 Sep 2011 GBP/GBBLOOP CAPITAL MARKETS LLC

31,788.000 NHEH Local 3.102000 0.00 49.30 494.03 99,149.710.617684

Base 5.021985 0.00 79.81 799.81 160,518.50
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05 Sep 2011 08 Sep 2011 GBP/GBBLOOP CAPITAL MARKETS LLC

30,258.000 NHEH Local 3.036100 0.00 45.93 460.33 92,372.570.617684

Base 4.915296 0.00 74.36 745.25 149,546.65

B079W5907 Total

154.28 1,545.820.00107,150.000 Local 310,264.08

Base 0.00 251.85 2,523.48 506,493.63

COMMON STOCKB08SNH908 04 Aug 2011 09 Aug 2011 GBP/GBBPERSHING LLCNATIONAL GRID PLC

46,590.000 NHEB Local 6.105700 0.00 142.23 1,423.33 286,030.120.613365

Base 9.954432 0.00 231.88 2,320.53 466,329.38

20 Jul 2011 17 Aug 2011 GBP/GBBAUTREPAT-STK/$ DIV

7,686.000 NHHJ Local 5.928053 0.00 0.00 0.00 45,563.020.618640

Base 9.582395 0.00 0.00 0.00 73,650.30

B08SNH908 Total

142.23 1,423.330.0054,276.000 Local 331,593.14

Base 0.00 231.88 2,320.53 539,979.68

COMMON STOCK GBP.2B0HZPV909 10 Aug 2011 15 Aug 2011 GBP/GBB 0.01INVESTMENT TECHNOLOGY GROUP LTDKAZAKHMYS PLC

2,036.000 NHHJ Local 9.066901 0.00 9.23 93.30 18,562.740.618506

Base 14.659358 0.00 14.92 150.85 30,012.22

15 Aug 2011 18 Aug 2011 GBP/GBB 0.01INVESTMENT TECHNOLOGY GROUP LTD

7,362.000 NHHJ Local 10.418801 0.00 38.35 384.52 77,126.080.610389

Base 17.069117 0.00 62.83 629.96 126,355.62

B0HZPV909 Total

47.58 477.820.009,398.000 Local 95,688.82

Base 0.00 77.75 780.81 156,367.84
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COMMON STOCKB0SWJX907 15 Aug 2011 18 Aug 2011 GBP/GBB 0.01INVESTMENT TECHNOLOGY GROUP LTDLONDON STOCK EXCHANGE GROUP

2,826.000 NHHJ Local 8.666600 0.00 12.25 123.46 24,627.520.610389

Base 14.198487 0.00 20.07 202.27 40,347.25

COMMON STOCK GBP.05B1528L904 01 Sep 2011 07 Sep 2011 GBP/GBB1 INVESTMENT TECHNOLOGY GROUP LTDMAY GURNEY INTEGRATED SERVIC

2,157.000 NHHV Local 2.545331 0.00 2.20 27.45 5,519.930.618104

Base 4.117966 0.00 3.56 44.41 8,930.42

13 Sep 2011 16 Sep 2011 GBP/GBBJP MORGANSECURITIES LIMITED

1,727.000 NHHV Local 2.433492 0.00 2.10 21.02 4,225.760.632831

Base 3.845406 0.00 3.32 33.22 6,677.55

14 Sep 2011 19 Sep 2011 GBP/GBBJP MORGANSECURITIES LIMITED

1,369.000 NHHV Local 2.439839 0.00 1.67 16.71 3,358.520.634095

Base 3.847750 0.00 2.63 26.35 5,296.56

B1528L904 Total

5.97 65.180.005,253.000 Local 13,104.21

Base 0.00 9.51 103.98 20,904.53

COMMON STOCKB16GWD903 04 Aug 2011 09 Aug 2011 GBP/GBBPERSHING LLCVODAFONE GROUP PLC

156,620.000 NHEB Local 1.719100 0.00 134.62 1,347.26 270,727.320.613365

Base 2.802736 0.00 219.48 2,196.51 441,380.45

27 Sep 2011 30 Sep 2011 GBP/GBBCREDIT AGRICOLE INDOSUEZ CHEUVREUX

270,830.000 NHEB Local 1.645000 0.00 356.41 2,228.58 448,100.340.637735

Base 2.579441 0.00 558.87 3,494.53 702,643.48

15 Jul 2011 12 Aug 2011 GBP/GBB 0.01AUTREPAT-DIV RE

89,663.000 NHHJ Local 1.666047 0.00 754.46 754.46 150,891.780.618946

Base 2.691749 0.00 1,218.94 1,218.94 243,788.28
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B16GWD903 Total

1,245.49 4,330.300.00517,113.000 Local 869,719.44

Base 0.00 1,997.29 6,909.98 1,387,812.21

COMMON STOCKB18V86900 09 Aug 2011 12 Aug 2011 GBP/GBB 0.01LOOP CAPITAL MARKETS LLCPENNON GROUP PLC

13,968.000 NHEH Local 6.698100 0.00 46.78 468.80 94,074.640.617341

Base 10.849919 0.00 75.78 759.39 152,386.83

COMMON STOCK GBP.1B19DVX904 10 Aug 2011 15 Aug 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTDINVENSYS PLC

66,037.000 NHHJ Local 2.425400 0.00 80.08 801.83 161,048.050.618506

Base 3.921385 0.00 129.47 1,296.40 260,382.36

15 Aug 2011 18 Aug 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

17,128.000 NHHJ Local 2.575900 0.00 22.06 221.60 44,363.680.610389

Base 4.220096 0.00 36.14 363.05 72,681.00

B19DVX904 Total

102.14 1,023.430.0083,165.000 Local 205,411.73

Base 0.00 165.61 1,659.45 333,063.36

COMMON STOCK USD.1B19NLV907 15 Aug 2011 18 Aug 2011 GBP/GBB 0.01INVESTMENT TECHNOLOGY GROUP LTDEXPERIAN PLC

23,948.000 NHHJ Local 7.265200 0.00 86.99 1.00 174,075.000.610389

Base 11.902574 0.00 142.52 1.64 285,186.99

28 Jul 2011 29 Jul 2011 GBP/GBB 0.071 AUTREPAT-DIV RE

701.000 NHHJ Local 8.228131 0.00 28.98 0.00 5,796.900.612010

Base 13.444439 0.00 47.35 0.00 9,471.90

B19NLV907 Total

115.97 1.000.0024,649.000 Local 179,871.90

Base 0.00 189.87 1.64 294,658.89
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COMMON STOCK EUR.2B1CRLC906 05 Aug 2011 10 Aug 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCMONDI PLC

56,300.000 NHHV Local 5.224400 0.00 176.48 1,471.67 295,781.870.611191

Base 8.547901 0.00 288.75 2,407.87 483,943.43

08 Aug 2011 12 Aug 2011 GBP/GBB1 CABRERA CAPITAL MARKETS LLC

68,300.000 NHHV Local 5.055787 0.00 207.19 1,727.37 347,244.810.611527

Base 8.267480 0.00 338.81 2,824.68 567,832.34

09 Aug 2011 15 Aug 2011 GBP/GBB3 CABRERA CAPITAL MARKETS LLC

81,700.000 NHHV Local 5.089924 0.00 249.51 2,080.05 418,176.350.617341

Base 8.244915 0.00 404.17 3,369.37 677,383.08

B1CRLC906 Total

633.18 5,279.090.00206,300.000 Local 1,061,203.03

Base 0.00 1,031.73 8,601.92 1,729,158.85

COMMON STOCKB1FH8J905 15 Aug 2011 18 Aug 2011 GBP/GBB 0.01INVESTMENT TECHNOLOGY GROUP LTDSEVERN TRENT PLC

5,826.000 NHHJ Local 14.856900 0.00 43.28 433.78 87,033.360.610389

Base 24.340052 0.00 70.91 710.66 142,586.71

COMMON STOCKB1JQDM908 02 Sep 2011 07 Sep 2011 GBP/GBBLOOP CAPITAL MARKETS LLCMARSTON S PLC

83,861.000 NHEH Local 0.949300 0.00 39.80 399.05 80,048.100.617684

Base 1.536870 0.00 64.43 646.04 129,593.93

05 Sep 2011 08 Sep 2011 GBP/GBBLOOP CAPITAL MARKETS LLC

70,440.000 NHEH Local 0.921700 0.00 32.46 325.62 65,282.630.617684

Base 1.492187 0.00 52.55 527.16 105,689.37

B1JQDM908 Total

72.26 724.670.00154,301.000 Local 145,330.73

Base 0.00 116.98 1,173.20 235,283.30
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COMMON STOCKB1XZS8907 24 Aug 2011 21 Sep 2011 GBP/GBB 0.21AUTREPAT-DIV REANGLO AMERICAN PLC

477.000 NHHJ Local 24.981698 0.00 60.18 60.18 12,036.630.610706

Base 40.906259 0.00 98.54 98.54 19,709.37

COMMON STOCKB1Z4ST908 09 Aug 2011 12 Aug 2011 GBP/GBB 0.01LOOP CAPITAL MARKETS LLCPROVIDENT FINANCIAL PLC

9,310.000 NHEH Local 10.175400 0.00 47.37 474.66 95,255.000.617341

Base 16.482625 0.00 76.73 768.88 154,298.84

19 Aug 2011 24 Aug 2011 GBP/GBB 0.01INVESTMENT TECHNOLOGY GROUP LTD

27,864.000 NHEH Local 10.410000 0.00 145.03 1,451.32 291,660.590.604504

Base 17.220730 0.00 239.92 2,400.84 482,479.17

B1Z4ST908 Total

192.40 1,925.980.0037,174.000 Local 386,915.59

Base 0.00 316.65 3,169.72 636,778.01

COMMON STOCKB28KQ1903 15 Aug 2011 18 Aug 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTDMAN GROUP PLC

23,602.000 NHHJ Local 1.994600 0.00 23.54 236.38 47,336.470.610389

Base 3.267752 0.00 38.57 387.26 77,551.32

COMMON STOCK USD.2B29BCK905 15 Aug 2011 18 Aug 2011 GBP/GBB 0.01INVESTMENT TECHNOLOGY GROUP LTDEURASIAN NATURAL RESOURCES

3,529.000 NHHJ Local 6.330700 0.00 11.17 112.71 22,464.920.610389

Base 10.371583 0.00 18.30 184.65 36,804.27

COMMON STOCK GBP.22B2PDGW903 09 Aug 2011 12 Aug 2011 GBP/GBBLOOP CAPITAL MARKETS LLCWH SMITH PLC

23,670.000 NHEH Local 4.596300 0.00 54.40 544.97 109,393.790.617341

Base 7.445318 0.00 88.12 882.77 177,201.56

19 Aug 2011 24 Aug 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

42,596.000 NHEH Local 4.741900 0.00 100.99 1,010.93 203,097.890.604504

Base 7.844282 0.00 167.06 1,672.33 335,974.44
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B2PDGW903 Total

155.39 1,555.900.0066,266.000 Local 312,491.68

Base 0.00 255.18 2,555.10 513,176.00

COMMON STOCK GBP.05B2QKY0906 15 Aug 2011 18 Aug 2011 GBP/GBB 0.02INVESTMENT TECHNOLOGY GROUP LTDSHIRE PLC

3,451.000 NHHJ Local 19.695601 0.00 33.98 1.00 68,004.500.609626

Base 32.307679 0.00 55.74 1.64 111,551.18

COMMON STOCK USD.5B2QPKJ909 16 Aug 2011 22 Aug 2011 GBP/GBB 0.043 UBS AGFRESNILLO PLC

14,219.000 NHHP Local 18.241138 0.00 389.06 1,299.80 261,059.600.608939

Base 29.955608 0.00 638.91 2,134.53 428,712.24

16 Aug 2011 19 Aug 2011 GBP/GBB 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUX

12,348.000 NHHP Local 18.058500 0.00 222.99 1,115.83 224,325.180.608939

Base 29.655680 0.00 366.19 1,832.42 368,386.95

17 Aug 2011 GBP/GBB 0.05THE ROYALBANK OF SCOTLAND N.V.UK EQ

5,199.000 NHHP Local 19.060000 0.00 148.64 497.21 99,738.790.602918

Base 31.612922 0.00 246.53 824.67 165,426.79

17 Aug 2011 CANCEL GBP/GBB 0.05THE ROYALBANK OF SCOTLAND N.V.UK EQ

-5,199.000 NHHP Local 19.060000 0.00 -148.64 -497.21 -99,738.790.602918

Base 31.612922 0.00 -246.53 -824.67 -165,426.79

17 Aug 2011 23 Aug 2011 GBP/GBB 0.051 UBS AG

14,630.000 NHHP Local 19.208224 0.00 421.52 1,408.19 282,846.030.602918

Base 31.858767 0.00 699.13 2,335.62 469,128.52

18 Aug 2011 23 Aug 2011 GBP/GBB 0.05UBS AG

12,561.000 NHHP Local 18.425783 0.00 347.17 1,159.97 232,953.400.606538

Base 30.378613 0.00 572.38 1,912.44 384,070.58
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17 Aug 2011 22 Aug 2011 GBP/GBB 0.05THE ROYALBANK OF SCOTLAND N.V.UK EQ

5,199.000 NHHP Local 19.060000 0.00 148.64 497.21 99,738.790.602918

Base 31.612922 0.00 246.53 824.67 165,426.79

18 Aug 2011 23 Aug 2011 GBP/GBB 0.05JP MORGANSECURITIES LIMITED

4,485.000 NHHP Local 18.700000 0.00 125.80 420.98 84,416.280.606538

Base 30.830715 0.00 207.41 694.07 139,177.23

19 Aug 2011 24 Aug 2011 GBP/GBB 0.05JP MORGANSECURITIES LIMITED

6,674.000 NHHP Local 18.777200 0.00 187.98 628.54 126,135.550.604504

Base 31.062160 0.00 310.97 1,039.76 208,659.58

19 Aug 2011 24 Aug 2011 GBP/GBB 0.05UBS AG

14,713.000 NHHP Local 18.992768 0.00 419.16 1,400.30 281,260.060.604504

Base 31.418763 0.00 693.39 2,316.44 465,274.11

22 Aug 2011 25 Aug 2011 GBP/GBB 0.05UBS AG

29,017.000 NHHP Local 20.366631 0.00 886.47 2,960.33 594,825.330.607884

Base 33.504141 0.00 1,458.29 4,869.89 978,517.83

23 Aug 2011 26 Aug 2011 GBP/GBB 0.05JP MORGANSECURITIES LIMITED

9,355.000 NHHP Local 18.849500 0.00 264.51 884.01 177,485.590.605712

Base 31.119575 0.00 436.69 1,459.46 293,019.77

24 Aug 2011 30 Aug 2011 GBP/GBB 0.05SANFORD C. BERNSTEIN LTD

10,245.000 NHHP Local 18.984300 0.00 291.74 974.93 195,760.820.610706

Base 31.085825 0.00 477.71 1,596.40 320,548.38

26 Sep 2011 29 Sep 2011 GBP/GBB 0.01INSTINET LLC

8,083.000 NHHP Local 15.067100 0.00 48.71 610.18 122,446.260.642983

Base 23.433123 0.00 75.76 948.98 190,434.68

B2QPKJ909 Total

3,753.75 13,360.270.00141,529.000 Local 2,683,252.89

Base 0.00 6,183.36 21,964.68 4,411,356.66
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COMMON STOCK GBP.05B39J2M903 15 Aug 2011 18 Aug 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTDUNITED UTILITIES GROUP PLC

1,187.000 NHHJ Local 5.996000 0.00 3.56 35.59 7,156.400.610389

Base 9.823244 0.00 5.83 58.31 11,724.33

COMMON STOCK GBP.1B3YWCQ906 10 Aug 2011 15 Aug 2011 GBP/GBB 0.01INVESTMENT TECHNOLOGY GROUP LTDWOLSELEY PLC

6,614.000 NHHJ Local 14.668600 0.00 48.51 1.00 97,067.630.618506

Base 23.716181 0.00 78.43 1.62 156,938.87

15 Aug 2011 18 Aug 2011 GBP/GBB 0.01INVESTMENT TECHNOLOGY GROUP LTD

11,989.000 NHHJ Local 16.192300 0.00 97.06 1.00 194,227.540.609626

Base 26.561039 0.00 159.21 1.64 318,601.14

B3YWCQ906 Total

145.57 2.000.0018,603.000 Local 291,295.17

Base 0.00 237.64 3.26 475,540.01

COMMON STOCK GBP.5B41H73900 19 Aug 2011 24 Aug 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTDNORTHGATE PLC

29,562.000 NHEH Local 2.703400 0.00 39.96 400.59 80,358.460.604504

Base 4.472096 0.00 66.10 662.67 132,932.88

02 Sep 2011 07 Sep 2011 GBP/GBBLOOP CAPITAL MARKETS LLC

6,899.000 NHEH Local 2.672600 0.00 9.22 93.19 18,540.680.617684

Base 4.326808 0.00 14.93 150.87 30,016.45

05 Sep 2011 08 Sep 2011 GBP/GBBLOOP CAPITAL MARKETS LLC

33,237.000 NHEH Local 2.680600 0.00 44.55 446.48 89,586.130.617684

Base 4.339759 0.00 72.12 722.83 145,035.54

B41H73900 Total

93.73 940.260.0069,698.000 Local 188,485.27

Base 0.00 153.15 1,536.37 307,984.87
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COMMON STOCKB464F9902 09 Aug 2011 09 Aug 2011 GBP/GBBREVERSE SPLIT NON CASHMELROSE PLC

38,928.000 NHEH Local 3.521591 0.00 0.00 0.00 137,088.510.635768

Base 5.539113 0.00 0.00 0.00 215,626.63

COMMON STOCKB4JZFN908 01 Aug 2011 04 Aug 2011 GBP/GBB 0.01INVESTMENT TECHNOLOGY GROUP LTDDIGNITY PLC

4,926.000 NHEH Local 7.905201 0.00 19.47 195.71 39,156.200.614364

Base 12.867292 0.00 31.69 318.56 63,734.53

02 Sep 2011 07 Sep 2011 GBP/GBB 0.01LOOP CAPITAL MARKETS LLC

9,549.000 NHEH Local 7.595500 0.00 36.26 363.65 72,929.340.617684

Base 12.296741 0.00 58.70 588.73 118,069.01

05 Sep 2011 08 Sep 2011 GBP/GBB 0.01LOOP CAPITAL MARKETS LLC

18,932.000 NHEH Local 7.610700 0.00 72.04 721.43 144,879.240.617684

Base 12.321349 0.00 116.63 1,167.96 234,552.36

06 Sep 2011 09 Sep 2011 GBP/GBB 0.01LOOP CAPITAL MARKETS LLC

4,020.000 NHEH Local 7.697801 0.00 15.47 155.73 31,116.360.624902

Base 12.318413 0.00 24.76 249.21 49,793.98

B4JZFN908 Total

143.24 1,436.520.0037,427.000 Local 288,081.14

Base 0.00 231.78 2,324.46 466,149.88

PREFERRED STOCKB4QQG5908 09 Aug 2011 09 Aug 2011 GBP/GBBAUTREPAT-DISTRIBUTIONMELROSE PLC

49,545.000 NHEH Local 0.750000 0.00 0.00 0.00 37,158.750.617341

Base 1.214888 0.00 0.00 0.00 60,191.61

COMMON STOCKB4WQ2Z900 10 Aug 2011 15 Aug 2011 GBP/GBB 0.01INVESTMENT TECHNOLOGY GROUP LTDAGGREKO PLC

5.000 NHHJ Local 16.856000 0.00 0.04 0.42 84.740.618506

Base 27.252767 0.00 0.06 0.68 137.01
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15 Aug 2011 18 Aug 2011 GBP/GBB 0.02INVESTMENT TECHNOLOGY GROUP LTD

6,193.000 NHHJ Local 18.797300 0.00 58.21 583.06 117,052.950.610389

Base 30.795607 0.00 95.37 955.23 191,767.79

11 Jul 2011 11 Jul 2011 GBP/GBBREVERSE SPLIT NON CASH

41,771.000 NHEH Local 5.367666 0.00 0.00 0.00 224,212.800.578605

Base 9.276915 0.00 0.00 0.00 387,506.04

11 Jul 2011 11 Jul 2011 GBP/GBBREVERSE SPLIT NON CASH

10,325.000 NHHJ Local 12.425530 0.00 0.00 0.00 128,293.600.680586

Base 18.257093 0.00 0.00 0.00 188,504.49

B4WQ2Z900 Total

58.25 583.480.0058,294.000 Local 469,644.09

Base 0.00 95.43 955.91 767,915.33

REIT GBP.1B5ZN1N909 15 Aug 2011 18 Aug 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTDSEGRO PLC

26,060.000 NHHJ Local 2.533200 0.00 33.01 331.08 66,379.280.610389

Base 4.150140 0.00 54.08 542.41 108,749.14

COMMON STOCK GBP.1B60B6S905 15 Sep 2011 20 Sep 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTDPROMETHEAN WORLD PLC

10,178.000 NHHV Local 0.521250 0.00 2.12 26.53 5,333.930.632751

Base 0.823784 0.00 3.35 41.93 8,429.75

16 Sep 2011 21 Sep 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

44,710.000 NHHV Local 0.494410 0.00 8.84 111.53 22,225.440.632831

Base 0.781267 0.00 13.97 176.24 35,120.66

21 Sep 2011 26 Sep 2011 GBP/GBBJP MORGANSECURITIES LIMITED

9,612.000 NHHV Local 0.520000 0.00 2.50 25.00 5,025.740.640287

Base 0.812136 0.00 3.90 39.04 7,849.20
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B60B6S905 Total

13.46 163.060.0064,500.000 Local 32,585.11

Base 0.00 21.22 257.21 51,399.61

COMMON STOCKB61D2N905 19 Aug 2011 24 Aug 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTDAFRICAN BARRICK GOLD LTD

28,973.000 NHEH Local 5.374300 0.00 77.85 779.55 156,566.990.604504

Base 8.890429 0.00 128.78 1,289.57 259,000.75

02 Sep 2011 07 Sep 2011 GBP/GBBLOOP CAPITAL MARKETS LLC

14,171.000 NHEH Local 5.723000 0.00 40.55 406.50 81,547.680.617684

Base 9.265255 0.00 65.65 658.10 132,021.68

05 Sep 2011 08 Sep 2011 GBP/GBBLOOP CAPITAL MARKETS LLC

7,887.000 NHEH Local 5.732699 0.00 22.61 227.07 45,463.480.617684

Base 9.280958 0.00 36.60 367.62 73,603.14

B61D2N905 Total

141.01 1,413.120.0051,031.000 Local 283,578.15

Base 0.00 231.03 2,315.29 464,625.57

COMMON STOCK GBP1.B62W23906 23 Sep 2011 OPEN GBP/GBBAUTREPAT-STK/$ DIVRESOLUTION LTD

5,867.000 NHHJ Local 2.441462 0.00 0.00 0.00 14,324.060.651848

Base 3.745447 0.00 0.00 0.00 21,974.54

COMMON STOCK GBP.2B63H84900 12 Aug 2011 17 Aug 2011 GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUXROLLS ROYCE HOLDINGS PLC

263,167.000 NHHP Local 5.905700 0.00 1,554.19 7,771.93 1,563,511.470.614137

Base 9.616258 0.00 2,530.69 12,655.04 2,545,867.57

15 Aug 2011 18 Aug 2011 GBP/GBB 0.01CREDIT AGRICOLE INDOSUEZ CHEUVREUX

49,238.000 NHHP Local 6.025900 0.00 296.70 1,484.41 298,484.380.610389

Base 9.872229 0.00 486.08 2,431.91 489,006.81
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15 Aug 2011 18 Aug 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

45,284.000 NHHJ Local 6.040900 0.00 136.78 1,368.78 275,061.680.610389

Base 9.896804 0.00 224.09 2,242.47 450,633.42

B63H84900 Total

1,987.67 10,625.120.00357,689.000 Local 2,137,057.53

Base 0.00 3,240.86 17,329.42 3,485,507.80

COMMON STOCK GBP.05B64G90908 19 Aug 2011 24 Aug 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTDBEAZLEY PLC

74,390.000 NHEH Local 1.115700 0.00 41.50 1.00 83,039.420.604504

Base 1.845645 0.00 68.65 1.65 137,367.86

22 Aug 2011 25 Aug 2011 GBP/GBBLOOP CAPITAL MARKETS LLC

36,619.000 NHEH Local 1.131300 0.00 20.71 1.00 41,448.780.607884

Base 1.861046 0.00 34.07 1.65 68,185.34

02 Sep 2011 07 Sep 2011 GBP/GBBLOOP CAPITAL MARKETS LLC

97,916.000 NHEH Local 1.143100 0.00 55.96 1.00 111,984.740.617684

Base 1.850623 0.00 90.60 1.62 181,297.78

05 Sep 2011 08 Sep 2011 GBP/GBBLOOP CAPITAL MARKETS LLC

17,901.000 NHEH Local 1.145800 0.00 10.26 1.00 20,522.230.617684

Base 1.854994 0.00 16.61 1.62 33,224.48

B64G90908 Total

128.43 4.000.00226,826.000 Local 256,995.17

Base 0.00 209.93 6.54 420,075.46

POUND STERLING  Total

0.00Local4,954,924.000

0.00Base

91,879.74

149,213.04

16,721.70

27,166.99

19,910,829.79

32,339,027.80

SINGAPORE DOLLAR
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COMMON STOCK NPV617520903 04 Aug 2011 11 Aug 2011 SGD/SG3 0.011 CABRERA CAPITAL MARKETS LLCDBS GROUP HOLDINGS LTD

53,000.000 NHEB Local 15.058900 0.00 399.06 319.25 798,840.011.219600

Base 12.347409 0.00 327.21 261.77 655,001.65

08 Sep 2011 OPEN SGD/SG43 AUTREPAT-STK/$ DIV

2,938.000 NHHJ Local 13.143512 0.00 0.00 0.00 38,615.641.210050

Base 10.861958 0.00 0.00 0.00 31,912.43

617520903 Total

399.06 319.250.0055,938.000 Local 837,455.65

Base 0.00 327.21 261.77 686,914.08

COMMON STOCK NPV620513903 15 Aug 2011 18 Aug 2011 SGD/SG3LOOP CAPITAL MARKETS LLCSEMBCORP MARINE LTD

44,000.000 NHHJ Local 4.440200 0.00 195.37 78.15 195,642.321.203600

Base 3.689099 0.00 162.32 64.93 162,547.62

COMMON STOCK NPV621676907 19 Aug 2011 24 Aug 2011 SGD/SG3LOOP CAPITAL MARKETS LLCCWT LTD

119,000.000 NHEH Local 1.045400 0.00 124.40 49.76 124,576.761.208150

Base 0.865290 0.00 102.97 41.19 103,113.65

22 Aug 2011 25 Aug 2011 SGD/SG3CREDIT SUISSE SECURITIES (USA) LLC

74,000.000 NHEH Local 1.018500 0.00 75.37 30.14 75,474.511.208500

Base 0.842780 0.00 62.37 24.94 62,453.05

23 Aug 2011 26 Aug 2011 SGD/SG3LOOP CAPITAL MARKETS LLC

12,000.000 NHEH Local 1.045800 0.00 12.55 5.02 12,567.171.204050

Base 0.868569 0.00 10.42 4.17 10,437.42

24 Aug 2011 29 Aug 2011 SGD/SG3LOOP CAPITAL MARKETS LLC

13,000.000 NHEH Local 1.048100 0.00 13.63 5.45 13,644.381.205850

Base 0.869179 0.00 11.30 4.52 11,315.16
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02 Sep 2011 07 Sep 2011 SGD/SG3LOOP CAPITAL MARKETS LLC

27,000.000 NHEH Local 1.093100 0.00 29.51 11.81 29,555.021.204650

Base 0.907400 0.00 24.50 9.80 24,534.11

23 Sep 2011 28 Sep 2011 SGD/SG3CREDIT SUISSE SECURITIES (USA) LLC

24,000.000 NHEH Local 1.000000 0.00 24.00 9.60 24,033.601.294750

Base 0.772350 0.00 18.54 7.41 18,562.35

27 Sep 2011 30 Sep 2011 SGD/SG3CREDIT SUISSE SECURITIES (USA) LLC

49,000.000 NHEH Local 0.997500 0.00 48.88 19.55 48,945.931.279700

Base 0.779480 0.00 38.20 15.28 38,247.97

621676907 Total

328.34 131.330.00318,000.000 Local 328,797.37

Base 0.00 268.30 107.31 268,663.71

COMMON STOCK NPV628606907 19 Aug 2011 24 Aug 2011 SGD/SG3LOOP CAPITAL MARKETS LLCEZION HOLDINGS LTD

506,000.000 NHEH Local 0.557700 0.00 282.20 112.88 282,591.281.208150

Base 0.461615 0.00 233.58 93.43 233,904.13

22 Aug 2011 25 Aug 2011 SGD/SG3CREDIT SUISSE SECURITIES (USA) LLC

11,000.000 NHEH Local 0.549000 0.00 6.04 2.41 6,047.451.208500

Base 0.454282 0.00 5.00 1.99 5,004.10

23 Aug 2011 26 Aug 2011 SGD/SG3LOOP CAPITAL MARKETS LLC

24,000.000 NHEH Local 0.543300 0.00 13.04 5.22 13,057.461.204050

Base 0.451227 0.00 10.83 4.34 10,844.62

24 Aug 2011 29 Aug 2011 SGD/SG3LOOP CAPITAL MARKETS LLC

40,000.000 NHEH Local 0.558100 0.00 22.32 8.93 22,355.251.205850

Base 0.462827 0.00 18.51 7.41 18,539.00
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628606907 Total

323.60 129.440.00581,000.000 Local 324,051.44

Base 0.00 267.92 107.17 268,291.85

COMMON STOCK NPV681173001 06 Jul 2011 06 Jul 2011 SGD/SG3CUSIP CHANGE NON CASHSINGAPORE AIRLINES LTD

4,000.000 NHHJ Local 13.298592 0.00 0.00 0.00 53,194.371.280600

Base 10.384657 0.00 0.00 0.00 41,538.63

COMMON STOCK NPV683866909 19 Aug 2011 24 Aug 2011 SGD/SG3LOOP CAPITAL MARKETS LLCSUPER GROUP LTD

114,000.000 NHEH Local 1.550200 0.00 176.72 70.69 176,970.211.208150

Base 1.283119 0.00 146.27 58.51 146,480.33

22 Aug 2011 25 Aug 2011 SGD/SG3CREDIT SUISSE SECURITIES (USA) LLC

18,000.000 NHEH Local 1.525000 0.00 27.45 10.98 27,488.431.208500

Base 1.261895 0.00 22.71 9.09 22,745.91

23 Aug 2011 26 Aug 2011 SGD/SG3LOOP CAPITAL MARKETS LLC

8,000.000 NHEH Local 1.520000 0.00 12.16 4.86 12,177.021.204050

Base 1.262406 0.00 10.10 4.04 10,113.38

27 Sep 2011 30 Sep 2011 SGD/SG3CREDIT SUISSE SECURITIES (USA) LLC

12,000.000 NHEH Local 1.510000 0.00 18.12 7.24 18,145.361.279700

Base 1.179964 0.00 14.16 5.66 14,179.39

683866909 Total

234.45 93.770.00152,000.000 Local 234,781.02

Base 0.00 193.24 77.30 193,519.01

COMMON STOCK HKD.25B01CLC903 15 Aug 2011 18 Aug 2011 SGD/SG3LOOP CAPITAL MARKETS LLCNOBLE GROUP LTD

200,000.000 NHHJ Local 1.528900 0.00 305.78 122.31 306,208.091.203600

Base 1.270273 0.00 254.05 101.62 254,410.18
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COMMON STOCK NPVB02PY0905 04 Aug 2011 11 Aug 2011 SGD/SG31 CABRERA CAPITAL MARKETS LLCSINGAPORE TELECOM LTD

166,000.000 NHEB Local 3.340000 0.00 277.22 221.78 554,939.001.219600

Base 2.738603 0.00 227.30 181.85 455,017.22

27 Sep 2011 OPEN SGD/SG3 0.013 NOMURA INTERNATIONAL PLC

86,000.000 NHEB Local 3.133300 0.00 673.66 107.78 270,245.241.279700

Base 2.448464 0.00 526.42 84.22 211,178.59

28 Sep 2011 OPEN SGD/SG3 0.01CS FIRST BOSTON (HONG KONG) LIMITED

40,000.000 NHEB Local 3.120000 0.00 312.00 49.92 125,161.921.285850

Base 2.426411 0.00 242.64 38.82 97,337.89

29 Sep 2011 OPEN SGD/SG3 0.01CS FIRST BOSTON (HONG KONG) LIMITED

162,000.000 NHEB Local 3.120000 0.00 1,263.60 202.18 506,905.781.292250

Base 2.414393 0.00 977.83 156.46 392,266.03

B02PY0905 Total

2,526.48 581.660.00454,000.000 Local 1,457,251.94

Base 0.00 1,974.19 461.35 1,155,799.73

COMMON STOCK NPVB0F9V2906 19 Sep 2011 OPEN SGD/SG33 AUTREPAT-STK/$ DIVOVERSEA CHINESE BANKING CORP

4,247.000 NHHJ Local 8.070685 0.00 0.00 0.00 34,276.201.240200

Base 6.507567 0.00 0.00 0.00 27,637.64

UNIT NPVB1S9KF903 15 Jul 2011 20 Jul 2011 SGD/SG3NOMURA SECURITIES INTERNATIONAL INCFIRST SHIP LEASE TRUST

91,100.000 NHEG Local 0.349500 0.00 50.95 12.74 31,903.141.217550

Base 0.287052 0.00 41.85 10.46 26,202.74

18 Jul 2011 21 Jul 2011 SGD/SG3NOMURA SECURITIES INTERNATIONAL INC

14,700.000 NHEG Local 0.350000 0.00 8.23 2.06 5,155.291.219400

Base 0.287026 0.00 6.75 1.69 4,227.73
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19 Jul 2011 22 Jul 2011 SGD/SG3NOMURA SECURITIES INTERNATIONAL INC

148,300.000 NHEG Local 0.347200 0.00 82.38 20.59 51,592.731.215300

Base 0.285691 0.00 67.79 16.94 42,452.67

20 Jul 2011 25 Jul 2011 SGD/SG3NOMURA SECURITIES INTERNATIONAL INC

54,600.000 NHEG Local 0.350000 0.00 30.58 7.64 19,148.221.213900

Base 0.288327 0.00 25.19 6.29 15,774.13

21 Jul 2011 26 Jul 2011 SGD/SG3NOMURA SECURITIES INTERNATIONAL INC

790,900.000 NHEG Local 0.349900 0.00 442.77 110.69 277,289.371.210350

Base 0.289090 0.00 365.82 91.45 229,098.50

22 Jul 2011 27 Jul 2011 SGD/SG3NOMURA SECURITIES INTERNATIONAL INC

1,151,600.000 NHEG Local 0.353700 0.00 651.71 162.92 408,135.551.208300

Base 0.292725 0.00 539.36 134.83 337,776.67

25 Jul 2011 28 Jul 2011 SGD/SG3NOMURA SECURITIES INTERNATIONAL INC

359,800.000 NHEG Local 0.354500 0.00 204.08 51.01 127,804.191.207050

Base 0.293691 0.00 169.07 42.26 105,881.44

B1S9KF903 Total

1,470.70 367.650.002,611,000.000 Local 921,028.49

Base 0.00 1,215.83 303.92 761,413.88

SINGAPORE DOLLAR  Total

0.00Local4,424,185.000

0.00Base

1,823.56

1,485.37

5,783.78

4,663.06

4,692,686.89

3,820,736.33

SOUTH AFRICAN RAND

COMMON STOCK ZAR.05610008906 11 Aug 2011 18 Aug 2011 ZAR/ZA3 0.02LOOP CAPITAL MARKETS LLCBIDVEST GROUP LTD

12,285.000 NHHJ Local 144.844700 0.00 1,779.42 4,448.54 1,785,645.107.217700

Base 20.067986 0.00 246.54 616.34 247,398.08
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COMMON STOCK612793901 11 Aug 2011 18 Aug 2011 ZAR/ZA3LOOP CAPITAL MARKETS LLCSTEINHOFF INTL HOLDINGS LTD

43,947.000 NHHJ Local 21.548600 0.00 947.00 2,367.49 950,310.817.217700

Base 2.985522 0.00 131.21 328.01 131,663.94

15 Aug 2011 22 Aug 2011 ZAR/ZA3LOOP CAPITAL MARKETS LLC

21,711.000 NHHJ Local 22.165800 0.00 481.24 1,203.10 482,926.027.109000

Base 3.117991 0.00 67.69 169.24 67,931.64

612793901 Total

1,428.24 3,570.590.0065,658.000 Local 1,433,236.83

Base 0.00 198.90 497.25 199,595.58

COMMON STOCK651505901 15 Aug 2011 22 Aug 2011 ZAR/ZA3 0.01LOOP CAPITAL MARKETS LLCLIBERTY HOLDINGS LTD

1,986.000 NHHJ Local 73.238001 0.00 145.45 363.63 145,959.757.109000

Base 10.302152 0.00 20.46 51.15 20,531.69

COMMON STOCK ZAR.01660699901 11 Aug 2011 18 Aug 2011 ZAR/ZA3LOOP CAPITAL MARKETS LLCFIRSTRAND LTD

31,102.000 NHHJ Local 18.206000 0.00 566.24 1,415.61 568,224.867.217700

Base 2.522410 0.00 78.45 196.13 78,726.58

15 Aug 2011 22 Aug 2011 ZAR/ZA3LOOP CAPITAL MARKETS LLC

71,513.000 NHHJ Local 19.064800 0.00 1,363.38 3,408.45 1,368,152.877.109000

Base 2.681784 0.00 191.78 479.46 192,453.63

660699901 Total

1,929.62 4,824.060.00102,615.000 Local 1,936,377.73

Base 0.00 270.23 675.59 271,180.21

COMMON STOCK ZAR.02662269901 15 Aug 2011 22 Aug 2011 ZAR/ZA3 0.05LOOP CAPITAL MARKETS LLCNASPERS LTD N SHS

618.000 NHHJ Local 344.854600 0.00 213.12 532.80 213,866.067.109000

Base 48.509579 0.00 29.98 74.95 30,083.85



Prepared by State StreetPage 292

Purchase Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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 ZAR1.662800903 15 Aug 2011 22 Aug 2011 ZAR/ZA3 0.02LOOP CAPITAL MARKETS LLCNEDBANK GROUP LTD

607.000 NHHJ Local 135.409193 0.00 82.19 205.48 82,481.057.109000

Base 19.047573 0.00 11.56 28.90 11,602.34

COMMON STOCK ZAR.1672872900 11 Aug 2011 18 Aug 2011 ZAR/ZA3 0.01LOOP CAPITAL MARKETS LLCREUNERT LTD

6,263.000 NHHJ Local 58.889500 0.00 368.82 922.06 370,115.827.217700

Base 8.159040 0.00 51.10 127.75 51,278.91

15 Aug 2011 22 Aug 2011 ZAR/ZA3 0.01LOOP CAPITAL MARKETS LLC

5,926.000 NHHJ Local 57.535900 0.00 340.96 852.39 342,151.097.109000

Base 8.093389 0.00 47.96 119.90 48,129.29

672872900 Total

709.78 1,774.450.0012,189.000 Local 712,266.91

Base 0.00 99.06 247.65 99,408.20

COMMON STOCK ZAR1.677700908 11 Aug 2011 18 Aug 2011 ZAR/ZA3LOOP CAPITAL MARKETS LLCSAPPI LIMITED

1,224.000 NHHJ Local 25.084804 0.00 30.70 76.76 30,811.267.217700

Base 3.475457 0.00 4.25 10.63 4,268.85

15 Aug 2011 22 Aug 2011 ZAR/ZA3LOOP CAPITAL MARKETS LLC

33,917.000 NHHJ Local 25.918300 0.00 879.07 2,197.68 882,147.737.109000

Base 3.645843 0.00 123.66 309.14 124,088.86

677700908 Total

909.77 2,274.440.0035,141.000 Local 912,958.99

Base 0.00 127.91 319.77 128,357.71

COMMON STOCK680157906 11 Aug 2011 18 Aug 2011 ZAR/ZA3 0.01LOOP CAPITAL MARKETS LLCSHOPRITE HOLDINGS LTD

2,067.000 NHHJ Local 100.940500 0.00 208.64 521.61 209,374.267.217700

Base 13.985134 0.00 28.91 72.27 29,008.45
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15 Aug 2011 22 Aug 2011 ZAR/ZA3 0.01LOOP CAPITAL MARKETS LLC

19,208.000 NHHJ Local 103.473200 0.00 1,987.51 4,968.78 1,994,469.527.109000

Base 14.555240 0.00 279.58 698.94 280,555.57

680157906 Total

2,196.15 5,490.390.0021,275.000 Local 2,203,843.78

Base 0.00 308.49 771.21 309,564.02

COMMON STOCKACI00CAS6 11 Aug 2011 18 Aug 2011 ZAR/ZA3LOOP CAPITAL MARKETS LLCMMI HOLDINGS LTD

2,504.000 NHHJ Local 15.545998 0.00 38.93 97.32 39,063.437.217700

Base 2.153871 0.00 5.39 13.48 5,412.17

15 Aug 2011 22 Aug 2011 ZAR/ZA3LOOP CAPITAL MARKETS LLC

62,874.000 NHHJ Local 16.057900 0.00 1,009.62 2,524.06 1,013,158.087.109000

Base 2.258813 0.00 142.02 355.05 142,517.66

ACI00CAS6 Total

1,048.55 2,621.380.0065,378.000 Local 1,052,221.51

Base 0.00 147.41 368.53 147,929.83

COMMON STOCK ZAR.1B030GJ908 15 Aug 2011 22 Aug 2011 ZAR/ZA3 0.01LOOP CAPITAL MARKETS LLCSTANDARD BANK GROUP LTD

9,161.000 NHHJ Local 95.906300 0.00 878.60 2,196.49 881,672.707.109000

Base 13.490829 0.00 123.59 308.97 124,022.04

COMMON STOCK ZAR.04B095WZ907 11 Aug 2011 18 Aug 2011 ZAR/ZA3 0.02LOOP CAPITAL MARKETS LLCIMPERIAL HOLDINGS LTD

11,439.000 NHHJ Local 111.309100 0.00 1,273.26 3,183.16 1,277,721.217.217700

Base 15.421686 0.00 176.41 441.02 177,026.09

COMMON STOCK ZAR.1B0J4PP909 11 Aug 2011 18 Aug 2011 ZAR/ZA3 0.03LOOP CAPITAL MARKETS LLCTIGER BRANDS LTD

2,924.000 NHHJ Local 195.332302 0.00 571.15 1,427.88 573,150.687.217700

Base 27.062957 0.00 79.13 197.83 79,409.05
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15 Aug 2011 22 Aug 2011 ZAR/ZA3 0.03LOOP CAPITAL MARKETS LLC

6,735.000 NHHJ Local 194.930699 0.00 1,312.86 3,282.15 1,317,453.277.109000

Base 27.420270 0.00 184.68 461.69 185,321.88

B0J4PP909 Total

1,884.01 4,710.030.009,659.000 Local 1,890,603.95

Base 0.00 263.81 659.52 264,730.93

COMMON STOCK ZAR.01B0L675905 15 Aug 2011 22 Aug 2011 ZAR/ZA3LOOP CAPITAL MARKETS LLCSANLAM LTD

18,591.000 NHHJ Local 25.989000 0.00 483.16 1,207.90 484,852.567.109000

Base 3.655788 0.00 67.96 169.91 68,202.64

COMMON STOCKB17BBR905 15 Aug 2011 22 Aug 2011 ZAR/ZA3 0.01LOOP CAPITAL MARKETS LLCINVESTEC LTD

16,938.000 NHHJ Local 49.180800 0.00 833.02 2,082.56 835,939.977.109000

Base 6.918104 0.00 117.18 292.95 117,588.97

COMMON STOCKB1G426907 11 Aug 2011 18 Aug 2011 ZAR/ZA3 0.07LOOP CAPITAL MARKETS LLCKUMBA IRON ORE LTD

1,397.000 NHHJ Local 480.466300 0.00 671.21 1,678.03 673,560.667.217700

Base 66.567785 0.00 92.99 232.49 93,320.68

COMMON STOCK ZAR.1B1XHRP900 11 Aug 2011 18 Aug 2011 ZAR/ZA3LOOP CAPITAL MARKETS LLCPRETORIA PORTLAND CEMENT CO

1,726.000 NHHJ Local 23.223998 0.00 40.08 100.21 40,224.917.217700

Base 3.217645 0.00 5.55 13.88 5,573.09

15 Aug 2011 22 Aug 2011 ZAR/ZA3LOOP CAPITAL MARKETS LLC

13,352.000 NHHJ Local 24.285000 0.00 324.25 810.63 325,388.207.109000

Base 3.416092 0.00 45.61 114.03 45,771.30

B1XHRP900 Total

364.33 910.840.0015,078.000 Local 365,613.11

Base 0.00 51.16 127.91 51,344.39
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SOUTH AFRICAN RAND  Total

0.00Local400,015.000

0.00Base

42,074.77

5,884.11

16,829.88

2,353.64

16,888,821.87

2,361,887.25

SOUTH KOREAN WON

COMMON STOCK615593902 11 Aug 2011 16 Aug 2011 KRW/KR3 0.07NOMURA FINANCIAL AND INVESTMENDONGBU INSURANCE CO LTD

5,100.000 NHEG Local 49,926.440784 0.00 407,390.00 0.00 255,032,238.001,081.650000

Base 46.157667 0.00 376.64 0.00 235,780.74

12 Aug 2011 17 Aug 2011 KRW/KR3 0.07NOMURA FINANCIAL AND INVESTMEN

5,100.000 NHEG Local 48,084.406863 0.00 392,360.00 0.00 245,622,835.001,079.200000

Base 44.555603 0.00 363.57 0.00 227,597.14

615593902 Total

799,750.00 0.000.0010,200.000 Local 500,655,073.00

Base 0.00 740.21 0.00 463,377.88

COMMON STOCK616667903 14 Jul 2011 18 Jul 2011 KRW/KR3 0.08UBS SECURITIES PTE.LTD., SEOULKOREA PETROCHEMICAL IND CO

400.000 NHHV Local 166,893.012500 0.00 33,380.00 0.00 66,790,585.001,058.400000

Base 157.684252 0.00 31.54 0.00 63,105.24

22 Jul 2011 26 Jul 2011 KRW/KR3 0.08UBS SECURITIES PTE.LTD., SEOUL

200.000 NHHV Local 166,407.400000 0.00 16,640.00 0.00 33,298,120.001,051.900000

Base 158.196977 0.00 15.82 0.00 31,655.21

01 Aug 2011 03 Aug 2011 KRW/KR3 0.11CREDIT SUISSE FIRST BOSTON (EUROPE)

300.000 NHHV Local 170,033.183333 0.00 35,700.00 0.00 51,045,655.001,050.400000

Base 161.874699 0.00 33.99 0.00 48,596.40

616667903 Total

85,720.00 0.000.00900.000 Local 151,134,360.00

Base 0.00 81.35 0.00 143,356.85
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COMMON STOCK618208904 15 Jul 2011 19 Jul 2011 KRW/KR3 0.01NOMURA FINANCIAL AND INVESTMENKYOBO SECURITIES CO LTD

6,600.000 NHEG Local 6,398.517121 0.00 67,560.00 0.00 42,297,773.001,058.050000

Base 6.047462 0.00 63.85 0.00 39,977.10

18 Jul 2011 20 Jul 2011 KRW/KR3 0.01NOMURA FINANCIAL AND INVESTMEN

11,550.000 NHEG Local 6,441.771775 0.00 119,040.00 0.00 74,521,504.001,060.900000

Base 6.071988 0.00 112.21 0.00 70,243.66

19 Jul 2011 21 Jul 2011 KRW/KR3 0.01NOMURA FINANCIAL AND INVESTMEN

23,020.000 NHEG Local 6,541.446916 0.00 240,930.00 0.00 150,825,038.001,059.650000

Base 6.173215 0.00 227.37 0.00 142,334.77

21 Jul 2011 25 Jul 2011 KRW/KR3 0.01NOMURA FINANCIAL AND INVESTMEN

70.000 NHEG Local 6,550.000000 0.00 730.00 0.00 459,230.001,054.700000

Base 6.210297 0.00 0.69 0.00 435.41

25 Jul 2011 27 Jul 2011 KRW/KR3 0.01NOMURA FINANCIAL AND INVESTMEN

53,460.000 NHEG Local 6,797.244800 0.00 581,400.00 0.00 363,962,107.001,056.200000

Base 6.435566 0.00 550.46 0.00 344,595.82

618208904 Total

1,009,660.00 0.000.0094,700.000 Local 632,065,652.00

Base 0.00 954.58 0.00 597,586.76

COMMON STOCK620020909 19 Aug 2011 23 Aug 2011 KRW/KR3 0.01LOOP CAPITAL MARKETS LLCASIANA AIRLINES

48,120.000 NHEH Local 9,763.275104 0.00 516,790.00 0.00 470,325,588.001,087.450000

Base 8.978137 0.00 475.23 0.00 432,503.18

COMMON STOCK625120001 11 Aug 2011 16 Aug 2011 KRW/KR3 0.02NOMURA FINANCIAL AND INVESTMENDAISHIN SECURITIES CO LTD

24,300.000 NHEG Local 11,211.517901 0.00 435,900.00 0.00 272,875,785.001,081.650000

Base 10.365199 0.00 403.00 0.00 252,277.34
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12 Aug 2011 17 Aug 2011 KRW/KR3 0.02NOMURA FINANCIAL AND INVESTMEN

21,764.000 NHEG Local 11,537.988789 0.00 401,780.00 0.00 251,514,568.001,079.200000

Base 10.691242 0.00 372.29 0.00 233,056.49

16 Aug 2011 18 Aug 2011 KRW/KR3 0.02NOMURA FINANCIAL AND INVESTMEN

2,535.000 NHEG Local 11,779.289941 0.00 47,770.00 0.00 29,908,270.001,070.050000

Base 11.008168 0.00 44.64 0.00 27,950.35

625120001 Total

885,450.00 0.000.0048,599.000 Local 554,298,623.00

Base 0.00 819.93 0.00 513,284.18

COMMON STOCK627611908 19 Aug 2011 23 Aug 2011 KRW/KR3 0.03LOOP CAPITAL MARKETS LLCDONGKUK STEEL MILL CO LTD

22,030.000 NHEH Local 28,016.636405 0.00 678,927.00 0.00 617,885,427.001,087.450000

Base 25.763609 0.00 624.33 0.00 568,196.63

COMMON STOCK633427901 19 Aug 2011 23 Aug 2011 KRW/KR3 0.01LOOP CAPITAL MARKETS LLCHWA SHIN CO LTD

45,340.000 NHEH Local 14,616.960697 0.00 729,006.00 0.00 663,462,004.001,087.450000

Base 13.441501 0.00 670.38 0.00 610,108.05

COMMON STOCK634691901 11 Aug 2011 16 Aug 2011 KRW/KR3 0.28UBS SECURITIES PTE.LTD., SEOULLG CHEM LTD

3,349.000 NHHJ Local 385,076.590027 0.00 1,031,697.00 0.00 1,290,653,197.001,081.650000

Base 356.008496 0.00 953.82 0.00 1,193,226.27

16 Aug 2011 18 Aug 2011 KRW/KR3 0.39LOOP CAPITAL MARKETS LLC

343.000 NHHJ Local 380,243.440233 0.00 143,466.00 0.00 130,566,966.001,070.050000

Base 355.351096 0.00 134.07 0.00 122,019.50

634691901 Total

1,175,163.00 0.000.003,692.000 Local 1,421,220,163.00

Base 0.00 1,087.89 0.00 1,315,245.77
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COMMON STOCK639750900 11 Aug 2011 16 Aug 2011 KRW/KR3 0.03UBS SECURITIES PTE.LTD., SEOULSHINHAN FINANCIAL GROUP LTD

3,240.000 NHHJ Local 42,595.061728 0.00 110,406.00 0.00 138,118,406.001,081.650000

Base 39.379709 0.00 102.07 0.00 127,692.33

16 Aug 2011 18 Aug 2011 KRW/KR3 0.05LOOP CAPITAL MARKETS LLC

8,670.000 NHHJ Local 45,473.990773 0.00 433,685.00 0.00 394,693,185.001,070.050000

Base 42.497071 0.00 405.29 0.00 368,854.90

639750900 Total

544,091.00 0.000.0011,910.000 Local 532,811,591.00

Base 0.00 507.36 0.00 496,547.23

COMMON STOCK644662900 08 Sep 2011 14 Sep 2011 KRW/KR3 0.24MERRILL LYNCH PEIRCE FENNER AND SHYUNDAI HEAVY INDUSTRIES

1,900.000 NHHJ Local 317,689.736842 0.00 482,888.00 0.00 604,093,388.001,075.150000

Base 295.484106 0.00 449.14 0.00 561,868.94

COMMON STOCK644954000 08 Sep 2011 14 Sep 2011 KRW/KR3 0.25MERRILL LYNCH PEIRCE FENNER AND SHYUNDAI MOBIS

3,097.000 NHHJ Local 330,801.420730 0.00 819,594.00 0.00 1,025,311,594.001,075.150000

Base 307.679320 0.00 762.31 0.00 953,645.16

COMMON STOCK649504909 16 Aug 2011 18 Aug 2011 KRW/KR3 0.01LOOP CAPITAL MARKETS LLCKOREA EXCHANGE BANK

15,300.000 NHHJ Local 8,505.888889 0.00 143,154.00 0.00 130,283,254.001,070.050000

Base 7.949057 0.00 133.78 0.00 121,754.36

COMMON STOCK653426908 11 Aug 2011 16 Aug 2011 KRW/KR3 0.01UBS SECURITIES PTE.LTD., SEOULWOORI FINANCE HOLDINGS CO

21,800.000 NHHJ Local 10,943.532110 0.00 190,855.00 0.00 238,759,855.001,081.650000

Base 10.117443 0.00 176.45 0.00 220,736.70

16 Aug 2011 18 Aug 2011 KRW/KR3 0.01LOOP CAPITAL MARKETS LLC

23,000.000 NHHJ Local 11,877.413000 0.00 300,499.00 0.00 273,480,998.001,070.050000

Base 11.099867 0.00 280.83 0.00 255,577.77
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653426908 Total

491,354.00 0.000.0044,800.000 Local 512,240,853.00

Base 0.00 457.28 0.00 476,314.47

COMMON STOCK669323008 04 Aug 2011 08 Aug 2011 KRW/KR3 0.86ABM AMRO HOARE GOVETT ASIA LTD, SEOPOSCO

550.000 NHEB Local 454,939.474545 0.00 500,432.00 0.00 250,717,143.001,061.700000

Base 428.500965 0.00 471.35 0.00 236,146.88

27 Sep 2011 29 Sep 2011 KRW/KR3 0.63CITIGROUPGLBL MARKTET KOERA SECS LT

957.000 NHEB Local 367,097.241379 0.00 702,624.00 0.00 352,014,684.001,172.750000

Base 313.022589 0.00 599.13 0.00 300,161.74

669323008 Total

1,203,056.00 0.000.001,507.000 Local 602,731,827.00

Base 0.00 1,070.48 0.00 536,308.62

COMMON STOCK677172009 04 Aug 2011 08 Aug 2011 KRW/KR3 1.58ABM AMRO HOARE GOVETT ASIA LTD, SEOSAMSUNG ELECTRONICS CO LTD

540.000 NHEB Local 837,355.950000 0.00 904,344.00 0.00 453,076,557.001,061.700000

Base 788.693558 0.00 851.79 0.00 426,746.31

27 Sep 2011 29 Sep 2011 KRW/KR3 1.36J.P.MORGAN SECURITIES(FAR EAST)LTD 

933.000 NHEB Local 797,055.819936 0.00 1,487,306.00 0.00 745,140,386.001,172.750000

Base 679.646830 0.00 1,268.22 0.00 635,378.71

677172009 Total

2,391,650.00 0.000.001,473.000 Local 1,198,216,943.00

Base 0.00 2,120.01 0.00 1,062,125.02

COMMON STOCK689684900 19 Aug 2011 23 Aug 2011 KRW/KR3 0.56LOOP CAPITAL MARKETS LLCORION CORP

1,554.000 NHEH Local 555,301.801802 0.00 949,233.00 0.00 863,888,233.001,087.450000

Base 510.645824 0.00 872.90 0.00 794,416.51
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COMMON STOCKB00LR0904 19 Aug 2011 23 Aug 2011 KRW/KR3 0.03LOOP CAPITAL MARKETS LLCHALLA CLIMATE CONTROL

55,020.000 NHEH Local 25,777.335496 0.00 1,560,096.00 0.00 1,419,829,095.001,087.450000

Base 23.704387 0.00 1,434.64 0.00 1,305,650.00

COMMON STOCKB011RD909 19 Aug 2011 23 Aug 2011 KRW/KR3 0.02LOOP CAPITAL MARKETS LLCSTX ENGINE CO LTD

38,920.000 NHEH Local 19,012.821197 0.00 813,977.00 0.00 740,792,978.001,087.450000

Base 17.483858 0.00 748.52 0.00 681,220.27

COMMON STOCKB0RNRF908 16 Aug 2011 18 Aug 2011 KRW/KR3 0.04LOOP CAPITAL MARKETS LLCHANA FINANCIAL GROUP

4,500.000 NHHJ Local 34,152.666667 0.00 169,056.00 0.00 153,856,056.001,070.050000

Base 31.916889 0.00 157.99 0.00 143,783.99

COMMON STOCKB130MM902 08 Sep 2011 14 Sep 2011 KRW/KR3 0.03NOMURA FINANCIAL AND INVESTMENSTX OFFSHORE + SHIPBUILDING

19,800.000 NHEG Local 19,045.973687 0.00 603,370.00 0.00 377,713,649.001,075.150000

Base 17.714713 0.00 561.20 0.00 351,312.51

09 Sep 2011 15 Sep 2011 KRW/KR3 0.03NOMURA FINANCIAL AND INVESTMEN

4,940.000 NHEG Local 18,973.684211 0.00 149,960.00 0.00 93,879,960.001,077.250000

Base 17.613074 0.00 139.21 0.00 87,147.79

14 Sep 2011 16 Sep 2011 KRW/KR3 0.03NOMURA FINANCIAL AND INVESTMEN

14,860.000 NHEG Local 19,095.393607 0.00 454,010.00 0.00 284,211,559.001,107.800000

Base 17.237221 0.00 409.83 0.00 256,554.94

B130MM902 Total

1,207,340.00 0.000.0039,600.000 Local 755,805,168.00

Base 0.00 1,110.24 0.00 695,015.24

COMMON STOCKB1WT3H909 11 Aug 2011 16 Aug 2011 KRW/KR3 0.01NOMURA FINANCIAL AND INVESTMENTAEYOUNG ENGINEERING + CONST

53,840.000 NHEG Local 6,629.938800 0.00 571,120.00 0.00 357,527,025.001,081.650000

Base 6.129468 0.00 528.01 0.00 330,538.55
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12 Aug 2011 17 Aug 2011 KRW/KR3 0.01NOMURA FINANCIAL AND INVESTMEN

53,860.000 NHEG Local 6,929.594207 0.00 597,160.00 0.00 373,825,104.001,079.200000

Base 6.421047 0.00 553.34 0.00 346,390.94

19 Aug 2011 23 Aug 2011 KRW/KR3 0.01LOOP CAPITAL MARKETS LLC

26,750.000 NHEH Local 6,793.502804 0.00 199,899.00 0.00 181,926,099.001,087.450000

Base 6.247186 0.00 183.82 0.00 167,296.06

23 Aug 2011 25 Aug 2011 KRW/KR3 0.01LOOP CAPITAL MARKETS LLC

43,840.000 NHEH Local 6,787.614097 0.00 327,326.00 0.00 297,896,328.001,078.050000

Base 6.296196 0.00 303.63 0.00 276,328.86

B1WT3H909 Total

1,695,505.00 0.000.00178,290.000 Local 1,211,174,556.00

Base 0.00 1,568.80 0.00 1,120,554.41

COMMON STOCKB2Q63R902 15 Jul 2011 19 Jul 2011 KRW/KR3NOMURA FINANCIAL AND INVESTMENSBS MEDIA HOLDINGS CO LTD

61,740.000 NHEG Local 3,042.545999 0.00 300,550.00 0.00 188,147,340.001,058.050000

Base 2.875616 0.00 284.06 0.00 177,824.62

18 Jul 2011 20 Jul 2011 KRW/KR3NOMURA FINANCIAL AND INVESTMEN

52,680.000 NHEG Local 3,079.106796 0.00 259,530.00 0.00 162,466,876.001,060.900000

Base 2.902353 0.00 244.63 0.00 153,140.61

19 Jul 2011 21 Jul 2011 KRW/KR3NOMURA FINANCIAL AND INVESTMEN

92,180.000 NHEG Local 3,141.539900 0.00 463,330.00 0.00 290,050,478.001,059.650000

Base 2.964696 0.00 437.25 0.00 273,722.91

B2Q63R902 Total

1,023,410.00 0.000.00206,600.000 Local 640,664,694.00

Base 0.00 965.94 0.00 604,688.14
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COMMON STOCKB3DF0Y902 04 Aug 2011 08 Aug 2011 KRW/KR3 0.09HSBC JAMES CAPEL SEOULKB FINANCIAL GROUP INC

8,070.000 NHEB Local 49,015.265056 0.00 791,100.00 0.00 396,344,289.001,061.700000

Base 46.166775 0.00 745.13 0.00 373,311.00

27 Sep 2011 29 Sep 2011 KRW/KR3 0.06GOLDMAN SACHS (ASIA) LLC

13,960.000 NHEB Local 37,654.115401 0.00 1,051,300.00 0.00 526,702,751.001,172.750000

Base 32.107538 0.00 896.44 0.00 449,117.67

B3DF0Y902 Total

1,842,400.00 0.000.0022,030.000 Local 923,047,040.00

Base 0.00 1,641.57 0.00 822,428.67

SOUTH KOREAN WON  Total

0.00Local900,082.000

0.00Base

0.00

0.00

21,217,270.00

19,454.86

16,325,794,160.00

15,019,980.33

SWEDISH KRONA

COMMON STOCK NPV418004909 02 Sep 2011 07 Sep 2011 SEK/SE1 0.01LOOP CAPITAL MARKETS LLCBILIA AB A SHS

14,471.000 NHEH Local 103.269600 0.00 747.21 0.00 1,495,161.596.405000

Base 16.123279 0.00 116.66 0.00 233,436.63

COMMON STOCK NPV440759900 01 Aug 2011 04 Aug 2011 SEK/SE1BNP PARIBAS SAHALDEX AB

4,036.000 NHEH Local 35.948400 0.00 72.54 0.00 145,160.286.352300

Base 5.659116 0.00 11.42 0.00 22,851.61

02 Aug 2011 05 Aug 2011 SEK/SE1BNP PARIBAS SA

30,376.000 NHEH Local 35.213000 0.00 534.82 0.00 1,070,164.916.347550

Base 5.547495 0.00 84.26 0.00 168,594.96

440759900 Total

607.36 0.000.0034,412.000 Local 1,215,325.19

Base 0.00 95.68 0.00 191,446.57
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COMMON STOCK NPV484652904 15 Aug 2011 18 Aug 2011 SEK/SE1 0.01BNP PARIBAS SASWEDBANK AB   A SHARES

9,297.000 NHHJ Local 91.726800 0.00 426.39 0.00 853,210.456.401000

Base 14.330073 0.00 66.61 0.00 133,293.31

COMMON STOCK NPV490238003 04 Aug 2011 09 Aug 2011 SEK/SE1 0.01CABRERA CAPITAL MARKETS LLCTRELLEBORG AB B SHS

124,186.000 NHHV Local 59.623100 0.00 4,442.61 0.00 7,408,796.906.503800

Base 9.167425 0.00 683.08 0.00 1,139,148.94

08 Aug 2011 11 Aug 2011 SEK/SE1 0.01CABRERA CAPITAL MARKETS LLC

20,714.000 NHHV Local 54.694400 0.00 679.76 0.00 1,133,619.566.462200

Base 8.463743 0.00 105.19 0.00 175,423.16

12 Sep 2011 15 Sep 2011 SEK/SE1CABRERA CAPITAL MARKETS LLC

51,252.000 NHHV Local 45.814900 0.00 1,408.86 0.00 2,349,514.116.663050

Base 6.875965 0.00 211.44 0.00 352,618.41

16 Sep 2011 21 Sep 2011 SEK/SE1CABRERA CAPITAL MARKETS LLC

29,048.000 NHHV Local 49.639900 0.00 865.16 0.00 1,442,804.976.646650

Base 7.468409 0.00 130.16 0.00 217,072.51

01 Aug 2011 04 Aug 2011 SEK/SE1 0.01BNP PARIBAS SA

22,493.000 NHEH Local 69.456300 0.00 781.14 0.00 1,563,061.706.352300

Base 10.934040 0.00 122.97 0.00 246,062.32

490238003 Total

8,177.53 0.000.00247,693.000 Local 13,897,797.24

Base 0.00 1,252.84 0.00 2,130,325.34

COMMON STOCK SEK1.555404904 15 Aug 2011 18 Aug 2011 SEK/SE1INVESTMENT TECHNOLOGY GROUP LTDSECURITAS AB B SHS

2,307.000 NHHJ Local 53.915800 0.00 62.19 0.00 124,445.946.401000

Base 8.423028 0.00 9.72 0.00 19,441.64
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COMMON STOCK NPV569878903 15 Aug 2011 18 Aug 2011 SEK/SE1 0.01BNP PARIBAS SAASSA ABLOY AB B

6,566.000 NHHJ Local 145.916200 0.00 479.04 0.00 958,564.816.401000

Base 22.795844 0.00 74.84 0.00 149,752.35

COMMON STOCK NPV591591904 09 Aug 2011 12 Aug 2011 SEK/SE1 0.02LOOP CAPITAL MARKETS LLCAXFOOD AB

4,475.000 NHEH Local 220.186300 0.00 492.67 0.00 985,826.366.527600

Base 33.731586 0.00 75.47 0.00 151,024.32

COMMON STOCK NPV714209905 15 Aug 2011 18 Aug 2011 SEK/SE1 0.01BNP PARIBAS SASKANSKA AB B SHS

1,440.000 NHHJ Local 96.486201 0.00 69.47 0.00 139,009.606.401000

Base 15.073614 0.00 10.85 0.00 21,716.86

COMMON STOCK NPV724037908 15 Jul 2011 20 Jul 2011 SEK/SE1 0.02GOLDMAN SACHS + COBILLERUD AKTIEBOLAG

35,111.000 NHEG Local 62.776300 0.00 3,526.62 0.00 2,207,665.296.493600

Base 9.667411 0.00 543.09 0.00 339,975.56

18 Jul 2011 21 Jul 2011 SEK/SE1 0.01GOLDMAN SACHS + CO

24,289.000 NHEG Local 61.753100 0.00 2,399.87 0.00 1,502,320.926.600300

Base 9.356105 0.00 363.60 0.00 227,614.04

724037908 Total

5,926.49 0.000.0059,400.000 Local 3,709,986.21

Base 0.00 906.69 0.00 567,589.60

COMMON STOCK NPV769835901 15 Aug 2011 18 Aug 2011 SEK/SE1 0.01BNP PARIBAS SAGETINGE AB B SHS

2,759.000 NHHJ Local 151.897198 0.00 209.54 0.00 419,293.916.401000

Base 23.730229 0.00 32.74 0.00 65,504.44

RECEIPT USD1.5B00L2M903 15 Aug 2011 18 Aug 2011 SEK/SE1 0.06BNP PARIBAS SAMILLICOM INTL CELLULAR SDR

490.000 NHHJ Local 705.829592 0.00 172.93 0.00 346,029.436.401000

Base 110.268644 0.00 27.02 0.00 54,058.65
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COMMON STOCKB0LDBX904 15 Sep 2011 20 Sep 2011 SEK/SE1 0.05SKANDINAVISKA ENSKILDA BANKEN LONDOINDUTRADE AB

69,600.000 NHHP Local 160.000000 0.00 22,272.00 0.00 11,158,272.006.614950

Base 24.187636 0.00 3,366.92 0.00 1,686,826.36

26 Sep 2011 29 Sep 2011 SEK/SE1 0.05SVENSKA HANDELSBANKEN

517.000 NHHP Local 156.254507 0.00 161.57 0.00 80,945.156.855150

Base 22.793740 0.00 23.57 0.00 11,807.93

B0LDBX904 Total

22,433.57 0.000.0070,117.000 Local 11,239,217.15

Base 0.00 3,390.49 0.00 1,698,634.29

COMMON STOCKB1XCBX901 30 Aug 2011 02 Sep 2011 SEK/SE1 0.01CABRERA CAPITAL MARKETS LLCBOLIDEN AB

3,988.000 NHHV Local 81.350000 0.00 194.65 0.00 324,618.456.352300

Base 12.806385 0.00 30.64 0.00 51,102.51

06 Sep 2011 09 Sep 2011 SEK/SE1 0.01CABRERA CAPITAL MARKETS LLC

18,812.000 NHHV Local 75.742400 0.00 854.92 0.00 1,425,720.946.455800

Base 11.732458 0.00 132.43 0.00 220,843.42

B1XCBX901 Total

1,049.57 0.000.0022,800.000 Local 1,750,339.39

Base 0.00 163.07 0.00 271,945.93

COMMON STOCK NPVB1Y4VX906 02 Sep 2011 07 Sep 2011 SEK/SE1LOOP CAPITAL MARKETS LLCFABEGE AB

29,126.000 NHEH Local 58.527200 0.00 852.33 0.00 1,705,515.566.405000

Base 9.137736 0.00 133.07 0.00 266,278.78

05 Sep 2011 08 Sep 2011 SEK/SE1LOOP CAPITAL MARKETS LLC

21,842.000 NHEH Local 56.162000 0.00 613.35 0.00 1,227,303.756.405000

Base 8.768462 0.00 95.76 0.00 191,616.51
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B1Y4VX906 Total

1,465.68 0.000.0050,968.000 Local 2,932,819.31

Base 0.00 228.83 0.00 457,895.29

COMMON STOCKB5W1GQ907 30 Jun 2011 CANCEL SEK/SE1AUTREPAT-DISTRIBUTIONHALDEX AB

-48,824.000 NHEG Local 30.000000 0.00 0.00 0.00 -1,464,720.006.370850

Base 4.708948 0.00 0.00 0.00 -229,909.67

30 Jun 2011 CANCEL SEK/SE1AUTREPAT-DISTRIBUTION

-24,011.000 NHEH Local 30.000000 0.00 0.00 0.00 -720,330.006.370850

Base 4.708948 0.00 0.00 0.00 -113,066.55

30 Jun 2011 CANCEL SEK/SE1AUTREPAT-DISTRIBUTION

-24,626.000 NHHV Local 30.000000 0.00 0.00 0.00 -738,780.006.370850

Base 4.708948 0.00 0.00 0.00 -115,962.55

30 Jun 2011 05 Jul 2011 SEK/SE1AUTREPAT-DISTRIBUTION

48,824.000 NHEG Local 29.850000 0.00 0.00 0.00 1,457,396.406.302450

Base 4.736253 0.00 0.00 0.00 231,242.83

30 Jun 2011 05 Jul 2011 SEK/SE1AUTREPAT-DISTRIBUTION

24,011.000 NHEH Local 29.850000 0.00 0.00 0.00 716,728.356.302450

Base 4.736253 0.00 0.00 0.00 113,722.18

30 Jun 2011 05 Jul 2011 SEK/SE1AUTREPAT-DISTRIBUTION

24,626.000 NHHV Local 29.850000 0.00 0.00 0.00 735,086.106.302450

Base 4.736253 0.00 0.00 0.00 116,634.98

B5W1GQ907 Total

0.00 0.000.000.000 Local -14,619.15

Base 0.00 0.00 0.00 2,661.22
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SWEDISH KRONA  Total

0.00Local527,195.000

0.00Base

0.00

0.00

42,319.64

6,451.51

40,052,407.43

6,148,726.44

SWISS FRANC

COMMON STOCK CHF10.434178000 26 Aug 2011 31 Aug 2011 CHF/CH4 0.16MERRILL LYNCH INTERNATIONALFISCHER (GEORG) REG

20.000 NHHV Local 318.192600 0.00 2.55 0.00 6,366.400.805250

Base 395.147594 0.00 3.17 0.00 7,906.12

30 Aug 2011 06 Sep 2011 CHF/CH4 0.214 UBS AG

30.000 NHHV Local 344.322667 0.00 5.16 0.00 10,334.840.817400

Base 421.241335 0.00 6.31 0.00 12,643.55

06 Sep 2011 09 Sep 2011 CHF/CH4 0.15MERRILL LYNCH INTERNATIONAL

110.000 NHHV Local 318.399818 0.00 14.01 0.00 35,037.990.859400

Base 370.490828 0.00 16.30 0.00 40,770.29

08 Sep 2011 13 Sep 2011 CHF/CH4 0.15MERRILL LYNCH INTERNATIONAL

30.000 NHHV Local 334.832000 0.00 4.02 0.00 10,048.980.871550

Base 384.179909 0.00 4.61 0.00 11,530.01

09 Sep 2011 14 Sep 2011 CHF/CH4 0.18UBS AG

40.000 NHHV Local 324.713000 0.00 6.49 0.00 12,995.010.884100

Base 367.280851 0.00 7.34 0.00 14,698.57

19 Sep 2011 22 Sep 2011 CHF/CH4 0.15MERRILL LYNCH INTERNATIONAL

10.000 NHHV Local 321.514000 0.00 1.29 0.00 3,216.430.883900

Base 363.744768 0.00 1.46 0.00 3,638.91

21 Sep 2011 26 Sep 2011 CHF/CH4 0.18CREDIT SUISSE SECURITIES (EUROPE) L

10.000 NHHV Local 320.169000 0.00 1.60 0.00 3,203.290.893350

Base 358.391448 0.00 1.79 0.00 3,585.71
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22 Sep 2011 27 Sep 2011 CHF/CH4 0.17CREDIT SUISSE SECURITIES (EUROPE) L

20.000 NHHV Local 308.605000 0.00 3.09 0.00 6,175.190.907550

Base 340.041871 0.00 3.40 0.00 6,804.24

23 Sep 2011 28 Sep 2011 CHF/CH4 0.13MERRILL LYNCH INTERNATIONAL

10.000 NHHV Local 295.718400 0.00 1.18 0.00 2,958.360.903600

Base 327.266932 0.00 1.31 0.00 3,273.97

26 Sep 2011 29 Sep 2011 CHF/CH4 0.14MERRILL LYNCH INTERNATIONAL

20.000 NHHV Local 307.372000 0.00 2.46 0.00 6,149.900.902200

Base 340.691643 0.00 2.73 0.00 6,816.56

30 Sep 2011 OPEN CHF/CH4 0.18UBS AG

20.000 NHHV Local 320.511000 0.00 3.21 0.00 6,413.430.905000

Base 354.155801 0.00 3.55 0.00 7,086.66

434178000 Total

45.06 0.000.00320.000 Local 102,899.82

Base 0.00 51.97 0.00 118,754.59

COMMON STOCK CHF.6480808906 15 Aug 2011 18 Aug 2011 CHF/CH4 1.10INVESTMENT TECHNOLOGY GROUP LTDSIKA AG BR

80.000 NHHJ Local 1,722.737500 0.00 68.91 0.00 137,887.910.780250

Base 2,207.930151 0.00 88.32 0.00 176,722.73

COMMON STOCK CHF1.482477007 15 Aug 2011 18 Aug 2011 CHF/CH4 0.91INVESTMENT TECHNOLOGY GROUP LTDSGS SA REG

160.000 NHHJ Local 1,425.690625 0.00 114.06 0.00 228,224.560.780250

Base 1,827.222845 0.00 146.18 0.00 292,501.84

COMMON STOCK CHF3.5493639900 11 Aug 2011 16 Aug 2011 CHF/CH4 0.01GOLDMAN SACHS + COSCHMOLZ BICKENBACH AG REG

58,900.000 NHEG Local 5.181400 0.00 488.30 0.00 305,672.760.762150

Base 6.798399 0.00 640.69 0.00 401,066.40
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12 Aug 2011 17 Aug 2011 CHF/CH4 0.01GOLDMAN SACHS + CO

1,200.000 NHEG Local 5.992000 0.00 11.50 0.00 7,201.900.772900

Base 7.752620 0.00 14.88 0.00 9,318.02

493639900 Total

499.80 0.000.0060,100.000 Local 312,874.66

Base 0.00 655.57 0.00 410,384.42

COMMON STOCK CHF1.506474907 11 Aug 2011 16 Aug 2011 CHF/CH4 0.25GOLDMAN SACHS + COPUBLIGROUPE SA REG

1,070.000 NHEG Local 119.644300 0.00 204.83 0.00 128,224.230.762150

Base 156.982615 0.00 268.75 0.00 168,240.15

12 Aug 2011 17 Aug 2011 CHF/CH4 0.26GOLDMAN SACHS + CO

1,550.000 NHEG Local 124.420800 0.00 308.56 0.00 193,160.800.772900

Base 160.979169 0.00 399.22 0.00 249,916.94

15 Aug 2011 18 Aug 2011 CHF/CH4 0.26GOLDMAN SACHS + CO

480.000 NHEG Local 128.030604 0.00 98.33 0.00 61,553.020.781400

Base 163.847714 0.00 125.84 0.00 78,772.74

506474907 Total

611.72 0.000.003,100.000 Local 382,938.05

Base 0.00 793.81 0.00 496,929.83

COMMON STOCK547692905 09 Aug 2011 12 Aug 2011 CHF/CH4 0.49LOOP CAPITAL MARKETS LLCBARRY CALLEBAUT AG REG

79.000 NHEH Local 719.025316 0.00 28.40 0.00 56,831.400.731550

Base 982.879251 0.00 38.82 0.00 77,686.28

COMMON STOCK CHF1.553397902 15 Aug 2011 18 Aug 2011 CHF/CH4 0.23INVESTMENT TECHNOLOGY GROUP LTDSWISSCOM AG REG

213.000 NHHJ Local 357.583300 0.00 38.08 0.00 76,203.320.780250

Base 458.293239 0.00 48.80 0.00 97,665.26
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COMMON STOCK CHF50.591427901 09 Aug 2011 12 Aug 2011 CHF/CH4 0.09LOOP CAPITAL MARKETS LLCALLREAL HOLDING AG REG

1,505.000 NHEH Local 127.936100 0.00 96.27 0.00 192,640.100.731550

Base 174.883603 0.00 131.60 0.00 263,331.42

19 Aug 2011 24 Aug 2011 CHF/CH4 0.08INVESTMENT TECHNOLOGY GROUP LTD

260.000 NHEH Local 132.617308 0.00 17.24 0.00 34,497.740.785750

Base 168.777993 0.00 21.94 0.00 43,904.22

22 Aug 2011 25 Aug 2011 CHF/CH4 0.08LOOP CAPITAL MARKETS LLC

404.000 NHEH Local 133.784900 0.00 27.02 0.00 54,076.120.787700

Base 169.842453 0.00 34.30 0.00 68,650.65

02 Sep 2011 07 Sep 2011 CHF/CH4 0.09LOOP CAPITAL MARKETS LLC

435.000 NHEH Local 136.863908 0.00 29.77 0.00 59,565.570.786350

Base 174.049606 0.00 37.86 0.00 75,749.44

05 Sep 2011 08 Sep 2011 CHF/CH4 0.09LOOP CAPITAL MARKETS LLC

395.000 NHEH Local 135.604100 0.00 26.78 0.00 53,590.400.786350

Base 172.447511 0.00 34.06 0.00 68,150.82

591427901 Total

197.08 0.000.002,999.000 Local 394,369.93

Base 0.00 259.76 0.00 519,786.55

COMMON STOCK CHF10.596228908 30 Sep 2011 OPEN CHF/CH4 0.88UBS AGLINDT + SPRUENGLI AG PC

22.000 NHHP Local 2,646.377727 0.00 17.47 0.00 58,237.780.905000

Base 2,924.174284 0.00 19.30 0.00 64,351.14

30 Sep 2011 OPEN CHF/CH4 5.85SOCIETE GENERALE BANK AND TRUST

211.000 NHHP Local 2,645.619621 0.00 1,116.45 0.00 559,342.190.905000

Base 2,923.336598 0.00 1,233.65 0.00 618,057.67
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596228908 Total

1,133.92 0.000.00233.000 Local 617,579.97

Base 0.00 1,252.95 0.00 682,408.81

COMMON STOCK CHF10.598061901 19 Aug 2011 24 Aug 2011 CHF/CH4 0.47INVESTMENT TECHNOLOGY GROUP LTDGIVAUDAN REG

368.000 NHEH Local 738.411712 0.00 135.87 0.00 271,871.380.785750

Base 939.754008 0.00 172.92 0.00 346,002.39

COMMON STOCK CHF.1598381903 15 Aug 2011 18 Aug 2011 CHF/CH4 0.12INVESTMENT TECHNOLOGY GROUP LTDZURICH FINANCIAL SERVICES AG

118.000 NHHJ Local 181.281441 0.00 10.70 0.00 21,401.910.780250

Base 232.337637 0.00 13.71 0.00 27,429.55

COMMON STOCK CHF.5710306903 04 Aug 2011 CHF/CH4 0.03PERSHING LLCNOVARTIS AG REG

7,300.000 NHEB Local 46.240000 0.00 168.78 0.00 337,720.780.767850

Base 60.220095 0.00 219.81 0.00 439,826.50

04 Aug 2011 CANCEL CHF/CH4 0.03PERSHING LLC

-7,300.000 NHEB Local 46.240000 0.00 -168.78 0.00 -337,720.780.767850

Base 60.220095 0.00 -219.81 0.00 -439,826.50

04 Aug 2011 15 Aug 2011 CHF/CH4 0.036 PERSHING LLC

7,300.000 NHEB Local 46.240000 0.00 168.78 0.00 337,720.780.767850

Base 60.220095 0.00 219.81 0.00 439,826.50

710306903 Total

168.78 0.000.007,300.000 Local 337,720.78

Base 0.00 219.81 0.00 439,826.50

COMMON STOCK NPV711038901 04 Aug 2011 CHF/CH4 0.09PERSHING LLCROCHE HOLDING AG GENUSSCHEIN

1,550.000 NHEB Local 138.100000 0.00 107.03 0.00 214,162.030.767850

Base 179.852836 0.00 139.39 0.00 278,911.28
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04 Aug 2011 CANCEL CHF/CH4 0.09PERSHING LLC

-1,550.000 NHEB Local 138.100000 0.00 -107.03 0.00 -214,162.030.767850

Base 179.852836 0.00 -139.39 0.00 -278,911.28

04 Aug 2011 15 Aug 2011 CHF/CH4 0.096 PERSHING LLC

1,550.000 NHEB Local 138.100000 0.00 107.03 0.00 214,162.030.767850

Base 179.852836 0.00 139.39 0.00 278,911.28

15 Aug 2011 18 Aug 2011 CHF/CH4 0.08INVESTMENT TECHNOLOGY GROUP LTD

1,148.000 NHHJ Local 128.730801 0.00 73.89 0.00 147,856.850.780250

Base 164.986608 0.00 94.70 0.00 189,499.33

27 Sep 2011 30 Sep 2011 CHF/CH4 0.13LOOP CAPITAL MARKETS

2,680.000 NHEB Local 142.074400 0.00 304.61 0.00 381,064.000.895900

Base 158.582878 0.00 340.00 0.00 425,342.11

711038901 Total

485.53 0.000.005,378.000 Local 743,082.88

Base 0.00 574.09 0.00 893,752.72

COMMON STOCK CHF1.0711072900 04 Aug 2011 15 Aug 2011 CHF/CH4 0.036 PERSHING LLCADECCO SA REG

5,370.000 NHEB Local 44.432000 0.00 119.30 0.00 238,719.140.767850

Base 57.865469 0.00 155.37 0.00 310,892.93

15 Aug 2011 18 Aug 2011 CHF/CH4 0.02INVESTMENT TECHNOLOGY GROUP LTD

3,217.000 NHHJ Local 37.783100 0.00 60.77 0.00 121,609.000.780250

Base 48.424351 0.00 77.89 0.00 155,859.02

27 Sep 2011 30 Sep 2011 CHF/CH4 0.03LOOP CAPITAL MARKETS

9,280.000 NHEB Local 36.737300 0.00 272.74 0.00 341,194.880.895900

Base 41.006027 0.00 304.43 0.00 380,840.36
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711072900 Total

452.81 0.000.0017,867.000 Local 701,523.02

Base 0.00 537.69 0.00 847,592.31

COMMON STOCK CHF10.712125905 19 Aug 2011 24 Aug 2011 CHF/CH4 0.01INVESTMENT TECHNOLOGY GROUP LTDKUDELSKI SA BR

9,076.000 NHEH Local 8.480900 0.00 38.49 0.00 77,011.140.785750

Base 10.793382 0.00 48.99 0.00 98,009.72

22 Aug 2011 25 Aug 2011 CHF/CH4 0.01LOOP CAPITAL MARKETS LLC

15,290.000 NHEH Local 8.397000 0.00 64.20 0.00 128,454.330.787700

Base 10.660150 0.00 81.50 0.00 163,075.19

23 Aug 2011 26 Aug 2011 CHF/CH4 0.01LOOP CAPITAL MARKETS LLC

1,262.000 NHEH Local 8.165103 0.00 5.15 0.00 10,309.510.789250

Base 10.345395 0.00 6.53 0.00 13,062.41

712125905 Total

107.84 0.000.0025,628.000 Local 215,774.98

Base 0.00 137.02 0.00 274,147.32

COMMON STOCK CHF.1712459908 15 Aug 2011 18 Aug 2011 CHF/CH4 0.05INVESTMENT TECHNOLOGY GROUP LTDBALOISE HOLDING AG   REG

322.000 NHHJ Local 71.479006 0.00 11.51 0.00 23,027.750.780250

Base 91.610389 0.00 14.75 0.00 29,513.30

COMMON STOCK CHF.04717158901 04 Aug 2011 15 Aug 2011 CHF/CH4 0.026 PERSHING LLCCREDIT SUISSE GROUP AG REG

5,530.000 NHEB Local 26.580000 0.00 73.49 0.00 147,060.890.767850

Base 34.616136 0.00 95.71 0.00 191,522.94

27 Sep 2011 30 Sep 2011 CHF/CH4 0.05JPMORGAN CHASE BANK

9,560.000 NHEB Local 23.659800 0.00 452.38 0.00 226,640.070.895900

Base 26.408974 0.00 504.94 0.00 252,974.74
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717158901 Total

525.87 0.000.0015,090.000 Local 373,700.96

Base 0.00 600.65 0.00 444,497.68

COMMON STOCK718472905 15 Aug 2011 18 Aug 2011 CHF/CH4 0.24INVESTMENT TECHNOLOGY GROUP LTDSWATCH GROUP AG/THE BR

231.000 NHHJ Local 372.597800 0.00 43.04 0.00 86,113.130.780250

Base 477.536431 0.00 55.16 0.00 110,366.07

COMMON STOCK CHF1.0733337901 15 Aug 2011 18 Aug 2011 CHF/CH4 0.03INVESTMENT TECHNOLOGY GROUP LTDLONZA GROUP AG REG

1,593.000 NHHJ Local 51.642400 0.00 41.13 0.00 82,307.470.780250

Base 66.186991 0.00 52.71 0.00 105,488.59

COMMON STOCK CHF5.1743780900 15 Aug 2011 18 Aug 2011 CHF/CH4 0.06INVESTMENT TECHNOLOGY GROUP LTDSWISS LIFE HOLDING AG REG

80.000 NHHJ Local 100.800000 0.00 4.03 0.00 8,068.030.780250

Base 129.189362 0.00 5.17 0.00 10,340.31

COMMON STOCK CHF10.774343909 08 Sep 2011 13 Sep 2011 CHF/CH4 0.58JEFFERIES+ COMPANY INCINTERSHOP HOLDINGS BR

1,600.000 NHEG Local 317.994900 0.00 814.07 0.00 509,605.910.871550

Base 364.861339 0.00 934.05 0.00 584,712.19

12 Sep 2011 15 Sep 2011 CHF/CH4 0.59JEFFERIES+ COMPANY INC

200.000 NHEG Local 323.441000 0.00 103.50 0.00 64,791.700.883600

Base 366.049117 0.00 117.13 0.00 73,326.96

774343909 Total

917.57 0.000.001,800.000 Local 574,397.61

Base 0.00 1,051.18 0.00 658,039.15

RTS975UXL904 25 Aug 2011 25 Aug 2011 CHF/CH1RIGHTS ISSUE (NON CASH)KARDEX RTS

12,199.000 NHHV Local 0.000000 0.00 0.00 0.00 0.000.793800

Base 0.000000 0.00 0.00 0.00 0.00
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COMMON STOCK CHF.1ACI00MQT5 04 Aug 2011 CHF/CH4 0.03PERSHING LLCSWISS RE AG

6,340.000 NHEB Local 43.476000 0.00 137.82 0.00 275,775.660.767850

Base 56.620434 0.00 179.49 0.00 359,153.04

04 Aug 2011 CANCEL CHF/CH4 0.03PERSHING LLC

-6,340.000 NHEB Local 43.476000 0.00 -137.82 0.00 -275,775.660.767850

Base 56.620434 0.00 -179.49 0.00 -359,153.04

04 Aug 2011 15 Aug 2011 CHF/CH4 0.036 PERSHING LLC

6,340.000 NHEB Local 43.476000 0.00 137.82 0.00 275,775.660.767850

Base 56.620434 0.00 179.49 0.00 359,153.04

15 Aug 2011 18 Aug 2011 CHF/CH4 0.03INVESTMENT TECHNOLOGY GROUP LTD

3,058.000 NHHJ Local 41.556799 0.00 63.54 0.00 127,144.230.780250

Base 53.260877 0.00 81.44 0.00 162,953.19

27 Sep 2011 30 Sep 2011 CHF/CH4 0.04LOOP CAPITAL MARKETS

10,960.000 NHEB Local 41.655200 0.00 365.23 0.00 456,906.220.895900

Base 46.495368 0.00 407.67 0.00 509,996.90

ACI00MQT5 Total

566.59 0.000.0020,358.000 Local 859,826.11

Base 0.00 668.60 0.00 1,032,103.13

COMMON STOCK NPVB01138906 15 Jul 2011 20 Jul 2011 CHF/CH4 0.08UBS AGAUSTRIAMICROSYSTEMS AG BR

3,100.000 NHEG Local 42.678000 0.00 211.68 0.00 132,513.480.816650

Base 52.259842 0.00 259.21 0.00 162,264.72

18 Jul 2011 21 Jul 2011 CHF/CH4 0.08UBS AG

1,300.000 NHEG Local 42.191000 0.00 87.76 0.00 54,936.060.817850

Base 51.587699 0.00 107.31 0.00 67,171.32
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19 Jul 2011 22 Jul 2011 CHF/CH4 0.08UBS AG

2,300.000 NHEG Local 42.473600 0.00 156.30 0.00 97,845.580.816550

Base 52.015921 0.00 191.42 0.00 119,828.03

20 Jul 2011 25 Jul 2011 CHF/CH4 0.09UBS AG

2,100.000 NHEG Local 43.825200 0.00 147.25 0.00 92,180.170.819950

Base 53.448625 0.00 179.58 0.00 112,421.70

21 Jul 2011 26 Jul 2011 CHF/CH4 0.09UBS AG

1,400.000 NHEG Local 44.011400 0.00 98.59 0.00 61,714.550.818400

Base 53.777370 0.00 120.47 0.00 75,408.79

22 Jul 2011 27 Jul 2011 CHF/CH4 0.09UBS AG

500.000 NHEG Local 44.472400 0.00 35.58 0.00 22,271.780.816950

Base 54.437114 0.00 43.55 0.00 27,262.11

B01138906 Total

737.16 0.000.0010,700.000 Local 461,461.62

Base 0.00 901.54 0.00 564,356.67

COMMON STOCK CHF.1B01287901 02 Sep 2011 07 Sep 2011 CHF/CH4 0.05LOOP CAPITAL MARKETS LLCPSP SWISS PROPERTY AG REG

2,667.000 NHEH Local 79.050000 0.00 105.41 0.00 210,931.760.786350

Base 100.527755 0.00 134.05 0.00 268,241.57

COMMON STOCKB01463908 15 Aug 2011 18 Aug 2011 CHF/CH4 0.09INVESTMENT TECHNOLOGY GROUP LTDSYNTHES INC 144A/REGS

2,826.000 NHHJ Local 138.485301 0.00 195.68 0.00 391,555.140.780250

Base 177.488370 0.00 250.79 0.00 501,832.93

COMMON STOCK CHF1.B142S6906 15 Aug 2011 18 Aug 2011 CHF/CH4 0.07INVESTMENT TECHNOLOGY GROUP LTDKUEHNE + NAGEL INTL AG REG

277.000 NHHJ Local 102.367509 0.00 14.18 0.00 28,369.980.780250

Base 131.198345 0.00 18.17 0.00 36,360.12
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COMMON STOCK CHF.1B18YFJ908 15 Aug 2011 18 Aug 2011 CHF/CH4 0.01INVESTMENT TECHNOLOGY GROUP LTDUBS AG REG

257.000 NHHJ Local 11.741012 0.00 1.51 0.00 3,018.950.780250

Base 15.047756 0.00 1.94 0.00 3,869.21

COMMON STOCKB1HH93907 02 Aug 2011 05 Aug 2011 CHF/CH4 0.01INVESTMENT TECHNOLOGY GROUP LTDPETROPLUS HOLDINGS AG

6,766.000 NHEH Local 10.369500 0.00 35.08 0.00 70,195.120.771050

Base 13.448544 0.00 45.50 0.00 91,038.35

COMMON STOCK CHF.1B1WGG9901 15 Aug 2011 18 Aug 2011 CHF/CH4 0.11INVESTMENT TECHNOLOGY GROUP LTDGEBERIT AG REG

1,866.000 NHHJ Local 168.315200 0.00 157.04 0.00 314,233.200.780250

Base 215.719577 0.00 201.27 0.00 402,734.00

COMMON STOCK CHF.5B1YD5Q900 15 Aug 2011 18 Aug 2011 CHF/CH4 0.02INVESTMENT TECHNOLOGY GROUP LTDACTELION LTD REG

1,193.000 NHHJ Local 34.020900 0.00 20.29 0.00 40,607.220.780250

Base 43.602563 0.00 26.00 0.00 52,043.86

COMMON STOCK CHF1.B3DCZF902 10 Aug 2011 15 Aug 2011 CHF/CH4 0.03INVESTMENT TECHNOLOGY GROUP LTDCIE FINANCIERE RICHEMON BR A

657.000 NHHJ Local 38.666200 0.00 12.70 0.00 25,416.390.730450

Base 52.934766 0.00 17.39 0.00 34,795.52

15 Aug 2011 18 Aug 2011 CHF/CH4 0.03INVESTMENT TECHNOLOGY GROUP LTD

2,791.000 NHHJ Local 44.139900 0.00 61.60 0.00 123,256.060.780250

Base 56.571483 0.00 78.95 0.00 157,969.96

B3DCZF902 Total

74.30 0.000.003,448.000 Local 148,672.45

Base 0.00 96.34 0.00 192,765.48

SWISS FRANC  Total

0.00Local205,616.000

0.00Base

0.00

0.00

7,548.95

9,115.24

8,277,671.07

10,205,181.52

US DOLLAR
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COMMON STOCK USD.1001055102 06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSAFLAC INC

540.000 NHHY Local 46.428100 0.00 8.10 0.00 25,079.271.000000

Base 46.428100 0.00 8.10 0.00 25,079.27

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,120.000 NHDM Local 46.060000 0.00 0.00 0.00 143,707.201.000000

Base 46.060000 0.00 0.00 0.00 143,707.20

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

4,470.000 NHDM Local 36.816900 0.00 44.70 0.00 164,616.241.000000

Base 36.816900 0.00 44.70 0.00 164,616.24

001055102 Total

52.80 0.000.008,130.000 Local 333,402.71

Base 0.00 52.80 0.00 333,402.71

COMMON STOCK USD.01001084102 15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSAGCO CORP

540.000 NHHY Local 40.460000 0.00 8.10 0.00 21,856.501.000000

Base 40.460000 0.00 8.10 0.00 21,856.50

COMMON STOCK USD5.001204106 15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSAGL RESOURCES INC

300.000 NHHY Local 39.050000 0.00 4.50 0.00 11,719.501.000000

Base 39.050000 0.00 4.50 0.00 11,719.50

COMMON STOCK USD.0100130H105 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSAES CORP

6,520.000 NHDG Local 12.720700 0.00 65.20 0.00 83,004.161.000000

Base 12.720700 0.00 65.20 0.00 83,004.16

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,320.000 NHDM Local 12.310000 0.00 0.00 0.00 53,179.201.000000

Base 12.310000 0.00 0.00 0.00 53,179.20
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10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

6,290.000 NHDM Local 9.567400 0.00 62.90 0.00 60,241.851.000000

Base 9.567400 0.00 62.90 0.00 60,241.85

00130H105 Total

128.10 0.000.0017,130.000 Local 196,425.21

Base 0.00 128.10 0.00 196,425.21

COMMON STOCK USD.01001547108 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSAK STEEL HOLDING CORP

1,020.000 NHDG Local 15.535902 0.00 10.20 0.00 15,856.821.000000

Base 15.535902 0.00 10.20 0.00 15,856.82

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

660.000 NHDM Local 12.150000 0.00 0.00 0.00 8,019.001.000000

Base 12.150000 0.00 0.00 0.00 8,019.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,050.000 NHDM Local 8.141000 0.00 10.50 0.00 8,558.551.000000

Base 8.141000 0.00 10.50 0.00 8,558.55

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,600.000 NHEU Local 6.811700 0.00 39.00 0.00 17,749.421.000000

Base 6.811700 0.00 39.00 0.00 17,749.42

001547108 Total

59.70 0.000.005,330.000 Local 50,183.79

Base 0.00 59.70 0.00 50,183.79

COMMON STOCK USD.0100185E106 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSAPAC CUSTOMER SERVICES INC

710.000 NHHZ Local 8.480100 0.00 10.65 0.00 6,031.521.000000

Base 8.480100 0.00 10.65 0.00 6,031.52
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COMMON STOCK USD1.00206R102 13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETSAT+T INC

59,900.000 NHDG Local 30.930000 0.00 0.00 0.00 1,852,707.001.000000

Base 30.930000 0.00 0.00 0.00 1,852,707.00

06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

2,480.000 NHHY Local 31.258400 0.00 37.20 0.00 77,558.031.000000

Base 31.258400 0.00 37.20 0.00 77,558.03

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

40,530.000 NHDM Local 29.260000 0.00 0.00 0.00 1,185,907.801.000000

Base 29.260000 0.00 0.00 0.00 1,185,907.80

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

56,630.000 NHDM Local 28.174900 0.00 566.30 0.00 1,596,110.891.000000

Base 28.174900 0.00 566.30 0.00 1,596,110.89

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,060.000 NHHY Local 28.670000 0.00 15.90 0.00 30,406.101.000000

Base 28.670000 0.00 15.90 0.00 30,406.10

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

5,310.000 NHDM Local 28.620200 0.00 79.65 0.00 152,052.911.000000

Base 28.620200 0.00 79.65 0.00 152,052.91

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,700.000 NHHY Local 28.199100 0.00 25.50 0.00 47,963.971.000000

Base 28.199100 0.00 25.50 0.00 47,963.97

00206R102 Total

724.55 0.000.00167,610.000 Local 4,942,706.70

Base 0.00 724.55 0.00 4,942,706.70
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COMMON STOCK NPV002824100 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPABBOTT LABORATORIES

5,100.000 NHDG Local 52.770000 0.00 0.00 0.00 269,127.001.000000

Base 52.770000 0.00 0.00 0.00 269,127.00

13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETS

134.000 NHDG Local 52.970000 0.00 0.00 0.00 7,097.981.000000

Base 52.970000 0.00 0.00 0.00 7,097.98

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

10,456.000 NHDG Local 53.183100 0.00 104.56 0.00 556,187.051.000000

Base 53.183100 0.00 104.56 0.00 556,187.05

14 Jul 2011 19 Jul 2011 USD/DTC 0.03CANTOR FITZGERALD & CO / CASTLEOAK 

15,424.000 NHEZ Local 53.188400 0.00 462.72 0.00 820,840.601.000000

Base 53.188400 0.00 462.72 0.00 820,840.60

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,640.000 NHDM Local 51.320000 0.00 0.00 0.00 546,044.801.000000

Base 51.320000 0.00 0.00 0.00 546,044.80

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

14,860.000 NHDM Local 47.283100 0.00 148.60 0.00 702,775.471.000000

Base 47.283100 0.00 148.60 0.00 702,775.47

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

260.000 NHEU Local 49.762300 0.00 3.90 0.00 12,942.101.000000

Base 49.762300 0.00 3.90 0.00 12,942.10

06 Sep 2011 09 Sep 2011 USD/DTC 0.03MR BEAL &COMPANY

7,245.000 NHEZ Local 50.892500 0.00 217.35 0.00 368,933.511.000000

Base 50.892500 0.00 217.35 0.00 368,933.51

07 Sep 2011 12 Sep 2011 USD/DTC 0.03MR BEAL &COMPANY

7,245.000 NHEZ Local 52.165600 0.00 217.35 0.00 378,157.121.000000

Base 52.165600 0.00 217.35 0.00 378,157.12
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21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

1,490.000 NHDM Local 52.378200 0.00 22.35 0.00 78,065.871.000000

Base 52.378200 0.00 22.35 0.00 78,065.87

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

700.000 NHEU Local 50.572900 0.00 10.50 0.00 35,411.531.000000

Base 50.572900 0.00 10.50 0.00 35,411.53

002824100 Total

1,187.33 0.000.0073,554.000 Local 3,775,583.03

Base 0.00 1,187.33 0.00 3,775,583.03

COMMON STOCK USD.01002896207 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSABERCROMBIE + FITCH CO CL A

900.000 NHDG Local 72.318600 0.00 9.00 0.00 65,095.741.000000

Base 72.318600 0.00 9.00 0.00 65,095.74

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

620.000 NHDM Local 73.120000 0.00 0.00 0.00 45,334.401.000000

Base 73.120000 0.00 0.00 0.00 45,334.40

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

840.000 NHDM Local 64.941300 0.00 8.40 0.00 54,559.091.000000

Base 64.941300 0.00 8.40 0.00 54,559.09

002896207 Total

17.40 0.000.002,360.000 Local 164,989.23

Base 0.00 17.40 0.00 164,989.23

TRACKING STK USD.001003881307 09 Aug 2011 12 Aug 2011 USD/DTC 0.04JEFFERIES+ COMPANY INCACACIA RESEARCH   ACACIA TEC

1,270.000 NHHO Local 34.612100 0.00 50.80 0.00 44,008.171.000000

Base 34.612100 0.00 50.80 0.00 44,008.17
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12 Aug 2011 17 Aug 2011 USD/DTC 0.04BARCLAYS CAPITAL LE

1,050.000 NHHO Local 36.778000 0.00 42.00 0.00 38,658.901.000000

Base 36.778000 0.00 42.00 0.00 38,658.90

003881307 Total

92.80 0.000.002,320.000 Local 82,667.07

Base 0.00 92.80 0.00 82,667.07

COMMON STOCK USD.0100438V103 11 Jul 2011 14 Jul 2011 USD/DTC 0.01RBC CAPITAL MARKETSACCRETIVE HEALTH INC

2,350.000 NHDU Local 27.228000 0.00 11.75 0.00 63,997.551.000000

Base 27.228000 0.00 11.75 0.00 63,997.55

11 Jul 2011 14 Jul 2011 USD/DTC 0.02LIQUIDNETINC

8,160.000 NHDU Local 27.357400 0.00 149.33 0.00 223,385.711.000000

Base 27.357400 0.00 149.33 0.00 223,385.71

12 Jul 2011 15 Jul 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

1,010.000 NHDU Local 27.771100 0.00 5.05 0.00 28,053.861.000000

Base 27.771100 0.00 5.05 0.00 28,053.86

12 Jul 2011 15 Jul 2011 USD/DTC 0.02LIQUIDNETINC

5,480.000 NHDU Local 27.922400 0.00 100.28 0.00 153,115.031.000000

Base 27.922400 0.00 100.28 0.00 153,115.03

13 Jul 2011 18 Jul 2011 USD/DTC 0.02LIQUIDNETINC

1,600.000 NHDU Local 28.166100 0.00 29.28 0.00 45,095.041.000000

Base 28.166100 0.00 29.28 0.00 45,095.04

13 Jul 2011 18 Jul 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

5,060.000 NHDU Local 28.122900 0.00 25.30 0.00 142,327.171.000000

Base 28.122900 0.00 25.30 0.00 142,327.17
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14 Jul 2011 19 Jul 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

1,170.000 NHDU Local 27.647900 0.00 5.85 0.00 32,353.891.000000

Base 27.647900 0.00 5.85 0.00 32,353.89

14 Jul 2011 19 Jul 2011 USD/DTC 0.03BAIRD  ROBERT W. & COMPANY INCORPOR

1,800.000 NHDU Local 28.234800 0.00 54.00 0.00 50,876.641.000000

Base 28.234800 0.00 54.00 0.00 50,876.64

14 Jul 2011 19 Jul 2011 USD/DTC 0.02LIQUIDNETINC

3,510.000 NHDU Local 27.771200 0.00 64.23 0.00 97,541.141.000000

Base 27.771200 0.00 64.23 0.00 97,541.14

00438V103 Total

445.07 0.000.0030,140.000 Local 836,746.03

Base 0.00 445.07 0.00 836,746.03

COMMON STOCK004498101 09 Aug 2011 12 Aug 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPORACI WORLDWIDE INC

1,400.000 NHHO Local 30.352200 0.00 56.00 0.00 42,549.081.000000

Base 30.352200 0.00 56.00 0.00 42,549.08

COMMON STOCK00508B102 21 Jul 2011 26 Jul 2011 USD/DTC 0.02PULSE TRADING LLCACTUATE CORP

3,060.000 NHDY Local 6.606900 0.00 61.20 0.00 20,278.311.000000

Base 6.606900 0.00 61.20 0.00 20,278.31

22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

660.000 NHHZ Local 6.540100 0.00 9.90 0.00 4,326.371.000000

Base 6.540100 0.00 9.90 0.00 4,326.37

19 Sep 2011 22 Sep 2011 USD/DTC 0.02PULSE TRADING LLC

19,760.000 NHDY Local 6.010400 0.00 395.20 0.00 119,160.701.000000

Base 6.010400 0.00 395.20 0.00 119,160.70
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00508B102 Total

466.30 0.000.0023,480.000 Local 143,765.38

Base 0.00 466.30 0.00 143,765.38

COMMON STOCK USD.200508X203 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSACTUANT CORP A

100.000 NHHZ Local 18.620000 0.00 1.50 0.00 1,863.501.000000

Base 18.620000 0.00 1.50 0.00 1,863.50

COMMON STOCK USD.1005125109 16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)ACXIOM CORP

200.000 NHHZ Local 10.860000 0.00 3.00 0.00 2,175.001.000000

Base 10.860000 0.00 3.00 0.00 2,175.00

COMMON STOCK00724F101 01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHADOBE SYSTEMS INC

3,470.000 NHDM Local 27.720000 0.00 0.00 0.00 96,188.401.000000

Base 27.720000 0.00 0.00 0.00 96,188.40

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

4,820.000 NHDM Local 23.629000 0.00 48.20 0.00 113,939.981.000000

Base 23.629000 0.00 48.20 0.00 113,939.98

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

400.000 NHEU Local 24.730000 0.00 6.00 0.00 9,898.001.000000

Base 24.730000 0.00 6.00 0.00 9,898.00

00724F101 Total

54.20 0.000.008,690.000 Local 220,026.38

Base 0.00 54.20 0.00 220,026.38

COMMON STOCK USD.01007903107 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSADVANCED MICRO DEVICES

7,100.000 NHDG Local 6.482300 0.00 71.00 0.00 46,095.331.000000

Base 6.482300 0.00 71.00 0.00 46,095.33
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,870.000 NHDM Local 7.340000 0.00 0.00 0.00 35,745.801.000000

Base 7.340000 0.00 0.00 0.00 35,745.80

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

5,520.000 NHDM Local 5.869000 0.00 55.20 0.00 32,452.081.000000

Base 5.869000 0.00 55.20 0.00 32,452.08

007903107 Total

126.20 0.000.0017,490.000 Local 114,293.21

Base 0.00 126.20 0.00 114,293.21

COMMON STOCK USD.0100817Y108 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSAETNA INC

2,880.000 NHDG Local 43.647500 0.00 28.80 0.00 125,733.601.000000

Base 43.647500 0.00 28.80 0.00 125,733.60

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,660.000 NHDM Local 41.490000 0.00 0.00 0.00 68,873.401.000000

Base 41.490000 0.00 0.00 0.00 68,873.40

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

3,630.000 NHDM Local 35.802400 0.00 36.30 0.00 129,999.011.000000

Base 35.802400 0.00 36.30 0.00 129,999.01

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHHY Local 38.980000 0.00 4.50 0.00 11,698.501.000000

Base 38.980000 0.00 4.50 0.00 11,698.50

00817Y108 Total

69.60 0.000.008,470.000 Local 336,304.51

Base 0.00 69.60 0.00 336,304.51
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COMMON STOCK USD.01008252108 06 Jul 2011 11 Jul 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPORAFFILIATED MANAGERS GROUP

3,209.000 NHDZ Local 104.586100 0.00 128.36 0.00 335,745.151.000000

Base 104.586100 0.00 128.36 0.00 335,745.15

07 Jul 2011 12 Jul 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

17,336.000 NHDZ Local 108.361100 0.00 693.44 0.00 1,879,241.471.000000

Base 108.361100 0.00 693.44 0.00 1,879,241.47

08 Jul 2011 13 Jul 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

9,777.000 NHDZ Local 105.569100 0.00 391.08 0.00 1,032,540.171.000000

Base 105.569100 0.00 391.08 0.00 1,032,540.17

11 Jul 2011 14 Jul 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

6,878.000 NHDZ Local 102.400600 0.00 275.12 0.00 704,586.451.000000

Base 102.400600 0.00 275.12 0.00 704,586.45

008252108 Total

1,488.00 0.000.0037,200.000 Local 3,952,113.24

Base 0.00 1,488.00 0.00 3,952,113.24

COMMON STOCK USD.0100846U101 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSAGILENT TECHNOLOGIES INC

3,610.000 NHDG Local 48.233100 0.00 36.10 0.00 174,157.591.000000

Base 48.233100 0.00 36.10 0.00 174,157.59

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,390.000 NHDM Local 42.160000 0.00 0.00 0.00 100,762.401.000000

Base 42.160000 0.00 0.00 0.00 100,762.40

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

3,330.000 NHDM Local 32.916500 0.00 33.30 0.00 109,645.251.000000

Base 32.916500 0.00 33.30 0.00 109,645.25
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00846U101 Total

69.40 0.000.009,330.000 Local 384,565.24

Base 0.00 69.40 0.00 384,565.24

COMMON STOCK USD1.009158106 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPAIR PRODUCTS + CHEMICALS INC

400.000 NHDG Local 94.920000 0.00 0.00 0.00 37,968.001.000000

Base 94.920000 0.00 0.00 0.00 37,968.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

1,840.000 NHDG Local 95.093902 0.00 18.40 0.00 174,991.181.000000

Base 95.093902 0.00 18.40 0.00 174,991.18

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,530.000 NHDM Local 88.730000 0.00 0.00 0.00 135,756.901.000000

Base 88.730000 0.00 0.00 0.00 135,756.90

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,030.000 NHDM Local 79.285400 0.00 20.30 0.00 160,969.661.000000

Base 79.285400 0.00 20.30 0.00 160,969.66

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

270.000 NHDM Local 80.322600 0.00 4.05 0.00 21,691.151.000000

Base 80.322600 0.00 4.05 0.00 21,691.15

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

100.000 NHEU Local 77.920000 0.00 1.50 0.00 7,793.501.000000

Base 77.920000 0.00 1.50 0.00 7,793.50

009158106 Total

44.25 0.000.006,170.000 Local 539,170.39

Base 0.00 44.25 0.00 539,170.39
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COMMON STOCK USD.01009363102 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPAIRGAS INC

3,400.000 NHDG Local 69.769997 0.00 0.00 0.00 237,217.991.000000

Base 69.769997 0.00 0.00 0.00 237,217.99

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

4,920.000 NHDG Local 69.660700 0.00 49.20 0.00 342,779.841.000000

Base 69.660700 0.00 49.20 0.00 342,779.84

01 Jul 2011 07 Jul 2011 USD/DTC 0.02ABEL NOSER CORPORATION

4,995.000 NHIB Local 70.399300 0.00 99.90 0.00 351,744.401.000000

Base 70.399300 0.00 99.90 0.00 351,744.40

19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,830.000 NHFR Local 68.710000 0.00 0.00 0.00 537,999.301.000000

Base 68.710000 0.00 0.00 0.00 537,999.30

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,786.000 NHIB Local 68.700000 0.00 0.00 0.00 534,898.201.000000

Base 68.700000 0.00 0.00 0.00 534,898.20

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

260.000 NHDM Local 68.700000 0.00 0.00 0.00 17,862.001.000000

Base 68.700000 0.00 0.00 0.00 17,862.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

670.000 NHDM Local 60.379000 0.00 6.70 0.00 40,460.631.000000

Base 60.379000 0.00 6.70 0.00 40,460.63

009363102 Total

155.80 0.000.0029,861.000 Local 2,062,962.36

Base 0.00 155.80 0.00 2,062,962.36
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COMMON STOCK USD.0100971T101 01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAKAMAI TECHNOLOGIES INC

1,230.000 NHDM Local 24.220000 0.00 0.00 0.00 29,790.601.000000

Base 24.220000 0.00 0.00 0.00 29,790.60

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,780.000 NHDM Local 21.410800 0.00 17.80 0.00 38,129.021.000000

Base 21.410800 0.00 17.80 0.00 38,129.02

00971T101 Total

17.80 0.000.003,010.000 Local 67,919.62

Base 0.00 17.80 0.00 67,919.62

COMMON STOCK USD1.011659109 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSALASKA AIR GROUP INC

40.000 NHHZ Local 64.540000 0.00 0.60 0.00 2,582.201.000000

Base 64.540000 0.00 0.60 0.00 2,582.20

COMMON STOCK012348108 16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)ALBANY INTL CORP CL A

200.000 NHHZ Local 20.034800 0.00 3.00 0.00 4,009.961.000000

Base 20.034800 0.00 3.00 0.00 4,009.96

COMMON STOCK USD.01012423109 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSALBANY MOLECULAR RESEARCH

540.000 NHHZ Local 4.848900 0.00 8.10 0.00 2,626.511.000000

Base 4.848900 0.00 8.10 0.00 2,626.51

COMMON STOCK USD1.013817101 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSALCOA INC

11,260.000 NHDG Local 15.845100 0.00 112.60 0.00 178,528.431.000000

Base 15.845100 0.00 112.60 0.00 178,528.43

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,640.000 NHDM Local 14.730000 0.00 0.00 0.00 112,537.201.000000

Base 14.730000 0.00 0.00 0.00 112,537.20
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10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

10,180.000 NHDM Local 11.737100 0.00 101.80 0.00 119,585.481.000000

Base 11.737100 0.00 101.80 0.00 119,585.48

013817101 Total

214.40 0.000.0029,080.000 Local 410,651.11

Base 0.00 214.40 0.00 410,651.11

COMMON STOCK015351109 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPALEXION PHARMACEUTICALS INC

3,800.000 NHDG Local 51.250000 0.00 0.00 0.00 194,750.001.000000

Base 51.250000 0.00 0.00 0.00 194,750.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

7,630.000 NHDG Local 51.108000 0.00 76.30 0.00 390,030.341.000000

Base 51.108000 0.00 76.30 0.00 390,030.34

19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,430.000 NHFR Local 51.710000 0.00 0.00 0.00 591,045.301.000000

Base 51.710000 0.00 0.00 0.00 591,045.30

22 Jul 2011 27 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

6.000 NHFR Local 56.950000 0.00 0.06 0.00 341.761.000000

Base 56.950000 0.00 0.06 0.00 341.76

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,589.000 NHIB Local 56.800000 0.00 0.00 0.00 601,455.201.000000

Base 56.800000 0.00 0.00 0.00 601,455.20

015351109 Total

76.36 0.000.0033,455.000 Local 1,777,622.60

Base 0.00 76.36 0.00 1,777,622.60
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.01699E947 30 Jun 2011 CANCEL USD/BOSCAPITAL CALLALINDA INFRASTRUCTURE

-221,973.000 NHHB Local 1.000000 0.00 0.00 0.00 -221,973.001.000000

Base 1.000000 0.00 0.00 0.00 -221,973.00

01699M931 30 Jun 2011 30 Jun 2011 USD/BOSCAPITAL CALLALINDA INFRASTRUCTURE FUND II

221,973.000 NHHS Local 1.000000 0.00 0.00 0.00 221,973.001.000000

Base 1.000000 0.00 0.00 0.00 221,973.00

COMMON STOCK USD1.017175100 09 Aug 2011 12 Aug 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INCALLEGHANY CORP

230.000 NHDU Local 284.032400 0.00 1.15 0.00 65,328.601.000000

Base 284.032400 0.00 1.15 0.00 65,328.60

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

73.000 NHHY Local 300.540000 0.00 1.10 0.00 21,940.521.000000

Base 300.540000 0.00 1.10 0.00 21,940.52

017175100 Total

2.25 0.000.00303.000 Local 87,269.12

Base 0.00 2.25 0.00 87,269.12

COMMON STOCK USD.101741R102 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSALLEGHENY TECHNOLOGIES INC

1,380.000 NHDG Local 60.734601 0.00 13.80 0.00 83,827.551.000000

Base 60.734601 0.00 13.80 0.00 83,827.55

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,030.000 NHDM Local 58.190000 0.00 0.00 0.00 59,935.701.000000

Base 58.190000 0.00 0.00 0.00 59,935.70

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,010.000 NHDM Local 45.028300 0.00 10.10 0.00 45,488.681.000000

Base 45.028300 0.00 10.10 0.00 45,488.68
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01741R102 Total

23.90 0.000.003,420.000 Local 189,251.93

Base 0.00 23.90 0.00 189,251.93

COMMON STOCK01748X102 12 Jul 2011 15 Jul 2011 USD/DTC 0.03PULSE TRADING LLCALLEGIANT TRAVEL CO

6,950.000 NHDY Local 47.406600 0.00 208.50 0.00 329,684.371.000000

Base 47.406600 0.00 208.50 0.00 329,684.37

18 Jul 2011 21 Jul 2011 USD/DTC 0.03PULSE TRADING LLC

6,616.000 NHDY Local 43.836000 0.00 198.48 0.00 290,217.461.000000

Base 43.836000 0.00 198.48 0.00 290,217.46

22 Jul 2011 27 Jul 2011 USD/DTC 0.03PULSE TRADING LLC

3,544.000 NHDY Local 44.559400 0.00 106.32 0.00 158,024.831.000000

Base 44.559400 0.00 106.32 0.00 158,024.83

25 Jul 2011 28 Jul 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

8,730.000 NHDY Local 43.306900 0.00 261.90 0.00 378,331.141.000000

Base 43.306900 0.00 261.90 0.00 378,331.14

04 Aug 2011 09 Aug 2011 USD/DTC 0.03PULSE TRADING LLC

3,340.000 NHDY Local 41.616200 0.00 100.20 0.00 139,098.311.000000

Base 41.616200 0.00 100.20 0.00 139,098.31

01748X102 Total

875.40 0.000.0029,180.000 Local 1,295,356.11

Base 0.00 875.40 0.00 1,295,356.11

COMMON STOCK USD.01018490102 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPALLERGAN INC

1,000.000 NHDG Local 83.770000 0.00 0.00 0.00 83,770.001.000000

Base 83.770000 0.00 0.00 0.00 83,770.00
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13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

2,100.000 NHDG Local 84.271900 0.00 21.00 0.00 176,991.991.000000

Base 84.271900 0.00 21.00 0.00 176,991.99

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,110.000 NHDM Local 81.310000 0.00 0.00 0.00 171,564.101.000000

Base 81.310000 0.00 0.00 0.00 171,564.10

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,910.000 NHDM Local 71.492500 0.00 29.10 0.00 208,072.281.000000

Base 71.492500 0.00 29.10 0.00 208,072.28

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

460.000 NHDM Local 82.296500 0.00 6.90 0.00 37,863.291.000000

Base 82.296500 0.00 6.90 0.00 37,863.29

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHEU Local 82.430000 0.00 3.00 0.00 16,489.001.000000

Base 82.430000 0.00 3.00 0.00 16,489.00

018490102 Total

60.00 0.000.008,780.000 Local 694,750.66

Base 0.00 60.00 0.00 694,750.66

COMMON STOCK NPV018522300 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSALLETE INC

100.000 NHHZ Local 37.713800 0.00 1.50 0.00 3,772.881.000000

Base 37.713800 0.00 1.50 0.00 3,772.88

COMMON STOCK NPV018772103 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSALLIANCE ONE INTERNATIONAL

700.000 NHHZ Local 3.030000 0.00 10.50 0.00 2,131.501.000000

Base 3.030000 0.00 10.50 0.00 2,131.50
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TE2 LP01999G980 06 Jul 2011 06 Jul 2011 USD/BOSCAPITAL CALLBLACKSTONE REAL EST PARTNER VI

25,312.000 NHEJ Local 1.000000 0.00 0.00 0.00 25,312.001.000000

Base 1.000000 0.00 0.00 0.00 25,312.00

11 Jul 2011 11 Jul 2011 USD/BOSCAPITAL CALL

238,458.000 NHEJ Local 1.000000 0.00 0.00 0.00 238,458.001.000000

Base 1.000000 0.00 0.00 0.00 238,458.00

22 Jul 2011 22 Jul 2011 USD/BOSCAPITAL CALL

87,524.000 NHEJ Local 1.000000 0.00 0.00 0.00 87,524.001.000000

Base 1.000000 0.00 0.00 0.00 87,524.00

12 Aug 2011 12 Aug 2011 USD/BOSCAPITAL CALL

166,374.000 NHEJ Local 1.000000 0.00 0.00 0.00 166,374.001.000000

Base 1.000000 0.00 0.00 0.00 166,374.00

23 Aug 2011 23 Aug 2011 USD/BOSCAPITAL CALL

365,475.000 NHEJ Local 1.000000 0.00 0.00 0.00 365,475.001.000000

Base 1.000000 0.00 0.00 0.00 365,475.00

23 Aug 2011 USD/BOSCAPITAL CALL

365,475.000 NHEJ Local 1.000000 0.00 0.00 0.00 365,475.001.000000

Base 1.000000 0.00 0.00 0.00 365,475.00

23 Aug 2011 CANCEL USD/BOSCAPITAL CALL

-365,475.000 NHEJ Local 1.000000 0.00 0.00 0.00 -365,475.001.000000

Base 1.000000 0.00 0.00 0.00 -365,475.00

31 Aug 2011 31 Aug 2011 USD/BOSCAPITAL CALL

152,085.000 NHEJ Local 1.000000 0.00 0.00 0.00 152,085.001.000000

Base 1.000000 0.00 0.00 0.00 152,085.00

01 Sep 2011 01 Sep 2011 USD/BOSCAPITAL CALL

538,712.000 NHEJ Local 1.000000 0.00 0.00 0.00 538,712.001.000000

Base 1.000000 0.00 0.00 0.00 538,712.00
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13 Sep 2011 13 Sep 2011 USD/BOSCAPITAL CALL

307,877.000 NHEJ Local 1.000000 0.00 0.00 0.00 307,877.001.000000

Base 1.000000 0.00 0.00 0.00 307,877.00

01999G980 Total

0.00 0.000.001,881,817.000 Local 1,881,817.00

Base 0.00 0.00 0.00 1,881,817.00

COMMON STOCK USD.01020002101 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSALLSTATE CORP

4,780.000 NHDG Local 30.144701 0.00 47.80 0.00 144,139.471.000000

Base 30.144701 0.00 47.80 0.00 144,139.47

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,060.000 NHDM Local 27.720000 0.00 0.00 0.00 84,823.201.000000

Base 27.720000 0.00 0.00 0.00 84,823.20

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

5,000.000 NHDM Local 24.861500 0.00 50.00 0.00 124,357.501.000000

Base 24.861500 0.00 50.00 0.00 124,357.50

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

500.000 NHHY Local 22.950000 0.00 7.50 0.00 11,482.501.000000

Base 22.950000 0.00 7.50 0.00 11,482.50

020002101 Total

105.30 0.000.0013,340.000 Local 364,802.67

Base 0.00 105.30 0.00 364,802.67

COMMON STOCK USD.01020520102 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSALON USA ENERGY INC

370.000 NHHZ Local 12.828600 0.00 5.55 0.00 4,752.131.000000

Base 12.828600 0.00 5.55 0.00 4,752.13
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COMMON STOCK USD.0102076X102 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPALPHA NATURAL RESOURCES INC

9,200.000 NHDG Local 45.000000 0.00 0.00 0.00 414,000.001.000000

Base 45.000000 0.00 0.00 0.00 414,000.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

6,310.000 NHDG Local 44.959800 0.00 63.10 0.00 283,759.441.000000

Base 44.959800 0.00 63.10 0.00 283,759.44

05 Jul 2011 08 Jul 2011 USD/DTC 0.05BNY CONVERGEX

1,585.000 NHIB Local 46.231400 0.00 79.25 0.00 73,356.021.000000

Base 46.231400 0.00 79.25 0.00 73,356.02

18 Jul 2011 21 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,115.000 NHIB Local 45.595700 0.00 11.15 0.00 50,850.361.000000

Base 45.595700 0.00 11.15 0.00 50,850.36

19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

13,420.000 NHFR Local 45.320000 0.00 0.00 0.00 608,194.401.000000

Base 45.320000 0.00 0.00 0.00 608,194.40

20 Jul 2011 25 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

768.000 NHFR Local 45.324800 0.00 7.68 0.00 34,817.131.000000

Base 45.324800 0.00 7.68 0.00 34,817.13

22 Jul 2011 27 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

14.000 NHFR Local 46.290000 0.00 0.14 0.00 648.201.000000

Base 46.290000 0.00 0.14 0.00 648.20

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

14,202.000 NHIB Local 42.710000 0.00 0.00 0.00 606,567.421.000000

Base 42.710000 0.00 0.00 0.00 606,567.42

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

770.000 NHDM Local 42.710000 0.00 0.00 0.00 32,886.701.000000

Base 42.710000 0.00 0.00 0.00 32,886.70
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10 Aug 2011 15 Aug 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

5,322.000 NHIB Local 29.089800 0.00 53.22 0.00 154,869.141.000000

Base 29.089800 0.00 53.22 0.00 154,869.14

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,610.000 NHDM Local 28.882100 0.00 16.10 0.00 46,516.281.000000

Base 28.882100 0.00 16.10 0.00 46,516.28

02076X102 Total

230.64 0.000.0054,316.000 Local 2,306,465.09

Base 0.00 230.64 0.00 2,306,465.09

COMMON STOCK021441100 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSALTERA CORP

3,100.000 NHDG Local 45.244400 0.00 31.00 0.00 140,288.641.000000

Base 45.244400 0.00 31.00 0.00 140,288.64

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,970.000 NHDM Local 40.880000 0.00 0.00 0.00 80,533.601.000000

Base 40.880000 0.00 0.00 0.00 80,533.60

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

3,080.000 NHDM Local 34.863200 0.00 30.80 0.00 107,409.461.000000

Base 34.863200 0.00 30.80 0.00 107,409.46

021441100 Total

61.80 0.000.008,150.000 Local 328,231.70

Base 0.00 61.80 0.00 328,231.70

COMMON STOCK02209S103 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPALTRIA GROUP INC

2,800.000 NHDG Local 26.860000 0.00 0.00 0.00 75,208.001.000000

Base 26.860000 0.00 0.00 0.00 75,208.00
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13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVP

1,100.000 NHDG Local 26.860000 0.00 0.00 0.00 29,546.001.000000

Base 26.860000 0.00 0.00 0.00 29,546.00

13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETS

10,422.000 NHDG Local 27.000000 0.00 0.00 0.00 281,394.001.000000

Base 27.000000 0.00 0.00 0.00 281,394.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

8,568.000 NHDG Local 26.920500 0.00 85.68 0.00 230,740.521.000000

Base 26.920500 0.00 85.68 0.00 230,740.52

06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

940.000 NHHY Local 26.928100 0.00 14.10 0.00 25,326.511.000000

Base 26.928100 0.00 14.10 0.00 25,326.51

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

16,030.000 NHDM Local 26.300000 0.00 0.00 0.00 421,589.001.000000

Base 26.300000 0.00 0.00 0.00 421,589.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

20,020.000 NHDM Local 24.560000 0.00 200.20 0.00 491,891.401.000000

Base 24.560000 0.00 200.20 0.00 491,891.40

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,100.000 NHEU Local 25.900000 0.00 16.50 0.00 28,506.501.000000

Base 25.900000 0.00 16.50 0.00 28,506.50

02209S103 Total

316.48 0.000.0060,980.000 Local 1,584,201.93

Base 0.00 316.48 0.00 1,584,201.93
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II LP02299C968 19 Sep 2011 19 Sep 2011 USD/BOSCAPITAL CALLCOURT SQUARE CAPITAL PARTNERS

1,506,244.000 NHEL Local 1.000000 0.00 0.00 0.00 1,506,244.001.000000

Base 1.000000 0.00 0.00 0.00 1,506,244.00

COMMON STOCK USD.01023135106 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSAMAZON.COM INC

3,761.000 NHDG Local 214.734000 0.00 37.61 0.00 807,652.181.000000

Base 214.734000 0.00 37.61 0.00 807,652.18

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,572.000 NHDM Local 222.520000 0.00 0.00 0.00 572,321.441.000000

Base 222.520000 0.00 0.00 0.00 572,321.44

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

3,516.000 NHDM Local 198.802200 0.00 35.16 0.00 699,023.701.000000

Base 198.802200 0.00 35.16 0.00 699,023.70

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

73.000 NHEU Local 201.210000 0.00 1.10 0.00 14,689.431.000000

Base 201.210000 0.00 1.10 0.00 14,689.43

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

635.000 NHDM Local 236.918100 0.00 9.53 0.00 150,452.521.000000

Base 236.918100 0.00 9.53 0.00 150,452.52

26 Sep 2011 29 Sep 2011 USD/DTC 0.01HEEVERS &CO. INC.

179.000 NHEU Local 226.320000 0.00 2.68 0.00 40,513.961.000000

Base 226.320000 0.00 2.68 0.00 40,513.96

023135106 Total

86.08 0.000.0010,736.000 Local 2,284,653.23

Base 0.00 86.08 0.00 2,284,653.23
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COMMON STOCK USD.25023586100 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSAMERCO

80.000 NHHZ Local 94.480000 0.00 1.20 0.00 7,559.601.000000

Base 94.480000 0.00 1.20 0.00 7,559.60

COMMON STOCK USD.01023608102 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSAMEREN CORPORATION

2,650.000 NHDG Local 28.871600 0.00 26.50 0.00 76,536.241.000000

Base 28.871600 0.00 26.50 0.00 76,536.24

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,890.000 NHDM Local 28.820000 0.00 0.00 0.00 54,469.801.000000

Base 28.820000 0.00 0.00 0.00 54,469.80

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,310.000 NHDM Local 26.565700 0.00 23.10 0.00 61,389.871.000000

Base 26.565700 0.00 23.10 0.00 61,389.87

023608102 Total

49.60 0.000.006,850.000 Local 192,395.91

Base 0.00 49.60 0.00 192,395.91

REIT USD.01024835100 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSAMERICAN CAMPUS COMMUNITIES

100.000 NHHZ Local 37.250000 0.00 1.50 0.00 3,726.501.000000

Base 37.250000 0.00 1.50 0.00 3,726.50

REIT USD.0102503X105 05 Jul 2011 08 Jul 2011 USD/DTC 0.03MR BEAL &COMPANYAMERICAN CAPITAL AGENCY CORP

13,844.000 NHEZ Local 29.885900 0.00 415.32 0.00 414,155.721.000000

Base 29.885900 0.00 415.32 0.00 414,155.72

06 Jul 2011 11 Jul 2011 USD/DTC 0.03MR BEAL &COMPANY

13,844.000 NHEZ Local 30.177500 0.00 415.32 0.00 418,192.631.000000

Base 30.177500 0.00 415.32 0.00 418,192.63
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09 Aug 2011 12 Aug 2011 USD/DTC 0.03MR BEAL &COMPANY

38,473.000 NHEZ Local 28.548500 0.00 1,154.19 0.00 1,099,500.631.000000

Base 28.548500 0.00 1,154.19 0.00 1,099,500.63

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

3,650.000 NHHY Local 29.740000 0.00 54.75 0.00 108,605.751.000000

Base 29.740000 0.00 54.75 0.00 108,605.75

02503X105 Total

2,039.58 0.000.0069,811.000 Local 2,040,454.73

Base 0.00 2,039.58 0.00 2,040,454.73

COMMON STOCK USD6.5025537101 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPAMERICAN ELECTRIC POWER

1,700.000 NHDG Local 37.970000 0.00 0.00 0.00 64,549.001.000000

Base 37.970000 0.00 0.00 0.00 64,549.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

3,540.000 NHDG Local 38.227300 0.00 35.40 0.00 135,360.041.000000

Base 38.227300 0.00 35.40 0.00 135,360.04

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,700.000 NHDM Local 36.860000 0.00 0.00 0.00 136,382.001.000000

Base 36.860000 0.00 0.00 0.00 136,382.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

4,610.000 NHDM Local 34.507800 0.00 46.10 0.00 159,127.061.000000

Base 34.507800 0.00 46.10 0.00 159,127.06

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

610.000 NHHY Local 36.860000 0.00 9.15 0.00 22,493.751.000000

Base 36.860000 0.00 9.15 0.00 22,493.75
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025537101 Total

90.65 0.000.0014,160.000 Local 517,911.85

Base 0.00 90.65 0.00 517,911.85

COMMON STOCK USD1.025676206 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSAMERICAN EQUITY INVT LIFE HL

340.000 NHHZ Local 12.694100 0.00 5.10 0.00 4,321.091.000000

Base 12.694100 0.00 5.10 0.00 4,321.09

COMMON STOCK USD.2025816109 01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAMERICAN EXPRESS CO

7,320.000 NHDM Local 50.040000 0.00 0.00 0.00 366,292.801.000000

Base 50.040000 0.00 0.00 0.00 366,292.80

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

10,010.000 NHDM Local 43.761800 0.00 100.10 0.00 438,155.721.000000

Base 43.761800 0.00 100.10 0.00 438,155.72

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

250.000 NHHY Local 45.630000 0.00 3.75 0.00 11,411.251.000000

Base 45.630000 0.00 3.75 0.00 11,411.25

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

400.000 NHEU Local 46.510000 0.00 6.00 0.00 18,610.001.000000

Base 46.510000 0.00 6.00 0.00 18,610.00

025816109 Total

109.85 0.000.0017,980.000 Local 834,469.77

Base 0.00 109.85 0.00 834,469.77

COMMON STOCK USD1.026375105 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSAMERICAN GREETINGS CORP CL A

190.000 NHHZ Local 23.314700 0.00 2.85 0.00 4,432.641.000000

Base 23.314700 0.00 2.85 0.00 4,432.64
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COMMON STOCK USD2.5026874784 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSAMERICAN INTERNATIONAL GROUP

4,440.000 NHDG Local 28.947600 0.00 44.40 0.00 128,571.741.000000

Base 28.947600 0.00 44.40 0.00 128,571.74

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,990.000 NHDM Local 28.700000 0.00 0.00 0.00 85,813.001.000000

Base 28.700000 0.00 0.00 0.00 85,813.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

4,170.000 NHDM Local 22.823600 0.00 41.70 0.00 95,216.111.000000

Base 22.823600 0.00 41.70 0.00 95,216.11

026874784 Total

86.10 0.000.0011,600.000 Local 309,600.85

Base 0.00 86.10 0.00 309,600.85

COMMON STOCK USD.01029912201 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPAMERICAN TOWER CORP CL A

1,000.000 NHDG Local 53.120000 0.00 0.00 0.00 53,120.001.000000

Base 53.120000 0.00 0.00 0.00 53,120.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

2,580.000 NHDG Local 53.397202 0.00 25.80 0.00 137,790.581.000000

Base 53.397202 0.00 25.80 0.00 137,790.58

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,270.000 NHDM Local 52.530000 0.00 0.00 0.00 119,243.101.000000

Base 52.530000 0.00 0.00 0.00 119,243.10

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

3,800.000 NHDM Local 47.772400 0.00 38.00 0.00 181,573.121.000000

Base 47.772400 0.00 38.00 0.00 181,573.12
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15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

360.000 NHEU Local 51.180000 0.00 5.40 0.00 18,430.201.000000

Base 51.180000 0.00 5.40 0.00 18,430.20

029912201 Total

69.20 0.000.0010,010.000 Local 510,157.00

Base 0.00 69.20 0.00 510,157.00

COMMON STOCK USD.0103073E105 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSAMERISOURCEBERGEN CORP

2,670.000 NHDG Local 42.459200 0.00 26.70 0.00 113,392.761.000000

Base 42.459200 0.00 26.70 0.00 113,392.76

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,770.000 NHDM Local 38.310000 0.00 0.00 0.00 67,808.701.000000

Base 38.310000 0.00 0.00 0.00 67,808.70

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,620.000 NHDM Local 35.627200 0.00 26.20 0.00 93,369.461.000000

Base 35.627200 0.00 26.20 0.00 93,369.46

03073E105 Total

52.90 0.000.007,060.000 Local 274,570.92

Base 0.00 52.90 0.00 274,570.92

COMMON STOCK USD.0103076C106 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSAMERIPRISE FINANCIAL INC

2,090.000 NHDG Local 56.042900 0.00 20.90 0.00 117,150.561.000000

Base 56.042900 0.00 20.90 0.00 117,150.56

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,320.000 NHDM Local 54.100000 0.00 0.00 0.00 71,412.001.000000

Base 54.100000 0.00 0.00 0.00 71,412.00
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10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,320.000 NHDM Local 42.014900 0.00 23.20 0.00 97,497.771.000000

Base 42.014900 0.00 23.20 0.00 97,497.77

03076C106 Total

44.10 0.000.005,730.000 Local 286,060.33

Base 0.00 44.10 0.00 286,060.33

COMMON STOCK031162100 06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSAMGEN INC

390.000 NHHY Local 57.736800 0.00 5.85 0.00 22,523.201.000000

Base 57.736800 0.00 5.85 0.00 22,523.20

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,970.000 NHDM Local 54.700000 0.00 0.00 0.00 326,559.001.000000

Base 54.700000 0.00 0.00 0.00 326,559.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

8,890.000 NHDM Local 49.016500 0.00 88.90 0.00 435,845.591.000000

Base 49.016500 0.00 88.90 0.00 435,845.59

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

430.000 NHHY Local 51.490000 0.00 6.45 0.00 22,147.151.000000

Base 51.490000 0.00 6.45 0.00 22,147.15

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

380.000 NHDM Local 57.032200 0.00 5.70 0.00 21,677.941.000000

Base 57.032200 0.00 5.70 0.00 21,677.94

031162100 Total

106.90 0.000.0016,060.000 Local 828,752.88

Base 0.00 106.90 0.00 828,752.88
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COMMON STOCK032095101 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPAMPHENOL CORP CL A

1,700.000 NHDG Local 51.320000 0.00 0.00 0.00 87,244.001.000000

Base 51.320000 0.00 0.00 0.00 87,244.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

380.000 NHDG Local 51.802605 0.00 3.80 0.00 19,688.791.000000

Base 51.802605 0.00 3.80 0.00 19,688.79

18 Jul 2011 21 Jul 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,700.000 NHDZ Local 50.153500 0.00 34.00 0.00 85,294.951.000000

Base 50.153500 0.00 34.00 0.00 85,294.95

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,440.000 NHDM Local 48.890000 0.00 0.00 0.00 70,401.601.000000

Base 48.890000 0.00 0.00 0.00 70,401.60

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,690.000 NHDM Local 42.636200 0.00 16.90 0.00 72,072.081.000000

Base 42.636200 0.00 16.90 0.00 72,072.08

032095101 Total

54.70 0.000.006,910.000 Local 334,701.42

Base 0.00 54.70 0.00 334,701.42

COMMON STOCK NPV03232P405 16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)AMSURG CORP

200.000 NHHZ Local 22.264800 0.00 3.00 0.00 4,455.961.000000

Base 22.264800 0.00 3.00 0.00 4,455.96

COMMON STOCK032420101 16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)ANACOR PHARMACEUTICALS INC

600.000 NHHZ Local 6.113300 0.00 9.00 0.00 3,676.981.000000

Base 6.113300 0.00 9.00 0.00 3,676.98
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COMMON STOCK USD.1032511107 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPANADARKO PETROLEUM CORP

3,200.000 NHDG Local 76.760003 0.00 0.00 0.00 245,632.011.000000

Base 76.760003 0.00 0.00 0.00 245,632.01

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

1,860.000 NHDG Local 77.553200 0.00 18.60 0.00 144,267.551.000000

Base 77.553200 0.00 18.60 0.00 144,267.55

06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

170.000 NHHY Local 78.540300 0.00 2.55 0.00 13,354.401.000000

Base 78.540300 0.00 2.55 0.00 13,354.40

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,160.000 NHDM Local 82.560000 0.00 0.00 0.00 260,889.601.000000

Base 82.560000 0.00 0.00 0.00 260,889.60

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

4,080.000 NHDM Local 66.212800 0.00 40.80 0.00 270,189.021.000000

Base 66.212800 0.00 40.80 0.00 270,189.02

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

730.000 NHDM Local 74.399300 0.00 10.95 0.00 54,322.441.000000

Base 74.399300 0.00 10.95 0.00 54,322.44

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHHY Local 68.320000 0.00 3.00 0.00 13,667.001.000000

Base 68.320000 0.00 3.00 0.00 13,667.00

032511107 Total

75.90 0.000.0013,400.000 Local 1,002,322.02

Base 0.00 75.90 0.00 1,002,322.02
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COMMON STOCK032654105 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSANALOG DEVICES INC

3,460.000 NHDG Local 36.866801 0.00 34.60 0.00 127,593.731.000000

Base 36.866801 0.00 34.60 0.00 127,593.73

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,300.000 NHDM Local 34.400000 0.00 0.00 0.00 79,120.001.000000

Base 34.400000 0.00 0.00 0.00 79,120.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,870.000 NHDM Local 30.314400 0.00 28.70 0.00 87,031.031.000000

Base 30.314400 0.00 28.70 0.00 87,031.03

032654105 Total

63.30 0.000.008,630.000 Local 293,744.76

Base 0.00 63.30 0.00 293,744.76

COMMON STOCK USD.01032803108 09 Aug 2011 12 Aug 2011 USD/DTC 0.02LIQUIDNETINCANCESTRY.COM INC

2,240.000 NHDU Local 29.299300 0.00 34.05 0.00 65,664.481.000000

Base 29.299300 0.00 34.05 0.00 65,664.48

15 Aug 2011 18 Aug 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

2,130.000 NHDU Local 31.677000 0.00 10.65 0.00 67,482.661.000000

Base 31.677000 0.00 10.65 0.00 67,482.66

16 Aug 2011 19 Aug 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

1,550.000 NHDU Local 31.438500 0.00 7.75 0.00 48,737.431.000000

Base 31.438500 0.00 7.75 0.00 48,737.43

17 Aug 2011 22 Aug 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

630.000 NHDU Local 31.732700 0.00 3.15 0.00 19,994.751.000000

Base 31.732700 0.00 3.15 0.00 19,994.75
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032803108 Total

55.60 0.000.006,550.000 Local 201,879.32

Base 0.00 55.60 0.00 201,879.32

COMMON STOCK NPV034164103 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSANDERSONS INC/THE

100.000 NHHZ Local 37.740000 0.00 1.50 0.00 3,775.501.000000

Base 37.740000 0.00 1.50 0.00 3,775.50

COMMON STOCK USD.0103475V101 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSANGIODYNAMICS INC

180.000 NHHZ Local 14.875600 0.00 2.70 0.00 2,680.311.000000

Base 14.875600 0.00 2.70 0.00 2,680.31

COMMON STOCK USD1.035290105 29 Jul 2011 03 Aug 2011 USD/DTC 0.04SEI FINANCIAL SER COANIXTER INTERNATIONAL INC

1,050.000 NHHO Local 62.223300 0.00 42.00 0.00 65,376.471.000000

Base 62.223300 0.00 42.00 0.00 65,376.47

01 Aug 2011 04 Aug 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

1,150.000 NHHO Local 63.259500 0.00 46.00 0.00 72,794.431.000000

Base 63.259500 0.00 46.00 0.00 72,794.43

25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

100.000 NHHZ Local 52.880000 0.00 1.50 0.00 5,289.501.000000

Base 52.880000 0.00 1.50 0.00 5,289.50

035290105 Total

89.50 0.000.002,300.000 Local 143,460.40

Base 0.00 89.50 0.00 143,460.40

REIT USD.01035710409 15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSANNALY CAPITAL MANAGEMENT IN

9,630.000 NHHY Local 18.319100 0.00 144.45 0.00 176,557.381.000000

Base 18.319100 0.00 144.45 0.00 176,557.38
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COMMON STOCK USD.0103662Q105 15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSANSYS INC

200.000 NHEU Local 50.830000 0.00 3.00 0.00 10,169.001.000000

Base 50.830000 0.00 3.00 0.00 10,169.00

REIT USD.01037347101 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSANWORTH MORTGAGE ASSET CORP

300.000 NHHZ Local 6.970000 0.00 4.50 0.00 2,095.501.000000

Base 6.970000 0.00 4.50 0.00 2,095.50

COMMON STOCK USD1.037389103 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPAON CORP

900.000 NHDG Local 50.680000 0.00 0.00 0.00 45,612.001.000000

Base 50.680000 0.00 0.00 0.00 45,612.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

2,710.000 NHDG Local 51.204502 0.00 27.10 0.00 138,791.301.000000

Base 51.204502 0.00 27.10 0.00 138,791.30

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,570.000 NHDM Local 48.120000 0.00 0.00 0.00 123,668.401.000000

Base 48.120000 0.00 0.00 0.00 123,668.40

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

3,160.000 NHDM Local 44.402500 0.00 31.60 0.00 140,343.501.000000

Base 44.402500 0.00 31.60 0.00 140,343.50

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHHY Local 40.190000 0.00 4.50 0.00 12,061.501.000000

Base 40.190000 0.00 4.50 0.00 12,061.50

037389103 Total

63.20 0.000.009,640.000 Local 460,476.70

Base 0.00 63.20 0.00 460,476.70
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COMMON STOCK037411105 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPAPACHE CORP

700.000 NHDG Local 121.320000 0.00 0.00 0.00 84,924.001.000000

Base 121.320000 0.00 0.00 0.00 84,924.00

13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVP

300.000 NHDG Local 121.320000 0.00 0.00 0.00 36,396.001.000000

Base 121.320000 0.00 0.00 0.00 36,396.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

2,746.000 NHDG Local 121.942200 0.00 27.46 0.00 334,880.741.000000

Base 121.942200 0.00 27.46 0.00 334,880.74

06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

114.000 NHHY Local 123.475100 0.00 1.71 0.00 14,077.871.000000

Base 123.475100 0.00 1.71 0.00 14,077.87

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,985.000 NHDM Local 123.720000 0.00 0.00 0.00 245,584.201.000000

Base 123.720000 0.00 0.00 0.00 245,584.20

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

4,014.000 NHDM Local 99.442500 0.00 40.14 0.00 399,202.341.000000

Base 99.442500 0.00 40.14 0.00 399,202.34

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

530.000 NHDM Local 94.704300 0.00 7.95 0.00 50,201.231.000000

Base 94.704300 0.00 7.95 0.00 50,201.23

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

100.000 NHHY Local 84.690000 0.00 1.50 0.00 8,470.501.000000

Base 84.690000 0.00 1.50 0.00 8,470.50

037411105 Total

78.76 0.000.0010,489.000 Local 1,173,736.88

Base 0.00 78.76 0.00 1,173,736.88
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REIT USD.0103748R101 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSAPARTMENT INVT + MGMT CO  A

1,210.000 NHDG Local 27.208100 0.00 12.10 0.00 32,933.901.000000

Base 27.208100 0.00 12.10 0.00 32,933.90

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

830.000 NHDM Local 27.300000 0.00 0.00 0.00 22,659.001.000000

Base 27.300000 0.00 0.00 0.00 22,659.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,140.000 NHDM Local 23.578300 0.00 11.40 0.00 26,890.661.000000

Base 23.578300 0.00 11.40 0.00 26,890.66

03748R101 Total

23.50 0.000.003,180.000 Local 82,483.56

Base 0.00 23.50 0.00 82,483.56

COMMON STOCK NPV037604105 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSAPOLLO GROUP INC CL A

990.000 NHDG Local 49.784800 0.00 9.90 0.00 49,296.851.000000

Base 49.784800 0.00 9.90 0.00 49,296.85

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

630.000 NHDM Local 50.830000 0.00 0.00 0.00 32,022.901.000000

Base 50.830000 0.00 0.00 0.00 32,022.90

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,160.000 NHDM Local 44.359500 0.00 11.60 0.00 51,468.621.000000

Base 44.359500 0.00 11.60 0.00 51,468.62

037604105 Total

21.50 0.000.002,780.000 Local 132,788.37

Base 0.00 21.50 0.00 132,788.37
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COMMON STOCK03761U106 06 Jul 2011 12 Jul 2011 USD/DTCAUTREPAT-STK/$ DIVAPOLLO INVESTMENT CORP

738.242 NHHZ Local 10.410082 0.00 0.00 0.00 7,685.161.000000

Base 10.410082 0.00 0.00 0.00 7,685.16

22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

430.000 NHHZ Local 10.059300 0.00 6.45 0.00 4,331.951.000000

Base 10.059300 0.00 6.45 0.00 4,331.95

03761U106 Total

6.45 0.000.001,168.242 Local 12,017.11

Base 0.00 6.45 0.00 12,017.11

REIT USD.0103762U105 16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)APOLLO COMMERCIAL REAL ESTAT

300.000 NHHZ Local 14.939900 0.00 4.50 0.00 4,486.471.000000

Base 14.939900 0.00 4.50 0.00 4,486.47

COMMON STOCK NPV037833100 06 Jul 2011 11 Jul 2011 USD/DTC 0.03PACIFIC AMERICAN SECURITIES, LLCAPPLE INC

4,883.000 NHEZ Local 350.918600 0.00 146.49 0.00 1,713,682.011.000000

Base 350.918600 0.00 146.49 0.00 1,713,682.01

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,519.000 NHDM Local 390.480000 0.00 0.00 0.00 2,545,539.121.000000

Base 390.480000 0.00 0.00 0.00 2,545,539.12

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

9,017.000 NHDM Local 367.322300 0.00 90.17 0.00 3,312,235.351.000000

Base 367.322300 0.00 90.17 0.00 3,312,235.35

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

186.000 NHEU Local 383.240000 0.00 2.79 0.00 71,285.431.000000

Base 383.240000 0.00 2.79 0.00 71,285.43
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16 Aug 2011 19 Aug 2011 USD/DTC 0.02MR BEAL &COMPANY

100.000 NHEY Local 382.205000 0.00 2.00 0.00 38,222.501.000000

Base 382.205000 0.00 2.00 0.00 38,222.50

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

1,085.000 NHDM Local 418.297100 0.00 16.28 0.00 453,868.631.000000

Base 418.297100 0.00 16.28 0.00 453,868.63

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

456.000 NHEU Local 398.582900 0.00 6.84 0.00 181,760.641.000000

Base 398.582900 0.00 6.84 0.00 181,760.64

037833100 Total

264.57 0.000.0022,246.000 Local 8,316,593.68

Base 0.00 264.57 0.00 8,316,593.68

COMMON STOCK NPV03820C105 20 Jul 2011 25 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCAPPLIED INDUSTRIAL TECH INC

490.000 NHDU Local 35.115700 0.00 2.45 0.00 17,209.141.000000

Base 35.115700 0.00 2.45 0.00 17,209.14

07 Sep 2011 12 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

1,670.000 NHDU Local 28.155400 0.00 33.40 0.00 47,052.921.000000

Base 28.155400 0.00 33.40 0.00 47,052.92

03820C105 Total

35.85 0.000.002,160.000 Local 64,262.06

Base 0.00 35.85 0.00 64,262.06

COMMON STOCK USD.01038222105 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSAPPLIED MATERIALS INC

13,470.000 NHDG Local 12.721900 0.00 134.70 0.00 171,498.691.000000

Base 12.721900 0.00 134.70 0.00 171,498.69
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,810.000 NHDM Local 12.320000 0.00 0.00 0.00 108,539.201.000000

Base 12.320000 0.00 0.00 0.00 108,539.20

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

12,610.000 NHDM Local 11.279500 0.00 126.10 0.00 142,360.601.000000

Base 11.279500 0.00 126.10 0.00 142,360.60

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,100.000 NHHY Local 10.300000 0.00 16.50 0.00 11,346.501.000000

Base 10.300000 0.00 16.50 0.00 11,346.50

038222105 Total

277.30 0.000.0035,990.000 Local 433,744.99

Base 0.00 277.30 0.00 433,744.99

COMMON STOCK USD.01038336103 09 Aug 2011 12 Aug 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INCAPTARGROUP INC

1,410.000 NHDU Local 46.045300 0.00 7.05 0.00 64,930.921.000000

Base 46.045300 0.00 7.05 0.00 64,930.92

COMMON STOCK USD.503836W103 15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSAQUA AMERICA INC

840.000 NHEU Local 21.889300 0.00 12.60 0.00 18,399.611.000000

Base 21.889300 0.00 12.60 0.00 18,399.61

COMMON STOCK USD1.03937R102 05 Jul 2011 08 Jul 2011 USD/DTC 0.01KNIGHT DIRECT LLCARCH CHEMICALS INC

10,100.000 NHDX Local 34.545900 0.00 70.70 0.00 348,984.291.000000

Base 34.545900 0.00 70.70 0.00 348,984.29

16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

100.000 NHHZ Local 46.969900 0.00 1.50 0.00 4,698.491.000000

Base 46.969900 0.00 1.50 0.00 4,698.49
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03937R102 Total

72.20 0.000.0010,200.000 Local 353,682.78

Base 0.00 72.20 0.00 353,682.78

COMMON STOCK USD.01039380100 15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSARCH COAL INC

890.000 NHEU Local 21.255600 0.00 13.35 0.00 18,930.831.000000

Base 21.255600 0.00 13.35 0.00 18,930.83

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

3,090.000 NHHY Local 21.320400 0.00 46.35 0.00 65,926.391.000000

Base 21.320400 0.00 46.35 0.00 65,926.39

01 Sep 2011 07 Sep 2011 USD/DTC 0.05WILLIAM BLAIR & COMPANY L.L.C

29,976.000 NHIB Local 19.890300 0.00 1,498.80 0.00 597,730.431.000000

Base 19.890300 0.00 1,498.80 0.00 597,730.43

02 Sep 2011 08 Sep 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

10,140.000 NHIB Local 19.061100 0.00 101.40 0.00 193,380.951.000000

Base 19.061100 0.00 101.40 0.00 193,380.95

06 Sep 2011 09 Sep 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

7,230.000 NHIB Local 18.257200 0.00 216.90 0.00 132,216.461.000000

Base 18.257200 0.00 216.90 0.00 132,216.46

26 Sep 2011 OPEN USD/DTC 0.025 ABEL NOSER CORPORATION

7,825.000 NHIB Local 15.179800 0.00 156.50 0.00 118,938.441.000000

Base 15.179800 0.00 156.50 0.00 118,938.44

039380100 Total

2,033.30 0.000.0059,151.000 Local 1,127,123.50

Base 0.00 2,033.30 0.00 1,127,123.50
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COMMON STOCK NPV039483102 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSARCHER DANIELS MIDLAND CO

6,830.000 NHDG Local 30.957900 0.00 68.30 0.00 211,510.761.000000

Base 30.957900 0.00 68.30 0.00 211,510.76

06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

810.000 NHHY Local 30.658200 0.00 12.15 0.00 24,845.291.000000

Base 30.658200 0.00 12.15 0.00 24,845.29

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,670.000 NHDM Local 30.380000 0.00 0.00 0.00 141,874.601.000000

Base 30.380000 0.00 0.00 0.00 141,874.60

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

6,520.000 NHDM Local 26.552500 0.00 65.20 0.00 173,187.501.000000

Base 26.552500 0.00 65.20 0.00 173,187.50

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,500.000 NHHY Local 25.308000 0.00 37.50 0.00 63,307.501.000000

Base 25.308000 0.00 37.50 0.00 63,307.50

039483102 Total

183.15 0.000.0021,330.000 Local 614,725.65

Base 0.00 183.15 0.00 614,725.65

COMMON STOCK04010L103 30 Jun 2011 05 Jul 2011 USD/DTCAUTREPAT-STK/$ DIVARES CAPITAL CORP

314.783 NHHY Local 16.109986 0.00 0.00 0.00 5,071.151.000000

Base 16.109986 0.00 0.00 0.00 5,071.15

22 Jul 2011 27 Jul 2011 USD/DTC 0.01LIQUIDNETINC

8,750.000 NHDX Local 16.175900 0.00 87.50 0.00 141,626.631.000000

Base 16.175900 0.00 87.50 0.00 141,626.63
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25 Jul 2011 28 Jul 2011 USD/DTC 0.03MERRILL LYNCH PIERCE FENNER + SMITH

5,800.000 NHDX Local 16.172900 0.00 174.00 0.00 93,976.821.000000

Base 16.172900 0.00 174.00 0.00 93,976.82

26 Jul 2011 29 Jul 2011 USD/DTC 0.03MERRILL LYNCH PIERCE FENNER + SMITH

6,650.000 NHDX Local 16.280600 0.00 199.50 0.00 108,465.491.000000

Base 16.280600 0.00 199.50 0.00 108,465.49

27 Jul 2011 01 Aug 2011 USD/DTC 0.03MERRILL LYNCH PIERCE FENNER + SMITH

16,900.000 NHDX Local 16.249300 0.00 507.00 0.00 275,120.171.000000

Base 16.249300 0.00 507.00 0.00 275,120.17

04010L103 Total

968.00 0.000.0038,414.783 Local 624,260.26

Base 0.00 968.00 0.00 624,260.26

COMMON STOCK USD.01040790107 16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)ARKANSAS BEST CORP

100.000 NHHZ Local 21.170000 0.00 1.50 0.00 2,118.501.000000

Base 21.170000 0.00 1.50 0.00 2,118.50

REIT USD.0001042315101 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSARMOUR RESIDENTIAL REIT INC

2,900.000 NHHZ Local 7.290000 0.00 43.50 0.00 21,184.501.000000

Base 7.290000 0.00 43.50 0.00 21,184.50

16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

1,100.000 NHHZ Local 7.280000 0.00 16.50 0.00 8,024.501.000000

Base 7.280000 0.00 16.50 0.00 8,024.50

042315101 Total

60.00 0.000.004,000.000 Local 29,209.00

Base 0.00 60.00 0.00 29,209.00
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COMMON STOCK USD.0104269Q100 17 Aug 2011 22 Aug 2011 USD/DTC 0.02PULSE TRADING LLCARRIS GROUP INC

1,539.000 NHDY Local 10.375200 0.00 30.78 0.00 15,998.211.000000

Base 10.375200 0.00 30.78 0.00 15,998.21

18 Aug 2011 23 Aug 2011 USD/DTC 0.02PULSE TRADING LLC

1,361.000 NHDY Local 10.063200 0.00 27.22 0.00 13,723.241.000000

Base 10.063200 0.00 27.22 0.00 13,723.24

25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

200.000 NHHZ Local 10.135000 0.00 3.00 0.00 2,030.001.000000

Base 10.135000 0.00 3.00 0.00 2,030.00

04269Q100 Total

61.00 0.000.003,100.000 Local 31,751.45

Base 0.00 61.00 0.00 31,751.45

COMMON STOCK04315B107 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSARTIO GLOBAL INVESTORS INC

400.000 NHHZ Local 10.652500 0.00 6.00 0.00 4,267.001.000000

Base 10.652500 0.00 6.00 0.00 4,267.00

COMMON STOCK043176106 09 Aug 2011 12 Aug 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INCARUBA NETWORKS INC

3,310.000 NHDU Local 20.192300 0.00 16.55 0.00 66,853.061.000000

Base 20.192300 0.00 16.55 0.00 66,853.06

COMMON STOCK USD.01043436104 06 Sep 2011 09 Sep 2011 USD/DTC 0.04SEI FINANCIAL SER COASBURY AUTOMOTIVE GROUP

1,850.000 NHHO Local 17.059200 0.00 74.00 0.00 31,633.521.000000

Base 17.059200 0.00 74.00 0.00 31,633.52

07 Sep 2011 12 Sep 2011 USD/DTC 0.04SEI FINANCIAL SER CO

8,360.000 NHHO Local 18.666700 0.00 334.40 0.00 156,388.011.000000

Base 18.666700 0.00 334.40 0.00 156,388.01
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08 Sep 2011 13 Sep 2011 USD/DTC 0.04SEI FINANCIAL SER CO

4,640.000 NHHO Local 18.704800 0.00 185.60 0.00 86,975.871.000000

Base 18.704800 0.00 185.60 0.00 86,975.87

09 Sep 2011 14 Sep 2011 USD/DTC 0.04SEI FINANCIAL SER CO

3,140.000 NHHO Local 18.183600 0.00 125.60 0.00 57,222.101.000000

Base 18.183600 0.00 125.60 0.00 57,222.10

12 Sep 2011 15 Sep 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INC

3,210.000 NHHO Local 18.001900 0.00 128.40 0.00 57,914.501.000000

Base 18.001900 0.00 128.40 0.00 57,914.50

13 Sep 2011 16 Sep 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INC

2,570.000 NHHO Local 19.064100 0.00 102.80 0.00 49,097.541.000000

Base 19.064100 0.00 102.80 0.00 49,097.54

27 Sep 2011 30 Sep 2011 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITH

1,850.000 NHHO Local 18.031600 0.00 74.00 0.00 33,432.461.000000

Base 18.031600 0.00 74.00 0.00 33,432.46

043436104 Total

1,024.80 0.000.0025,620.000 Local 472,664.00

Base 0.00 1,024.80 0.00 472,664.00

REIT USD.01044103109 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSASHFORD HOSPITALITY TRUST

700.000 NHHZ Local 7.428600 0.00 10.50 0.00 5,210.521.000000

Base 7.428600 0.00 10.50 0.00 5,210.52

COMMON STOCK USD.0104544X300 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSASSISTED LIVING CONCEPTS I A

260.000 NHHZ Local 16.379200 0.00 3.90 0.00 4,262.491.000000

Base 16.379200 0.00 3.90 0.00 4,262.49
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REIT USD.1045604105 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSASSOCIATED ESTATES REALTY CP

100.000 NHHZ Local 16.890000 0.00 1.50 0.00 1,690.501.000000

Base 16.890000 0.00 1.50 0.00 1,690.50

COMMON STOCK USD.0104621X108 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSASSURANT INC

490.000 NHDG Local 35.256900 0.00 4.90 0.00 17,280.781.000000

Base 35.256900 0.00 4.90 0.00 17,280.78

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

170.000 NHDM Local 35.620000 0.00 0.00 0.00 6,055.401.000000

Base 35.620000 0.00 0.00 0.00 6,055.40

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

920.000 NHDM Local 31.812100 0.00 9.20 0.00 29,276.331.000000

Base 31.812100 0.00 9.20 0.00 29,276.33

04621X108 Total

14.10 0.000.001,580.000 Local 52,612.51

Base 0.00 14.10 0.00 52,612.51

COMMON STOCK USD.2046224101 16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)ASTEC INDUSTRIES INC

100.000 NHHZ Local 34.358400 0.00 1.50 0.00 3,437.341.000000

Base 34.358400 0.00 1.50 0.00 3,437.34

20 Sep 2011 23 Sep 2011 USD/DTC 0.04BARRINGTON RESEARCH ASSOCIATES INC.

5,365.000 NHEX Local 33.325100 0.00 214.60 0.00 179,003.761.000000

Base 33.325100 0.00 214.60 0.00 179,003.76

21 Sep 2011 26 Sep 2011 USD/DTC 0.04BARRINGTON RESEARCH ASSOCIATES INC.

4,598.000 NHEX Local 32.241000 0.00 183.92 0.00 148,428.041.000000

Base 32.241000 0.00 183.92 0.00 148,428.04
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22 Sep 2011 27 Sep 2011 USD/DTC 0.04BARRINGTON RESEARCH ASSOCIATES INC.

5,339.000 NHEX Local 31.033300 0.00 213.56 0.00 165,900.351.000000

Base 31.033300 0.00 213.56 0.00 165,900.35

27 Sep 2011 30 Sep 2011 USD/DTC 0.04BARRINGTON RESEARCH ASSOCIATES INC.

6,887.000 NHEX Local 31.362300 0.00 275.48 0.00 216,267.641.000000

Base 31.362300 0.00 275.48 0.00 216,267.64

29 Sep 2011 OPEN USD/DTC 0.03HEEVERS &CO. INC.

3,403.000 NHEX Local 30.245100 0.00 102.09 0.00 103,026.171.000000

Base 30.245100 0.00 102.09 0.00 103,026.17

046224101 Total

991.15 0.000.0025,692.000 Local 816,063.30

Base 0.00 991.15 0.00 816,063.30

COMMON STOCK USD.01046265104 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSASTORIA FINANCIAL CORP

360.000 NHHZ Local 11.826000 0.00 5.40 0.00 4,262.761.000000

Base 11.826000 0.00 5.40 0.00 4,262.76

COMMON STOCK USD.0104685W103 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSATHENAHEALTH INC

11,240.000 NHDG Local 46.246000 0.00 112.40 0.00 519,917.441.000000

Base 46.246000 0.00 112.40 0.00 519,917.44

19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,240.000 NHFR Local 45.620000 0.00 0.00 0.00 512,768.801.000000

Base 45.620000 0.00 0.00 0.00 512,768.80

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,311.000 NHIB Local 58.790000 0.00 0.00 0.00 488,603.691.000000

Base 58.790000 0.00 0.00 0.00 488,603.69
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04685W103 Total

112.40 0.000.0030,791.000 Local 1,521,289.93

Base 0.00 112.40 0.00 1,521,289.93

COMMON STOCK04878Q863 16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)ATLANTIC POWER CORP

100.000 NHHZ Local 15.038300 0.00 1.50 0.00 1,505.331.000000

Base 15.038300 0.00 1.50 0.00 1,505.33

COMMON STOCK USD.01049164205 21 Jul 2011 26 Jul 2011 USD/DTC 0.03MERRILL LYNCH PIERCE FENNER + SMITHATLAS AIR WORLDWIDE HOLDINGS

1,600.000 NHDX Local 54.326900 0.00 48.00 0.00 86,971.041.000000

Base 54.326900 0.00 48.00 0.00 86,971.04

22 Jul 2011 27 Jul 2011 USD/DTC 0.03MERRILL LYNCH PIERCE FENNER + SMITH

1,550.000 NHDX Local 54.722800 0.00 46.50 0.00 84,866.841.000000

Base 54.722800 0.00 46.50 0.00 84,866.84

22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

40.000 NHHZ Local 54.770000 0.00 0.60 0.00 2,191.401.000000

Base 54.770000 0.00 0.60 0.00 2,191.40

049164205 Total

95.10 0.000.003,190.000 Local 174,029.28

Base 0.00 95.10 0.00 174,029.28

COMMON STOCK USD.01052769106 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSAUTODESK INC

2,280.000 NHDG Local 37.615601 0.00 22.80 0.00 85,786.371.000000

Base 37.615601 0.00 22.80 0.00 85,786.37

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,420.000 NHDM Local 34.400000 0.00 0.00 0.00 48,848.001.000000

Base 34.400000 0.00 0.00 0.00 48,848.00
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10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,210.000 NHDM Local 28.837600 0.00 22.10 0.00 63,753.201.000000

Base 28.837600 0.00 22.10 0.00 63,753.20

052769106 Total

44.90 0.000.005,910.000 Local 198,387.57

Base 0.00 44.90 0.00 198,387.57

COMMON STOCK USD.1053015103 01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAUTOMATIC DATA PROCESSING

4,120.000 NHDM Local 51.490000 0.00 0.00 0.00 212,138.801.000000

Base 51.490000 0.00 0.00 0.00 212,138.80

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

4,780.000 NHDM Local 45.459900 0.00 47.80 0.00 217,346.121.000000

Base 45.459900 0.00 47.80 0.00 217,346.12

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHEU Local 47.370000 0.00 4.50 0.00 14,215.501.000000

Base 47.370000 0.00 4.50 0.00 14,215.50

053015103 Total

52.30 0.000.009,200.000 Local 443,700.42

Base 0.00 52.30 0.00 443,700.42

COMMON STOCK USD.0105329W102 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSAUTONATION INC

710.000 NHDG Local 39.313507 0.00 7.10 0.00 27,919.691.000000

Base 39.313507 0.00 7.10 0.00 27,919.69

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

510.000 NHDM Local 37.610000 0.00 0.00 0.00 19,181.101.000000

Base 37.610000 0.00 0.00 0.00 19,181.10
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10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

610.000 NHDM Local 33.158100 0.00 6.10 0.00 20,232.541.000000

Base 33.158100 0.00 6.10 0.00 20,232.54

05329W102 Total

13.20 0.000.001,830.000 Local 67,333.33

Base 0.00 13.20 0.00 67,333.33

COMMON STOCK USD.01053332102 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSAUTOZONE INC

165.000 NHDG Local 298.108200 0.00 1.65 0.00 49,189.501.000000

Base 298.108200 0.00 1.65 0.00 49,189.50

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

83.000 NHDM Local 285.450000 0.00 0.00 0.00 23,692.351.000000

Base 285.450000 0.00 0.00 0.00 23,692.35

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

241.000 NHDM Local 278.641500 0.00 2.41 0.00 67,155.011.000000

Base 278.641500 0.00 2.41 0.00 67,155.01

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

296.000 NHDM Local 327.116900 0.00 4.44 0.00 96,831.041.000000

Base 327.116900 0.00 4.44 0.00 96,831.04

053332102 Total

8.50 0.000.00785.000 Local 236,867.90

Base 0.00 8.50 0.00 236,867.90

REIT USD.01053484101 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSAVALONBAY COMMUNITIES INC

1,046.000 NHDG Local 134.798403 0.00 10.46 0.00 141,009.591.000000

Base 134.798403 0.00 10.46 0.00 141,009.59
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

764.000 NHDM Local 134.190000 0.00 0.00 0.00 102,521.161.000000

Base 134.190000 0.00 0.00 0.00 102,521.16

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

835.000 NHDM Local 128.042500 0.00 8.35 0.00 106,923.841.000000

Base 128.042500 0.00 8.35 0.00 106,923.84

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

558.000 NHDM Local 121.969900 0.00 8.37 0.00 68,067.571.000000

Base 121.969900 0.00 8.37 0.00 68,067.57

26 Sep 2011 29 Sep 2011 USD/DTC 0.01HEEVERS &CO. INC.

453.000 NHHY Local 117.142000 0.00 6.79 0.00 53,072.121.000000

Base 117.142000 0.00 6.79 0.00 53,072.12

053484101 Total

33.97 0.000.003,656.000 Local 471,594.28

Base 0.00 33.97 0.00 471,594.28

COMMON STOCK USD1.053611109 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSAVERY DENNISON CORP

900.000 NHDG Local 38.463300 0.00 9.00 0.00 34,625.971.000000

Base 38.463300 0.00 9.00 0.00 34,625.97

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

550.000 NHDM Local 31.550000 0.00 0.00 0.00 17,352.501.000000

Base 31.550000 0.00 0.00 0.00 17,352.50

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,010.000 NHDM Local 26.193400 0.00 10.10 0.00 26,465.431.000000

Base 26.193400 0.00 10.10 0.00 26,465.43
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053611109 Total

19.10 0.000.002,460.000 Local 78,443.90

Base 0.00 19.10 0.00 78,443.90

COMMON STOCK USD.0105367P100 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSAVID TECHNOLOGY INC

130.000 NHHZ Local 13.974600 0.00 1.95 0.00 1,818.651.000000

Base 13.974600 0.00 1.95 0.00 1,818.65

COMMON STOCK NPV05379B107 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSAVISTA CORP

100.000 NHHZ Local 24.590000 0.00 1.50 0.00 2,460.501.000000

Base 24.590000 0.00 1.50 0.00 2,460.50

05399Z951 06 Jul 2011 06 Jul 2011 USD/BOSCAPITAL CALLADVENT INTERNATIONAL GPE VI A

225,000.000 NHEL Local 1.000000 0.00 0.00 0.00 225,000.001.000000

Base 1.000000 0.00 0.00 0.00 225,000.00

15 Aug 2011 15 Aug 2011 USD/BOSCAPITAL CALL

600,000.000 NHEL Local 1.000000 0.00 0.00 0.00 600,000.001.000000

Base 1.000000 0.00 0.00 0.00 600,000.00

05399Z951 Total

0.00 0.000.00825,000.000 Local 825,000.00

Base 0.00 0.00 0.00 825,000.00

COMMON STOCK USD.25054303102 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPAVON PRODUCTS INC

3,900.000 NHDG Local 28.120000 0.00 0.00 0.00 109,668.001.000000

Base 28.120000 0.00 0.00 0.00 109,668.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

790.000 NHDG Local 28.295203 0.00 7.90 0.00 22,361.111.000000

Base 28.295203 0.00 7.90 0.00 22,361.11
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,260.000 NHDM Local 26.230000 0.00 0.00 0.00 85,509.801.000000

Base 26.230000 0.00 0.00 0.00 85,509.80

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

4,110.000 NHDM Local 20.901900 0.00 41.10 0.00 85,947.911.000000

Base 20.901900 0.00 41.10 0.00 85,947.91

054303102 Total

49.00 0.000.0012,060.000 Local 303,486.82

Base 0.00 49.00 0.00 303,486.82

COMMON STOCK USD5.054937107 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPBB+T CORP

6,200.000 NHDG Local 25.700000 0.00 0.00 0.00 159,340.001.000000

Base 25.700000 0.00 0.00 0.00 159,340.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

1,400.000 NHDG Local 26.004400 0.00 14.00 0.00 36,420.161.000000

Base 26.004400 0.00 14.00 0.00 36,420.16

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,350.000 NHDM Local 25.680000 0.00 0.00 0.00 137,388.001.000000

Base 25.680000 0.00 0.00 0.00 137,388.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

6,660.000 NHDM Local 20.291700 0.00 66.60 0.00 135,209.321.000000

Base 20.291700 0.00 66.60 0.00 135,209.32

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

600.000 NHHY Local 21.230000 0.00 9.00 0.00 12,747.001.000000

Base 21.230000 0.00 9.00 0.00 12,747.00
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054937107 Total

89.60 0.000.0020,210.000 Local 481,104.48

Base 0.00 89.60 0.00 481,104.48

COMMON STOCK USD.0105548J106 06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSBJ S WHOLESALE CLUB INC

290.000 NHHY Local 50.400000 0.00 4.35 0.00 14,620.351.000000

Base 50.400000 0.00 4.35 0.00 14,620.35

COMMON STOCK USD.0105566U108 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSBOFI HOLDING INC

200.000 NHHZ Local 14.005000 0.00 3.00 0.00 2,804.001.000000

Base 14.005000 0.00 3.00 0.00 2,804.00

COMMON STOCK USD.01055921100 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSBMC SOFTWARE INC

1,830.000 NHDG Local 54.536800 0.00 18.30 0.00 99,820.641.000000

Base 54.536800 0.00 18.30 0.00 99,820.64

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,220.000 NHDM Local 43.220000 0.00 0.00 0.00 52,728.401.000000

Base 43.220000 0.00 0.00 0.00 52,728.40

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,690.000 NHDM Local 39.252600 0.00 16.90 0.00 66,353.791.000000

Base 39.252600 0.00 16.90 0.00 66,353.79

055921100 Total

35.20 0.000.004,740.000 Local 218,902.83

Base 0.00 35.20 0.00 218,902.83

COMMON STOCK USD.0105615F102 01 Jul 2011 07 Jul 2011 USD/DTC 0.02PIPER JAFFRAYBABCOCK + WILCOX CO/THE

106.000 NHEZ Local 27.760000 0.00 2.12 0.00 2,944.681.000000

Base 27.760000 0.00 2.12 0.00 2,944.68
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COMMON STOCK USD1.057224107 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSBAKER HUGHES INC

4,570.000 NHDG Local 73.101101 0.00 45.70 0.00 334,117.731.000000

Base 73.101101 0.00 45.70 0.00 334,117.73

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,560.000 NHDM Local 77.380000 0.00 0.00 0.00 198,092.801.000000

Base 77.380000 0.00 0.00 0.00 198,092.80

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

5,340.000 NHDM Local 58.688700 0.00 53.40 0.00 313,451.061.000000

Base 58.688700 0.00 53.40 0.00 313,451.06

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

410.000 NHEU Local 64.140000 0.00 6.15 0.00 26,303.551.000000

Base 64.140000 0.00 6.15 0.00 26,303.55

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

350.000 NHHY Local 64.080000 0.00 5.25 0.00 22,433.251.000000

Base 64.080000 0.00 5.25 0.00 22,433.25

057224107 Total

110.50 0.000.0013,230.000 Local 894,398.39

Base 0.00 110.50 0.00 894,398.39

COMMON STOCK057665200 07 Sep 2011 12 Sep 2011 USD/DTC 0.03KING, CL,& ASSOCIATES, INCBALCHEM CORP

2,200.000 NHDY Local 39.765400 0.00 66.00 0.00 87,549.881.000000

Base 39.765400 0.00 66.00 0.00 87,549.88

08 Sep 2011 13 Sep 2011 USD/DTC 0.03KING, CL,& ASSOCIATES, INC

9,800.000 NHDY Local 39.715700 0.00 294.00 0.00 389,507.861.000000

Base 39.715700 0.00 294.00 0.00 389,507.86
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057665200 Total

360.00 0.000.0012,000.000 Local 477,057.74

Base 0.00 360.00 0.00 477,057.74

COMMON STOCK NPV058498106 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSBALL CORP

990.000 NHDG Local 39.723900 0.00 9.90 0.00 39,336.561.000000

Base 39.723900 0.00 9.90 0.00 39,336.56

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

420.000 NHDM Local 38.800000 0.00 0.00 0.00 16,296.001.000000

Base 38.800000 0.00 0.00 0.00 16,296.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,610.000 NHDM Local 35.027500 0.00 16.10 0.00 56,410.381.000000

Base 35.027500 0.00 16.10 0.00 56,410.38

058498106 Total

26.00 0.000.003,020.000 Local 112,042.94

Base 0.00 26.00 0.00 112,042.94

COMMON STOCK USD2.5059692103 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSBANCORPSOUTH INC

300.000 NHHZ Local 10.650000 0.00 4.50 0.00 3,199.501.000000

Base 10.650000 0.00 4.50 0.00 3,199.50

COMMON STOCK USD.01060505104 06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSBANK OF AMERICA CORP

4,240.000 NHHY Local 10.758200 0.00 63.60 0.00 45,678.371.000000

Base 10.758200 0.00 63.60 0.00 45,678.37

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

72,960.000 NHDM Local 9.710000 0.00 0.00 0.00 708,441.601.000000

Base 9.710000 0.00 0.00 0.00 708,441.60
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10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

96,890.000 NHDM Local 7.005400 0.00 968.90 0.00 679,722.111.000000

Base 7.005400 0.00 968.90 0.00 679,722.11

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,820.000 NHHY Local 7.685000 0.00 27.30 0.00 14,014.001.000000

Base 7.685000 0.00 27.30 0.00 14,014.00

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

8,690.000 NHDM Local 6.699800 0.00 130.35 0.00 58,351.611.000000

Base 6.699800 0.00 130.35 0.00 58,351.61

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,900.000 NHHY Local 6.379800 0.00 43.50 0.00 18,544.921.000000

Base 6.379800 0.00 43.50 0.00 18,544.92

060505104 Total

1,233.65 0.000.00187,500.000 Local 1,524,752.61

Base 0.00 1,233.65 0.00 1,524,752.61

COMMON STOCK NPV063671101 06 Jul 2011 06 Jul 2011 USD/DTCMERGER NON CASHBANK OF MONTREAL

3,594.266 NHDM Local 108.212463 0.00 0.00 0.00 388,944.381.000000

Base 108.212463 0.00 0.00 0.00 388,944.38

06 Jul 2011 06 Jul 2011 USD/DTCMERGER NON CASH

4,630.285 NHHY Local 49.250976 0.00 0.00 0.00 228,046.061.000000

Base 49.250976 0.00 0.00 0.00 228,046.06

063671101 Total

0.00 0.000.008,224.551 Local 616,990.44

Base 0.00 0.00 0.00 616,990.44
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COMMON STOCK USD.01063904106 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSBANK OF THE OZARKS

50.000 NHHZ Local 53.560000 0.00 0.75 0.00 2,678.751.000000

Base 53.560000 0.00 0.75 0.00 2,678.75

COMMON STOCK USD.01064058100 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSBANK OF NEW YORK MELLON CORP

12,890.000 NHDG Local 25.189900 0.00 128.90 0.00 324,826.711.000000

Base 25.189900 0.00 128.90 0.00 324,826.71

06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

500.000 NHHY Local 25.898800 0.00 7.50 0.00 12,956.901.000000

Base 25.898800 0.00 7.50 0.00 12,956.90

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,850.000 NHDM Local 25.110000 0.00 0.00 0.00 222,223.501.000000

Base 25.110000 0.00 0.00 0.00 222,223.50

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

11,880.000 NHDM Local 19.713500 0.00 118.80 0.00 234,315.181.000000

Base 19.713500 0.00 118.80 0.00 234,315.18

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

600.000 NHHY Local 18.480000 0.00 9.00 0.00 11,097.001.000000

Base 18.480000 0.00 9.00 0.00 11,097.00

064058100 Total

264.20 0.000.0034,720.000 Local 805,419.29

Base 0.00 264.20 0.00 805,419.29

COMMON STOCK USD.0106652K103 15 Jul 2011 20 Jul 2011 USD/DTC 0.03PULSE TRADING LLCBANKUNITED INC

6,128.000 NHDY Local 26.116900 0.00 183.84 0.00 160,228.201.000000

Base 26.116900 0.00 183.84 0.00 160,228.20
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18 Jul 2011 21 Jul 2011 USD/DTC 0.03PULSE TRADING LLC

2,424.000 NHDY Local 26.003100 0.00 72.72 0.00 63,104.231.000000

Base 26.003100 0.00 72.72 0.00 63,104.23

06652K103 Total

256.56 0.000.008,552.000 Local 223,332.43

Base 0.00 256.56 0.00 223,332.43

COMMON STOCK USD.0106652V208 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSBANNER CORPORATION

2,000.000 NHHZ Local 14.155000 0.00 30.00 0.00 28,340.001.000000

Base 14.155000 0.00 30.00 0.00 28,340.00

COMMON STOCK USD.25067383109 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSCR BARD INC

475.000 NHDG Local 112.642611 0.00 4.75 0.00 53,509.991.000000

Base 112.642611 0.00 4.75 0.00 53,509.99

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

198.000 NHDM Local 98.680000 0.00 0.00 0.00 19,538.641.000000

Base 98.680000 0.00 0.00 0.00 19,538.64

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

820.000 NHDM Local 87.639700 0.00 8.20 0.00 71,872.751.000000

Base 87.639700 0.00 8.20 0.00 71,872.75

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

200.000 NHEU Local 91.780000 0.00 3.00 0.00 18,359.001.000000

Base 91.780000 0.00 3.00 0.00 18,359.00

067383109 Total

15.95 0.000.001,693.000 Local 163,280.38

Base 0.00 15.95 0.00 163,280.38
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COMMON STOCK USD.01067806109 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSBARNES GROUP INC

100.000 NHHZ Local 21.210000 0.00 1.50 0.00 2,122.501.000000

Base 21.210000 0.00 1.50 0.00 2,122.50

COMMON STOCK06846N104 14 Jul 2011 19 Jul 2011 USD/DTC 0.02LIQUIDNETINCBILL BARRETT CORP

1,390.000 NHDU Local 45.330000 0.00 25.44 0.00 63,034.141.000000

Base 45.330000 0.00 25.44 0.00 63,034.14

14 Jul 2011 19 Jul 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

5,970.000 NHDU Local 45.025800 0.00 29.85 0.00 268,833.881.000000

Base 45.025800 0.00 29.85 0.00 268,833.88

25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

100.000 NHHZ Local 44.189200 0.00 1.50 0.00 4,420.421.000000

Base 44.189200 0.00 1.50 0.00 4,420.42

06846N104 Total

56.79 0.000.007,460.000 Local 336,288.44

Base 0.00 56.79 0.00 336,288.44

COMMON STOCK USD1.071813109 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSBAXTER INTERNATIONAL INC

5,300.000 NHDG Local 60.663700 0.00 53.00 0.00 321,570.611.000000

Base 60.663700 0.00 53.00 0.00 321,570.61

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,470.000 NHDM Local 58.170000 0.00 0.00 0.00 201,849.901.000000

Base 58.170000 0.00 0.00 0.00 201,849.90

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

5,450.000 NHDM Local 51.128300 0.00 54.50 0.00 278,703.741.000000

Base 51.128300 0.00 54.50 0.00 278,703.74
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26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

400.000 NHEU Local 53.950000 0.00 6.00 0.00 21,586.001.000000

Base 53.950000 0.00 6.00 0.00 21,586.00

071813109 Total

113.50 0.000.0014,620.000 Local 823,710.25

Base 0.00 113.50 0.00 823,710.25

V LP071991913 05 Aug 2011 05 Aug 2011 USD/BOSCAPITAL CALLBLACKSTONE CAPITAL PARTNERS

399,948.030 NHEL Local 1.000000 0.00 0.00 0.00 399,948.031.000000

Base 1.000000 0.00 0.00 0.00 399,948.03

29 Aug 2011 29 Aug 2011 USD/BOSCAPITAL CALL

246,276.510 NHEL Local 1.000000 0.00 0.00 0.00 246,276.511.000000

Base 1.000000 0.00 0.00 0.00 246,276.51

071991913 Total

0.00 0.000.00646,224.540 Local 646,224.54

Base 0.00 0.00 0.00 646,224.54

COMMON STOCK073730103 13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETSBEAM INC

560.000 NHDG Local 63.600000 0.00 0.00 0.00 35,616.001.000000

Base 63.600000 0.00 0.00 0.00 35,616.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

1,200.000 NHDG Local 63.580000 0.00 12.00 0.00 76,308.001.000000

Base 63.580000 0.00 12.00 0.00 76,308.00

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,240.000 NHDM Local 60.210000 0.00 0.00 0.00 74,660.401.000000

Base 60.210000 0.00 0.00 0.00 74,660.40
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10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,480.000 NHDM Local 53.349700 0.00 14.80 0.00 78,972.361.000000

Base 53.349700 0.00 14.80 0.00 78,972.36

073730103 Total

26.80 0.000.004,480.000 Local 265,556.76

Base 0.00 26.80 0.00 265,556.76

COMMON STOCK USD1.075887109 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSBECTON DICKINSON AND CO

1,610.000 NHDG Local 88.063503 0.00 16.10 0.00 141,798.341.000000

Base 88.063503 0.00 16.10 0.00 141,798.34

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

900.000 NHDM Local 83.610000 0.00 0.00 0.00 75,249.001.000000

Base 83.610000 0.00 0.00 0.00 75,249.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,090.000 NHDM Local 77.567600 0.00 20.90 0.00 162,137.181.000000

Base 77.567600 0.00 20.90 0.00 162,137.18

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

150.000 NHEU Local 80.410000 0.00 2.25 0.00 12,063.751.000000

Base 80.410000 0.00 2.25 0.00 12,063.75

075887109 Total

39.25 0.000.004,750.000 Local 391,248.27

Base 0.00 39.25 0.00 391,248.27

COMMON STOCK USD.01075896100 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPBED BATH + BEYOND INC

2,800.000 NHDG Local 59.440000 0.00 0.00 0.00 166,432.001.000000

Base 59.440000 0.00 0.00 0.00 166,432.00
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13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVP

200.000 NHDG Local 59.440000 0.00 0.00 0.00 11,888.001.000000

Base 59.440000 0.00 0.00 0.00 11,888.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

9,020.000 NHDG Local 59.669400 0.00 90.20 0.00 538,308.191.000000

Base 59.669400 0.00 90.20 0.00 538,308.19

18 Jul 2011 21 Jul 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,900.000 NHDZ Local 59.121600 0.00 38.00 0.00 112,369.041.000000

Base 59.121600 0.00 38.00 0.00 112,369.04

19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,150.000 NHFR Local 59.170000 0.00 0.00 0.00 600,575.501.000000

Base 59.170000 0.00 0.00 0.00 600,575.50

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,105.000 NHIB Local 58.490000 0.00 0.00 0.00 532,551.451.000000

Base 58.490000 0.00 0.00 0.00 532,551.45

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,050.000 NHDM Local 58.490000 0.00 0.00 0.00 61,414.501.000000

Base 58.490000 0.00 0.00 0.00 61,414.50

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,380.000 NHDM Local 50.208800 0.00 23.80 0.00 119,520.741.000000

Base 50.208800 0.00 23.80 0.00 119,520.74

075896100 Total

152.00 0.000.0036,605.000 Local 2,143,059.42

Base 0.00 152.00 0.00 2,143,059.42
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COMMON STOCK USD.01077454106 28 Jul 2011 02 Aug 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INCBELDEN INC

1,254.000 NHEX Local 37.435800 0.00 50.16 0.00 46,994.651.000000

Base 37.435800 0.00 50.16 0.00 46,994.65

29 Jul 2011 03 Aug 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INC

3,305.000 NHEX Local 37.340700 0.00 132.20 0.00 123,543.211.000000

Base 37.340700 0.00 132.20 0.00 123,543.21

10 Aug 2011 15 Aug 2011 USD/DTC 0.03NORTH SOUTH CAPITAL LLC

2,541.000 NHEX Local 29.741800 0.00 76.23 0.00 75,650.141.000000

Base 29.741800 0.00 76.23 0.00 75,650.14

11 Aug 2011 16 Aug 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

280.000 NHEX Local 30.799000 0.00 11.20 0.00 8,634.921.000000

Base 30.799000 0.00 11.20 0.00 8,634.92

27 Sep 2011 30 Sep 2011 USD/DTC 0.03HEEVERS &CO. INC.

1,554.000 NHEX Local 29.298100 0.00 46.62 0.00 45,575.871.000000

Base 29.298100 0.00 46.62 0.00 45,575.87

077454106 Total

316.41 0.000.008,934.000 Local 300,398.79

Base 0.00 316.41 0.00 300,398.79

COMMON STOCK USD.1081437105 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSBEMIS COMPANY

910.000 NHDG Local 34.003505 0.00 9.10 0.00 30,952.291.000000

Base 34.003505 0.00 9.10 0.00 30,952.29

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

570.000 NHDM Local 31.600000 0.00 0.00 0.00 18,012.001.000000

Base 31.600000 0.00 0.00 0.00 18,012.00
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10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,010.000 NHDM Local 30.114500 0.00 10.10 0.00 30,425.751.000000

Base 30.114500 0.00 10.10 0.00 30,425.75

081437105 Total

19.20 0.000.002,490.000 Local 79,390.04

Base 0.00 19.20 0.00 79,390.04

COMMON STOCK USD.108160H101 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSBENCHMARK ELECTRONICS INC

270.000 NHHZ Local 16.493700 0.00 4.05 0.00 4,457.351.000000

Base 16.493700 0.00 4.05 0.00 4,457.35

COMMON STOCK084670702 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPBERKSHIRE HATHAWAY INC CL B

6,200.000 NHDG Local 76.320000 0.00 0.00 0.00 473,184.001.000000

Base 76.320000 0.00 0.00 0.00 473,184.00

13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETS

1,070.000 NHDG Local 76.320000 0.00 0.00 0.00 81,662.401.000000

Base 76.320000 0.00 0.00 0.00 81,662.40

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

10,640.000 NHDG Local 76.599700 0.00 106.40 0.00 815,127.211.000000

Base 76.599700 0.00 106.40 0.00 815,127.21

06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

730.000 NHHY Local 76.410000 0.00 10.95 0.00 55,790.251.000000

Base 76.410000 0.00 10.95 0.00 55,790.25

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

12,370.000 NHDM Local 74.170000 0.00 0.00 0.00 917,482.901.000000

Base 74.170000 0.00 0.00 0.00 917,482.90
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10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

16,560.000 NHDM Local 69.279400 0.00 165.60 0.00 1,147,432.461.000000

Base 69.279400 0.00 165.60 0.00 1,147,432.46

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

310.000 NHHY Local 71.867100 0.00 4.65 0.00 22,283.451.000000

Base 71.867100 0.00 4.65 0.00 22,283.45

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

3,430.000 NHDM Local 68.826600 0.00 51.45 0.00 236,126.691.000000

Base 68.826600 0.00 51.45 0.00 236,126.69

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

500.000 NHHY Local 71.242000 0.00 7.50 0.00 35,628.501.000000

Base 71.242000 0.00 7.50 0.00 35,628.50

084670702 Total

346.55 0.000.0051,810.000 Local 3,784,717.86

Base 0.00 346.55 0.00 3,784,717.86

COMMON STOCK USD.01084680107 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSBERKSHIRE HILLS BANCORP INC

540.000 NHHZ Local 23.287600 0.00 8.10 0.00 12,583.401.000000

Base 23.287600 0.00 8.10 0.00 12,583.40

COMMON STOCK USD.1086516101 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSBEST BUY CO INC

3,000.000 NHDG Local 31.356200 0.00 30.00 0.00 94,098.601.000000

Base 31.356200 0.00 30.00 0.00 94,098.60

01 Jul 2011 07 Jul 2011 USD/DTC 0.02PIPER JAFFRAY

44.000 NHEZ Local 32.000000 0.00 0.88 0.00 1,408.881.000000

Base 32.000000 0.00 0.88 0.00 1,408.88
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05 Jul 2011 08 Jul 2011 USD/DTC 0.03BNY CONVERGEX

12,805.000 NHEZ Local 32.293600 0.00 384.15 0.00 413,903.701.000000

Base 32.293600 0.00 384.15 0.00 413,903.70

06 Jul 2011 11 Jul 2011 USD/DTC 0.03BNY CONVERGEX

12,806.000 NHEZ Local 32.044400 0.00 384.18 0.00 410,744.771.000000

Base 32.044400 0.00 384.18 0.00 410,744.77

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,950.000 NHDM Local 27.600000 0.00 0.00 0.00 53,820.001.000000

Base 27.600000 0.00 0.00 0.00 53,820.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

3,080.000 NHDM Local 24.327100 0.00 30.80 0.00 74,958.271.000000

Base 24.327100 0.00 30.80 0.00 74,958.27

086516101 Total

830.01 0.000.0033,685.000 Local 1,048,934.22

Base 0.00 830.01 0.00 1,048,934.22

COMMON STOCK USD.01089302103 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSBIG LOTS INC

790.000 NHDG Local 33.949700 0.00 7.90 0.00 26,828.161.000000

Base 33.949700 0.00 7.90 0.00 26,828.16

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

540.000 NHDM Local 34.830000 0.00 0.00 0.00 18,808.201.000000

Base 34.830000 0.00 0.00 0.00 18,808.20

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

720.000 NHDM Local 30.330800 0.00 7.20 0.00 21,845.381.000000

Base 30.330800 0.00 7.20 0.00 21,845.38
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089302103 Total

15.10 0.000.002,050.000 Local 67,481.74

Base 0.00 15.10 0.00 67,481.74

COMMON STOCK09062X103 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSBIOGEN IDEC INC

417.000 NHDG Local 104.689500 0.00 4.17 0.00 43,659.691.000000

Base 104.689500 0.00 4.17 0.00 43,659.69

13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETS

2,179.000 NHDG Local 104.730000 0.00 0.00 0.00 228,206.671.000000

Base 104.730000 0.00 0.00 0.00 228,206.67

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,894.000 NHDM Local 101.870000 0.00 0.00 0.00 192,941.781.000000

Base 101.870000 0.00 0.00 0.00 192,941.78

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,420.000 NHDM Local 86.998900 0.00 24.20 0.00 210,561.541.000000

Base 86.998900 0.00 24.20 0.00 210,561.54

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHEU Local 95.150000 0.00 3.00 0.00 19,033.001.000000

Base 95.150000 0.00 3.00 0.00 19,033.00

09062X103 Total

31.37 0.000.007,110.000 Local 694,402.68

Base 0.00 31.37 0.00 694,402.68

REIT USD.0109063H107 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSBIOMED REALTY TRUST INC

160.000 NHHZ Local 20.721300 0.00 2.40 0.00 3,317.811.000000

Base 20.721300 0.00 2.40 0.00 3,317.81



Prepared by State StreetPage 385

Purchase Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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

25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

100.000 NHHZ Local 17.360000 0.00 1.50 0.00 1,737.501.000000

Base 17.360000 0.00 1.50 0.00 1,737.50

09063H107 Total

3.90 0.000.00260.000 Local 5,055.31

Base 0.00 3.90 0.00 5,055.31

COMMON STOCK USD1.092113109 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSBLACK HILLS CORP

100.000 NHHZ Local 29.110000 0.00 1.50 0.00 2,912.501.000000

Base 29.110000 0.00 1.50 0.00 2,912.50

COMMON STOCK USD.0109247X101 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPBLACKROCK INC

800.000 NHDG Local 185.050000 0.00 0.00 0.00 148,040.001.000000

Base 185.050000 0.00 0.00 0.00 148,040.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

243.000 NHDG Local 186.557000 0.00 2.43 0.00 45,335.781.000000

Base 186.557000 0.00 2.43 0.00 45,335.78

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

714.000 NHDM Local 178.460000 0.00 0.00 0.00 127,420.441.000000

Base 178.460000 0.00 0.00 0.00 127,420.44

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,216.000 NHDM Local 150.803000 0.00 12.16 0.00 183,388.611.000000

Base 150.803000 0.00 12.16 0.00 183,388.61

09247X101 Total

14.59 0.000.002,973.000 Local 504,184.83

Base 0.00 14.59 0.00 504,184.83
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COMMON STOCK092533108 01 Jul 2011 06 Jul 2011 USD/DTCAUTREPAT-STK/$ DIVBLACKROCK KELSO CAPITAL CORP

5.787 NHHZ Local 8.626231 0.00 0.00 0.00 49.921.000000

Base 8.626231 0.00 0.00 0.00 49.92

16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

400.000 NHHZ Local 8.477500 0.00 6.00 0.00 3,397.001.000000

Base 8.477500 0.00 6.00 0.00 3,397.00

092533108 Total

6.00 0.000.00405.787 Local 3,446.92

Base 0.00 6.00 0.00 3,446.92

COMMON STOCK NPV093671105 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSH+R BLOCK INC

3,090.000 NHDG Local 15.853401 0.00 30.90 0.00 49,017.911.000000

Base 15.853401 0.00 30.90 0.00 49,017.91

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,090.000 NHDM Local 14.960000 0.00 0.00 0.00 31,266.401.000000

Base 14.960000 0.00 0.00 0.00 31,266.40

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,920.000 NHDM Local 13.023900 0.00 29.20 0.00 38,058.991.000000

Base 13.023900 0.00 29.20 0.00 38,058.99

093671105 Total

60.10 0.000.008,100.000 Local 118,343.30

Base 0.00 60.10 0.00 118,343.30

COMMON STOCK USD.01096761101 15 Jul 2011 20 Jul 2011 USD/DTC 0.04SUNTRUST CAPITAL MARKETS, INC.BOB EVANS FARMS

2,880.000 NHHO Local 35.510400 0.00 115.20 0.00 102,385.151.000000

Base 35.510400 0.00 115.20 0.00 102,385.15
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18 Jul 2011 21 Jul 2011 USD/DTC 0.04SUNTRUST CAPITAL MARKETS, INC.

3,140.000 NHHO Local 36.298200 0.00 125.60 0.00 114,101.951.000000

Base 36.298200 0.00 125.60 0.00 114,101.95

19 Jul 2011 22 Jul 2011 USD/DTC 0.04SUNTRUST CAPITAL MARKETS, INC.

1,260.000 NHHO Local 36.450100 0.00 50.40 0.00 45,977.531.000000

Base 36.450100 0.00 50.40 0.00 45,977.53

20 Jul 2011 25 Jul 2011 USD/DTC 0.04SUNTRUST CAPITAL MARKETS, INC.

1,390.000 NHHO Local 36.414200 0.00 55.60 0.00 50,671.341.000000

Base 36.414200 0.00 55.60 0.00 50,671.34

21 Jul 2011 26 Jul 2011 USD/DTC 0.04SUNTRUST CAPITAL MARKETS, INC.

1,250.000 NHHO Local 36.757200 0.00 50.00 0.00 45,996.501.000000

Base 36.757200 0.00 50.00 0.00 45,996.50

22 Jul 2011 27 Jul 2011 USD/DTC 0.04SUNTRUST CAPITAL MARKETS, INC.

830.000 NHHO Local 36.490200 0.00 33.20 0.00 30,320.071.000000

Base 36.490200 0.00 33.20 0.00 30,320.07

22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

120.000 NHHZ Local 36.438300 0.00 1.80 0.00 4,374.401.000000

Base 36.438300 0.00 1.80 0.00 4,374.40

25 Jul 2011 28 Jul 2011 USD/DTC 0.04SUNTRUST CAPITAL MARKETS, INC.

1,560.000 NHHO Local 36.408500 0.00 62.40 0.00 56,859.661.000000

Base 36.408500 0.00 62.40 0.00 56,859.66

26 Jul 2011 29 Jul 2011 USD/DTC 0.04SUNTRUST CAPITAL MARKETS, INC.

1,800.000 NHHO Local 36.303700 0.00 72.00 0.00 65,418.661.000000

Base 36.303700 0.00 72.00 0.00 65,418.66

27 Jul 2011 01 Aug 2011 USD/DTC 0.04SUNTRUST CAPITAL MARKETS, INC.

1,280.000 NHHO Local 35.405300 0.00 51.20 0.00 45,369.981.000000

Base 35.405300 0.00 51.20 0.00 45,369.98
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29 Jul 2011 03 Aug 2011 USD/DTC 0.04SUNTRUST CAPITAL MARKETS, INC.

3,240.000 NHHO Local 34.568400 0.00 129.60 0.00 112,131.221.000000

Base 34.568400 0.00 129.60 0.00 112,131.22

096761101 Total

747.00 0.000.0018,750.000 Local 673,606.46

Base 0.00 747.00 0.00 673,606.46

COMMON STOCK USD5.097023105 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPBOEING CO/THE

5,000.000 NHDG Local 72.169998 0.00 0.00 0.00 360,849.991.000000

Base 72.169998 0.00 0.00 0.00 360,849.99

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

4,510.000 NHDG Local 72.717300 0.00 45.10 0.00 328,000.121.000000

Base 72.717300 0.00 45.10 0.00 328,000.12

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,880.000 NHDM Local 70.470000 0.00 0.00 0.00 414,363.601.000000

Base 70.470000 0.00 0.00 0.00 414,363.60

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

7,240.000 NHDM Local 59.301400 0.00 72.40 0.00 429,414.541.000000

Base 59.301400 0.00 72.40 0.00 429,414.54

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

290.000 NHEU Local 62.160000 0.00 4.35 0.00 18,030.751.000000

Base 62.160000 0.00 4.35 0.00 18,030.75

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

2,130.000 NHDM Local 62.384300 0.00 31.95 0.00 132,910.511.000000

Base 62.384300 0.00 31.95 0.00 132,910.51
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26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHEU Local 61.980000 0.00 3.00 0.00 12,399.001.000000

Base 61.980000 0.00 3.00 0.00 12,399.00

097023105 Total

156.80 0.000.0025,250.000 Local 1,695,968.51

Base 0.00 156.80 0.00 1,695,968.51

COMMON STOCK09739C102 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSBOINGO WIRELESS INC

490.000 NHHZ Local 8.923900 0.00 7.35 0.00 4,380.061.000000

Base 8.923900 0.00 7.35 0.00 4,380.06

COMMON STOCK09746Y105 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSBOISE INC

600.000 NHHZ Local 5.660000 0.00 9.00 0.00 3,405.001.000000

Base 5.660000 0.00 9.00 0.00 3,405.00

COMMON STOCK USD.01099502106 10 Aug 2011 15 Aug 2011 USD/DTC 0.03HEEVERS &CO. INC.BOOZ ALLEN HAMILTON HOLDING

5,440.000 NHEX Local 16.003000 0.00 163.20 0.00 87,219.521.000000

Base 16.003000 0.00 163.20 0.00 87,219.52

01 Sep 2011 07 Sep 2011 USD/DTC 0.03WILLIAMS CAPITAL GROUP LP (THE)

943.000 NHEX Local 14.985300 0.00 28.29 0.00 14,159.431.000000

Base 14.985300 0.00 28.29 0.00 14,159.43

099502106 Total

191.49 0.000.006,383.000 Local 101,378.95

Base 0.00 191.49 0.00 101,378.95

REIT USD.01101121101 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPBOSTON PROPERTIES INC

500.000 NHDG Local 108.460000 0.00 0.00 0.00 54,230.001.000000

Base 108.460000 0.00 0.00 0.00 54,230.00
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13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

1,391.000 NHDG Local 109.309700 0.00 13.91 0.00 152,063.701.000000

Base 109.309700 0.00 13.91 0.00 152,063.70

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,423.000 NHDM Local 107.360000 0.00 0.00 0.00 152,773.281.000000

Base 107.360000 0.00 0.00 0.00 152,773.28

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,390.000 NHDM Local 96.162400 0.00 13.90 0.00 133,679.641.000000

Base 96.162400 0.00 13.90 0.00 133,679.64

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

220.000 NHDM Local 97.806400 0.00 3.30 0.00 21,520.711.000000

Base 97.806400 0.00 3.30 0.00 21,520.71

101121101 Total

31.11 0.000.004,924.000 Local 514,267.33

Base 0.00 31.11 0.00 514,267.33

COMMON STOCK USD.01101137107 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSBOSTON SCIENTIFIC CORP

16,910.000 NHDG Local 7.319000 0.00 169.10 0.00 123,933.391.000000

Base 7.319000 0.00 169.10 0.00 123,933.39

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,940.000 NHDM Local 7.160000 0.00 0.00 0.00 85,490.401.000000

Base 7.160000 0.00 0.00 0.00 85,490.40

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

14,610.000 NHDM Local 6.110500 0.00 146.10 0.00 89,420.511.000000

Base 6.110500 0.00 146.10 0.00 89,420.51
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101137107 Total

315.20 0.000.0043,460.000 Local 298,844.30

Base 0.00 315.20 0.00 298,844.30

COMMON STOCK USD.01104674106 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSBRADY CORPORATION   CL A

100.000 NHHZ Local 25.770000 0.00 1.50 0.00 2,578.501.000000

Base 25.770000 0.00 1.50 0.00 2,578.50

COMMON STOCK USD.01109043109 16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)BRIGGS + STRATTON

100.000 NHHZ Local 15.140000 0.00 1.50 0.00 1,515.501.000000

Base 15.140000 0.00 1.50 0.00 1,515.50

COMMON STOCK USD.01109473405 14 Jul 2011 19 Jul 2011 USD/DTC 0.02WEEDEN + CO.BRIGHTPOINT INC

2,700.000 NHDX Local 7.997500 0.00 54.00 0.00 21,647.251.000000

Base 7.997500 0.00 54.00 0.00 21,647.25

15 Jul 2011 20 Jul 2011 USD/DTC 0.02WEEDEN + CO.

4,850.000 NHDX Local 8.009400 0.00 97.00 0.00 38,942.591.000000

Base 8.009400 0.00 97.00 0.00 38,942.59

18 Jul 2011 21 Jul 2011 USD/DTC 0.02WEEDEN + CO.

7,500.000 NHDX Local 7.909100 0.00 150.00 0.00 59,468.251.000000

Base 7.909100 0.00 150.00 0.00 59,468.25

21 Jul 2011 26 Jul 2011 USD/DTC 0.02BNY CONVERGEX LJR

17,050.000 NHDX Local 8.517300 0.00 341.00 0.00 145,560.971.000000

Base 8.517300 0.00 341.00 0.00 145,560.97

22 Jul 2011 27 Jul 2011 USD/DTC 0.02WEEDEN + CO.

3,900.000 NHDX Local 8.672400 0.00 78.00 0.00 33,900.361.000000

Base 8.672400 0.00 78.00 0.00 33,900.36
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109473405 Total

720.00 0.000.0036,000.000 Local 299,519.42

Base 0.00 720.00 0.00 299,519.42

COMMON STOCK USD1.109696104 18 Jul 2011 21 Jul 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INCBRINK S CO/THE

3,198.000 NHEX Local 29.815300 0.00 127.92 0.00 95,477.251.000000

Base 29.815300 0.00 127.92 0.00 95,477.25

28 Jul 2011 02 Aug 2011 USD/DTC 0.04DAVENPORT& CO. OF VIRGINIA, INC.

3,295.000 NHEX Local 29.652600 0.00 131.80 0.00 97,837.121.000000

Base 29.652600 0.00 131.80 0.00 97,837.12

11 Aug 2011 16 Aug 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

177.000 NHEX Local 24.161100 0.00 7.08 0.00 4,283.591.000000

Base 24.161100 0.00 7.08 0.00 4,283.59

109696104 Total

266.80 0.000.006,670.000 Local 197,597.96

Base 0.00 266.80 0.00 197,597.96

COMMON STOCK USD.1110122108 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPBRISTOL MYERS SQUIBB CO

5,800.000 NHDG Local 29.030000 0.00 0.00 0.00 168,374.001.000000

Base 29.030000 0.00 0.00 0.00 168,374.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

11,860.000 NHDG Local 29.225500 0.00 118.60 0.00 346,733.031.000000

Base 29.225500 0.00 118.60 0.00 346,733.03

06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

720.000 NHHY Local 29.228000 0.00 10.80 0.00 21,054.961.000000

Base 29.228000 0.00 10.80 0.00 21,054.96
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

12,160.000 NHDM Local 28.660000 0.00 0.00 0.00 348,505.601.000000

Base 28.660000 0.00 0.00 0.00 348,505.60

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

16,310.000 NHDM Local 26.680200 0.00 163.10 0.00 435,317.161.000000

Base 26.680200 0.00 163.10 0.00 435,317.16

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

770.000 NHHY Local 27.980000 0.00 11.55 0.00 21,556.151.000000

Base 27.980000 0.00 11.55 0.00 21,556.15

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

1,430.000 NHDM Local 31.299800 0.00 21.45 0.00 44,780.161.000000

Base 31.299800 0.00 21.45 0.00 44,780.16

110122108 Total

325.50 0.000.0049,050.000 Local 1,386,321.06

Base 0.00 325.50 0.00 1,386,321.06

COMMON STOCK USD.01110394103 04 Aug 2011 09 Aug 2011 USD/DTC 0.02KNIGHT EQUITY MARKETS L.P.BRISTOW GROUP INC

5,750.000 NHDX Local 44.362700 0.00 115.00 0.00 255,200.531.000000

Base 44.362700 0.00 115.00 0.00 255,200.53

05 Aug 2011 10 Aug 2011 USD/DTC 0.02KNIGHT EQUITY MARKETS L.P.

1,750.000 NHDX Local 42.937100 0.00 35.00 0.00 75,174.931.000000

Base 42.937100 0.00 35.00 0.00 75,174.93

25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

100.000 NHHZ Local 40.680000 0.00 1.50 0.00 4,069.501.000000

Base 40.680000 0.00 1.50 0.00 4,069.50
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110394103 Total

151.50 0.000.007,600.000 Local 334,444.96

Base 0.00 151.50 0.00 334,444.96

COMMON STOCK111320107 13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETSBROADCOM CORP CL A

5,140.000 NHDG Local 33.500000 0.00 0.00 0.00 172,190.001.000000

Base 33.500000 0.00 0.00 0.00 172,190.00

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,500.000 NHDM Local 37.070000 0.00 0.00 0.00 129,745.001.000000

Base 37.070000 0.00 0.00 0.00 129,745.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

4,560.000 NHDM Local 32.147700 0.00 45.60 0.00 146,639.111.000000

Base 32.147700 0.00 45.60 0.00 146,639.11

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

720.000 NHDM Local 36.541900 0.00 10.80 0.00 26,320.971.000000

Base 36.541900 0.00 10.80 0.00 26,320.97

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

400.000 NHEU Local 33.490000 0.00 6.00 0.00 13,402.001.000000

Base 33.490000 0.00 6.00 0.00 13,402.00

111320107 Total

62.40 0.000.0014,320.000 Local 488,297.08

Base 0.00 62.40 0.00 488,297.08

COMMON STOCK USD.0111133T103 15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSBROADRIDGE FINANCIAL SOLUTIO

1,000.000 NHHY Local 21.400000 0.00 15.00 0.00 21,415.001.000000

Base 21.400000 0.00 15.00 0.00 21,415.00
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COMMON STOCK USD.01112463104 06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSBROOKDALE SENIOR LIVING INC

1,030.000 NHHY Local 24.801900 0.00 15.45 0.00 25,561.411.000000

Base 24.801900 0.00 15.45 0.00 25,561.41

COMMON STOCK USD.0111373M107 16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)BROOKLINE BANCORP INC

200.000 NHHZ Local 8.130000 0.00 3.00 0.00 1,629.001.000000

Base 8.130000 0.00 3.00 0.00 1,629.00

COMMON STOCK USD.15115637209 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSBROWN FORMAN CORP CLASS B

1,050.000 NHDG Local 74.980000 0.00 10.50 0.00 78,739.501.000000

Base 74.980000 0.00 10.50 0.00 78,739.50

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

720.000 NHDM Local 73.560000 0.00 0.00 0.00 52,963.201.000000

Base 73.560000 0.00 0.00 0.00 52,963.20

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

990.000 NHDM Local 64.250000 0.00 9.90 0.00 63,617.401.000000

Base 64.250000 0.00 9.90 0.00 63,617.40

115637209 Total

20.40 0.000.002,760.000 Local 195,320.10

Base 0.00 20.40 0.00 195,320.10

COMMON STOCK NPV119848109 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPBUFFALO WILD WINGS INC

2,500.000 NHDG Local 67.830000 0.00 0.00 0.00 169,575.001.000000

Base 67.830000 0.00 0.00 0.00 169,575.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

6,170.000 NHDG Local 67.017100 0.00 61.70 0.00 413,557.211.000000

Base 67.017100 0.00 61.70 0.00 413,557.21
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19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,670.000 NHFR Local 67.060000 0.00 0.00 0.00 581,410.201.000000

Base 67.060000 0.00 0.00 0.00 581,410.20

22 Jul 2011 27 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

25.000 NHFR Local 68.010000 0.00 0.25 0.00 1,700.501.000000

Base 68.010000 0.00 0.25 0.00 1,700.50

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,695.000 NHIB Local 63.530000 0.00 0.00 0.00 552,393.351.000000

Base 63.530000 0.00 0.00 0.00 552,393.35

03 Aug 2011 08 Aug 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

970.000 NHDU Local 62.038900 0.00 4.85 0.00 60,182.581.000000

Base 62.038900 0.00 4.85 0.00 60,182.58

03 Aug 2011 08 Aug 2011 USD/DTC 0.02LIQUIDNETINC

3,705.000 NHDU Local 62.486200 0.00 56.32 0.00 231,567.691.000000

Base 62.486200 0.00 56.32 0.00 231,567.69

04 Aug 2011 09 Aug 2011 USD/DTC 0.01MORGAN STANLEY CO INCORPORATED

755.000 NHDU Local 61.883900 0.00 3.78 0.00 46,726.121.000000

Base 61.883900 0.00 3.78 0.00 46,726.12

09 Aug 2011 12 Aug 2011 USD/DTC 0.02LIQUIDNETINC

1,220.000 NHDU Local 54.772300 0.00 18.54 0.00 66,840.751.000000

Base 54.772300 0.00 18.54 0.00 66,840.75

119848109 Total

145.44 0.000.0032,710.000 Local 2,123,953.40

Base 0.00 145.44 0.00 2,123,953.40
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COMMON STOCK USD.0112008R107 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSBUILDERS FIRSTSOURCE INC

1,860.000 NHHZ Local 2.473500 0.00 27.90 0.00 4,628.611.000000

Base 2.473500 0.00 27.90 0.00 4,628.61

COMMON STOCK12477X106 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSCAI INTERNATIONAL INC

250.000 NHHZ Local 17.312000 0.00 3.75 0.00 4,331.751.000000

Base 17.312000 0.00 3.75 0.00 4,331.75

REIT USD.01124830100 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSCBL + ASSOCIATES PROPERTIES

120.000 NHHZ Local 18.521700 0.00 1.80 0.00 2,224.401.000000

Base 18.521700 0.00 1.80 0.00 2,224.40

16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

100.000 NHHZ Local 13.950000 0.00 1.50 0.00 1,396.501.000000

Base 13.950000 0.00 1.50 0.00 1,396.50

124830100 Total

3.30 0.000.00220.000 Local 3,620.90

Base 0.00 3.30 0.00 3,620.90

COMMON STOCK124857202 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPCBS CORP CLASS B NON VOTING

5,500.000 NHDG Local 27.970000 0.00 0.00 0.00 153,835.001.000000

Base 27.970000 0.00 0.00 0.00 153,835.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

970.000 NHDG Local 28.468900 0.00 9.70 0.00 27,624.531.000000

Base 28.468900 0.00 9.70 0.00 27,624.53

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,240.000 NHDM Local 27.370000 0.00 0.00 0.00 116,048.801.000000

Base 27.370000 0.00 0.00 0.00 116,048.80
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10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

6,390.000 NHDM Local 23.355300 0.00 63.90 0.00 149,304.271.000000

Base 23.355300 0.00 63.90 0.00 149,304.27

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

870.000 NHHY Local 24.687700 0.00 13.05 0.00 21,491.351.000000

Base 24.687700 0.00 13.05 0.00 21,491.35

124857202 Total

86.65 0.000.0017,970.000 Local 468,303.95

Base 0.00 86.65 0.00 468,303.95

COMMON STOCK USD.0112504L109 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSCBRE GROUP INC

2,880.000 NHDG Local 23.674800 0.00 28.80 0.00 68,212.221.000000

Base 23.674800 0.00 28.80 0.00 68,212.22

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,880.000 NHDM Local 21.800000 0.00 0.00 0.00 40,984.001.000000

Base 21.800000 0.00 0.00 0.00 40,984.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,790.000 NHDM Local 16.776100 0.00 27.90 0.00 46,833.221.000000

Base 16.776100 0.00 27.90 0.00 46,833.22

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

2,640.000 NHDM Local 13.637500 0.00 39.60 0.00 36,042.601.000000

Base 13.637500 0.00 39.60 0.00 36,042.60

12504L109 Total

96.30 0.000.0010,190.000 Local 192,072.04

Base 0.00 96.30 0.00 192,072.04
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COMMON STOCK USD.01125269100 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSCF INDUSTRIES HOLDINGS INC

564.000 NHDG Local 149.766900 0.00 5.64 0.00 84,474.171.000000

Base 149.766900 0.00 5.64 0.00 84,474.17

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

309.000 NHDM Local 155.320000 0.00 0.00 0.00 47,993.881.000000

Base 155.320000 0.00 0.00 0.00 47,993.88

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

645.000 NHDM Local 150.644800 0.00 6.45 0.00 97,172.351.000000

Base 150.644800 0.00 6.45 0.00 97,172.35

125269100 Total

12.09 0.000.001,518.000 Local 229,640.40

Base 0.00 12.09 0.00 229,640.40

COMMON STOCK USD.112541M102 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSCH ENERGY GROUP INC

70.000 NHHZ Local 53.940000 0.00 1.05 0.00 3,776.851.000000

Base 53.940000 0.00 1.05 0.00 3,776.85

COMMON STOCK USD.112541W209 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPC.H. ROBINSON WORLDWIDE INC

300.000 NHDG Local 79.600000 0.00 0.00 0.00 23,880.001.000000

Base 79.600000 0.00 0.00 0.00 23,880.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

1,310.000 NHDG Local 79.889901 0.00 13.10 0.00 104,668.871.000000

Base 79.889901 0.00 13.10 0.00 104,668.87

18 Jul 2011 21 Jul 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,200.000 NHDZ Local 78.033800 0.00 24.00 0.00 93,664.561.000000

Base 78.033800 0.00 24.00 0.00 93,664.56
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,050.000 NHDM Local 72.310000 0.00 0.00 0.00 75,925.501.000000

Base 72.310000 0.00 0.00 0.00 75,925.50

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,560.000 NHDM Local 63.920500 0.00 15.60 0.00 99,731.581.000000

Base 63.920500 0.00 15.60 0.00 99,731.58

12541W209 Total

52.70 0.000.005,420.000 Local 397,870.51

Base 0.00 52.70 0.00 397,870.51

COMMON STOCK USD.25125509109 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSCIGNA CORP

2,780.000 NHDG Local 50.742400 0.00 27.80 0.00 141,091.671.000000

Base 50.742400 0.00 27.80 0.00 141,091.67

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,910.000 NHDM Local 49.770000 0.00 0.00 0.00 95,060.701.000000

Base 49.770000 0.00 0.00 0.00 95,060.70

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,590.000 NHDM Local 41.863200 0.00 25.90 0.00 108,451.591.000000

Base 41.863200 0.00 25.90 0.00 108,451.59

125509109 Total

53.70 0.000.007,280.000 Local 344,603.96

Base 0.00 53.70 0.00 344,603.96

COMMON STOCK USD.01125581801 15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCIT GROUP INC

620.000 NHHY Local 35.065200 0.00 9.30 0.00 21,749.721.000000

Base 35.065200 0.00 9.30 0.00 21,749.72
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COMMON STOCK USD1.12561W105 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSCLECO CORPORATION

70.000 NHHZ Local 35.820000 0.00 1.05 0.00 2,508.451.000000

Base 35.820000 0.00 1.05 0.00 2,508.45

25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

100.000 NHHZ Local 34.480000 0.00 1.50 0.00 3,449.501.000000

Base 34.480000 0.00 1.50 0.00 3,449.50

12561W105 Total

2.55 0.000.00170.000 Local 5,957.95

Base 0.00 2.55 0.00 5,957.95

COMMON STOCK USD.0112572Q105 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSCME GROUP INC

703.000 NHDG Local 290.103600 0.00 7.03 0.00 203,949.861.000000

Base 290.103600 0.00 7.03 0.00 203,949.86

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

489.000 NHDM Local 289.190000 0.00 0.00 0.00 141,413.911.000000

Base 289.190000 0.00 0.00 0.00 141,413.91

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

641.000 NHDM Local 249.196600 0.00 6.41 0.00 159,741.431.000000

Base 249.196600 0.00 6.41 0.00 159,741.43

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

85.000 NHHY Local 257.780000 0.00 1.28 0.00 21,912.581.000000

Base 257.780000 0.00 1.28 0.00 21,912.58

12572Q105 Total

14.72 0.000.001,918.000 Local 527,017.78

Base 0.00 14.72 0.00 527,017.78
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COMMON STOCK USD.01125896100 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSCMS ENERGY CORP

3,110.000 NHDG Local 19.881801 0.00 31.10 0.00 61,863.501.000000

Base 19.881801 0.00 31.10 0.00 61,863.50

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,290.000 NHDM Local 19.140000 0.00 0.00 0.00 43,830.601.000000

Base 19.140000 0.00 0.00 0.00 43,830.60

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,410.000 NHDM Local 17.833000 0.00 24.10 0.00 43,001.631.000000

Base 17.833000 0.00 24.10 0.00 43,001.63

125896100 Total

55.20 0.000.007,810.000 Local 148,695.73

Base 0.00 55.20 0.00 148,695.73

ADR NPV126153105 12 Jul 2011 15 Jul 2011 USD/DTC 0.03BTG CAPITAL CORPCPFL ENERGIA SA ADR

19,400.000 NHHP Local 28.717700 0.00 582.00 0.00 557,705.381.000000

Base 28.717700 0.00 582.00 0.00 557,705.38

13 Jul 2011 18 Jul 2011 USD/DTC 0.03BTG CAPITAL CORP

16,800.000 NHHP Local 29.071700 0.00 504.00 0.00 488,908.561.000000

Base 29.071700 0.00 504.00 0.00 488,908.56

18 Jul 2011 21 Jul 2011 USD/DTC 0.03BTG CAPITAL CORP

32,600.000 NHHP Local 28.545000 0.00 978.00 0.00 931,545.001.000000

Base 28.545000 0.00 978.00 0.00 931,545.00

19 Jul 2011 22 Jul 2011 USD/DTC 0.03BTG CAPITAL CORP

11,700.000 NHHP Local 28.653500 0.00 351.00 0.00 335,596.951.000000

Base 28.653500 0.00 351.00 0.00 335,596.95
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20 Jul 2011 25 Jul 2011 USD/DTC 0.03BTG CAPITAL CORP

8,100.000 NHHP Local 28.789000 0.00 243.00 0.00 233,433.901.000000

Base 28.789000 0.00 243.00 0.00 233,433.90

21 Jul 2011 26 Jul 2011 USD/DTC 0.03BTG CAPITAL CORP

16,400.000 NHHP Local 29.051300 0.00 492.00 0.00 476,933.321.000000

Base 29.051300 0.00 492.00 0.00 476,933.32

126153105 Total

3,150.00 0.000.00105,000.000 Local 3,024,123.11

Base 0.00 3,150.00 0.00 3,024,123.11

COMMON STOCK NPV12618T105 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSCRA INTERNATIONAL INC

110.000 NHHZ Local 28.650000 0.00 1.65 0.00 3,153.151.000000

Base 28.650000 0.00 1.65 0.00 3,153.15

COMMON STOCK USD.0112621E103 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSCNO FINANCIAL GROUP INC

550.000 NHHZ Local 7.869200 0.00 8.25 0.00 4,336.311.000000

Base 7.869200 0.00 8.25 0.00 4,336.31

COMMON STOCK USD1.126408103 01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCSX CORP

6,230.000 NHDM Local 24.570000 0.00 0.00 0.00 153,071.101.000000

Base 24.570000 0.00 0.00 0.00 153,071.10

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

10,540.000 NHDM Local 21.723200 0.00 105.40 0.00 229,067.931.000000

Base 21.723200 0.00 105.40 0.00 229,067.93

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

700.000 NHEU Local 18.850000 0.00 10.50 0.00 13,205.501.000000

Base 18.850000 0.00 10.50 0.00 13,205.50
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126408103 Total

115.90 0.000.0017,470.000 Local 395,344.53

Base 0.00 115.90 0.00 395,344.53

ADR12640Y205 01 Sep 2011 OPEN USD/DTC48 MERGERCSR PLC ADR

1,054.310 NHHZ Local 14.480001 0.00 0.00 0.00 15,266.411.000000

Base 14.480001 0.00 0.00 0.00 15,266.41

COMMON STOCK NPV126600105 16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)CVB FINANCIAL CORP

200.000 NHHZ Local 8.550000 0.00 3.00 0.00 1,713.001.000000

Base 8.550000 0.00 3.00 0.00 1,713.00

COMMON STOCK USD.01126650100 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPCVS CAREMARK CORP

4,500.000 NHDG Local 37.300000 0.00 0.00 0.00 167,850.001.000000

Base 37.300000 0.00 0.00 0.00 167,850.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

9,880.000 NHDG Local 37.447800 0.00 98.80 0.00 370,083.061.000000

Base 37.447800 0.00 98.80 0.00 370,083.06

06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

570.000 NHHY Local 37.908400 0.00 8.55 0.00 21,616.341.000000

Base 37.908400 0.00 8.55 0.00 21,616.34

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,930.000 NHDM Local 36.350000 0.00 0.00 0.00 360,955.501.000000

Base 36.350000 0.00 0.00 0.00 360,955.50

04 Aug 2011 09 Aug 2011 USD/DTC 0.02MR BEAL &COMPANY

2,950.000 NHEY Local 34.795000 0.00 59.00 0.00 102,704.251.000000

Base 34.795000 0.00 59.00 0.00 102,704.25



Prepared by State StreetPage 405

Purchase Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

12,960.000 NHDM Local 32.193100 0.00 129.60 0.00 417,352.181.000000

Base 32.193100 0.00 129.60 0.00 417,352.18

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

650.000 NHHY Local 33.640000 0.00 9.75 0.00 21,875.751.000000

Base 33.640000 0.00 9.75 0.00 21,875.75

126650100 Total

305.70 0.000.0041,440.000 Local 1,462,437.08

Base 0.00 305.70 0.00 1,462,437.08

REIT USD.0112673A108 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSCYS INVESTMENTS INC

300.000 NHHZ Local 13.050000 0.00 4.50 0.00 3,919.501.000000

Base 13.050000 0.00 4.50 0.00 3,919.50

COMMON STOCK USD.112673P105 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSCA INC

3,730.000 NHDG Local 22.668700 0.00 37.30 0.00 84,591.551.000000

Base 22.668700 0.00 37.30 0.00 84,591.55

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,410.000 NHDM Local 22.300000 0.00 0.00 0.00 53,743.001.000000

Base 22.300000 0.00 0.00 0.00 53,743.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

3,630.000 NHDM Local 19.573300 0.00 36.30 0.00 71,087.381.000000

Base 19.573300 0.00 36.30 0.00 71,087.38

12673P105 Total

73.60 0.000.009,770.000 Local 209,421.93

Base 0.00 73.60 0.00 209,421.93



Prepared by State StreetPage 406

Purchase Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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.01126804301 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSCABELA S INC

80.000 NHHZ Local 28.070000 0.00 1.20 0.00 2,246.801.000000

Base 28.070000 0.00 1.20 0.00 2,246.80

COMMON STOCK USD.0112686C109 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSCABLEVISION SYSTEMS NY GRP A

1,910.000 NHDG Local 26.608602 0.00 19.10 0.00 50,841.531.000000

Base 26.608602 0.00 19.10 0.00 50,841.53

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,140.000 NHDM Local 24.360000 0.00 0.00 0.00 27,770.401.000000

Base 24.360000 0.00 0.00 0.00 27,770.40

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,200.000 NHDM Local 16.582400 0.00 22.00 0.00 36,503.281.000000

Base 16.582400 0.00 22.00 0.00 36,503.28

12686C109 Total

41.10 0.000.005,250.000 Local 115,115.21

Base 0.00 41.10 0.00 115,115.21

COMMON STOCK USD.1127097103 13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETSCABOT OIL + GAS CORP

2,080.000 NHDG Local 63.870000 0.00 0.00 0.00 132,849.601.000000

Base 63.870000 0.00 0.00 0.00 132,849.60

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,080.000 NHDM Local 74.080000 0.00 0.00 0.00 154,086.401.000000

Base 74.080000 0.00 0.00 0.00 154,086.40

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,750.000 NHDM Local 65.459000 0.00 17.50 0.00 114,570.751.000000

Base 65.459000 0.00 17.50 0.00 114,570.75
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127097103 Total

17.50 0.000.005,910.000 Local 401,506.75

Base 0.00 17.50 0.00 401,506.75

COMMON STOCK12709P103 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSCABOT MICROELECTRONICS CORP

60.000 NHHZ Local 45.170000 0.00 0.90 0.00 2,711.101.000000

Base 45.170000 0.00 0.90 0.00 2,711.10

COMMON STOCK USD.1127190304 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSCACI INTERNATIONAL INC  CL A

70.000 NHHZ Local 61.560000 0.00 1.05 0.00 4,310.251.000000

Base 61.560000 0.00 1.05 0.00 4,310.25

COMMON STOCK USD.0112811R104 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSCALAMOS ASSET MANAGEMENT A

300.000 NHHZ Local 14.243300 0.00 4.50 0.00 4,277.491.000000

Base 14.243300 0.00 4.50 0.00 4,277.49

COMMON STOCK USD.01130788102 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSCALIFORNIA WATER SERVICE GRP

100.000 NHHZ Local 18.190000 0.00 1.50 0.00 1,820.501.000000

Base 18.190000 0.00 1.50 0.00 1,820.50

COMMON STOCK USD.01131193104 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSCALLAWAY GOLF COMPANY

300.000 NHHZ Local 5.443300 0.00 4.50 0.00 1,637.491.000000

Base 5.443300 0.00 4.50 0.00 1,637.49

COMMON STOCK USD.0113342B105 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSCAMERON INTERNATIONAL CORP

1,990.000 NHDG Local 50.056201 0.00 19.90 0.00 99,631.741.000000

Base 50.056201 0.00 19.90 0.00 99,631.74

18 Jul 2011 21 Jul 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,600.000 NHDZ Local 49.761900 0.00 32.00 0.00 79,651.041.000000

Base 49.761900 0.00 32.00 0.00 79,651.04
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

510.000 NHDM Local 55.940000 0.00 0.00 0.00 28,529.401.000000

Base 55.940000 0.00 0.00 0.00 28,529.40

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

3,330.000 NHDM Local 43.982700 0.00 33.30 0.00 146,495.691.000000

Base 43.982700 0.00 33.30 0.00 146,495.69

30 Aug 2011 02 Sep 2011 USD/DTC 0.04CABRERA CAPITAL MARKETS

41,000.000 NHDZ Local 52.185000 0.00 1,640.00 0.00 2,141,225.001.000000

Base 52.185000 0.00 1,640.00 0.00 2,141,225.00

20 Sep 2011 23 Sep 2011 USD/DTC 0.04CABRERA CAPITAL MARKETS

40,800.000 NHDZ Local 51.148900 0.00 1,632.00 0.00 2,088,507.121.000000

Base 51.148900 0.00 1,632.00 0.00 2,088,507.12

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

820.000 NHDM Local 49.495900 0.00 12.30 0.00 40,598.941.000000

Base 49.495900 0.00 12.30 0.00 40,598.94

13342B105 Total

3,369.50 0.000.0090,050.000 Local 4,624,638.93

Base 0.00 3,369.50 0.00 4,624,638.93

COMMON STOCK134429109 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSCAMPBELL SOUP CO

1,340.000 NHDG Local 34.825403 0.00 13.40 0.00 46,679.441.000000

Base 34.825403 0.00 13.40 0.00 46,679.44

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

760.000 NHDM Local 33.050000 0.00 0.00 0.00 25,118.001.000000

Base 33.050000 0.00 0.00 0.00 25,118.00
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10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,740.000 NHDM Local 30.165000 0.00 17.40 0.00 52,504.501.000000

Base 30.165000 0.00 17.40 0.00 52,504.50

134429109 Total

30.80 0.000.003,840.000 Local 124,301.94

Base 0.00 30.80 0.00 124,301.94

COMMON STOCK USD.0114040H105 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSCAPITAL ONE FINANCIAL CORP

4,239.000 NHDG Local 51.970100 0.00 42.39 0.00 220,343.641.000000

Base 51.970100 0.00 42.39 0.00 220,343.64

13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETS

771.000 NHDG Local 51.850000 0.00 0.00 0.00 39,976.351.000000

Base 51.850000 0.00 0.00 0.00 39,976.35

06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

470.000 NHHY Local 52.774900 0.00 7.05 0.00 24,811.251.000000

Base 52.774900 0.00 7.05 0.00 24,811.25

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,530.000 NHDM Local 47.800000 0.00 0.00 0.00 168,734.001.000000

Base 47.800000 0.00 0.00 0.00 168,734.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

4,390.000 NHDM Local 41.193000 0.00 43.90 0.00 180,881.171.000000

Base 41.193000 0.00 43.90 0.00 180,881.17

14040H105 Total

93.34 0.000.0013,400.000 Local 634,746.41

Base 0.00 93.34 0.00 634,746.41
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REIT USD.0114067E506 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSCAPSTEAD MORTGAGE CORP

100.000 NHHZ Local 12.760000 0.00 1.50 0.00 1,277.501.000000

Base 12.760000 0.00 1.50 0.00 1,277.50

16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

1,100.000 NHHZ Local 13.070000 0.00 16.50 0.00 14,393.501.000000

Base 13.070000 0.00 16.50 0.00 14,393.50

14067E506 Total

18.00 0.000.001,200.000 Local 15,671.00

Base 0.00 18.00 0.00 15,671.00

COMMON STOCK NPV14149Y108 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSCARDINAL HEALTH INC

3,670.000 NHDG Local 46.442200 0.00 36.70 0.00 170,479.571.000000

Base 46.442200 0.00 36.70 0.00 170,479.57

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,570.000 NHDM Local 43.760000 0.00 0.00 0.00 112,463.201.000000

Base 43.760000 0.00 0.00 0.00 112,463.20

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

3,350.000 NHDM Local 39.253400 0.00 33.50 0.00 131,532.391.000000

Base 39.253400 0.00 33.50 0.00 131,532.39

14149Y108 Total

70.20 0.000.009,590.000 Local 414,475.16

Base 0.00 70.20 0.00 414,475.16

COMMON STOCK USD.0114170T101 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSCAREFUSION CORP

2,440.000 NHDG Local 27.907300 0.00 24.40 0.00 68,118.211.000000

Base 27.907300 0.00 24.40 0.00 68,118.21
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18 Jul 2011 21 Jul 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,700.000 NHDZ Local 27.277600 0.00 54.00 0.00 73,703.521.000000

Base 27.277600 0.00 54.00 0.00 73,703.52

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,710.000 NHDM Local 26.390000 0.00 0.00 0.00 45,126.901.000000

Base 26.390000 0.00 0.00 0.00 45,126.90

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,140.000 NHDM Local 23.617900 0.00 21.40 0.00 50,563.711.000000

Base 23.617900 0.00 21.40 0.00 50,563.71

14170T101 Total

99.80 0.000.008,990.000 Local 237,512.34

Base 0.00 99.80 0.00 237,512.34

COMMON STOCK USD.5143130102 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSCARMAX INC

2,560.000 NHDG Local 33.479200 0.00 25.60 0.00 85,732.351.000000

Base 33.479200 0.00 25.60 0.00 85,732.35

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,790.000 NHDM Local 31.970000 0.00 0.00 0.00 57,226.301.000000

Base 31.970000 0.00 0.00 0.00 57,226.30

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,150.000 NHDM Local 26.615800 0.00 21.50 0.00 57,245.471.000000

Base 26.615800 0.00 21.50 0.00 57,245.47

143130102 Total

47.10 0.000.006,500.000 Local 200,204.12

Base 0.00 47.10 0.00 200,204.12
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COMMON STOCK USD.01143658300 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSCARNIVAL CORP

4,530.000 NHDG Local 36.133800 0.00 45.30 0.00 163,731.411.000000

Base 36.133800 0.00 45.30 0.00 163,731.41

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,050.000 NHDM Local 33.300000 0.00 0.00 0.00 101,565.001.000000

Base 33.300000 0.00 0.00 0.00 101,565.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

4,130.000 NHDM Local 29.946600 0.00 41.30 0.00 123,720.761.000000

Base 29.946600 0.00 41.30 0.00 123,720.76

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

2,560.000 NHDM Local 33.628700 0.00 38.40 0.00 86,127.871.000000

Base 33.628700 0.00 38.40 0.00 86,127.87

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

400.000 NHHY Local 31.840000 0.00 6.00 0.00 12,742.001.000000

Base 31.840000 0.00 6.00 0.00 12,742.00

143658300 Total

131.00 0.000.0014,670.000 Local 487,887.04

Base 0.00 131.00 0.00 487,887.04

COMMON STOCK USD.01144577103 13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETSCARRIZO OIL + GAS INC

16,000.000 NHDG Local 40.950000 0.00 0.00 0.00 655,200.001.000000

Base 40.950000 0.00 0.00 0.00 655,200.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

100.000 NHDG Local 40.761000 0.00 1.00 0.00 4,077.101.000000

Base 40.761000 0.00 1.00 0.00 4,077.10
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05 Jul 2011 08 Jul 2011 USD/DTC 0.03CABRERA CAPITAL MARKETS

2,077.000 NHIB Local 43.436800 0.00 62.31 0.00 90,280.541.000000

Base 43.436800 0.00 62.31 0.00 90,280.54

18 Jul 2011 21 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,333.000 NHIB Local 38.804300 0.00 13.33 0.00 51,739.461.000000

Base 38.804300 0.00 13.33 0.00 51,739.46

19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

16,100.000 NHFR Local 38.760000 0.00 0.00 0.00 624,036.001.000000

Base 38.760000 0.00 0.00 0.00 624,036.00

22 Jul 2011 27 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

837.000 NHFR Local 40.942800 0.00 8.37 0.00 34,277.491.000000

Base 40.942800 0.00 8.37 0.00 34,277.49

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

16,937.000 NHIB Local 38.400000 0.00 0.00 0.00 650,380.801.000000

Base 38.400000 0.00 0.00 0.00 650,380.80

144577103 Total

85.01 0.000.0053,384.000 Local 2,109,991.39

Base 0.00 85.01 0.00 2,109,991.39

COMMON STOCK USD.01147448104 16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)CASELLA WASTE SYSTEMS INC A

600.000 NHHZ Local 5.855000 0.00 9.00 0.00 3,522.001.000000

Base 5.855000 0.00 9.00 0.00 3,522.00

COMMON STOCK USD.114754D100 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSCASH AMERICA INTL INC

60.000 NHHZ Local 58.200000 0.00 0.90 0.00 3,492.901.000000

Base 58.200000 0.00 0.90 0.00 3,492.90
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COMMON STOCK USD.0114888B103 13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETSCATALYST HEALTH SOLUTIONS IN

2,560.000 NHDG Local 59.960000 0.00 0.00 0.00 153,497.601.000000

Base 59.960000 0.00 0.00 0.00 153,497.60

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

7,090.000 NHDG Local 61.096600 0.00 70.90 0.00 433,245.791.000000

Base 61.096600 0.00 70.90 0.00 433,245.79

19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,650.000 NHFR Local 60.530000 0.00 0.00 0.00 584,114.501.000000

Base 60.530000 0.00 0.00 0.00 584,114.50

22 Jul 2011 27 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

212.000 NHFR Local 66.020000 0.00 2.12 0.00 13,998.361.000000

Base 66.020000 0.00 2.12 0.00 13,998.36

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,862.000 NHIB Local 65.530000 0.00 0.00 0.00 646,256.861.000000

Base 65.530000 0.00 0.00 0.00 646,256.86

14888B103 Total

73.02 0.000.0029,374.000 Local 1,831,113.11

Base 0.00 73.02 0.00 1,831,113.11

LP148995921 11 Jul 2011 11 Jul 2011 USD/BOSCAPITAL CALLCASTILE VENTURES III

600,000.000 NHEL Local 1.000000 0.00 0.00 0.00 600,000.001.000000

Base 1.000000 0.00 0.00 0.00 600,000.00

COMMON STOCK USD.01149150104 25 Aug 2011 31 Aug 2011 USD/DTC 0.021 LOOP CAPITAL MARKETSCATHAY GENERAL BANCORP

200.000 NHHZ Local 12.320000 0.00 3.00 0.00 2,467.001.000000

Base 12.320000 0.00 3.00 0.00 2,467.00
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COMMON STOCK14964U108 18 Jul 2011 21 Jul 2011 USD/DTC 0.02HEEVERS &CO. INC.CAVIUM INC

1,000.000 NHDZ Local 38.494000 0.00 20.00 0.00 38,514.001.000000

Base 38.494000 0.00 20.00 0.00 38,514.00

03 Aug 2011 08 Aug 2011 USD/DTC 0.03BAIRD  ROBERT W. & COMPANY INCORPOR

4,720.000 NHDU Local 33.366000 0.00 141.60 0.00 157,629.121.000000

Base 33.366000 0.00 141.60 0.00 157,629.12

29 Aug 2011 01 Sep 2011 USD/DTC 0.04MORGAN STANLEY CO INCORPORATED

4,390.000 NHHO Local 31.801800 0.00 175.60 0.00 139,785.501.000000

Base 31.801800 0.00 175.60 0.00 139,785.50

30 Aug 2011 02 Sep 2011 USD/DTC 0.04MORGAN STANLEY CO INCORPORATED

1,530.000 NHHO Local 32.522800 0.00 61.20 0.00 49,821.081.000000

Base 32.522800 0.00 61.20 0.00 49,821.08

31 Aug 2011 06 Sep 2011 USD/DTC 0.04MORGAN STANLEY CO INCORPORATED

4,480.000 NHHO Local 32.497500 0.00 179.20 0.00 145,768.001.000000

Base 32.497500 0.00 179.20 0.00 145,768.00

01 Sep 2011 07 Sep 2011 USD/DTC 0.04MORGAN STANLEY CO INCORPORATED

1,560.000 NHHO Local 32.498400 0.00 62.40 0.00 50,759.901.000000

Base 32.498400 0.00 62.40 0.00 50,759.90

13 Sep 2011 16 Sep 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.

1,290.000 NHHO Local 34.326300 0.00 51.60 0.00 44,332.531.000000

Base 34.326300 0.00 51.60 0.00 44,332.53

14964U108 Total

691.60 0.000.0018,970.000 Local 626,610.13

Base 0.00 691.60 0.00 626,610.13
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COMMON STOCK150870103 26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.CELANESE CORP SERIES A

300.000 NHEU Local 37.350000 0.00 4.50 0.00 11,209.501.000000

Base 37.350000 0.00 4.50 0.00 11,209.50

COMMON STOCK USD.01151020104 01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCELGENE CORP

3,040.000 NHDM Local 59.300000 0.00 0.00 0.00 180,272.001.000000

Base 59.300000 0.00 0.00 0.00 180,272.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

4,420.000 NHDM Local 52.551200 0.00 44.20 0.00 232,320.501.000000

Base 52.551200 0.00 44.20 0.00 232,320.50

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHEU Local 62.780000 0.00 4.50 0.00 18,838.501.000000

Base 62.780000 0.00 4.50 0.00 18,838.50

151020104 Total

48.70 0.000.007,760.000 Local 431,431.00

Base 0.00 48.70 0.00 431,431.00

COMMON STOCK USD.0115189T107 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSCENTERPOINT ENERGY INC

4,700.000 NHDG Local 19.508500 0.00 47.00 0.00 91,736.951.000000

Base 19.508500 0.00 47.00 0.00 91,736.95

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,350.000 NHDM Local 19.580000 0.00 0.00 0.00 65,593.001.000000

Base 19.580000 0.00 0.00 0.00 65,593.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

4,070.000 NHDM Local 18.215000 0.00 40.70 0.00 74,175.751.000000

Base 18.215000 0.00 40.70 0.00 74,175.75
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15189T107 Total

87.70 0.000.0012,120.000 Local 231,505.70

Base 0.00 87.70 0.00 231,505.70

COMMON STOCK USD.01153435102 16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)CENTRAL EURO DISTRIBUTION CP

500.000 NHHZ Local 6.890000 0.00 7.50 0.00 3,452.501.000000

Base 6.890000 0.00 7.50 0.00 3,452.50

COMMON STOCK USD6.155771108 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSCENTRAL VERMONT PUBLIC SERV

90.000 NHHZ Local 35.180000 0.00 1.35 0.00 3,167.551.000000

Base 35.180000 0.00 1.35 0.00 3,167.55

COMMON STOCK USD1.156700106 13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETSCENTURYLINK INC

6,960.000 NHDG Local 39.000000 0.00 0.00 0.00 271,440.001.000000

Base 39.000000 0.00 0.00 0.00 271,440.00

06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

610.000 NHHY Local 41.089900 0.00 9.15 0.00 25,073.991.000000

Base 41.089900 0.00 9.15 0.00 25,073.99

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,860.000 NHDM Local 37.110000 0.00 0.00 0.00 217,464.601.000000

Base 37.110000 0.00 0.00 0.00 217,464.60

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

5,870.000 NHDM Local 33.596700 0.00 58.70 0.00 197,271.331.000000

Base 33.596700 0.00 58.70 0.00 197,271.33

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

540.000 NHHY Local 34.740000 0.00 8.10 0.00 18,767.701.000000

Base 34.740000 0.00 8.10 0.00 18,767.70
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21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

640.000 NHDM Local 33.907200 0.00 9.60 0.00 21,710.211.000000

Base 33.907200 0.00 9.60 0.00 21,710.21

156700106 Total

85.55 0.000.0020,480.000 Local 751,727.83

Base 0.00 85.55 0.00 751,727.83

COMMON STOCK USD.01156708109 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSCEPHALON INC

910.000 NHDG Local 80.117505 0.00 9.10 0.00 72,916.031.000000

Base 80.117505 0.00 9.10 0.00 72,916.03

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

660.000 NHDM Local 79.940000 0.00 0.00 0.00 52,760.401.000000

Base 79.940000 0.00 0.00 0.00 52,760.40

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

730.000 NHDM Local 79.449200 0.00 7.30 0.00 58,005.221.000000

Base 79.449200 0.00 7.30 0.00 58,005.22

156708109 Total

16.40 0.000.002,300.000 Local 183,681.65

Base 0.00 16.40 0.00 183,681.65

COMMON STOCK USD.01156782104 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSCERNER CORP

1,720.000 NHDG Local 63.077401 0.00 17.20 0.00 108,510.331.000000

Base 63.077401 0.00 17.20 0.00 108,510.33

18 Jul 2011 21 Jul 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,900.000 NHDZ Local 61.490700 0.00 38.00 0.00 116,870.331.000000

Base 61.490700 0.00 38.00 0.00 116,870.33
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,230.000 NHDM Local 66.490000 0.00 0.00 0.00 81,782.701.000000

Base 66.490000 0.00 0.00 0.00 81,782.70

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,390.000 NHDM Local 55.683500 0.00 13.90 0.00 77,413.971.000000

Base 55.683500 0.00 13.90 0.00 77,413.97

19 Aug 2011 24 Aug 2011 USD/DTC 0.04WILLIAMS CAPITAL GROUP LP (THE)

20,600.000 NHDZ Local 55.897700 0.00 824.00 0.00 1,152,316.621.000000

Base 55.897700 0.00 824.00 0.00 1,152,316.62

156782104 Total

893.10 0.000.0026,840.000 Local 1,536,893.95

Base 0.00 893.10 0.00 1,536,893.95

COMMON STOCK USD.01159864107 18 Jul 2011 21 Jul 2011 USD/DTC 0.03WILLIAMS CAPITAL GROUP LP (THE)CHARLES RIVER LABORATORIES

2,293.000 NHEX Local 40.901300 0.00 68.79 0.00 93,855.471.000000

Base 40.901300 0.00 68.79 0.00 93,855.47

22 Jul 2011 27 Jul 2011 USD/DTC 0.03GARDNER RICH & CO

2,858.000 NHEX Local 41.996600 0.00 85.74 0.00 120,112.021.000000

Base 41.996600 0.00 85.74 0.00 120,112.02

03 Aug 2011 08 Aug 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

2,656.000 NHEX Local 35.678900 0.00 106.24 0.00 94,869.401.000000

Base 35.678900 0.00 106.24 0.00 94,869.40

04 Aug 2011 09 Aug 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

2,566.000 NHEX Local 35.383000 0.00 102.64 0.00 90,895.421.000000

Base 35.383000 0.00 102.64 0.00 90,895.42
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159864107 Total

363.41 0.000.0010,373.000 Local 399,732.31

Base 0.00 363.41 0.00 399,732.31

COMMON STOCK USD.1161133103 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSCHARMING SHOPPES

970.000 NHHZ Local 4.548200 0.00 14.55 0.00 4,426.301.000000

Base 4.548200 0.00 14.55 0.00 4,426.30

COMMON STOCK USD1.16359R103 29 Jul 2011 03 Aug 2011 USD/DTC 0.04SEI FINANCIAL SER COCHEMED CORP

800.000 NHHO Local 60.578100 0.00 32.00 0.00 48,494.481.000000

Base 60.578100 0.00 32.00 0.00 48,494.48

05 Aug 2011 10 Aug 2011 USD/DTC 0.01KNIGHT DIRECT LLC

1,450.000 NHDX Local 55.028400 0.00 10.15 0.00 79,801.331.000000

Base 55.028400 0.00 10.15 0.00 79,801.33

08 Aug 2011 11 Aug 2011 USD/DTC 0.01KNIGHT DIRECT LLC

2,300.000 NHDX Local 54.496200 0.00 16.10 0.00 125,357.361.000000

Base 54.496200 0.00 16.10 0.00 125,357.36

09 Aug 2011 12 Aug 2011 USD/DTC 0.01LIQUIDNETINC

4,150.000 NHDX Local 52.971500 0.00 41.50 0.00 219,873.231.000000

Base 52.971500 0.00 41.50 0.00 219,873.23

10 Aug 2011 15 Aug 2011 USD/DTC 0.02INSTINET

4,350.000 NHDX Local 53.051900 0.00 87.00 0.00 230,862.771.000000

Base 53.051900 0.00 87.00 0.00 230,862.77

16359R103 Total

186.75 0.000.0013,050.000 Local 704,389.17

Base 0.00 186.75 0.00 704,389.17
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COMMON STOCK USD.01163893209 13 Jul 2011 18 Jul 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INCCHEMTURA CORP

28,590.000 NHDY Local 17.968900 0.00 857.70 0.00 514,588.551.000000

Base 17.968900 0.00 857.70 0.00 514,588.55

19 Aug 2011 24 Aug 2011 USD/DTC 0.02PULSE TRADING LLC

2,062.000 NHDY Local 11.562100 0.00 41.24 0.00 23,882.291.000000

Base 11.562100 0.00 41.24 0.00 23,882.29

19 Aug 2011 24 Aug 2011 USD/DTC 0.02RBC CAPITAL MARKETS

7,068.000 NHDY Local 11.423200 0.00 141.36 0.00 80,880.541.000000

Base 11.423200 0.00 141.36 0.00 80,880.54

163893209 Total

1,040.30 0.000.0037,720.000 Local 619,351.38

Base 0.00 1,040.30 0.00 619,351.38

COMMON STOCK USD.0216444H102 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSCHEROKEE INC

260.000 NHHZ Local 16.951800 0.00 3.90 0.00 4,411.371.000000

Base 16.951800 0.00 3.90 0.00 4,411.37

COMMON STOCK USD.01165167107 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSCHESAPEAKE ENERGY CORP

8,200.000 NHDG Local 30.028400 0.00 82.00 0.00 246,314.881.000000

Base 30.028400 0.00 82.00 0.00 246,314.88

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,910.000 NHDM Local 34.350000 0.00 0.00 0.00 237,358.501.000000

Base 34.350000 0.00 0.00 0.00 237,358.50

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

6,970.000 NHDM Local 28.909200 0.00 69.70 0.00 201,566.821.000000

Base 28.909200 0.00 69.70 0.00 201,566.82
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15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

390.000 NHHY Local 32.100000 0.00 5.85 0.00 12,524.851.000000

Base 32.100000 0.00 5.85 0.00 12,524.85

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

3,150.000 NHDM Local 30.501100 0.00 47.25 0.00 96,125.721.000000

Base 30.501100 0.00 47.25 0.00 96,125.72

165167107 Total

204.80 0.000.0025,620.000 Local 793,890.77

Base 0.00 204.80 0.00 793,890.77

COMMON STOCK165303108 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSCHESAPEAKE UTILITIES CORP

60.000 NHHZ Local 39.430000 0.00 0.90 0.00 2,366.701.000000

Base 39.430000 0.00 0.90 0.00 2,366.70

COMMON STOCK USD.75166764100 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPCHEVRON CORP

11,800.000 NHDG Local 105.089997 0.00 0.00 0.00 1,240,061.961.000000

Base 105.089997 0.00 0.00 0.00 1,240,061.96

13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVP

100.000 NHDG Local 105.090000 0.00 0.00 0.00 10,509.001.000000

Base 105.090000 0.00 0.00 0.00 10,509.00

13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETS

106.000 NHDG Local 104.870000 0.00 0.00 0.00 11,116.221.000000

Base 104.870000 0.00 0.00 0.00 11,116.22

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

10,008.000 NHDG Local 105.932900 0.00 100.08 0.00 1,060,276.541.000000

Base 105.932900 0.00 100.08 0.00 1,060,276.54
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06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

775.000 NHHY Local 104.860600 0.00 11.63 0.00 81,278.601.000000

Base 104.860600 0.00 11.63 0.00 81,278.60

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

15,765.000 NHDM Local 104.020000 0.00 0.00 0.00 1,639,875.301.000000

Base 104.020000 0.00 0.00 0.00 1,639,875.30

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

19,980.000 NHDM Local 91.133400 0.00 199.80 0.00 1,821,045.131.000000

Base 91.133400 0.00 199.80 0.00 1,821,045.13

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

340.000 NHHY Local 98.344100 0.00 5.10 0.00 33,442.091.000000

Base 98.344100 0.00 5.10 0.00 33,442.09

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

500.000 NHHY Local 90.010000 0.00 7.50 0.00 45,012.501.000000

Base 90.010000 0.00 7.50 0.00 45,012.50

166764100 Total

324.11 0.000.0059,374.000 Local 5,942,617.34

Base 0.00 324.11 0.00 5,942,617.34

COMMON STOCK USD.1168905107 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSCHILDREN S PLACE

100.000 NHHZ Local 39.040000 0.00 1.50 0.00 3,905.501.000000

Base 39.040000 0.00 1.50 0.00 3,905.50

COMMON STOCK USD.01169656105 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSCHIPOTLE MEXICAN GRILL INC

340.000 NHDG Local 323.252912 0.00 3.40 0.00 109,909.391.000000

Base 323.252912 0.00 3.40 0.00 109,909.39
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18 Jul 2011 21 Jul 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHDZ Local 327.819800 0.00 4.00 0.00 65,567.961.000000

Base 327.819800 0.00 4.00 0.00 65,567.96

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

334.000 NHDM Local 324.580000 0.00 0.00 0.00 108,409.721.000000

Base 324.580000 0.00 0.00 0.00 108,409.72

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

325.000 NHDM Local 297.711700 0.00 3.25 0.00 96,759.551.000000

Base 297.711700 0.00 3.25 0.00 96,759.55

26 Sep 2011 29 Sep 2011 USD/DTC 0.01HEEVERS &CO. INC.

37.000 NHEU Local 323.660000 0.00 0.55 0.00 11,975.971.000000

Base 323.660000 0.00 0.55 0.00 11,975.97

169656105 Total

11.20 0.000.001,236.000 Local 392,622.59

Base 0.00 11.20 0.00 392,622.59

COMMON STOCK USD.01169905106 15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCHOICE HOTELS INTL INC

640.000 NHEU Local 28.265900 0.00 9.60 0.00 18,099.781.000000

Base 28.265900 0.00 9.60 0.00 18,099.78

COMMON STOCK USD.01170032809 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSCHIQUITA BRANDS INTL

330.000 NHHZ Local 12.492100 0.00 4.95 0.00 4,127.341.000000

Base 12.492100 0.00 4.95 0.00 4,127.34

COMMON STOCK USD1.171232101 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSCHUBB CORP

2,420.000 NHDG Local 62.334500 0.00 24.20 0.00 150,873.691.000000

Base 62.334500 0.00 24.20 0.00 150,873.69
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,470.000 NHDM Local 62.480000 0.00 0.00 0.00 91,845.601.000000

Base 62.480000 0.00 0.00 0.00 91,845.60

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,800.000 NHDM Local 57.569500 0.00 28.00 0.00 161,222.601.000000

Base 57.569500 0.00 28.00 0.00 161,222.60

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

360.000 NHHY Local 61.301100 0.00 5.40 0.00 22,073.801.000000

Base 61.301100 0.00 5.40 0.00 22,073.80

171232101 Total

57.60 0.000.007,050.000 Local 426,015.69

Base 0.00 57.60 0.00 426,015.69

COMMON STOCK USD2.172062101 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPCINCINNATI FINANCIAL CORP

500.000 NHDG Local 28.370000 0.00 0.00 0.00 14,185.001.000000

Base 28.370000 0.00 0.00 0.00 14,185.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

1,260.000 NHDG Local 28.549900 0.00 12.60 0.00 35,985.471.000000

Base 28.549900 0.00 12.60 0.00 35,985.47

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,220.000 NHDM Local 27.330000 0.00 0.00 0.00 33,342.601.000000

Base 27.330000 0.00 0.00 0.00 33,342.60

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,560.000 NHDM Local 24.810200 0.00 15.60 0.00 38,719.511.000000

Base 24.810200 0.00 15.60 0.00 38,719.51
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172062101 Total

28.20 0.000.004,540.000 Local 122,232.58

Base 0.00 28.20 0.00 122,232.58

COMMON STOCK172755100 20 Jul 2011 25 Jul 2011 USD/DTC 0.02INSTINETCIRRUS LOGIC INC

3,350.000 NHHO Local 17.904600 0.00 67.00 0.00 60,047.411.000000

Base 17.904600 0.00 67.00 0.00 60,047.41

COMMON STOCK17275R102 06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSCISCO SYSTEMS INC

2,300.000 NHHY Local 15.528800 0.00 34.50 0.00 35,750.741.000000

Base 15.528800 0.00 34.50 0.00 35,750.74

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

37,830.000 NHDM Local 15.970000 0.00 0.00 0.00 604,145.101.000000

Base 15.970000 0.00 0.00 0.00 604,145.10

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

52,590.000 NHDM Local 13.841100 0.00 525.90 0.00 728,429.351.000000

Base 13.841100 0.00 525.90 0.00 728,429.35

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

990.000 NHHY Local 15.915000 0.00 14.85 0.00 15,770.701.000000

Base 15.915000 0.00 14.85 0.00 15,770.70

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

4,660.000 NHDM Local 16.374500 0.00 69.90 0.00 76,375.071.000000

Base 16.374500 0.00 69.90 0.00 76,375.07

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,600.000 NHHY Local 15.810000 0.00 24.00 0.00 25,320.001.000000

Base 15.810000 0.00 24.00 0.00 25,320.00
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17275R102 Total

669.15 0.000.0099,970.000 Local 1,485,790.96

Base 0.00 669.15 0.00 1,485,790.96

COMMON STOCK NPV172908105 13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETSCINTAS CORP

1,020.000 NHDG Local 32.410000 0.00 0.00 0.00 33,058.201.000000

Base 32.410000 0.00 0.00 0.00 33,058.20

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

580.000 NHDM Local 32.550000 0.00 0.00 0.00 18,879.001.000000

Base 32.550000 0.00 0.00 0.00 18,879.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

230.000 NHDM Local 27.630900 0.00 2.30 0.00 6,357.411.000000

Base 27.630900 0.00 2.30 0.00 6,357.41

172908105 Total

2.30 0.000.001,830.000 Local 58,294.61

Base 0.00 2.30 0.00 58,294.61

COMMON STOCK USD.01172967424 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSCITIGROUP INC

30,080.000 NHDG Local 39.369400 0.00 300.80 0.00 1,184,532.351.000000

Base 39.369400 0.00 300.80 0.00 1,184,532.35

06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

1,210.000 NHHY Local 41.939300 0.00 18.15 0.00 50,764.701.000000

Base 41.939300 0.00 18.15 0.00 50,764.70

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

19,990.000 NHDM Local 38.340000 0.00 0.00 0.00 766,416.601.000000

Base 38.340000 0.00 0.00 0.00 766,416.60
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10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

27,930.000 NHDM Local 29.060800 0.00 279.30 0.00 811,947.441.000000

Base 29.060800 0.00 279.30 0.00 811,947.44

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

530.000 NHHY Local 30.932500 0.00 7.95 0.00 16,402.181.000000

Base 30.932500 0.00 7.95 0.00 16,402.18

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

2,280.000 NHDM Local 26.989800 0.00 34.20 0.00 61,570.941.000000

Base 26.989800 0.00 34.20 0.00 61,570.94

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

800.000 NHHY Local 25.850000 0.00 12.00 0.00 20,692.001.000000

Base 25.850000 0.00 12.00 0.00 20,692.00

172967424 Total

652.40 0.000.0082,820.000 Local 2,912,326.21

Base 0.00 652.40 0.00 2,912,326.21

COMMON STOCK177376100 06 Jul 2011 11 Jul 2011 USD/DTC 0.04MELVIN SECURITIESCITRIX SYSTEMS INC

18,600.000 NHDZ Local 82.190600 0.00 744.00 0.00 1,529,489.161.000000

Base 82.190600 0.00 744.00 0.00 1,529,489.16

18 Jul 2011 21 Jul 2011 USD/DTC 0.02HEEVERS &CO. INC.

100.000 NHDZ Local 75.230000 0.00 2.00 0.00 7,525.001.000000

Base 75.230000 0.00 2.00 0.00 7,525.00

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,680.000 NHDM Local 72.040000 0.00 0.00 0.00 121,027.201.000000

Base 72.040000 0.00 0.00 0.00 121,027.20
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10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,560.000 NHDM Local 60.501100 0.00 15.60 0.00 94,397.321.000000

Base 60.501100 0.00 15.60 0.00 94,397.32

31 Aug 2011 06 Sep 2011 USD/DTC 0.04HEEVERS &CO. INC.

35,100.000 NHDZ Local 60.434000 0.00 1,404.00 0.00 2,122,637.401.000000

Base 60.434000 0.00 1,404.00 0.00 2,122,637.40

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHEU Local 54.530000 0.00 3.00 0.00 10,909.001.000000

Base 54.530000 0.00 3.00 0.00 10,909.00

27 Sep 2011 30 Sep 2011 USD/DTC 0.02MR BEAL &COMPANY

650.000 NHEY Local 57.892600 0.00 13.00 0.00 37,643.191.000000

Base 57.892600 0.00 13.00 0.00 37,643.19

177376100 Total

2,181.60 0.000.0057,890.000 Local 3,923,628.27

Base 0.00 2,181.60 0.00 3,923,628.27

COMMON STOCK USD1.179895107 29 Sep 2011 OPEN USD/DTC 0.02SUNTRUST CAPITAL MARKETS, INC.CLARCOR INC

2,910.000 NHHO Local 41.725600 0.00 58.20 0.00 121,479.701.000000

Base 41.725600 0.00 58.20 0.00 121,479.70

30 Sep 2011 OPEN USD/DTC 0.02SUNTRUST CAPITAL MARKETS, INC.

1,690.000 NHHO Local 42.103400 0.00 33.80 0.00 71,188.551.000000

Base 42.103400 0.00 33.80 0.00 71,188.55

179895107 Total

92.00 0.000.004,600.000 Local 192,668.25

Base 0.00 92.00 0.00 192,668.25
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COMMON STOCK18538R103 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSCLEARWATER PAPER CORP

60.000 NHHZ Local 68.110000 0.00 0.90 0.00 4,087.501.000000

Base 68.110000 0.00 0.90 0.00 4,087.50

COMMON STOCK18683K101 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSCLIFFS NATURAL RESOURCES INC

2,160.000 NHDG Local 95.835301 0.00 21.60 0.00 207,025.851.000000

Base 95.835301 0.00 21.60 0.00 207,025.85

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,620.000 NHDM Local 89.820000 0.00 0.00 0.00 145,508.401.000000

Base 89.820000 0.00 0.00 0.00 145,508.40

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,160.000 NHDM Local 71.465900 0.00 11.60 0.00 82,912.041.000000

Base 71.465900 0.00 11.60 0.00 82,912.04

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

600.000 NHEU Local 76.875000 0.00 9.00 0.00 46,134.001.000000

Base 76.875000 0.00 9.00 0.00 46,134.00

18683K101 Total

42.20 0.000.005,540.000 Local 481,580.29

Base 0.00 42.20 0.00 481,580.29

COMMON STOCK USD1.189054109 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSCLOROX COMPANY

1,120.000 NHDG Local 70.055000 0.00 11.20 0.00 78,472.801.000000

Base 70.055000 0.00 11.20 0.00 78,472.80

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

680.000 NHDM Local 71.590000 0.00 0.00 0.00 48,681.201.000000

Base 71.590000 0.00 0.00 0.00 48,681.20
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10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,280.000 NHDM Local 65.778800 0.00 12.80 0.00 84,209.661.000000

Base 65.778800 0.00 12.80 0.00 84,209.66

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

320.000 NHHY Local 69.284400 0.00 4.80 0.00 22,175.811.000000

Base 69.284400 0.00 4.80 0.00 22,175.81

189054109 Total

28.80 0.000.003,400.000 Local 233,539.47

Base 0.00 28.80 0.00 233,539.47

COMMON STOCK USD.0118911Q102 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSCLOUD PEAK ENERGY INC

100.000 NHHZ Local 18.740000 0.00 1.50 0.00 1,875.501.000000

Base 18.740000 0.00 1.50 0.00 1,875.50

COMMON STOCK USD.01189754104 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSCOACH INC

2,940.000 NHDG Local 66.643500 0.00 29.40 0.00 195,961.291.000000

Base 66.643500 0.00 29.40 0.00 195,961.29

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,970.000 NHDM Local 64.560000 0.00 0.00 0.00 127,183.201.000000

Base 64.560000 0.00 0.00 0.00 127,183.20

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,810.000 NHDM Local 52.901900 0.00 28.10 0.00 148,682.441.000000

Base 52.901900 0.00 28.10 0.00 148,682.44

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHEU Local 56.600000 0.00 3.00 0.00 11,323.001.000000

Base 56.600000 0.00 3.00 0.00 11,323.00
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189754104 Total

60.50 0.000.007,920.000 Local 483,149.93

Base 0.00 60.50 0.00 483,149.93

COMMON STOCK USD.0119075F106 06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSCOBALT INTERNATIONAL ENERGY

1,790.000 NHHY Local 14.080100 0.00 26.85 0.00 25,230.231.000000

Base 14.080100 0.00 26.85 0.00 25,230.23

COMMON STOCK USD.25191216100 01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCOCA COLA CO/THE

16,060.000 NHDM Local 68.010000 0.00 0.00 0.00 1,092,240.601.000000

Base 68.010000 0.00 0.00 0.00 1,092,240.60

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

21,890.000 NHDM Local 64.583000 0.00 218.90 0.00 1,413,940.771.000000

Base 64.583000 0.00 218.90 0.00 1,413,940.77

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

390.000 NHEU Local 67.799700 0.00 5.85 0.00 26,447.731.000000

Base 67.799700 0.00 5.85 0.00 26,447.73

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

2,430.000 NHDM Local 70.481200 0.00 36.45 0.00 171,305.771.000000

Base 70.481200 0.00 36.45 0.00 171,305.77

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,000.000 NHEU Local 68.648000 0.00 15.00 0.00 68,663.001.000000

Base 68.648000 0.00 15.00 0.00 68,663.00

191216100 Total

276.20 0.000.0041,770.000 Local 2,772,597.87

Base 0.00 276.20 0.00 2,772,597.87
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COMMON STOCK USD1.19122T109 13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETSCOCA COLA ENTERPRISES

3,130.000 NHDG Local 28.500000 0.00 0.00 0.00 89,205.001.000000

Base 28.500000 0.00 0.00 0.00 89,205.00

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,050.000 NHDM Local 28.110000 0.00 0.00 0.00 57,625.501.000000

Base 28.110000 0.00 0.00 0.00 57,625.50

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

3,110.000 NHDM Local 24.777400 0.00 31.10 0.00 77,088.811.000000

Base 24.777400 0.00 31.10 0.00 77,088.81

19122T109 Total

31.10 0.000.008,290.000 Local 223,919.31

Base 0.00 31.10 0.00 223,919.31

COMMON STOCK USD.01192108504 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSCOEUR D ALENE MINES CORP

120.000 NHHZ Local 28.635000 0.00 1.80 0.00 3,438.001.000000

Base 28.635000 0.00 1.80 0.00 3,438.00

25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

100.000 NHHZ Local 27.120000 0.00 1.50 0.00 2,713.501.000000

Base 27.120000 0.00 1.50 0.00 2,713.50

192108504 Total

3.30 0.000.00220.000 Local 6,151.50

Base 0.00 3.30 0.00 6,151.50

COMMON STOCK USD.01192446102 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPCOGNIZANT TECH SOLUTIONS A

2,900.000 NHDG Local 74.019997 0.00 0.00 0.00 214,657.991.000000

Base 74.019997 0.00 0.00 0.00 214,657.99
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13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

590.000 NHDG Local 74.981203 0.00 5.90 0.00 44,244.811.000000

Base 74.981203 0.00 5.90 0.00 44,244.81

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,440.000 NHDM Local 69.870000 0.00 0.00 0.00 170,482.801.000000

Base 69.870000 0.00 0.00 0.00 170,482.80

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,910.000 NHDM Local 62.442500 0.00 29.10 0.00 181,736.781.000000

Base 62.442500 0.00 29.10 0.00 181,736.78

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHEU Local 62.740000 0.00 3.00 0.00 12,551.001.000000

Base 62.740000 0.00 3.00 0.00 12,551.00

192446102 Total

38.00 0.000.009,040.000 Local 623,673.38

Base 0.00 38.00 0.00 623,673.38

COMMON STOCK19259P300 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPCOINSTAR INC

4,200.000 NHDG Local 58.800000 0.00 0.00 0.00 246,960.001.000000

Base 58.800000 0.00 0.00 0.00 246,960.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

6,610.000 NHDG Local 59.571200 0.00 66.10 0.00 393,831.731.000000

Base 59.571200 0.00 66.10 0.00 393,831.73

05 Jul 2011 08 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,323.000 NHIB Local 56.125300 0.00 13.23 0.00 74,267.001.000000

Base 56.125300 0.00 13.23 0.00 74,267.00
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19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,810.000 NHFR Local 57.600000 0.00 0.00 0.00 622,656.001.000000

Base 57.600000 0.00 0.00 0.00 622,656.00

29 Jul 2011 03 Aug 2011 USD/DTC 0.02LIQUIDNETINC

5,750.000 NHDU Local 49.054900 0.00 105.23 0.00 282,170.911.000000

Base 49.054900 0.00 105.23 0.00 282,170.91

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,017.000 NHIB Local 48.860000 0.00 0.00 0.00 440,570.621.000000

Base 48.860000 0.00 0.00 0.00 440,570.62

19259P300 Total

184.56 0.000.0037,710.000 Local 2,060,456.26

Base 0.00 184.56 0.00 2,060,456.26

COMMON STOCK USD1.194162103 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPCOLGATE PALMOLIVE CO

1,400.000 NHDG Local 87.900000 0.00 0.00 0.00 123,060.001.000000

Base 87.900000 0.00 0.00 0.00 123,060.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

3,430.000 NHDG Local 88.401700 0.00 34.30 0.00 303,252.131.000000

Base 88.401700 0.00 34.30 0.00 303,252.13

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,220.000 NHDM Local 84.380000 0.00 0.00 0.00 271,703.601.000000

Base 84.380000 0.00 0.00 0.00 271,703.60

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

4,670.000 NHDM Local 81.515500 0.00 46.70 0.00 380,724.091.000000

Base 81.515500 0.00 46.70 0.00 380,724.09
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15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

210.000 NHEU Local 86.109500 0.00 3.15 0.00 18,086.151.000000

Base 86.109500 0.00 3.15 0.00 18,086.15

06 Sep 2011 09 Sep 2011 USD/DTC 0.03CANTOR FITZGERALD & CO / CASTLEOAK 

4,186.000 NHEZ Local 88.617000 0.00 125.58 0.00 371,076.341.000000

Base 88.617000 0.00 125.58 0.00 371,076.34

07 Sep 2011 12 Sep 2011 USD/DTC 0.03CANTOR FITZGERALD & CO / CASTLEOAK 

4,186.000 NHEZ Local 90.947400 0.00 125.58 0.00 380,831.401.000000

Base 90.947400 0.00 125.58 0.00 380,831.40

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

240.000 NHDM Local 91.788300 0.00 3.60 0.00 22,032.791.000000

Base 91.788300 0.00 3.60 0.00 22,032.79

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

100.000 NHEU Local 90.760000 0.00 1.50 0.00 9,077.501.000000

Base 90.760000 0.00 1.50 0.00 9,077.50

194162103 Total

340.41 0.000.0021,642.000 Local 1,879,844.00

Base 0.00 340.41 0.00 1,879,844.00

COMMON STOCK USD.0119421W100 03 Aug 2011 08 Aug 2011 USD/DTC 0.03MR BEAL &COMPANYCOLLECTIVE BRANDS INC

5,350.000 NHDX Local 11.182300 0.00 160.50 0.00 59,985.811.000000

Base 11.182300 0.00 160.50 0.00 59,985.81

04 Aug 2011 09 Aug 2011 USD/DTC 0.03MR BEAL &COMPANY

12,350.000 NHDX Local 11.219200 0.00 370.50 0.00 138,927.621.000000

Base 11.219200 0.00 370.50 0.00 138,927.62



Prepared by State StreetPage 437

Purchase Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

300.000 NHHZ Local 13.400000 0.00 4.50 0.00 4,024.501.000000

Base 13.400000 0.00 4.50 0.00 4,024.50

19421W100 Total

535.50 0.000.0018,000.000 Local 202,937.93

Base 0.00 535.50 0.00 202,937.93

REIT USD.01195872106 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSCOLONIAL PROPERTIES TRUST

120.000 NHHZ Local 21.731700 0.00 1.80 0.00 2,609.601.000000

Base 21.731700 0.00 1.80 0.00 2,609.60

24 Aug 2011 29 Aug 2011 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITH

1,930.000 NHHO Local 19.979600 0.00 77.20 0.00 38,637.831.000000

Base 19.979600 0.00 77.20 0.00 38,637.83

25 Aug 2011 30 Aug 2011 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITH

15,900.000 NHHO Local 19.820300 0.00 636.00 0.00 315,778.771.000000

Base 19.820300 0.00 636.00 0.00 315,778.77

25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

200.000 NHHZ Local 19.954900 0.00 3.00 0.00 3,993.981.000000

Base 19.954900 0.00 3.00 0.00 3,993.98

26 Aug 2011 31 Aug 2011 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITH

4,700.000 NHHO Local 20.012400 0.00 188.00 0.00 94,246.281.000000

Base 20.012400 0.00 188.00 0.00 94,246.28

06 Sep 2011 09 Sep 2011 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITH

5,690.000 NHHO Local 20.223400 0.00 227.60 0.00 115,298.751.000000

Base 20.223400 0.00 227.60 0.00 115,298.75
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07 Sep 2011 12 Sep 2011 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITH

5,170.000 NHHO Local 21.304500 0.00 206.80 0.00 110,351.071.000000

Base 21.304500 0.00 206.80 0.00 110,351.07

23 Sep 2011 28 Sep 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INC

1,680.000 NHHO Local 18.341800 0.00 67.20 0.00 30,881.421.000000

Base 18.341800 0.00 67.20 0.00 30,881.42

195872106 Total

1,407.60 0.000.0035,390.000 Local 711,797.70

Base 0.00 1,407.60 0.00 711,797.70

REIT USD.0119624R106 23 Sep 2011 28 Sep 2011 USD/DTC 0.02WEEDEN + CO.COLONY FINANCIAL INC

8,550.000 NHDX Local 13.177200 0.00 171.00 0.00 112,836.061.000000

Base 13.177200 0.00 171.00 0.00 112,836.06

26 Sep 2011 29 Sep 2011 USD/DTC 0.02GREENTREEBROKERAGE SERVICES INC

4,250.000 NHDX Local 13.297300 0.00 85.00 0.00 56,598.531.000000

Base 13.297300 0.00 85.00 0.00 56,598.53

28 Sep 2011 OPEN USD/DTC 0.02WEEDEN + CO.

39,100.000 NHDX Local 13.250000 0.00 782.00 0.00 518,857.001.000000

Base 13.250000 0.00 782.00 0.00 518,857.00

19624R106 Total

1,038.00 0.000.0051,900.000 Local 688,291.59

Base 0.00 1,038.00 0.00 688,291.59

COMMON STOCK NPV197236102 20 Jul 2011 25 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCCOLUMBIA BANKING SYSTEM INC

1,640.000 NHDU Local 17.820400 0.00 8.20 0.00 29,233.661.000000

Base 17.820400 0.00 8.20 0.00 29,233.66
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COMMON STOCK USD.01199908104 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSCOMFORT SYSTEMS USA INC

400.000 NHHZ Local 9.183700 0.00 6.00 0.00 3,679.481.000000

Base 9.183700 0.00 6.00 0.00 3,679.48

COMMON STOCK USD1.20030N101 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPCOMCAST CORP CLASS A

16,800.000 NHDG Local 24.569999 0.00 0.00 0.00 412,775.991.000000

Base 24.569999 0.00 0.00 0.00 412,775.99

13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVP

1,100.000 NHDG Local 24.570000 0.00 0.00 0.00 27,027.001.000000

Base 24.570000 0.00 0.00 0.00 27,027.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

9,910.000 NHDG Local 24.885600 0.00 99.10 0.00 246,715.401.000000

Base 24.885600 0.00 99.10 0.00 246,715.40

06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

650.000 NHHY Local 25.698200 0.00 9.75 0.00 16,713.581.000000

Base 25.698200 0.00 9.75 0.00 16,713.58

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

18,310.000 NHDM Local 24.020000 0.00 0.00 0.00 439,806.201.000000

Base 24.020000 0.00 0.00 0.00 439,806.20

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

26,450.000 NHDM Local 20.079200 0.00 264.50 0.00 531,359.341.000000

Base 20.079200 0.00 264.50 0.00 531,359.34

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

1,120.000 NHDM Local 22.494400 0.00 16.80 0.00 25,210.531.000000

Base 22.494400 0.00 16.80 0.00 25,210.53

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

800.000 NHEU Local 21.664100 0.00 12.00 0.00 17,343.281.000000

Base 21.664100 0.00 12.00 0.00 17,343.28
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26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

700.000 NHHY Local 21.665000 0.00 10.50 0.00 15,176.001.000000

Base 21.665000 0.00 10.50 0.00 15,176.00

20030N101 Total

412.65 0.000.0075,840.000 Local 1,732,127.32

Base 0.00 412.65 0.00 1,732,127.32

COMMON STOCK USD5.200340107 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSCOMERICA INC

1,940.000 NHDG Local 32.896800 0.00 19.40 0.00 63,839.191.000000

Base 32.896800 0.00 19.40 0.00 63,839.19

29 Jul 2011 29 Jul 2011 USD/DTCMERGER NON CASH

3,310.764 NHHZ Local 23.582399 0.00 0.00 0.00 78,075.761.000000

Base 23.582399 0.00 0.00 0.00 78,075.76

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,340.000 NHDM Local 32.030000 0.00 0.00 0.00 42,920.201.000000

Base 32.030000 0.00 0.00 0.00 42,920.20

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

3,400.000 NHDM Local 24.722900 0.00 34.00 0.00 84,091.861.000000

Base 24.722900 0.00 34.00 0.00 84,091.86

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,690.000 NHHY Local 25.240300 0.00 25.35 0.00 42,681.461.000000

Base 25.240300 0.00 25.35 0.00 42,681.46

200340107 Total

78.75 0.000.0011,680.764 Local 311,608.47

Base 0.00 78.75 0.00 311,608.47
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REIT USD.01203233101 15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCOMMONWEALTH REIT

640.000 NHHY Local 20.493100 0.00 9.60 0.00 13,125.181.000000

Base 20.493100 0.00 9.60 0.00 13,125.18

COMMON STOCK USD1.203607106 25 Aug 2011 01 Sep 2011 USD/DTC 0.022 LOOP CAPITAL MARKETSCOMMUNITY BANK SYSTEM INC

100.000 NHHZ Local 23.740000 0.00 1.50 0.00 2,375.501.000000

Base 23.740000 0.00 1.50 0.00 2,375.50

COMMON STOCK USD5.204149108 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSCOMMUNITY TRUST BANCORP INC

90.000 NHHZ Local 28.540000 0.00 1.35 0.00 2,569.951.000000

Base 28.540000 0.00 1.35 0.00 2,569.95

ADR NPV20441W203 07 Jul 2011 12 Jul 2011 USD/DTC 0.03LOOP CAPITAL MARKETSCOMPANHIA DE BEBIDAS PRF ADR

95,000.000 NHHP Local 33.954000 0.00 2,850.00 0.00 3,228,480.001.000000

Base 33.954000 0.00 2,850.00 0.00 3,228,480.00

COMMON STOCK USD.0120453E109 14 Jul 2011 19 Jul 2011 USD/DTC 0.03GLOBAL HUNTER SECURITIES LLCCOMPLETE PRODUCTION SERVICES

4,870.000 NHDU Local 36.950400 0.00 146.10 0.00 180,094.551.000000

Base 36.950400 0.00 146.10 0.00 180,094.55

14 Jul 2011 19 Jul 2011 USD/DTC 0.02LIQUIDNETINC

6,590.000 NHDU Local 36.688000 0.00 120.60 0.00 241,894.521.000000

Base 36.688000 0.00 120.60 0.00 241,894.52

14 Jul 2011 19 Jul 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

10,700.000 NHDU Local 36.317100 0.00 53.50 0.00 388,646.471.000000

Base 36.317100 0.00 53.50 0.00 388,646.47

09 Aug 2011 12 Aug 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.

2,050.000 NHHO Local 27.865300 0.00 82.00 0.00 57,205.871.000000

Base 27.865300 0.00 82.00 0.00 57,205.87
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08 Sep 2011 13 Sep 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

7,440.000 NHDU Local 27.827700 0.00 37.20 0.00 207,075.291.000000

Base 27.827700 0.00 37.20 0.00 207,075.29

20453E109 Total

439.40 0.000.0031,650.000 Local 1,074,916.70

Base 0.00 439.40 0.00 1,074,916.70

COMMON STOCK USD1.205363104 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSCOMPUTER SCIENCES CORP

1,700.000 NHDG Local 37.205700 0.00 17.00 0.00 63,266.691.000000

Base 37.205700 0.00 17.00 0.00 63,266.69

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,190.000 NHDM Local 35.280000 0.00 0.00 0.00 41,983.201.000000

Base 35.280000 0.00 0.00 0.00 41,983.20

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,480.000 NHDM Local 27.589600 0.00 14.80 0.00 40,847.411.000000

Base 27.589600 0.00 14.80 0.00 40,847.41

205363104 Total

31.80 0.000.004,370.000 Local 146,097.30

Base 0.00 31.80 0.00 146,097.30

COMMON STOCK USD.01205638109 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSCOMPUWARE CORP

2,030.000 NHDG Local 10.009502 0.00 20.30 0.00 20,339.591.000000

Base 10.009502 0.00 20.30 0.00 20,339.59

06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

2,610.000 NHHY Local 10.003500 0.00 39.15 0.00 26,148.291.000000

Base 10.003500 0.00 39.15 0.00 26,148.29
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,340.000 NHDM Local 9.660000 0.00 0.00 0.00 12,944.401.000000

Base 9.660000 0.00 0.00 0.00 12,944.40

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,090.000 NHDM Local 7.840000 0.00 20.90 0.00 16,406.501.000000

Base 7.840000 0.00 20.90 0.00 16,406.50

205638109 Total

80.35 0.000.008,070.000 Local 75,838.78

Base 0.00 80.35 0.00 75,838.78

COMMON STOCK USD.0120563P101 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSCOMPX INTERNATIONAL INC

300.000 NHHZ Local 14.367500 0.00 4.50 0.00 4,314.751.000000

Base 14.367500 0.00 4.50 0.00 4,314.75

COMMON STOCK USD.5205768203 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSCOMSTOCK RESOURCES INC

70.000 NHHZ Local 32.390000 0.00 1.05 0.00 2,268.351.000000

Base 32.390000 0.00 1.05 0.00 2,268.35

COMMON STOCK USD5.205887102 13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETSCONAGRA FOODS INC

2,690.000 NHDG Local 26.420000 0.00 0.00 0.00 71,069.801.000000

Base 26.420000 0.00 0.00 0.00 71,069.80

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,370.000 NHDM Local 25.610000 0.00 0.00 0.00 35,085.701.000000

Base 25.610000 0.00 0.00 0.00 35,085.70

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

3,910.000 NHDM Local 22.918500 0.00 39.10 0.00 89,650.441.000000

Base 22.918500 0.00 39.10 0.00 89,650.44
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26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

900.000 NHHY Local 24.110000 0.00 13.50 0.00 21,712.501.000000

Base 24.110000 0.00 13.50 0.00 21,712.50

205887102 Total

52.60 0.000.008,870.000 Local 217,518.44

Base 0.00 52.60 0.00 217,518.44

COMMON STOCK205944101 26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.CON WAY INC

800.000 NHEU Local 22.530000 0.00 12.00 0.00 18,036.001.000000

Base 22.530000 0.00 12.00 0.00 18,036.00

COMMON STOCK206708109 18 Jul 2011 21 Jul 2011 USD/DTC 0.02HEEVERS &CO. INC.CONCUR TECHNOLOGIES INC

1,300.000 NHDZ Local 47.898800 0.00 26.00 0.00 62,294.441.000000

Base 47.898800 0.00 26.00 0.00 62,294.44

COMMON STOCK USD.01207410101 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSCONMED CORP

200.000 NHHZ Local 23.020000 0.00 3.00 0.00 4,607.001.000000

Base 23.020000 0.00 3.00 0.00 4,607.00

COMMON STOCK USD.0120825C104 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPCONOCOPHILLIPS

4,200.000 NHDG Local 74.400002 0.00 0.00 0.00 312,480.011.000000

Base 74.400002 0.00 0.00 0.00 312,480.01

13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVP

100.000 NHDG Local 74.400000 0.00 0.00 0.00 7,440.001.000000

Base 74.400000 0.00 0.00 0.00 7,440.00

13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETS

884.000 NHDG Local 74.400000 0.00 0.00 0.00 65,769.601.000000

Base 74.400000 0.00 0.00 0.00 65,769.60
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13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

9,776.000 NHDG Local 74.547800 0.00 97.76 0.00 728,877.051.000000

Base 74.547800 0.00 97.76 0.00 728,877.05

06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

590.000 NHHY Local 75.823000 0.00 8.85 0.00 44,744.421.000000

Base 75.823000 0.00 8.85 0.00 44,744.42

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,160.000 NHDM Local 71.990000 0.00 0.00 0.00 731,418.401.000000

Base 71.990000 0.00 0.00 0.00 731,418.40

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

14,890.000 NHDM Local 63.122100 0.00 148.90 0.00 940,036.971.000000

Base 63.122100 0.00 148.90 0.00 940,036.97

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

250.000 NHHY Local 67.102000 0.00 3.75 0.00 16,779.251.000000

Base 67.102000 0.00 3.75 0.00 16,779.25

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

400.000 NHHY Local 63.150000 0.00 6.00 0.00 25,266.001.000000

Base 63.150000 0.00 6.00 0.00 25,266.00

20825C104 Total

265.26 0.000.0041,250.000 Local 2,872,811.70

Base 0.00 265.26 0.00 2,872,811.70

COMMON STOCK USD.0120854P109 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSCONSOL ENERGY INC

3,840.000 NHDG Local 48.765300 0.00 38.40 0.00 187,297.151.000000

Base 48.765300 0.00 38.40 0.00 187,297.15
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,450.000 NHDM Local 53.600000 0.00 0.00 0.00 131,320.001.000000

Base 53.600000 0.00 0.00 0.00 131,320.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,280.000 NHDM Local 38.402300 0.00 22.80 0.00 87,580.041.000000

Base 38.402300 0.00 22.80 0.00 87,580.04

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

1,190.000 NHDM Local 39.438000 0.00 17.85 0.00 46,949.071.000000

Base 39.438000 0.00 17.85 0.00 46,949.07

20854P109 Total

79.05 0.000.009,760.000 Local 453,146.26

Base 0.00 79.05 0.00 453,146.26

COMMON STOCK USD.1209115104 13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETSCONSOLIDATED EDISON INC

215.000 NHDG Local 53.850000 0.00 0.00 0.00 11,577.751.000000

Base 53.850000 0.00 0.00 0.00 11,577.75

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

3,425.000 NHDG Local 53.848100 0.00 34.25 0.00 184,463.991.000000

Base 53.848100 0.00 34.25 0.00 184,463.99

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,710.000 NHDM Local 52.600000 0.00 0.00 0.00 142,546.001.000000

Base 52.600000 0.00 0.00 0.00 142,546.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,800.000 NHDM Local 52.560900 0.00 28.00 0.00 147,198.521.000000

Base 52.560900 0.00 28.00 0.00 147,198.52
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26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHHY Local 56.690000 0.00 3.00 0.00 11,341.001.000000

Base 56.690000 0.00 3.00 0.00 11,341.00

209115104 Total

65.25 0.000.009,350.000 Local 497,127.26

Base 0.00 65.25 0.00 497,127.26

COMMON STOCK USD.0121036P108 13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETSCONSTELLATION BRANDS INC A

2,020.000 NHDG Local 20.750000 0.00 0.00 0.00 41,915.001.000000

Base 20.750000 0.00 0.00 0.00 41,915.00

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,420.000 NHDM Local 20.390000 0.00 0.00 0.00 28,953.801.000000

Base 20.390000 0.00 0.00 0.00 28,953.80

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,720.000 NHDM Local 17.720900 0.00 17.20 0.00 30,497.151.000000

Base 17.720900 0.00 17.20 0.00 30,497.15

21036P108 Total

17.20 0.000.005,160.000 Local 101,365.95

Base 0.00 17.20 0.00 101,365.95

COMMON STOCK NPV210371100 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSCONSTELLATION ENERGY GROUP

3,220.000 NHDG Local 38.828500 0.00 32.20 0.00 125,059.971.000000

Base 38.828500 0.00 32.20 0.00 125,059.97

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,420.000 NHDM Local 38.830000 0.00 0.00 0.00 55,138.601.000000

Base 38.830000 0.00 0.00 0.00 55,138.60
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10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

4,700.000 NHDM Local 35.246600 0.00 47.00 0.00 165,706.021.000000

Base 35.246600 0.00 47.00 0.00 165,706.02

210371100 Total

79.20 0.000.009,340.000 Local 345,904.59

Base 0.00 79.20 0.00 345,904.59

COMMON STOCK212172100 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSCONTINUCARE CORP

900.000 NHHZ Local 6.350000 0.00 13.50 0.00 5,728.501.000000

Base 6.350000 0.00 13.50 0.00 5,728.50

COMMON STOCK NPV212485106 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSCONVERGYS CORP

200.000 NHHZ Local 9.584900 0.00 3.00 0.00 1,919.981.000000

Base 9.584900 0.00 3.00 0.00 1,919.98

COMMON STOCK USD.5219350105 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSCORNING INC

17,580.000 NHDG Local 17.011600 0.00 175.80 0.00 299,239.731.000000

Base 17.011600 0.00 175.80 0.00 299,239.73

05 Jul 2011 08 Jul 2011 USD/DTC 0.03CANTOR FITZGERALD & CO / CASTLEOAK 

22,090.000 NHEZ Local 18.356100 0.00 662.70 0.00 406,148.951.000000

Base 18.356100 0.00 662.70 0.00 406,148.95

06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

1,370.000 NHHY Local 18.298900 0.00 20.55 0.00 25,090.041.000000

Base 18.298900 0.00 20.55 0.00 25,090.04

06 Jul 2011 11 Jul 2011 USD/DTC 0.03CANTOR FITZGERALD & CO / CASTLEOAK 

22,091.000 NHEZ Local 18.270200 0.00 662.73 0.00 404,269.721.000000

Base 18.270200 0.00 662.73 0.00 404,269.72
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

12,080.000 NHDM Local 15.910000 0.00 0.00 0.00 192,192.801.000000

Base 15.910000 0.00 0.00 0.00 192,192.80

09 Aug 2011 12 Aug 2011 USD/DTC 0.03MR BEAL &COMPANY

50,778.000 NHEZ Local 13.925000 0.00 1,523.34 0.00 708,606.991.000000

Base 13.925000 0.00 1,523.34 0.00 708,606.99

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

15,010.000 NHDM Local 13.469900 0.00 150.10 0.00 202,333.301.000000

Base 13.469900 0.00 150.10 0.00 202,333.30

219350105 Total

3,195.22 0.000.00140,999.000 Local 2,237,881.53

Base 0.00 3,195.22 0.00 2,237,881.53

REIT USD.0122002T108 20 Jul 2011 25 Jul 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)CORPORATE OFFICE PROPERTIES

5,060.000 NHDU Local 31.458900 0.00 101.20 0.00 159,283.231.000000

Base 31.458900 0.00 101.20 0.00 159,283.23

10 Aug 2011 15 Aug 2011 USD/DTC 0.04WUNDERLICH SECURITIES INC.

1,702.000 NHEX Local 25.291400 0.00 68.08 0.00 43,114.041.000000

Base 25.291400 0.00 68.08 0.00 43,114.04

22002T108 Total

169.28 0.000.006,762.000 Local 202,397.27

Base 0.00 169.28 0.00 202,397.27

COMMON STOCK22160K105 01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCOSTCO WHOLESALE CORP

3,110.000 NHDM Local 78.250000 0.00 0.00 0.00 243,357.501.000000

Base 78.250000 0.00 0.00 0.00 243,357.50
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10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

4,180.000 NHDM Local 72.019400 0.00 41.80 0.00 301,082.891.000000

Base 72.019400 0.00 41.80 0.00 301,082.89

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

440.000 NHDM Local 84.990000 0.00 6.60 0.00 37,402.201.000000

Base 84.990000 0.00 6.60 0.00 37,402.20

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHEU Local 84.000000 0.00 4.50 0.00 25,204.501.000000

Base 84.000000 0.00 4.50 0.00 25,204.50

22160K105 Total

52.90 0.000.008,030.000 Local 607,047.09

Base 0.00 52.90 0.00 607,047.09

REIT USD1.222795106 16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)COUSINS PROPERTIES INC

600.000 NHHZ Local 6.630000 0.00 9.00 0.00 3,987.001.000000

Base 6.630000 0.00 9.00 0.00 3,987.00

COMMON STOCK USD.122282E102 06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSCOVANTA HOLDING CORP

1,490.000 NHHY Local 16.896600 0.00 22.35 0.00 25,198.281.000000

Base 16.896600 0.00 22.35 0.00 25,198.28

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,190.000 NHEU Local 15.670000 0.00 17.85 0.00 18,665.151.000000

Base 15.670000 0.00 17.85 0.00 18,665.15

22282E102 Total

40.20 0.000.002,680.000 Local 43,863.43

Base 0.00 40.20 0.00 43,863.43
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COMMON STOCK USD.01222862104 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSCOVENTRY HEALTH CARE INC

1,580.000 NHDG Local 36.519900 0.00 15.80 0.00 57,717.241.000000

Base 36.519900 0.00 15.80 0.00 57,717.24

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,090.000 NHDM Local 32.000000 0.00 0.00 0.00 34,880.001.000000

Base 32.000000 0.00 0.00 0.00 34,880.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,420.000 NHDM Local 28.510300 0.00 14.20 0.00 40,498.831.000000

Base 28.510300 0.00 14.20 0.00 40,498.83

222862104 Total

30.00 0.000.004,090.000 Local 133,096.07

Base 0.00 30.00 0.00 133,096.07

COMMON STOCK USD.0122410J106 16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)CRACKER BARREL OLD COUNTRY

100.000 NHHZ Local 42.069500 0.00 1.50 0.00 4,208.451.000000

Base 42.069500 0.00 1.50 0.00 4,208.45

COMMON STOCK225447101 15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCREE INC

490.000 NHEU Local 36.486300 0.00 7.35 0.00 17,885.641.000000

Base 36.486300 0.00 7.35 0.00 17,885.64

20 Sep 2011 23 Sep 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

18,386.000 NHIB Local 33.291800 0.00 551.58 0.00 612,654.611.000000

Base 33.291800 0.00 551.58 0.00 612,654.61

225447101 Total

558.93 0.000.0018,876.000 Local 630,540.25

Base 0.00 558.93 0.00 630,540.25
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COMMON STOCK USD.01228227104 26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.CROWN CASTLE INTL CORP

200.000 NHEU Local 41.210000 0.00 3.00 0.00 8,245.001.000000

Base 41.210000 0.00 3.00 0.00 8,245.00

COMMON STOCK USD5.228368106 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPCROWN HOLDINGS INC

7,400.000 NHDG Local 38.110000 0.00 0.00 0.00 282,014.001.000000

Base 38.110000 0.00 0.00 0.00 282,014.00

13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVP

200.000 NHDG Local 38.110000 0.00 0.00 0.00 7,622.001.000000

Base 38.110000 0.00 0.00 0.00 7,622.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

6,940.000 NHDG Local 38.518000 0.00 69.40 0.00 267,384.321.000000

Base 38.518000 0.00 69.40 0.00 267,384.32

19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

14,540.000 NHFR Local 36.670000 0.00 0.00 0.00 533,181.801.000000

Base 36.670000 0.00 0.00 0.00 533,181.80

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

14,439.000 NHIB Local 38.410000 0.00 0.00 0.00 554,601.991.000000

Base 38.410000 0.00 0.00 0.00 554,601.99

13 Sep 2011 16 Sep 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,714.000 NHIB Local 31.893900 0.00 17.14 0.00 54,683.281.000000

Base 31.893900 0.00 17.14 0.00 54,683.28

228368106 Total

86.54 0.000.0045,233.000 Local 1,699,487.39

Base 0.00 86.54 0.00 1,699,487.39
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COMMON STOCK USD.01228903100 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSCRYOLIFE INC

540.000 NHHZ Local 5.851000 0.00 8.10 0.00 3,167.641.000000

Base 5.851000 0.00 8.10 0.00 3,167.64

REIT USD.01229663109 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSCUBESMART

200.000 NHHZ Local 10.300000 0.00 3.00 0.00 2,063.001.000000

Base 10.300000 0.00 3.00 0.00 2,063.00

COMMON STOCK USD.01229899109 20 Jul 2011 25 Jul 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)CULLEN/FROST BANKERS INC

2,850.000 NHDU Local 55.115800 0.00 57.00 0.00 157,137.031.000000

Base 55.115800 0.00 57.00 0.00 157,137.03

COMMON STOCK USD2.5231021106 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSCUMMINS INC

1,450.000 NHDG Local 105.504903 0.00 14.50 0.00 152,996.611.000000

Base 105.504903 0.00 14.50 0.00 152,996.61

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

928.000 NHDM Local 104.880000 0.00 0.00 0.00 97,328.641.000000

Base 104.880000 0.00 0.00 0.00 97,328.64

09 Aug 2011 12 Aug 2011 USD/DTC 0.03GARDNER RICH & CO

8,507.000 NHEZ Local 88.064400 0.00 255.21 0.00 749,419.061.000000

Base 88.064400 0.00 255.21 0.00 749,419.06

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,680.000 NHDM Local 88.029600 0.00 16.80 0.00 147,906.531.000000

Base 88.029600 0.00 16.80 0.00 147,906.53

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

120.000 NHEU Local 95.478300 0.00 1.80 0.00 11,459.201.000000

Base 95.478300 0.00 1.80 0.00 11,459.20
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231021106 Total

288.31 0.000.0012,685.000 Local 1,159,110.04

Base 0.00 288.31 0.00 1,159,110.04

COMMON STOCK USD1.231561101 04 Aug 2011 09 Aug 2011 USD/DTC 0.02INSTINETCURTISS WRIGHT CORP

8,650.000 NHDX Local 30.202700 0.00 173.00 0.00 261,426.361.000000

Base 30.202700 0.00 173.00 0.00 261,426.36

05 Aug 2011 10 Aug 2011 USD/DTC 0.02INSTINET

7,250.000 NHDX Local 29.720900 0.00 145.00 0.00 215,621.531.000000

Base 29.720900 0.00 145.00 0.00 215,621.53

08 Aug 2011 11 Aug 2011 USD/DTC 0.03STIFEL NICOLAUS + CO INC

5,200.000 NHDX Local 28.610700 0.00 156.00 0.00 148,931.641.000000

Base 28.610700 0.00 156.00 0.00 148,931.64

09 Aug 2011 12 Aug 2011 USD/DTC 0.03STIFEL NICOLAUS + CO INC

5,100.000 NHDX Local 27.592900 0.00 153.00 0.00 140,876.791.000000

Base 27.592900 0.00 153.00 0.00 140,876.79

25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

100.000 NHHZ Local 28.380000 0.00 1.50 0.00 2,839.501.000000

Base 28.380000 0.00 1.50 0.00 2,839.50

231561101 Total

628.50 0.000.0026,300.000 Local 769,695.82

Base 0.00 628.50 0.00 769,695.82

COMMON STOCK232572107 11 Aug 2011 16 Aug 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPORCYMER INC

1,737.000 NHEX Local 41.662600 0.00 69.48 0.00 72,437.421.000000

Base 41.662600 0.00 69.48 0.00 72,437.42
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16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

100.000 NHHZ Local 40.660000 0.00 1.50 0.00 4,067.501.000000

Base 40.660000 0.00 1.50 0.00 4,067.50

232572107 Total

70.98 0.000.001,837.000 Local 76,504.92

Base 0.00 70.98 0.00 76,504.92

COMMON STOCK USD.01232806109 20 Jul 2011 25 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCCYPRESS SEMICONDUCTOR CORP

1,850.000 NHDU Local 21.127700 0.00 9.25 0.00 39,095.501.000000

Base 21.127700 0.00 9.25 0.00 39,095.50

28 Jul 2011 02 Aug 2011 USD/DTC 0.02LIQUIDNETINC

2,370.000 NHDU Local 19.705000 0.00 43.37 0.00 46,744.221.000000

Base 19.705000 0.00 43.37 0.00 46,744.22

02 Aug 2011 05 Aug 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

17,580.000 NHDU Local 19.845100 0.00 87.90 0.00 348,964.761.000000

Base 19.845100 0.00 87.90 0.00 348,964.76

07 Sep 2011 12 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

9,920.000 NHDU Local 15.679100 0.00 198.40 0.00 155,735.071.000000

Base 15.679100 0.00 198.40 0.00 155,735.07

232806109 Total

338.92 0.000.0031,720.000 Local 590,539.55

Base 0.00 338.92 0.00 590,539.55

COMMON STOCK USD.01232820100 27 Sep 2011 30 Sep 2011 USD/DTC 0.03HEEVERS &CO. INC.CYTEC INDUSTRIES INC

1,861.000 NHEX Local 37.337400 0.00 55.83 0.00 69,540.731.000000

Base 37.337400 0.00 55.83 0.00 69,540.73
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REIT USD.01233153105 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSDCT INDUSTRIAL TRUST INC

500.000 NHHZ Local 4.130000 0.00 7.50 0.00 2,072.501.000000

Base 4.130000 0.00 7.50 0.00 2,072.50

COMMON STOCK23326R109 22 Jul 2011 27 Jul 2011 USD/DTC 0.03WILLIAMS CAPITAL GROUP LP (THE)DG FASTCHANNEL INC

1,750.000 NHDX Local 30.513000 0.00 52.50 0.00 53,450.251.000000

Base 30.513000 0.00 52.50 0.00 53,450.25

25 Jul 2011 28 Jul 2011 USD/DTC 0.02INSTINET

6,800.000 NHDX Local 30.295200 0.00 136.00 0.00 206,143.361.000000

Base 30.295200 0.00 136.00 0.00 206,143.36

23326R109 Total

188.50 0.000.008,550.000 Local 259,593.61

Base 0.00 188.50 0.00 259,593.61

COMMON STOCK USD.0123331A109 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSDR HORTON INC

3,060.000 NHDG Local 11.703500 0.00 30.60 0.00 35,843.311.000000

Base 11.703500 0.00 30.60 0.00 35,843.31

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,130.000 NHDM Local 11.880000 0.00 0.00 0.00 25,304.401.000000

Base 11.880000 0.00 0.00 0.00 25,304.40

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,690.000 NHDM Local 9.247300 0.00 26.90 0.00 24,902.141.000000

Base 9.247300 0.00 26.90 0.00 24,902.14

23331A109 Total

57.50 0.000.007,880.000 Local 86,049.85

Base 0.00 57.50 0.00 86,049.85
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COMMON STOCK USD.01233326107 15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSDST SYSTEMS INC

390.000 NHEU Local 47.016200 0.00 5.85 0.00 18,342.171.000000

Base 47.016200 0.00 5.85 0.00 18,342.17

COMMON STOCK NPV233331107 13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETSDTE ENERGY COMPANY

1,454.000 NHDG Local 50.280000 0.00 0.00 0.00 73,107.121.000000

Base 50.280000 0.00 0.00 0.00 73,107.12

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

376.000 NHDG Local 50.051809 0.00 3.76 0.00 18,823.241.000000

Base 50.051809 0.00 3.76 0.00 18,823.24

06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

300.000 NHHY Local 50.550000 0.00 4.50 0.00 15,169.501.000000

Base 50.550000 0.00 4.50 0.00 15,169.50

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,280.000 NHDM Local 49.840000 0.00 0.00 0.00 63,795.201.000000

Base 49.840000 0.00 0.00 0.00 63,795.20

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,620.000 NHDM Local 45.308800 0.00 16.20 0.00 73,416.461.000000

Base 45.308800 0.00 16.20 0.00 73,416.46

233331107 Total

24.46 0.000.005,030.000 Local 244,311.52

Base 0.00 24.46 0.00 244,311.52

COMMON STOCK NPV23334L102 06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSDSW INC CLASS A

480.000 NHHY Local 52.119200 0.00 7.20 0.00 25,024.421.000000

Base 52.119200 0.00 7.20 0.00 25,024.42
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23399F925 27 Jul 2011 27 Jul 2011 USD/BOSCAPITAL CALLDLJ MERCHANT BANKING PART III

5,001.770 NHEL Local 1.000000 0.00 0.00 0.00 5,001.771.000000

Base 1.000000 0.00 0.00 0.00 5,001.77

COMMON STOCK USD.01235825205 05 Aug 2011 10 Aug 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.DANA HOLDING CORP

2,430.000 NHHO Local 13.064400 0.00 97.20 0.00 31,843.691.000000

Base 13.064400 0.00 97.20 0.00 31,843.69

14 Sep 2011 19 Sep 2011 USD/DTC 0.04BNY CONVERGEX

2,630.000 NHHO Local 12.322800 0.00 105.20 0.00 32,514.161.000000

Base 12.322800 0.00 105.20 0.00 32,514.16

235825205 Total

202.40 0.000.005,060.000 Local 64,357.85

Base 0.00 202.40 0.00 64,357.85

COMMON STOCK USD.01235851102 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPDANAHER CORP

1,800.000 NHDG Local 53.400000 0.00 0.00 0.00 96,120.001.000000

Base 53.400000 0.00 0.00 0.00 96,120.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

4,500.000 NHDG Local 53.543600 0.00 45.00 0.00 240,991.201.000000

Base 53.543600 0.00 45.00 0.00 240,991.20

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,930.000 NHDM Local 49.110000 0.00 0.00 0.00 242,112.301.000000

Base 49.110000 0.00 0.00 0.00 242,112.30

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

6,350.000 NHDM Local 41.710200 0.00 63.50 0.00 264,923.271.000000

Base 41.710200 0.00 63.50 0.00 264,923.27
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21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

1,220.000 NHDM Local 45.704300 0.00 18.30 0.00 55,777.551.000000

Base 45.704300 0.00 18.30 0.00 55,777.55

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHEU Local 42.990000 0.00 4.50 0.00 12,901.501.000000

Base 42.990000 0.00 4.50 0.00 12,901.50

235851102 Total

131.30 0.000.0019,100.000 Local 912,825.82

Base 0.00 131.30 0.00 912,825.82

COMMON STOCK NPV237194105 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSDARDEN RESTAURANTS INC

1,340.000 NHDG Local 52.941000 0.00 13.40 0.00 70,954.341.000000

Base 52.941000 0.00 13.40 0.00 70,954.34

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

910.000 NHDM Local 50.800000 0.00 0.00 0.00 46,228.001.000000

Base 50.800000 0.00 0.00 0.00 46,228.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,300.000 NHDM Local 45.619500 0.00 13.00 0.00 59,318.351.000000

Base 45.619500 0.00 13.00 0.00 59,318.35

237194105 Total

26.40 0.000.003,550.000 Local 176,500.69

Base 0.00 26.40 0.00 176,500.69

COMMON STOCK USD.01237266101 15 Aug 2011 18 Aug 2011 USD/DTC 0.03PULSE TRADING LLCDARLING INTERNATIONAL INC

1,081.000 NHDY Local 15.490000 0.00 32.43 0.00 16,777.121.000000

Base 15.490000 0.00 32.43 0.00 16,777.12
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16 Aug 2011 19 Aug 2011 USD/DTC 0.03PULSE TRADING LLC

1,406.000 NHDY Local 15.458900 0.00 42.18 0.00 21,777.391.000000

Base 15.458900 0.00 42.18 0.00 21,777.39

237266101 Total

74.61 0.000.002,487.000 Local 38,554.51

Base 0.00 74.61 0.00 38,554.51

COMMON STOCK23918K108 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPDAVITA INC

100.000 NHDG Local 87.190000 0.00 0.00 0.00 8,719.001.000000

Base 87.190000 0.00 0.00 0.00 8,719.00

13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVP

100.000 NHDG Local 87.190000 0.00 0.00 0.00 8,719.001.000000

Base 87.190000 0.00 0.00 0.00 8,719.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

720.000 NHDG Local 87.834000 0.00 7.20 0.00 63,247.681.000000

Base 87.834000 0.00 7.20 0.00 63,247.68

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

610.000 NHDM Local 83.540000 0.00 0.00 0.00 50,959.401.000000

Base 83.540000 0.00 0.00 0.00 50,959.40

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

920.000 NHDM Local 72.853600 0.00 9.20 0.00 67,034.511.000000

Base 72.853600 0.00 9.20 0.00 67,034.51

23918K108 Total

16.40 0.000.002,450.000 Local 198,679.59

Base 0.00 16.40 0.00 198,679.59
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COMMON STOCK USD.01242370104 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSDEAN FOODS CO

2,000.000 NHDG Local 12.018800 0.00 20.00 0.00 24,057.601.000000

Base 12.018800 0.00 20.00 0.00 24,057.60

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,420.000 NHDM Local 11.020000 0.00 0.00 0.00 15,648.401.000000

Base 11.020000 0.00 0.00 0.00 15,648.40

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,750.000 NHDM Local 8.445200 0.00 17.50 0.00 14,796.601.000000

Base 8.445200 0.00 17.50 0.00 14,796.60

242370104 Total

37.50 0.000.005,170.000 Local 54,502.60

Base 0.00 37.50 0.00 54,502.60

COMMON STOCK USD.01243537107 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPDECKERS OUTDOOR CORP

1,100.000 NHDG Local 94.410000 0.00 0.00 0.00 103,851.001.000000

Base 94.410000 0.00 0.00 0.00 103,851.00

13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVP

1,900.000 NHDG Local 94.410005 0.00 0.00 0.00 179,379.011.000000

Base 94.410005 0.00 0.00 0.00 179,379.01

13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVP

200.000 NHDG Local 94.410000 0.00 0.00 0.00 18,882.001.000000

Base 94.410000 0.00 0.00 0.00 18,882.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

3,100.000 NHDG Local 95.427200 0.00 31.00 0.00 295,855.321.000000

Base 95.427200 0.00 31.00 0.00 295,855.32
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05 Jul 2011 08 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

237.000 NHIB Local 88.983700 0.00 2.37 0.00 21,091.511.000000

Base 88.983700 0.00 2.37 0.00 21,091.51

19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,300.000 NHFR Local 92.360000 0.00 0.00 0.00 581,868.001.000000

Base 92.360000 0.00 0.00 0.00 581,868.00

22 Jul 2011 27 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

21.000 NHFR Local 96.510000 0.00 0.21 0.00 2,026.921.000000

Base 96.510000 0.00 0.21 0.00 2,026.92

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,321.000 NHIB Local 99.250000 0.00 0.00 0.00 627,359.251.000000

Base 99.250000 0.00 0.00 0.00 627,359.25

243537107 Total

33.58 0.000.0019,179.000 Local 1,830,313.01

Base 0.00 33.58 0.00 1,830,313.01

COMMON STOCK USD1.244199105 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSDEERE + CO

5,010.000 NHDG Local 82.740400 0.00 50.10 0.00 414,579.501.000000

Base 82.740400 0.00 50.10 0.00 414,579.50

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,270.000 NHDM Local 78.510000 0.00 0.00 0.00 178,217.701.000000

Base 78.510000 0.00 0.00 0.00 178,217.70

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

3,740.000 NHDM Local 68.563600 0.00 37.40 0.00 256,465.261.000000

Base 68.563600 0.00 37.40 0.00 256,465.26
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15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

170.000 NHEU Local 75.830000 0.00 2.55 0.00 12,893.651.000000

Base 75.830000 0.00 2.55 0.00 12,893.65

244199105 Total

90.05 0.000.0011,190.000 Local 862,156.11

Base 0.00 90.05 0.00 862,156.11

COMMON STOCK USD.0124702R101 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSDELL INC

14,910.000 NHDG Local 16.682400 0.00 149.10 0.00 248,883.681.000000

Base 16.682400 0.00 149.10 0.00 248,883.68

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,460.000 NHDM Local 16.240000 0.00 0.00 0.00 153,630.401.000000

Base 16.240000 0.00 0.00 0.00 153,630.40

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

15,700.000 NHDM Local 13.935700 0.00 157.00 0.00 218,947.491.000000

Base 13.935700 0.00 157.00 0.00 218,947.49

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

800.000 NHEU Local 14.474400 0.00 12.00 0.00 11,591.521.000000

Base 14.474400 0.00 12.00 0.00 11,591.52

24702R101 Total

318.10 0.000.0040,870.000 Local 633,053.09

Base 0.00 318.10 0.00 633,053.09

COMMON STOCK USD.01247131105 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSDELPHI FINANCIAL GROUP CL A

120.000 NHHZ Local 29.610000 0.00 1.80 0.00 3,555.001.000000

Base 29.610000 0.00 1.80 0.00 3,555.00



Prepared by State StreetPage 464

Purchase Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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 Jul 2011 02 Aug 2011 USD/DTC 0.04SANDLER ONEILL + PART LP

8,159.000 NHEX Local 27.067200 0.00 326.36 0.00 221,167.641.000000

Base 27.067200 0.00 326.36 0.00 221,167.64

10 Aug 2011 15 Aug 2011 USD/DTC 0.04WUNDERLICH SECURITIES INC.

2,999.000 NHEX Local 22.471700 0.00 119.96 0.00 67,512.591.000000

Base 22.471700 0.00 119.96 0.00 67,512.59

16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

200.000 NHHZ Local 23.630000 0.00 3.00 0.00 4,729.001.000000

Base 23.630000 0.00 3.00 0.00 4,729.00

247131105 Total

451.12 0.000.0011,478.000 Local 296,964.23

Base 0.00 451.12 0.00 296,964.23

COMMON STOCK247916208 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSDENBURY RESOURCES INC

4,760.000 NHDG Local 19.039601 0.00 47.60 0.00 90,676.101.000000

Base 19.039601 0.00 47.60 0.00 90,676.10

18 Jul 2011 21 Jul 2011 USD/DTC 0.02HEEVERS &CO. INC.

4,800.000 NHDZ Local 19.195200 0.00 96.00 0.00 92,232.961.000000

Base 19.195200 0.00 96.00 0.00 92,232.96

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,390.000 NHDM Local 19.320000 0.00 0.00 0.00 46,174.801.000000

Base 19.320000 0.00 0.00 0.00 46,174.80

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

3,390.000 NHDM Local 14.851300 0.00 33.90 0.00 50,379.811.000000

Base 14.851300 0.00 33.90 0.00 50,379.81
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247916208 Total

177.50 0.000.0015,340.000 Local 279,463.67

Base 0.00 177.50 0.00 279,463.67

COMMON STOCK USD.01249030107 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSDENTSPLY INTERNATIONAL INC

1,390.000 NHDG Local 39.205800 0.00 13.90 0.00 54,509.961.000000

Base 39.205800 0.00 13.90 0.00 54,509.96

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

930.000 NHDM Local 37.890000 0.00 0.00 0.00 35,237.701.000000

Base 37.890000 0.00 0.00 0.00 35,237.70

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,350.000 NHDM Local 31.866300 0.00 13.50 0.00 43,033.011.000000

Base 31.866300 0.00 13.50 0.00 43,033.01

249030107 Total

27.40 0.000.003,670.000 Local 132,780.67

Base 0.00 27.40 0.00 132,780.67

COMMON STOCK USD.125179M103 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSDEVON ENERGY CORPORATION

3,412.000 NHDG Local 78.284100 0.00 34.12 0.00 267,139.471.000000

Base 78.284100 0.00 34.12 0.00 267,139.47

13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETS

748.000 NHDG Local 78.260000 0.00 0.00 0.00 58,538.481.000000

Base 78.260000 0.00 0.00 0.00 58,538.48

06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

190.000 NHHY Local 79.794200 0.00 2.85 0.00 15,163.751.000000

Base 79.794200 0.00 2.85 0.00 15,163.75
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,780.000 NHDM Local 78.700000 0.00 0.00 0.00 218,786.001.000000

Base 78.700000 0.00 0.00 0.00 218,786.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

4,390.000 NHDM Local 67.200800 0.00 43.90 0.00 295,055.411.000000

Base 67.200800 0.00 43.90 0.00 295,055.41

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

700.000 NHDM Local 63.504500 0.00 10.50 0.00 44,463.651.000000

Base 63.504500 0.00 10.50 0.00 44,463.65

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHHY Local 56.860000 0.00 3.00 0.00 11,375.001.000000

Base 56.860000 0.00 3.00 0.00 11,375.00

25179M103 Total

94.37 0.000.0012,420.000 Local 910,521.76

Base 0.00 94.37 0.00 910,521.76

COMMON STOCK USD.01251893103 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSDEVRY INC

550.000 NHDG Local 62.196400 0.00 5.50 0.00 34,213.521.000000

Base 62.196400 0.00 5.50 0.00 34,213.52

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

360.000 NHDM Local 62.140000 0.00 0.00 0.00 22,370.401.000000

Base 62.140000 0.00 0.00 0.00 22,370.40

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

590.000 NHDM Local 52.785900 0.00 5.90 0.00 31,149.581.000000

Base 52.785900 0.00 5.90 0.00 31,149.58
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251893103 Total

11.40 0.000.001,500.000 Local 87,733.50

Base 0.00 11.40 0.00 87,733.50

COMMON STOCK252603105 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPDIAMOND FOODS INC

200.000 NHDG Local 77.300000 0.00 0.00 0.00 15,460.001.000000

Base 77.300000 0.00 0.00 0.00 15,460.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

8,790.000 NHDG Local 77.582300 0.00 87.90 0.00 682,036.321.000000

Base 77.582300 0.00 87.90 0.00 682,036.32

05 Jul 2011 08 Jul 2011 USD/DTC 0.05BNY CONVERGEX

1,486.000 NHIB Local 78.303100 0.00 74.30 0.00 116,432.711.000000

Base 78.303100 0.00 74.30 0.00 116,432.71

19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,990.000 NHFR Local 74.500000 0.00 0.00 0.00 669,755.001.000000

Base 74.500000 0.00 0.00 0.00 669,755.00

22 Jul 2011 27 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

11.000 NHFR Local 75.590000 0.00 0.11 0.00 831.601.000000

Base 75.590000 0.00 0.11 0.00 831.60

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,001.000 NHIB Local 71.590000 0.00 0.00 0.00 644,381.591.000000

Base 71.590000 0.00 0.00 0.00 644,381.59

252603105 Total

162.31 0.000.0028,478.000 Local 2,128,897.22

Base 0.00 162.31 0.00 2,128,897.22
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COMMON STOCK USD.0125271C102 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSDIAMOND OFFSHORE DRILLING

750.000 NHDG Local 69.471400 0.00 7.50 0.00 52,111.051.000000

Base 69.471400 0.00 7.50 0.00 52,111.05

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

520.000 NHDM Local 67.830000 0.00 0.00 0.00 35,271.601.000000

Base 67.830000 0.00 0.00 0.00 35,271.60

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

660.000 NHDM Local 59.182100 0.00 6.60 0.00 39,066.791.000000

Base 59.182100 0.00 6.60 0.00 39,066.79

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

210.000 NHEU Local 62.929500 0.00 3.15 0.00 13,218.351.000000

Base 62.929500 0.00 3.15 0.00 13,218.35

29 Aug 2011 01 Sep 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

12,321.000 NHEZ Local 63.635100 0.00 369.63 0.00 784,417.701.000000

Base 63.635100 0.00 369.63 0.00 784,417.70

19 Sep 2011 22 Sep 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

11,984.000 NHEZ Local 62.486800 0.00 359.52 0.00 749,201.331.000000

Base 62.486800 0.00 359.52 0.00 749,201.33

25271C102 Total

746.40 0.000.0026,445.000 Local 1,673,286.82

Base 0.00 746.40 0.00 1,673,286.82

REIT USD.01252784301 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSDIAMONDROCK HOSPITALITY CO

300.000 NHHZ Local 7.380000 0.00 4.50 0.00 2,218.501.000000

Base 7.380000 0.00 4.50 0.00 2,218.50
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COMMON STOCK USD.01253393102 06 Jul 2011 11 Jul 2011 USD/DTC 0.04HEEVERS &CO. INC.DICK S SPORTING GOODS INC

55,371.000 NHDZ Local 39.194800 0.00 2,214.84 0.00 2,172,470.111.000000

Base 39.194800 0.00 2,214.84 0.00 2,172,470.11

07 Jul 2011 12 Jul 2011 USD/DTC 0.04HEEVERS &CO. INC.

7,429.000 NHDZ Local 40.116400 0.00 297.16 0.00 298,321.901.000000

Base 40.116400 0.00 297.16 0.00 298,321.90

253393102 Total

2,512.00 0.000.0062,800.000 Local 2,470,792.01

Base 0.00 2,512.00 0.00 2,470,792.01

REIT USD.01253868103 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSDIGITAL REALTY TRUST INC

9,960.000 NHDG Local 62.399300 0.00 99.60 0.00 621,596.631.000000

Base 62.399300 0.00 99.60 0.00 621,596.63

19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,960.000 NHFR Local 62.340000 0.00 0.00 0.00 620,906.401.000000

Base 62.340000 0.00 0.00 0.00 620,906.40

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,960.000 NHIB Local 61.210000 0.00 0.00 0.00 609,651.601.000000

Base 61.210000 0.00 0.00 0.00 609,651.60

253868103 Total

99.60 0.000.0029,880.000 Local 1,852,154.63

Base 0.00 99.60 0.00 1,852,154.63

COMMON STOCK USD.0125388B104 16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)DIGITAL RIVER INC

200.000 NHHZ Local 21.990000 0.00 3.00 0.00 4,401.001.000000

Base 21.990000 0.00 3.00 0.00 4,401.00
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COMMON STOCK USD.01254687106 06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSWALT DISNEY CO/THE

790.000 NHHY Local 39.378100 0.00 11.85 0.00 31,120.551.000000

Base 39.378100 0.00 11.85 0.00 31,120.55

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

13,660.000 NHDM Local 38.620000 0.00 0.00 0.00 527,549.201.000000

Base 38.620000 0.00 0.00 0.00 527,549.20

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

18,070.000 NHDM Local 31.175900 0.00 180.70 0.00 563,529.211.000000

Base 31.175900 0.00 180.70 0.00 563,529.21

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

340.000 NHHY Local 33.470000 0.00 5.10 0.00 11,384.901.000000

Base 33.470000 0.00 5.10 0.00 11,384.90

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

500.000 NHHY Local 30.120000 0.00 7.50 0.00 15,067.501.000000

Base 30.120000 0.00 7.50 0.00 15,067.50

254687106 Total

205.15 0.000.0033,360.000 Local 1,148,651.36

Base 0.00 205.15 0.00 1,148,651.36

COMMON STOCK USD.01254709108 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSDISCOVER FINANCIAL SERVICES

3,096.000 NHDG Local 26.647700 0.00 30.96 0.00 82,532.241.000000

Base 26.647700 0.00 30.96 0.00 82,532.24

13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETS

2,854.000 NHDG Local 26.600000 0.00 0.00 0.00 75,916.401.000000

Base 26.600000 0.00 0.00 0.00 75,916.40
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,120.000 NHDM Local 25.610000 0.00 0.00 0.00 105,513.201.000000

Base 25.610000 0.00 0.00 0.00 105,513.20

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

5,220.000 NHDM Local 22.016700 0.00 52.20 0.00 114,979.371.000000

Base 22.016700 0.00 52.20 0.00 114,979.37

22 Sep 2011 27 Sep 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

10,300.000 NHDF Local 25.170300 0.00 51.50 0.00 259,305.591.000000

Base 25.170300 0.00 51.50 0.00 259,305.59

23 Sep 2011 28 Sep 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

14,600.000 NHDF Local 25.131000 0.00 73.00 0.00 366,985.601.000000

Base 25.131000 0.00 73.00 0.00 366,985.60

26 Sep 2011 29 Sep 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

11,600.000 NHDF Local 25.211800 0.00 81.20 0.00 292,538.081.000000

Base 25.211800 0.00 81.20 0.00 292,538.08

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

400.000 NHHY Local 25.550000 0.00 6.00 0.00 10,226.001.000000

Base 25.550000 0.00 6.00 0.00 10,226.00

27 Sep 2011 30 Sep 2011 USD/DTC 0.01ASSENT LLC

38,800.000 NHDF Local 25.174600 0.00 271.60 0.00 977,046.081.000000

Base 25.174600 0.00 271.60 0.00 977,046.08

28 Sep 2011 OPEN USD/DTC 0.01ASSENT LLC

12,500.000 NHDF Local 24.543400 0.00 87.50 0.00 306,880.001.000000

Base 24.543400 0.00 87.50 0.00 306,880.00

29 Sep 2011 OPEN USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

13,400.000 NHDF Local 23.527100 0.00 100.50 0.00 315,363.641.000000

Base 23.527100 0.00 100.50 0.00 315,363.64
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254709108 Total

754.46 0.000.00116,890.000 Local 2,907,286.20

Base 0.00 754.46 0.00 2,907,286.20

COMMON STOCK USD.0125470F104 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSDISCOVERY COMMUNICATIONS A

2,630.000 NHDG Local 42.016700 0.00 26.30 0.00 110,530.221.000000

Base 42.016700 0.00 26.30 0.00 110,530.22

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,730.000 NHDM Local 39.800000 0.00 0.00 0.00 68,854.001.000000

Base 39.800000 0.00 0.00 0.00 68,854.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,670.000 NHDM Local 36.451500 0.00 26.70 0.00 97,352.211.000000

Base 36.451500 0.00 26.70 0.00 97,352.21

25470F104 Total

53.00 0.000.007,030.000 Local 276,736.43

Base 0.00 53.00 0.00 276,736.43

COMMON STOCK USD.0125490A101 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSDIRECTV CLASS A

6,640.000 NHDG Local 52.864500 0.00 66.40 0.00 351,086.681.000000

Base 52.864500 0.00 66.40 0.00 351,086.68

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,080.000 NHDM Local 50.680000 0.00 0.00 0.00 206,774.401.000000

Base 50.680000 0.00 0.00 0.00 206,774.40

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

7,340.000 NHDM Local 42.308300 0.00 73.40 0.00 310,616.321.000000

Base 42.308300 0.00 73.40 0.00 310,616.32
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15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

420.000 NHEU Local 43.840000 0.00 6.30 0.00 18,419.101.000000

Base 43.840000 0.00 6.30 0.00 18,419.10

25490A101 Total

146.10 0.000.0018,480.000 Local 886,896.50

Base 0.00 146.10 0.00 886,896.50

COMMON STOCK USD.01256746108 15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSDOLLAR TREE INC

180.000 NHEU Local 67.830000 0.00 2.70 0.00 12,212.101.000000

Base 67.830000 0.00 2.70 0.00 12,212.10

COMMON STOCK NPV25746U109 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPDOMINION RESOURCES INC/VA

2,100.000 NHDG Local 48.280000 0.00 0.00 0.00 101,388.001.000000

Base 48.280000 0.00 0.00 0.00 101,388.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

3,300.000 NHDG Local 48.517600 0.00 33.00 0.00 160,141.081.000000

Base 48.517600 0.00 33.00 0.00 160,141.08

06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

520.000 NHHY Local 48.998300 0.00 7.80 0.00 25,486.921.000000

Base 48.998300 0.00 7.80 0.00 25,486.92

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,550.000 NHDM Local 48.450000 0.00 0.00 0.00 171,997.501.000000

Base 48.450000 0.00 0.00 0.00 171,997.50

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

5,500.000 NHDM Local 46.727700 0.00 55.00 0.00 257,057.351.000000

Base 46.727700 0.00 55.00 0.00 257,057.35
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25746U109 Total

95.80 0.000.0014,970.000 Local 716,070.85

Base 0.00 95.80 0.00 716,070.85

COMMON STOCK USD.0125754A201 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSDOMINO S PIZZA INC

100.000 NHHZ Local 26.040000 0.00 1.50 0.00 2,605.501.000000

Base 26.040000 0.00 1.50 0.00 2,605.50

COMMON STOCK USD5.257651109 15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSDONALDSON CO INC

170.000 NHEU Local 54.100000 0.00 2.55 0.00 9,199.551.000000

Base 54.100000 0.00 2.55 0.00 9,199.55

22 Sep 2011 27 Sep 2011 USD/DTC 0.02PIPELINE TRADING SYSTEMS LLC

17,799.000 NHDZ Local 54.695500 0.00 355.98 0.00 973,881.181.000000

Base 54.695500 0.00 355.98 0.00 973,881.18

23 Sep 2011 28 Sep 2011 USD/DTC 0.02PIPELINE TRADING SYSTEMS LLC

18,301.000 NHDZ Local 55.128100 0.00 366.02 0.00 1,009,265.381.000000

Base 55.128100 0.00 366.02 0.00 1,009,265.38

257651109 Total

724.55 0.000.0036,270.000 Local 1,992,346.11

Base 0.00 724.55 0.00 1,992,346.11

COMMON STOCK257867101 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSRR DONNELLEY + SONS CO

1,010.000 NHDG Local 19.547300 0.00 10.10 0.00 19,752.871.000000

Base 19.547300 0.00 10.10 0.00 19,752.87

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

380.000 NHDM Local 18.810000 0.00 0.00 0.00 7,147.801.000000

Base 18.810000 0.00 0.00 0.00 7,147.80
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10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,790.000 NHDM Local 14.132300 0.00 17.90 0.00 25,314.721.000000

Base 14.132300 0.00 17.90 0.00 25,314.72

257867101 Total

28.00 0.000.003,180.000 Local 52,215.39

Base 0.00 28.00 0.00 52,215.39

COMMON STOCK USD1.260003108 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPDOVER CORP

1,700.000 NHDG Local 66.320000 0.00 0.00 0.00 112,744.001.000000

Base 66.320000 0.00 0.00 0.00 112,744.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

330.000 NHDG Local 67.096212 0.00 3.30 0.00 22,145.051.000000

Base 67.096212 0.00 3.30 0.00 22,145.05

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,380.000 NHDM Local 60.470000 0.00 0.00 0.00 83,448.601.000000

Base 60.470000 0.00 0.00 0.00 83,448.60

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,440.000 NHDM Local 52.478000 0.00 24.40 0.00 128,070.721.000000

Base 52.478000 0.00 24.40 0.00 128,070.72

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

310.000 NHEU Local 56.036800 0.00 4.65 0.00 17,376.061.000000

Base 56.036800 0.00 4.65 0.00 17,376.06

260003108 Total

32.35 0.000.006,160.000 Local 363,784.43

Base 0.00 32.35 0.00 363,784.43
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COMMON STOCK USD2.5260543103 13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETSDOW CHEMICAL CO/THE

12,450.000 NHDG Local 34.400000 0.00 0.00 0.00 428,280.001.000000

Base 34.400000 0.00 0.00 0.00 428,280.00

06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

490.000 NHHY Local 36.499900 0.00 7.35 0.00 17,892.301.000000

Base 36.499900 0.00 7.35 0.00 17,892.30

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,250.000 NHDM Local 34.870000 0.00 0.00 0.00 287,677.501.000000

Base 34.870000 0.00 0.00 0.00 287,677.50

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

11,240.000 NHDM Local 28.469300 0.00 112.40 0.00 320,107.331.000000

Base 28.469300 0.00 112.40 0.00 320,107.33

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

1,400.000 NHDM Local 26.694200 0.00 21.00 0.00 37,392.881.000000

Base 26.694200 0.00 21.00 0.00 37,392.88

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

500.000 NHHY Local 24.140000 0.00 7.50 0.00 12,077.501.000000

Base 24.140000 0.00 7.50 0.00 12,077.50

260543103 Total

148.25 0.000.0034,330.000 Local 1,103,427.51

Base 0.00 148.25 0.00 1,103,427.51

COMMON STOCK USD.0126138E109 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSDR PEPPER SNAPPLE GROUP INC

1,410.000 NHDG Local 41.581702 0.00 14.10 0.00 58,644.301.000000

Base 41.581702 0.00 14.10 0.00 58,644.30
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

690.000 NHDM Local 37.760000 0.00 0.00 0.00 26,054.401.000000

Base 37.760000 0.00 0.00 0.00 26,054.40

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,120.000 NHDM Local 35.633700 0.00 21.20 0.00 75,564.641.000000

Base 35.633700 0.00 21.20 0.00 75,564.64

26138E109 Total

35.30 0.000.004,220.000 Local 160,263.34

Base 0.00 35.30 0.00 160,263.34

COMMON STOCK USD.01261608103 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPDRESSER RAND GROUP INC

3,500.000 NHDG Local 53.259997 0.00 0.00 0.00 186,409.991.000000

Base 53.259997 0.00 0.00 0.00 186,409.99

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

7,690.000 NHDG Local 54.432200 0.00 76.90 0.00 418,660.521.000000

Base 54.432200 0.00 76.90 0.00 418,660.52

05 Jul 2011 08 Jul 2011 USD/DTC 0.02ABEL NOSER CORPORATION

1,290.000 NHIB Local 55.012400 0.00 25.80 0.00 70,991.801.000000

Base 55.012400 0.00 25.80 0.00 70,991.80

18 Jul 2011 21 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

901.000 NHIB Local 54.095900 0.00 9.01 0.00 48,749.421.000000

Base 54.095900 0.00 9.01 0.00 48,749.42

19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,190.000 NHFR Local 53.630000 0.00 0.00 0.00 600,119.701.000000

Base 53.630000 0.00 0.00 0.00 600,119.70
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22 Jul 2011 27 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

473.000 NHFR Local 55.679000 0.00 4.73 0.00 26,340.901.000000

Base 55.679000 0.00 4.73 0.00 26,340.90

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,663.000 NHIB Local 53.420000 0.00 0.00 0.00 623,037.461.000000

Base 53.420000 0.00 0.00 0.00 623,037.46

10 Aug 2011 15 Aug 2011 USD/DTC 0.05BNY CONVERGEX

5,873.000 NHIB Local 36.188600 0.00 293.65 0.00 212,829.301.000000

Base 36.188600 0.00 293.65 0.00 212,829.30

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,670.000 NHEU Local 40.020700 0.00 25.05 0.00 66,859.621.000000

Base 40.020700 0.00 25.05 0.00 66,859.62

261608103 Total

435.14 0.000.0044,250.000 Local 2,253,998.71

Base 0.00 435.14 0.00 2,253,998.71

COMMON STOCK USD.0126168L205 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSDREW INDUSTRIES INC

90.000 NHHZ Local 24.070000 0.00 1.35 0.00 2,167.651.000000

Base 24.070000 0.00 1.35 0.00 2,167.65

DREYFUS INS CASH ADV26200V104 01 Jul 2011 01 Jul 2011 USD/BOSSTATE STREET BANK AND TRUSTDREYFUS CASH ADVANTAGE FUND

0.110 NHFL Local 1.000000 0.00 0.00 0.00 0.111.000000

Base 1.000000 0.00 0.00 0.00 0.11

18 Jul 2011 18 Jul 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
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01 Aug 2011 01 Aug 2011 USD/BOSSTATE STREET BANK AND TRUST

0.040 NHFL Local 1.000000 0.00 0.00 0.00 0.041.000000

Base 1.000000 0.00 0.00 0.00 0.04

11 Aug 2011 USD/BOSSTATE STREET BANK AND TRUST

0.040 NHFL Local 1.000000 0.00 0.00 0.00 0.041.000000

Base 1.000000 0.00 0.00 0.00 0.04

11 Aug 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-0.040 NHFL Local 1.000000 0.00 0.00 0.00 -0.041.000000

Base 1.000000 0.00 0.00 0.00 -0.04

11 Aug 2011 11 Aug 2011 USD/BOSSTATE STREET BANK AND TRUST

0.310 NHFL Local 1.000000 0.00 0.00 0.00 0.311.000000

Base 1.000000 0.00 0.00 0.00 0.31

01 Sep 2011 01 Sep 2011 USD/BOSSTATE STREET BANK AND TRUST

0.010 NHFL Local 1.000000 0.00 0.00 0.00 0.011.000000

Base 1.000000 0.00 0.00 0.00 0.01

29 Sep 2011 29 Sep 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

26200V104 Total

0.00 0.000.000.860 Local 0.86

Base 0.00 0.00 0.00 0.86

COMMON STOCK USD.3263534109 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPDU PONT (E.I.) DE NEMOURS

2,500.000 NHDG Local 54.600000 0.00 0.00 0.00 136,500.001.000000

Base 54.600000 0.00 0.00 0.00 136,500.00
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13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

6,910.000 NHDG Local 54.843300 0.00 69.10 0.00 379,036.301.000000

Base 54.843300 0.00 69.10 0.00 379,036.30

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,300.000 NHDM Local 51.420000 0.00 0.00 0.00 323,946.001.000000

Base 51.420000 0.00 0.00 0.00 323,946.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

8,880.000 NHDM Local 45.545900 0.00 88.80 0.00 404,536.391.000000

Base 45.545900 0.00 88.80 0.00 404,536.39

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

380.000 NHEU Local 47.370000 0.00 5.70 0.00 18,006.301.000000

Base 47.370000 0.00 5.70 0.00 18,006.30

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

1,060.000 NHDM Local 45.311700 0.00 15.90 0.00 48,046.301.000000

Base 45.311700 0.00 15.90 0.00 48,046.30

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHEU Local 41.240000 0.00 4.50 0.00 12,376.501.000000

Base 41.240000 0.00 4.50 0.00 12,376.50

263534109 Total

184.00 0.000.0026,330.000 Local 1,322,447.79

Base 0.00 184.00 0.00 1,322,447.79

REIT USD.01264411505 06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSDUKE REALTY CORP

1,750.000 NHHY Local 14.563000 0.00 26.25 0.00 25,511.501.000000

Base 14.563000 0.00 26.25 0.00 25,511.50
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COMMON STOCK26441C105 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPDUKE ENERGY CORP

4,200.000 NHDG Local 19.020000 0.00 0.00 0.00 79,884.001.000000

Base 19.020000 0.00 0.00 0.00 79,884.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

10,660.000 NHDG Local 19.152900 0.00 106.60 0.00 204,276.511.000000

Base 19.152900 0.00 106.60 0.00 204,276.51

06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

1,310.000 NHHY Local 19.087900 0.00 19.65 0.00 25,024.801.000000

Base 19.087900 0.00 19.65 0.00 25,024.80

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,550.000 NHDM Local 18.600000 0.00 0.00 0.00 196,230.001.000000

Base 18.600000 0.00 0.00 0.00 196,230.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

12,730.000 NHDM Local 17.403800 0.00 127.30 0.00 221,677.671.000000

Base 17.403800 0.00 127.30 0.00 221,677.67

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

1,160.000 NHDM Local 19.806300 0.00 17.40 0.00 22,992.711.000000

Base 19.806300 0.00 17.40 0.00 22,992.71

26441C105 Total

270.95 0.000.0040,610.000 Local 750,085.69

Base 0.00 270.95 0.00 750,085.69

COMMON STOCK USD.0126483E100 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSDUN + BRADSTREET CORP

500.000 NHDG Local 75.624000 0.00 5.00 0.00 37,817.001.000000

Base 75.624000 0.00 5.00 0.00 37,817.00
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

330.000 NHDM Local 72.550000 0.00 0.00 0.00 23,941.501.000000

Base 72.550000 0.00 0.00 0.00 23,941.50

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

480.000 NHDM Local 65.706500 0.00 4.80 0.00 31,543.921.000000

Base 65.706500 0.00 4.80 0.00 31,543.92

26483E100 Total

9.80 0.000.001,310.000 Local 93,302.42

Base 0.00 9.80 0.00 93,302.42

COMMON STOCK266605104 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSDURECT CORPORATION

1,980.000 NHHZ Local 2.203000 0.00 29.70 0.00 4,391.641.000000

Base 2.203000 0.00 29.70 0.00 4,391.64

COMMON STOCK USD.0126746E103 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSDYAX CORP

3,100.000 NHHZ Local 1.294800 0.00 46.50 0.00 4,060.381.000000

Base 1.294800 0.00 46.50 0.00 4,060.38

COMMON STOCK26817F104 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSDYNAVOX INC CLASS A

600.000 NHHZ Local 5.584200 0.00 9.00 0.00 3,359.521.000000

Base 5.584200 0.00 9.00 0.00 3,359.52

COMMON STOCK USD.01268648102 01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHEMC CORP/MASS

15,470.000 NHDM Local 26.080000 0.00 0.00 0.00 403,457.601.000000

Base 26.080000 0.00 0.00 0.00 403,457.60

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

19,670.000 NHDM Local 21.762400 0.00 196.70 0.00 428,263.111.000000

Base 21.762400 0.00 196.70 0.00 428,263.11



Prepared by State StreetPage 483

Purchase Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

410.000 NHEU Local 23.210000 0.00 6.15 0.00 9,522.251.000000

Base 23.210000 0.00 6.15 0.00 9,522.25

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

2,280.000 NHDM Local 21.682300 0.00 34.20 0.00 49,469.841.000000

Base 21.682300 0.00 34.20 0.00 49,469.84

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,000.000 NHEU Local 21.075500 0.00 15.00 0.00 21,090.501.000000

Base 21.075500 0.00 15.00 0.00 21,090.50

268648102 Total

252.05 0.000.0038,830.000 Local 911,803.30

Base 0.00 252.05 0.00 911,803.30

COMMON STOCK USD.0126875P101 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSEOG RESOURCES INC

2,560.000 NHDG Local 99.751102 0.00 25.60 0.00 255,388.421.000000

Base 99.751102 0.00 25.60 0.00 255,388.42

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,346.000 NHDM Local 102.000000 0.00 0.00 0.00 137,292.001.000000

Base 102.000000 0.00 0.00 0.00 137,292.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,830.000 NHDM Local 88.963300 0.00 28.30 0.00 251,794.441.000000

Base 88.963300 0.00 28.30 0.00 251,794.44

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

1,220.000 NHDM Local 86.446700 0.00 18.30 0.00 105,483.271.000000

Base 86.446700 0.00 18.30 0.00 105,483.27



Prepared by State StreetPage 484

Purchase Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHEU Local 74.210000 0.00 3.00 0.00 14,845.001.000000

Base 74.210000 0.00 3.00 0.00 14,845.00

26875P101 Total

75.20 0.000.008,156.000 Local 764,803.13

Base 0.00 75.20 0.00 764,803.13

COMMON STOCK NPV26884L109 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPEQT CORP

8,600.000 NHDG Local 55.090000 0.00 0.00 0.00 473,774.001.000000

Base 55.090000 0.00 0.00 0.00 473,774.00

13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVP

3,100.000 NHDG Local 55.090000 0.00 0.00 0.00 170,779.001.000000

Base 55.090000 0.00 0.00 0.00 170,779.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

2,140.000 NHDG Local 54.870800 0.00 21.40 0.00 117,444.911.000000

Base 54.870800 0.00 21.40 0.00 117,444.91

01 Jul 2011 07 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,711.000 NHIB Local 53.438200 0.00 17.11 0.00 91,449.871.000000

Base 53.438200 0.00 17.11 0.00 91,449.87

05 Jul 2011 08 Jul 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

2,904.000 NHIB Local 53.950300 0.00 87.12 0.00 156,758.791.000000

Base 53.950300 0.00 87.12 0.00 156,758.79

18 Jul 2011 21 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

894.000 NHIB Local 57.328500 0.00 8.94 0.00 51,260.621.000000

Base 57.328500 0.00 8.94 0.00 51,260.62
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19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,220.000 NHFR Local 59.060000 0.00 0.00 0.00 662,653.201.000000

Base 59.060000 0.00 0.00 0.00 662,653.20

22 Jul 2011 27 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

644.000 NHFR Local 61.706500 0.00 6.44 0.00 39,745.431.000000

Base 61.706500 0.00 6.44 0.00 39,745.43

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,864.000 NHIB Local 63.480000 0.00 0.00 0.00 753,126.721.000000

Base 63.480000 0.00 0.00 0.00 753,126.72

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,020.000 NHDM Local 63.480000 0.00 0.00 0.00 128,229.601.000000

Base 63.480000 0.00 0.00 0.00 128,229.60

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,040.000 NHDM Local 51.554900 0.00 20.40 0.00 105,192.401.000000

Base 51.554900 0.00 20.40 0.00 105,192.40

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

1,440.000 NHDM Local 62.585600 0.00 21.60 0.00 90,144.861.000000

Base 62.585600 0.00 21.60 0.00 90,144.86

26 Sep 2011 29 Sep 2011 USD/DTC 0.03CANTOR FITZGERALD & CO / CASTLEOAK 

3,294.000 NHIB Local 54.908600 0.00 98.82 0.00 180,967.751.000000

Base 54.908600 0.00 98.82 0.00 180,967.75

26884L109 Total

281.83 0.000.0051,871.000 Local 3,021,527.15

Base 0.00 281.83 0.00 3,021,527.15
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COMMON STOCK USD.01269246401 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSE TRADE FINANCIAL CORP

2,760.000 NHDG Local 13.347700 0.00 27.60 0.00 36,867.251.000000

Base 13.347700 0.00 27.60 0.00 36,867.25

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,970.000 NHDM Local 15.880000 0.00 0.00 0.00 31,283.601.000000

Base 15.880000 0.00 0.00 0.00 31,283.60

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,410.000 NHDM Local 10.983600 0.00 24.10 0.00 26,494.581.000000

Base 10.983600 0.00 24.10 0.00 26,494.58

269246401 Total

51.70 0.000.007,140.000 Local 94,645.43

Base 0.00 51.70 0.00 94,645.43

COMMON STOCK269279402 06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSEXCO RESOURCES INC

1,430.000 NHHY Local 17.435100 0.00 21.45 0.00 24,953.641.000000

Base 17.435100 0.00 21.45 0.00 24,953.64

COMMON STOCK USD.01270321102 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSEARTHLINK INC

570.000 NHHZ Local 7.636500 0.00 8.55 0.00 4,361.361.000000

Base 7.636500 0.00 8.55 0.00 4,361.36

COMMON STOCK27579R104 06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSEAST WEST BANCORP INC

630.000 NHHY Local 20.380000 0.00 9.45 0.00 12,848.851.000000

Base 20.380000 0.00 9.45 0.00 12,848.85

COMMON STOCK USD.01277432100 01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHEASTMAN CHEMICAL CO

653.000 NHDM Local 96.590000 0.00 0.00 0.00 63,073.271.000000

Base 96.590000 0.00 0.00 0.00 63,073.27
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10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

370.000 NHDM Local 81.089700 0.00 3.70 0.00 30,006.891.000000

Base 81.089700 0.00 3.70 0.00 30,006.89

277432100 Total

3.70 0.000.001,023.000 Local 93,080.16

Base 0.00 3.70 0.00 93,080.16

COMMON STOCK USD2.5277461109 16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)EASTMAN KODAK CO

700.000 NHHZ Local 2.790000 0.00 10.50 0.00 1,963.501.000000

Base 2.790000 0.00 10.50 0.00 1,963.50

COMMON STOCK USD.5278058102 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSEATON CORP

3,590.000 NHDG Local 51.894401 0.00 35.90 0.00 186,336.801.000000

Base 51.894401 0.00 35.90 0.00 186,336.80

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,950.000 NHDM Local 47.950000 0.00 0.00 0.00 93,502.501.000000

Base 47.950000 0.00 0.00 0.00 93,502.50

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

3,200.000 NHDM Local 39.440900 0.00 32.00 0.00 126,242.881.000000

Base 39.440900 0.00 32.00 0.00 126,242.88

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

380.000 NHEU Local 42.380000 0.00 5.70 0.00 16,110.101.000000

Base 42.380000 0.00 5.70 0.00 16,110.10

278058102 Total

73.60 0.000.009,120.000 Local 422,192.28

Base 0.00 73.60 0.00 422,192.28
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COMMON STOCK278265103 15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSEATON VANCE CORP

780.000 NHEU Local 23.551500 0.00 11.70 0.00 18,381.871.000000

Base 23.551500 0.00 11.70 0.00 18,381.87

COMMON STOCK278642103 01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHEBAY INC

7,790.000 NHDM Local 32.750000 0.00 0.00 0.00 255,122.501.000000

Base 32.750000 0.00 0.00 0.00 255,122.50

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

10,920.000 NHDM Local 29.414000 0.00 109.20 0.00 321,310.081.000000

Base 29.414000 0.00 109.20 0.00 321,310.08

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

1,320.000 NHDM Local 33.550000 0.00 19.80 0.00 44,305.801.000000

Base 33.550000 0.00 19.80 0.00 44,305.80

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

400.000 NHEU Local 31.843900 0.00 6.00 0.00 12,743.561.000000

Base 31.843900 0.00 6.00 0.00 12,743.56

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

500.000 NHHY Local 31.844300 0.00 7.50 0.00 15,929.651.000000

Base 31.844300 0.00 7.50 0.00 15,929.65

278642103 Total

142.50 0.000.0020,930.000 Local 649,411.59

Base 0.00 142.50 0.00 649,411.59

COMMON STOCK USD.1278715206 24 Aug 2011 29 Aug 2011 USD/DTC 0.02KNIGHT EQUITY MARKETS L.P.EBIX INC

5,200.000 NHDX Local 15.734100 0.00 104.00 0.00 81,921.321.000000

Base 15.734100 0.00 104.00 0.00 81,921.32
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25 Aug 2011 30 Aug 2011 USD/DTC 0.02KNIGHT EQUITY MARKETS L.P.

9,500.000 NHDX Local 15.633500 0.00 190.00 0.00 148,708.251.000000

Base 15.633500 0.00 190.00 0.00 148,708.25

278715206 Total

294.00 0.000.0014,700.000 Local 230,629.57

Base 0.00 294.00 0.00 230,629.57

COMMON STOCK USD1.278865100 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPECOLAB INC

300.000 NHDG Local 56.080000 0.00 0.00 0.00 16,824.001.000000

Base 56.080000 0.00 0.00 0.00 16,824.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

2,120.000 NHDG Local 56.274100 0.00 21.20 0.00 119,322.291.000000

Base 56.274100 0.00 21.20 0.00 119,322.29

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,650.000 NHDM Local 50.000000 0.00 0.00 0.00 82,500.001.000000

Base 50.000000 0.00 0.00 0.00 82,500.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,220.000 NHDM Local 45.472800 0.00 22.20 0.00 100,971.821.000000

Base 45.472800 0.00 22.20 0.00 100,971.82

278865100 Total

43.40 0.000.006,290.000 Local 319,618.11

Base 0.00 43.40 0.00 319,618.11

ADR279158109 30 Jun 2011 08 Jul 2011 USD/DTC 0.032 PERSHING LLCECOPETROL SA SPONSORED ADR

27,400.000 NHHP Local 43.954400 0.00 822.00 0.00 1,205,172.561.000000

Base 43.954400 0.00 822.00 0.00 1,205,172.56
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01 Jul 2011 07 Jul 2011 USD/DTC 0.03PERSHING LLC

15,585.000 NHHP Local 44.133500 0.00 467.55 0.00 688,288.151.000000

Base 44.133500 0.00 467.55 0.00 688,288.15

29 Jun 2011 06 Jul 2011 USD/DTC 0.03LOOP CAPITAL MARKETS LLC

16,700.000 NHHP Local 43.281300 0.00 501.00 0.00 723,298.711.000000

Base 43.281300 0.00 501.00 0.00 723,298.71

06 Jul 2011 11 Jul 2011 USD/DTC 0.05INSTINET

6,800.000 NHHP Local 43.707800 0.00 340.00 0.00 297,553.041.000000

Base 43.707800 0.00 340.00 0.00 297,553.04

05 Jul 2011 08 Jul 2011 USD/DTC 0.05INSTINET LLC

36,300.000 NHHP Local 43.754400 0.00 1,815.00 0.00 1,590,099.721.000000

Base 43.754400 0.00 1,815.00 0.00 1,590,099.72

279158109 Total

3,945.55 0.000.00102,785.000 Local 4,504,412.18

Base 0.00 3,945.55 0.00 4,504,412.18

COMMON STOCK NPV281020107 13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETSEDISON INTERNATIONAL

3,440.000 NHDG Local 38.800000 0.00 0.00 0.00 133,472.001.000000

Base 38.800000 0.00 0.00 0.00 133,472.00

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,410.000 NHDM Local 38.070000 0.00 0.00 0.00 91,748.701.000000

Base 38.070000 0.00 0.00 0.00 91,748.70

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

3,120.000 NHDM Local 34.063000 0.00 31.20 0.00 106,307.761.000000

Base 34.063000 0.00 31.20 0.00 106,307.76
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26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHHY Local 37.590000 0.00 4.50 0.00 11,281.501.000000

Base 37.590000 0.00 4.50 0.00 11,281.50

281020107 Total

35.70 0.000.009,270.000 Local 342,809.96

Base 0.00 35.70 0.00 342,809.96

REIT USD.0128140H104 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSEDUCATION REALTY TRUST INC

400.000 NHHZ Local 8.407500 0.00 6.00 0.00 3,369.001.000000

Base 8.407500 0.00 6.00 0.00 3,369.00

COMMON STOCK USD1.28176E108 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPEDWARDS LIFESCIENCES CORP

100.000 NHDG Local 90.360000 0.00 0.00 0.00 9,036.001.000000

Base 90.360000 0.00 0.00 0.00 9,036.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

1,080.000 NHDG Local 90.276900 0.00 10.80 0.00 97,509.851.000000

Base 90.276900 0.00 10.80 0.00 97,509.85

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

810.000 NHDM Local 71.350000 0.00 0.00 0.00 57,793.501.000000

Base 71.350000 0.00 0.00 0.00 57,793.50

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,090.000 NHDM Local 63.917400 0.00 10.90 0.00 69,680.871.000000

Base 63.917400 0.00 10.90 0.00 69,680.87

28176E108 Total

21.70 0.000.003,080.000 Local 234,020.22

Base 0.00 21.70 0.00 234,020.22
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COMMON STOCK28257U104 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSEINSTEIN NOAH RESTAURANT GRO

300.000 NHHZ Local 13.336700 0.00 4.50 0.00 4,005.511.000000

Base 13.336700 0.00 4.50 0.00 4,005.51

COMMON STOCK USD3.28336L109 01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHEL PASO CORP

6,830.000 NHDM Local 20.550000 0.00 0.00 0.00 140,356.501.000000

Base 20.550000 0.00 0.00 0.00 140,356.50

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

8,110.000 NHDM Local 18.004000 0.00 81.10 0.00 146,093.541.000000

Base 18.004000 0.00 81.10 0.00 146,093.54

28336L109 Total

81.10 0.000.0014,940.000 Local 286,450.04

Base 0.00 81.10 0.00 286,450.04

COMMON STOCK NPV283677854 22 Jul 2011 27 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCEL PASO ELECTRIC CO

1,360.000 NHDU Local 33.033600 0.00 6.80 0.00 44,932.501.000000

Base 33.033600 0.00 6.80 0.00 44,932.50

22 Jul 2011 27 Jul 2011 USD/DTC 0.02LIQUIDNETINC

2,160.000 NHDU Local 33.031500 0.00 39.53 0.00 71,387.571.000000

Base 33.031500 0.00 39.53 0.00 71,387.57

25 Jul 2011 28 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

3,040.000 NHDU Local 33.224100 0.00 15.20 0.00 101,016.461.000000

Base 33.224100 0.00 15.20 0.00 101,016.46

26 Jul 2011 29 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

2,760.000 NHDU Local 33.114500 0.00 13.80 0.00 91,409.821.000000

Base 33.114500 0.00 13.80 0.00 91,409.82
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27 Jul 2011 01 Aug 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

6,150.000 NHDU Local 33.173400 0.00 30.75 0.00 204,047.161.000000

Base 33.173400 0.00 30.75 0.00 204,047.16

28 Jul 2011 02 Aug 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

5,400.000 NHDU Local 33.151900 0.00 27.00 0.00 179,047.261.000000

Base 33.151900 0.00 27.00 0.00 179,047.26

29 Jul 2011 03 Aug 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

3,510.000 NHDU Local 33.250000 0.00 17.55 0.00 116,725.051.000000

Base 33.250000 0.00 17.55 0.00 116,725.05

01 Aug 2011 04 Aug 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

6,080.000 NHDU Local 33.970900 0.00 30.40 0.00 206,573.471.000000

Base 33.970900 0.00 30.40 0.00 206,573.47

02 Aug 2011 05 Aug 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

3,400.000 NHDU Local 34.183800 0.00 17.00 0.00 116,241.921.000000

Base 34.183800 0.00 17.00 0.00 116,241.92

25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

100.000 NHHZ Local 34.330000 0.00 1.50 0.00 3,434.501.000000

Base 34.330000 0.00 1.50 0.00 3,434.50

283677854 Total

199.53 0.000.0033,960.000 Local 1,134,815.71

Base 0.00 199.53 0.00 1,134,815.71

COMMON STOCK USD.01285512109 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSELECTRONIC ARTS INC

3,710.000 NHDG Local 23.395400 0.00 37.10 0.00 86,834.031.000000

Base 23.395400 0.00 37.10 0.00 86,834.03
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,580.000 NHDM Local 22.250000 0.00 0.00 0.00 57,405.001.000000

Base 22.250000 0.00 0.00 0.00 57,405.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

3,180.000 NHDM Local 17.745400 0.00 31.80 0.00 56,462.171.000000

Base 17.745400 0.00 31.80 0.00 56,462.17

285512109 Total

68.90 0.000.009,470.000 Local 200,701.20

Base 0.00 68.90 0.00 200,701.20

COMMON STOCK USD.01286082102 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSELECTRONICS FOR IMAGING

300.000 NHHZ Local 13.326600 0.00 4.50 0.00 4,002.481.000000

Base 13.326600 0.00 4.50 0.00 4,002.48

COMMON STOCK USD.0128660G106 10 Aug 2011 15 Aug 2011 USD/DTC 0.04SUNTRUST CAPITAL MARKETS, INC.ELIZABETH ARDEN INC

1,100.000 NHHO Local 26.842200 0.00 44.00 0.00 29,570.421.000000

Base 26.842200 0.00 44.00 0.00 29,570.42

11 Aug 2011 16 Aug 2011 USD/DTC 0.04SUNTRUST CAPITAL MARKETS, INC.

860.000 NHHO Local 28.038100 0.00 34.40 0.00 24,147.171.000000

Base 28.038100 0.00 34.40 0.00 24,147.17

25 Aug 2011 31 Aug 2011 USD/DTC 0.021 LOOP CAPITAL MARKETS

100.000 NHHZ Local 31.170000 0.00 1.50 0.00 3,118.501.000000

Base 31.170000 0.00 1.50 0.00 3,118.50

28660G106 Total

79.90 0.000.002,060.000 Local 56,836.09

Base 0.00 79.90 0.00 56,836.09
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COMMON STOCK USD.0129084Q100 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSEMCOR GROUP INC

150.000 NHHZ Local 28.690000 0.00 2.25 0.00 4,305.751.000000

Base 28.690000 0.00 2.25 0.00 4,305.75

COMMON STOCK USD.5291011104 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPEMERSON ELECTRIC CO

1,700.000 NHDG Local 56.060000 0.00 0.00 0.00 95,302.001.000000

Base 56.060000 0.00 0.00 0.00 95,302.00

13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVP

1,000.000 NHDG Local 56.060000 0.00 0.00 0.00 56,060.001.000000

Base 56.060000 0.00 0.00 0.00 56,060.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

6,000.000 NHDG Local 56.552100 0.00 60.00 0.00 339,372.601.000000

Base 56.552100 0.00 60.00 0.00 339,372.60

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,660.000 NHDM Local 49.090000 0.00 0.00 0.00 277,849.401.000000

Base 49.090000 0.00 0.00 0.00 277,849.40

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

8,090.000 NHDM Local 42.742600 0.00 80.90 0.00 345,868.531.000000

Base 42.742600 0.00 80.90 0.00 345,868.53

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

500.000 NHEU Local 43.140000 0.00 7.50 0.00 21,577.501.000000

Base 43.140000 0.00 7.50 0.00 21,577.50

291011104 Total

148.40 0.000.0022,950.000 Local 1,136,030.03

Base 0.00 148.40 0.00 1,136,030.03
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COMMON STOCK USD.1292475209 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSEMULEX CORP

500.000 NHHZ Local 6.832000 0.00 7.50 0.00 3,423.501.000000

Base 6.832000 0.00 7.50 0.00 3,423.50

COMMON STOCK USD.01292554102 25 Aug 2011 30 Aug 2011 USD/DTC 0.01WEEDEN + CO.ENCORE CAPITAL GROUP INC

200.000 NHDX Local 21.123600 0.00 2.00 0.00 4,226.721.000000

Base 21.123600 0.00 2.00 0.00 4,226.72

26 Aug 2011 31 Aug 2011 USD/DTC 0.02WEEDEN + CO.

800.000 NHDX Local 21.041800 0.00 16.00 0.00 16,849.441.000000

Base 21.041800 0.00 16.00 0.00 16,849.44

02 Sep 2011 08 Sep 2011 USD/DTC 0.02WEEDEN + CO.

2,600.000 NHDX Local 22.150900 0.00 52.00 0.00 57,644.341.000000

Base 22.150900 0.00 52.00 0.00 57,644.34

06 Sep 2011 09 Sep 2011 USD/DTC 0.02WEEDEN + CO.

3,200.000 NHDX Local 21.874200 0.00 64.00 0.00 70,061.441.000000

Base 21.874200 0.00 64.00 0.00 70,061.44

08 Sep 2011 13 Sep 2011 USD/DTC 0.02WEEDEN + CO.

1,000.000 NHDX Local 22.490200 0.00 20.00 0.00 22,510.201.000000

Base 22.490200 0.00 20.00 0.00 22,510.20

09 Sep 2011 14 Sep 2011 USD/DTC 0.02WEEDEN + CO.

5,550.000 NHDX Local 22.249200 0.00 111.00 0.00 123,594.061.000000

Base 22.249200 0.00 111.00 0.00 123,594.06

12 Sep 2011 15 Sep 2011 USD/DTC 0.02WEEDEN + CO.

3,550.000 NHDX Local 22.420600 0.00 71.00 0.00 79,664.131.000000

Base 22.420600 0.00 71.00 0.00 79,664.13

21 Sep 2011 26 Sep 2011 USD/DTC 0.01KNIGHT DIRECT LLC

14,200.000 NHDX Local 22.270100 0.00 99.40 0.00 316,334.821.000000

Base 22.270100 0.00 99.40 0.00 316,334.82
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22 Sep 2011 27 Sep 2011 USD/DTC 0.02WEEDEN + CO.

5,200.000 NHDX Local 21.794900 0.00 104.00 0.00 113,437.481.000000

Base 21.794900 0.00 104.00 0.00 113,437.48

23 Sep 2011 28 Sep 2011 USD/DTC 0.02WEEDEN + CO.

8,600.000 NHDX Local 21.980700 0.00 172.00 0.00 189,206.021.000000

Base 21.980700 0.00 172.00 0.00 189,206.02

26 Sep 2011 29 Sep 2011 USD/DTC 0.01WEEDEN + CO.

1,100.000 NHDX Local 21.990000 0.00 11.00 0.00 24,200.001.000000

Base 21.990000 0.00 11.00 0.00 24,200.00

28 Sep 2011 OPEN USD/DTC 0.01KNIGHT DIRECT LLC

800.000 NHDX Local 21.973200 0.00 5.60 0.00 17,584.161.000000

Base 21.973200 0.00 5.60 0.00 17,584.16

29 Sep 2011 OPEN USD/DTC 0.01KNIGHT DIRECT LLC

1,000.000 NHDX Local 21.956600 0.00 7.00 0.00 21,963.601.000000

Base 21.956600 0.00 7.00 0.00 21,963.60

292554102 Total

735.00 0.000.0047,800.000 Local 1,057,276.41

Base 0.00 735.00 0.00 1,057,276.41

COMMON STOCK USD.01292562105 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSENCORE WIRE CORP

100.000 NHHZ Local 21.030000 0.00 1.50 0.00 2,104.501.000000

Base 21.030000 0.00 1.50 0.00 2,104.50

COMMON STOCK29270U303 01 Jul 2011 07 Jul 2011 USD/DTC 0.01WEEDEN + CO.ENERGY PARTNERS LTD

1,650.000 NHDX Local 14.770700 0.00 16.50 0.00 24,388.161.000000

Base 14.770700 0.00 16.50 0.00 24,388.16
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06 Jul 2011 11 Jul 2011 USD/DTC 0.02INSTINET

600.000 NHDX Local 14.982000 0.00 12.00 0.00 9,001.201.000000

Base 14.982000 0.00 12.00 0.00 9,001.20

11 Jul 2011 14 Jul 2011 USD/DTC 0.03FRIEDMAN BILLINGS + RAMSEY

650.000 NHDX Local 14.990500 0.00 19.50 0.00 9,763.331.000000

Base 14.990500 0.00 19.50 0.00 9,763.33

22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

120.000 NHHZ Local 17.821700 0.00 1.80 0.00 2,140.401.000000

Base 17.821700 0.00 1.80 0.00 2,140.40

29270U303 Total

49.80 0.000.003,020.000 Local 45,293.09

Base 0.00 49.80 0.00 45,293.09

COMMON STOCK USD.0129275Y102 20 Jul 2011 25 Jul 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)ENERSYS

3,020.000 NHDU Local 35.653300 0.00 60.40 0.00 107,733.371.000000

Base 35.653300 0.00 60.40 0.00 107,733.37

09 Aug 2011 12 Aug 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

2,670.000 NHDU Local 24.000200 0.00 13.35 0.00 64,093.881.000000

Base 24.000200 0.00 13.35 0.00 64,093.88

23 Aug 2011 26 Aug 2011 USD/DTC 0.01WEEDEN + CO.

4,900.000 NHDX Local 20.919700 0.00 49.00 0.00 102,555.531.000000

Base 20.919700 0.00 49.00 0.00 102,555.53

24 Aug 2011 29 Aug 2011 USD/DTC 0.02BNY CONVERGEX LJR

6,050.000 NHDX Local 21.567900 0.00 121.00 0.00 130,606.801.000000

Base 21.567900 0.00 121.00 0.00 130,606.80
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25 Aug 2011 30 Aug 2011 USD/DTC 0.02BNY CONVERGEX LJR

10,650.000 NHDX Local 21.423700 0.00 213.00 0.00 228,375.411.000000

Base 21.423700 0.00 213.00 0.00 228,375.41

25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

100.000 NHHZ Local 21.580000 0.00 1.50 0.00 2,159.501.000000

Base 21.580000 0.00 1.50 0.00 2,159.50

26 Aug 2011 31 Aug 2011 USD/DTC 0.03MR BEAL &COMPANY

1,500.000 NHDX Local 21.491100 0.00 45.00 0.00 32,281.651.000000

Base 21.491100 0.00 45.00 0.00 32,281.65

02 Sep 2011 08 Sep 2011 USD/DTC 0.02INSTINET

1,500.000 NHDX Local 20.916400 0.00 30.00 0.00 31,404.601.000000

Base 20.916400 0.00 30.00 0.00 31,404.60

02 Sep 2011 08 Sep 2011 USD/DTC 0.01WEEDEN + CO.

4,300.000 NHDX Local 20.915500 0.00 43.00 0.00 89,979.651.000000

Base 20.915500 0.00 43.00 0.00 89,979.65

06 Sep 2011 09 Sep 2011 USD/DTC 0.01WEEDEN + CO.

5,700.000 NHDX Local 20.566100 0.00 57.00 0.00 117,283.771.000000

Base 20.566100 0.00 57.00 0.00 117,283.77

29275Y102 Total

633.25 0.000.0040,390.000 Local 906,474.16

Base 0.00 633.25 0.00 906,474.16

COMMON STOCK USD.0129362U104 16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)ENTEGRIS INC

500.000 NHHZ Local 7.710000 0.00 7.50 0.00 3,862.501.000000

Base 7.710000 0.00 7.50 0.00 3,862.50
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COMMON STOCK USD.0129364G103 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSENTERGY CORP

804.000 NHDG Local 67.489801 0.00 8.04 0.00 54,269.841.000000

Base 67.489801 0.00 8.04 0.00 54,269.84

13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETS

616.000 NHDG Local 67.520000 0.00 0.00 0.00 41,592.321.000000

Base 67.520000 0.00 0.00 0.00 41,592.32

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

840.000 NHDM Local 66.800000 0.00 0.00 0.00 56,112.001.000000

Base 66.800000 0.00 0.00 0.00 56,112.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,700.000 NHDM Local 60.204900 0.00 17.00 0.00 102,365.331.000000

Base 60.204900 0.00 17.00 0.00 102,365.33

22 Sep 2011 27 Sep 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

5,900.000 NHDF Local 64.031600 0.00 29.50 0.00 377,815.941.000000

Base 64.031600 0.00 29.50 0.00 377,815.94

23 Sep 2011 28 Sep 2011 USD/DTC 0.01UBS SECURITIES LLC

3,000.000 NHDF Local 65.163300 0.00 21.00 0.00 195,510.901.000000

Base 65.163300 0.00 21.00 0.00 195,510.90

26 Sep 2011 29 Sep 2011 USD/DTC 0.01UBS SECURITIES LLC

2,000.000 NHDF Local 66.425400 0.00 14.00 0.00 132,864.801.000000

Base 66.425400 0.00 14.00 0.00 132,864.80

27 Sep 2011 30 Sep 2011 USD/DTC 0.01UBS SECURITIES LLC

5,700.000 NHDF Local 67.257900 0.00 39.90 0.00 383,409.931.000000

Base 67.257900 0.00 39.90 0.00 383,409.93

28 Sep 2011 OPEN USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

7,200.000 NHDF Local 66.490600 0.00 36.00 0.00 478,768.321.000000

Base 66.490600 0.00 36.00 0.00 478,768.32
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29 Sep 2011 OPEN USD/DTC 0.01UBS SECURITIES LLC

4,400.000 NHDF Local 66.682700 0.00 30.80 0.00 293,434.681.000000

Base 66.682700 0.00 30.80 0.00 293,434.68

30 Sep 2011 OPEN USD/DTC 0.01ASSENT LLC

2,900.000 NHDF Local 66.646300 0.00 20.30 0.00 193,294.571.000000

Base 66.646300 0.00 20.30 0.00 193,294.57

29364G103 Total

216.54 0.000.0035,060.000 Local 2,309,438.63

Base 0.00 216.54 0.00 2,309,438.63

REIT USD.0129380T105 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSENTERTAINMENT PROPERTIES TR

100.000 NHHZ Local 39.580000 0.00 1.50 0.00 3,959.501.000000

Base 39.580000 0.00 1.50 0.00 3,959.50

COMMON STOCK294429105 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSEQUIFAX INC

1,200.000 NHDG Local 34.441600 0.00 12.00 0.00 41,341.921.000000

Base 34.441600 0.00 12.00 0.00 41,341.92

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

810.000 NHDM Local 34.360000 0.00 0.00 0.00 27,831.601.000000

Base 34.360000 0.00 0.00 0.00 27,831.60

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,170.000 NHDM Local 29.944900 0.00 11.70 0.00 35,047.231.000000

Base 29.944900 0.00 11.70 0.00 35,047.23

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

590.000 NHEU Local 30.950000 0.00 8.85 0.00 18,269.351.000000

Base 30.950000 0.00 8.85 0.00 18,269.35
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294429105 Total

32.55 0.000.003,770.000 Local 122,490.10

Base 0.00 32.55 0.00 122,490.10

COMMON STOCK29444U502 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPEQUINIX INC

2,500.000 NHDG Local 101.250000 0.00 0.00 0.00 253,125.001.000000

Base 101.250000 0.00 0.00 0.00 253,125.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

3,180.000 NHDG Local 102.609300 0.00 31.80 0.00 326,329.371.000000

Base 102.609300 0.00 31.80 0.00 326,329.37

19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,680.000 NHFR Local 98.270000 0.00 0.00 0.00 558,173.601.000000

Base 98.270000 0.00 0.00 0.00 558,173.60

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,662.000 NHIB Local 104.470000 0.00 0.00 0.00 591,509.141.000000

Base 104.470000 0.00 0.00 0.00 591,509.14

29444U502 Total

31.80 0.000.0017,022.000 Local 1,729,137.11

Base 0.00 31.80 0.00 1,729,137.11

REIT USD.0129472R108 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSEQUITY LIFESTYLE PROPERTIES

300.000 NHHZ Local 64.322100 0.00 4.50 0.00 19,301.131.000000

Base 64.322100 0.00 4.50 0.00 19,301.13

REIT USD.01294752100 16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)EQUITY ONE INC

200.000 NHHZ Local 17.130000 0.00 3.00 0.00 3,429.001.000000

Base 17.130000 0.00 3.00 0.00 3,429.00
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REIT USD.0129476L107 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPEQUITY RESIDENTIAL

1,300.000 NHDG Local 61.520000 0.00 0.00 0.00 79,976.001.000000

Base 61.520000 0.00 0.00 0.00 79,976.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

2,440.000 NHDG Local 62.138701 0.00 24.40 0.00 151,642.831.000000

Base 62.138701 0.00 24.40 0.00 151,642.83

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,790.000 NHDM Local 61.820000 0.00 0.00 0.00 172,477.801.000000

Base 61.820000 0.00 0.00 0.00 172,477.80

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,810.000 NHDM Local 56.726700 0.00 28.10 0.00 159,430.131.000000

Base 56.726700 0.00 28.10 0.00 159,430.13

29476L107 Total

52.50 0.000.009,340.000 Local 563,526.76

Base 0.00 52.50 0.00 563,526.76

COMMON STOCK USD.2297425100 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSESTERLINE TECHNOLOGIES CORP

40.000 NHHZ Local 80.760000 0.00 0.60 0.00 3,231.001.000000

Base 80.760000 0.00 0.60 0.00 3,231.00

25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

100.000 NHHZ Local 67.620000 0.00 1.50 0.00 6,763.501.000000

Base 67.620000 0.00 1.50 0.00 6,763.50

21 Sep 2011 26 Sep 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

8,110.000 NHDY Local 57.322700 0.00 243.30 0.00 465,130.401.000000

Base 57.322700 0.00 243.30 0.00 465,130.40
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297425100 Total

245.40 0.000.008,250.000 Local 475,124.90

Base 0.00 245.40 0.00 475,124.90

COMMON STOCK USD.0129977A105 15 Jul 2011 20 Jul 2011 USD/DTC 0.04KEEFE BRUYETTE + WOODS INCEVERCORE PARTNERS INC CL A

1,840.000 NHHO Local 31.499700 0.00 73.60 0.00 58,033.051.000000

Base 31.499700 0.00 73.60 0.00 58,033.05

01 Aug 2011 04 Aug 2011 USD/DTC 0.04KEEFE BRUYETTE + WOODS INC

2,670.000 NHHO Local 28.167100 0.00 106.80 0.00 75,312.961.000000

Base 28.167100 0.00 106.80 0.00 75,312.96

29977A105 Total

180.40 0.000.004,510.000 Local 133,346.01

Base 0.00 180.40 0.00 133,346.01

REIT USD.0130068C109 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSEXCEL TRUST INC

2,100.000 NHHZ Local 9.942600 0.00 31.50 0.00 20,910.961.000000

Base 9.942600 0.00 31.50 0.00 20,910.96

COMMON STOCK NPV30161N101 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPEXELON CORP

3,200.000 NHDG Local 43.140000 0.00 0.00 0.00 138,048.001.000000

Base 43.140000 0.00 0.00 0.00 138,048.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

3,900.000 NHDG Local 43.430000 0.00 39.00 0.00 169,416.001.000000

Base 43.430000 0.00 39.00 0.00 169,416.00

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,980.000 NHDM Local 44.070000 0.00 0.00 0.00 219,468.601.000000

Base 44.070000 0.00 0.00 0.00 219,468.60
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10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

6,340.000 NHDM Local 40.626900 0.00 63.40 0.00 257,637.951.000000

Base 40.626900 0.00 63.40 0.00 257,637.95

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

400.000 NHHY Local 41.930000 0.00 6.00 0.00 16,778.001.000000

Base 41.930000 0.00 6.00 0.00 16,778.00

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

580.000 NHDM Local 43.879600 0.00 8.70 0.00 25,458.871.000000

Base 43.879600 0.00 8.70 0.00 25,458.87

30161N101 Total

117.10 0.000.0019,400.000 Local 826,807.42

Base 0.00 117.10 0.00 826,807.42

COMMON STOCK USD.01302051206 25 Jul 2011 28 Jul 2011 USD/DTC 0.03CANTOR FITZGERALD + CO.EXIDE TECHNOLOGIES

60,000.000 NHDY Local 7.639100 0.00 1,800.00 0.00 460,146.001.000000

Base 7.639100 0.00 1,800.00 0.00 460,146.00

26 Jul 2011 29 Jul 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.

29,210.000 NHDY Local 7.581100 0.00 584.20 0.00 222,028.131.000000

Base 7.581100 0.00 584.20 0.00 222,028.13

05 Aug 2011 10 Aug 2011 USD/DTC 0.02PULSE TRADING LLC

34,290.000 NHDY Local 5.719800 0.00 685.80 0.00 196,817.741.000000

Base 5.719800 0.00 685.80 0.00 196,817.74

302051206 Total

3,070.00 0.000.00123,500.000 Local 878,991.87

Base 0.00 3,070.00 0.00 878,991.87
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COMMON STOCK30212P105 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSEXPEDIA INC

1,680.000 NHDG Local 30.812500 0.00 16.80 0.00 51,781.801.000000

Base 30.812500 0.00 16.80 0.00 51,781.80

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,040.000 NHDM Local 31.690000 0.00 0.00 0.00 32,957.601.000000

Base 31.690000 0.00 0.00 0.00 32,957.60

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,900.000 NHDM Local 27.465700 0.00 19.00 0.00 52,203.831.000000

Base 27.465700 0.00 19.00 0.00 52,203.83

30212P105 Total

35.80 0.000.004,620.000 Local 136,943.23

Base 0.00 35.80 0.00 136,943.23

COMMON STOCK USD.01302130109 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSEXPEDITORS INTL WASH INC

2,320.000 NHDG Local 51.113401 0.00 23.20 0.00 118,606.291.000000

Base 51.113401 0.00 23.20 0.00 118,606.29

18 Jul 2011 21 Jul 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,600.000 NHDZ Local 48.758500 0.00 32.00 0.00 78,045.601.000000

Base 48.758500 0.00 32.00 0.00 78,045.60

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,580.000 NHDM Local 47.720000 0.00 0.00 0.00 75,397.601.000000

Base 47.720000 0.00 0.00 0.00 75,397.60

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,030.000 NHDM Local 41.586900 0.00 20.30 0.00 84,441.711.000000

Base 41.586900 0.00 20.30 0.00 84,441.71
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302130109 Total

75.50 0.000.007,530.000 Local 356,491.20

Base 0.00 75.50 0.00 356,491.20

COMMON STOCK USD.01302182100 01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHEXPRESS SCRIPTS INC

3,990.000 NHDM Local 54.260000 0.00 0.00 0.00 216,497.401.000000

Base 54.260000 0.00 0.00 0.00 216,497.40

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,130.000 NHDM Local 46.405500 0.00 21.30 0.00 98,865.021.000000

Base 46.405500 0.00 21.30 0.00 98,865.02

302182100 Total

21.30 0.000.006,120.000 Local 315,362.42

Base 0.00 21.30 0.00 315,362.42

COMMON STOCK30219E103 09 Aug 2011 12 Aug 2011 USD/DTC 0.04PIPER JAFFRAYEXPRESS INC

2,130.000 NHHO Local 17.091500 0.00 85.20 0.00 36,490.101.000000

Base 17.091500 0.00 85.20 0.00 36,490.10

REIT USD.0130225T102 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSEXTRA SPACE STORAGE INC

200.000 NHHZ Local 22.185000 0.00 3.00 0.00 4,440.001.000000

Base 22.185000 0.00 3.00 0.00 4,440.00

COMMON STOCK USD.0130225X103 16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)EXTERRAN HOLDINGS INC

300.000 NHHZ Local 10.550000 0.00 4.50 0.00 3,169.501.000000

Base 10.550000 0.00 4.50 0.00 3,169.50

COMMON STOCK USD.01302301106 24 Aug 2011 29 Aug 2011 USD/DTC 0.01MORGAN STANLEY CO INCORPORATEDEZCORP INC CL A

810.000 NHDU Local 32.209100 0.00 4.05 0.00 26,093.421.000000

Base 32.209100 0.00 4.05 0.00 26,093.42
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25 Aug 2011 30 Aug 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

1,090.000 NHDU Local 32.180900 0.00 5.45 0.00 35,082.631.000000

Base 32.180900 0.00 5.45 0.00 35,082.63

26 Aug 2011 31 Aug 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

1,800.000 NHDU Local 32.183000 0.00 9.00 0.00 57,938.401.000000

Base 32.183000 0.00 9.00 0.00 57,938.40

29 Aug 2011 01 Sep 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

2,600.000 NHDU Local 33.761700 0.00 13.00 0.00 87,793.421.000000

Base 33.761700 0.00 13.00 0.00 87,793.42

30 Aug 2011 02 Sep 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

4,340.000 NHDU Local 33.752900 0.00 21.70 0.00 146,509.291.000000

Base 33.752900 0.00 21.70 0.00 146,509.29

31 Aug 2011 06 Sep 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

2,820.000 NHDU Local 33.687700 0.00 14.10 0.00 95,013.411.000000

Base 33.687700 0.00 14.10 0.00 95,013.41

01 Sep 2011 07 Sep 2011 USD/DTC 0.03WILLIAM BLAIR & COMPANY L.L.C

1,630.000 NHDU Local 32.888400 0.00 48.90 0.00 53,656.991.000000

Base 32.888400 0.00 48.90 0.00 53,656.99

01 Sep 2011 07 Sep 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.

1,630.000 NHDU Local 33.603300 0.00 32.60 0.00 54,805.981.000000

Base 33.603300 0.00 32.60 0.00 54,805.98

302301106 Total

148.80 0.000.0016,720.000 Local 556,893.54

Base 0.00 148.80 0.00 556,893.54
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COMMON STOCK NPV30231G102 06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSEXXON MOBIL CORP

560.000 NHHY Local 81.224300 0.00 8.40 0.00 45,494.011.000000

Base 81.224300 0.00 8.40 0.00 45,494.01

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

42,080.000 NHDM Local 79.790000 0.00 0.00 0.00 3,357,563.201.000000

Base 79.790000 0.00 0.00 0.00 3,357,563.20

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

50,520.000 NHDM Local 69.073600 0.00 505.20 0.00 3,490,103.471.000000

Base 69.073600 0.00 505.20 0.00 3,490,103.47

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

770.000 NHEU Local 74.020000 0.00 11.55 0.00 57,006.951.000000

Base 74.020000 0.00 11.55 0.00 57,006.95

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

230.000 NHHY Local 74.010000 0.00 3.45 0.00 17,025.751.000000

Base 74.010000 0.00 3.45 0.00 17,025.75

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,800.000 NHEU Local 70.885600 0.00 27.00 0.00 127,621.081.000000

Base 70.885600 0.00 27.00 0.00 127,621.08

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

400.000 NHHY Local 70.881900 0.00 6.00 0.00 28,358.761.000000

Base 70.881900 0.00 6.00 0.00 28,358.76

30231G102 Total

561.60 0.000.0096,360.000 Local 7,123,173.22

Base 0.00 561.60 0.00 7,123,173.22
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COMMON STOCK USD.01302445101 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPFLIR SYSTEMS INC

500.000 NHDG Local 32.660000 0.00 0.00 0.00 16,330.001.000000

Base 32.660000 0.00 0.00 0.00 16,330.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

1,320.000 NHDG Local 32.793700 0.00 13.20 0.00 43,300.881.000000

Base 32.793700 0.00 13.20 0.00 43,300.88

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,270.000 NHDM Local 27.460000 0.00 0.00 0.00 34,874.201.000000

Base 27.460000 0.00 0.00 0.00 34,874.20

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,530.000 NHDM Local 23.208500 0.00 15.30 0.00 35,524.311.000000

Base 23.208500 0.00 15.30 0.00 35,524.31

302445101 Total

28.50 0.000.004,620.000 Local 130,029.39

Base 0.00 28.50 0.00 130,029.39

COMMON STOCK USD.1302491303 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSFMC CORP

730.000 NHDG Local 87.485205 0.00 7.30 0.00 63,871.501.000000

Base 87.485205 0.00 7.30 0.00 63,871.50

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

490.000 NHDM Local 87.570000 0.00 0.00 0.00 42,909.301.000000

Base 87.570000 0.00 0.00 0.00 42,909.30

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

690.000 NHDM Local 72.630900 0.00 6.90 0.00 50,122.221.000000

Base 72.630900 0.00 6.90 0.00 50,122.22
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302491303 Total

14.20 0.000.001,910.000 Local 156,903.02

Base 0.00 14.20 0.00 156,903.02

COMMON STOCK USD.0130249U101 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSFMC TECHNOLOGIES INC

2,280.000 NHDG Local 43.906202 0.00 22.80 0.00 100,128.941.000000

Base 43.906202 0.00 22.80 0.00 100,128.94

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,160.000 NHDM Local 45.600000 0.00 0.00 0.00 52,896.001.000000

Base 45.600000 0.00 0.00 0.00 52,896.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,980.000 NHDM Local 37.848800 0.00 29.80 0.00 112,819.221.000000

Base 37.848800 0.00 29.80 0.00 112,819.22

20 Sep 2011 23 Sep 2011 USD/DTC 0.04HEEVERS &CO. INC.

48,400.000 NHDZ Local 43.133400 0.00 1,936.00 0.00 2,089,592.561.000000

Base 43.133400 0.00 1,936.00 0.00 2,089,592.56

30249U101 Total

1,988.60 0.000.0054,820.000 Local 2,355,436.72

Base 0.00 1,988.60 0.00 2,355,436.72

COMMON STOCK USD.01302520101 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSFNB CORP

230.000 NHHZ Local 10.277400 0.00 3.45 0.00 2,367.251.000000

Base 10.277400 0.00 3.45 0.00 2,367.25

16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

400.000 NHHZ Local 8.990000 0.00 6.00 0.00 3,602.001.000000

Base 8.990000 0.00 6.00 0.00 3,602.00
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302520101 Total

9.45 0.000.00630.000 Local 5,969.25

Base 0.00 9.45 0.00 5,969.25

COMMON STOCK USD.01302941109 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSFTI CONSULTING INC

100.000 NHHZ Local 36.350000 0.00 1.50 0.00 3,636.501.000000

Base 36.350000 0.00 1.50 0.00 3,636.50

COMMON STOCK305560302 24 Jan 2011 24 Jan 2011 USD/DTCSTATE STREET BANK AND TRUSTFAIRPOINT COMMUNICATIONS INC

17,180.000 NHHM Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

COMMON STOCK USD.1307000109 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSFAMILY DOLLAR STORES

1,120.000 NHDG Local 52.511304 0.00 11.20 0.00 58,823.861.000000

Base 52.511304 0.00 11.20 0.00 58,823.86

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

710.000 NHDM Local 53.110000 0.00 0.00 0.00 37,708.101.000000

Base 53.110000 0.00 0.00 0.00 37,708.10

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,170.000 NHDM Local 46.455000 0.00 11.70 0.00 54,364.051.000000

Base 46.455000 0.00 11.70 0.00 54,364.05

307000109 Total

22.90 0.000.003,000.000 Local 150,896.01

Base 0.00 22.90 0.00 150,896.01

COMMON STOCK USD.01311900104 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSFASTENAL CO

21,360.000 NHDG Local 34.827500 0.00 213.60 0.00 744,129.001.000000

Base 34.827500 0.00 213.60 0.00 744,129.00
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18 Jul 2011 21 Jul 2011 USD/DTC 0.02HEEVERS &CO. INC.

5,300.000 NHDZ Local 33.609500 0.00 106.00 0.00 178,236.351.000000

Base 33.609500 0.00 106.00 0.00 178,236.35

19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

18,860.000 NHFR Local 33.620000 0.00 0.00 0.00 634,073.201.000000

Base 33.620000 0.00 0.00 0.00 634,073.20

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

18,072.000 NHIB Local 33.650000 0.00 0.00 0.00 608,122.801.000000

Base 33.650000 0.00 0.00 0.00 608,122.80

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,500.000 NHDM Local 33.650000 0.00 0.00 0.00 84,125.001.000000

Base 33.650000 0.00 0.00 0.00 84,125.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

4,930.000 NHDM Local 30.324800 0.00 49.30 0.00 149,550.561.000000

Base 30.324800 0.00 49.30 0.00 149,550.56

311900104 Total

368.90 0.000.0071,022.000 Local 2,398,236.91

Base 0.00 368.90 0.00 2,398,236.91

COMMON STOCK NPV314211103 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSFEDERATED INVESTORS INC CL B

1,070.000 NHDG Local 23.745200 0.00 10.70 0.00 25,418.061.000000

Base 23.745200 0.00 10.70 0.00 25,418.06

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

770.000 NHDM Local 21.370000 0.00 0.00 0.00 16,454.901.000000

Base 21.370000 0.00 0.00 0.00 16,454.90
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10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

890.000 NHDM Local 17.308300 0.00 8.90 0.00 15,413.291.000000

Base 17.308300 0.00 8.90 0.00 15,413.29

314211103 Total

19.60 0.000.002,730.000 Local 57,286.25

Base 0.00 19.60 0.00 57,286.25

COMMON STOCK USD.131428X106 01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFEDEX CORP

2,400.000 NHDM Local 86.880000 0.00 0.00 0.00 208,512.001.000000

Base 86.880000 0.00 0.00 0.00 208,512.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

3,010.000 NHDM Local 76.445500 0.00 30.10 0.00 230,131.061.000000

Base 76.445500 0.00 30.10 0.00 230,131.06

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

180.000 NHHY Local 80.950000 0.00 2.70 0.00 14,573.701.000000

Base 80.950000 0.00 2.70 0.00 14,573.70

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

370.000 NHDM Local 73.599000 0.00 5.55 0.00 27,237.181.000000

Base 73.599000 0.00 5.55 0.00 27,237.18

31428X106 Total

38.35 0.000.005,960.000 Local 480,453.94

Base 0.00 38.35 0.00 480,453.94

COMMON STOCK USD1.315405100 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSFERRO CORP

500.000 NHHZ Local 7.830000 0.00 7.50 0.00 3,922.501.000000

Base 7.830000 0.00 7.50 0.00 3,922.50
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COMMON STOCK NPV315616102 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSF5 NETWORKS INC

422.000 NHDG Local 112.054100 0.00 4.22 0.00 47,291.051.000000

Base 112.054100 0.00 4.22 0.00 47,291.05

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

152.000 NHDM Local 93.480000 0.00 0.00 0.00 14,208.961.000000

Base 93.480000 0.00 0.00 0.00 14,208.96

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

770.000 NHDM Local 73.957500 0.00 7.70 0.00 56,954.981.000000

Base 73.957500 0.00 7.70 0.00 56,954.98

315616102 Total

11.92 0.000.001,344.000 Local 118,454.99

Base 0.00 11.92 0.00 118,454.99

COMMON STOCK USD.0131620M106 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPFIDELITY NATIONAL INFORMATIO

600.000 NHDG Local 29.990000 0.00 0.00 0.00 17,994.001.000000

Base 29.990000 0.00 0.00 0.00 17,994.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

2,600.000 NHDG Local 30.126500 0.00 26.00 0.00 78,354.901.000000

Base 30.126500 0.00 26.00 0.00 78,354.90

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,290.000 NHDM Local 30.020000 0.00 0.00 0.00 68,745.801.000000

Base 30.020000 0.00 0.00 0.00 68,745.80

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,570.000 NHDM Local 27.343400 0.00 25.70 0.00 70,298.241.000000

Base 27.343400 0.00 25.70 0.00 70,298.24
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31620M106 Total

51.70 0.000.008,060.000 Local 235,392.94

Base 0.00 51.70 0.00 235,392.94

COMMON STOCK NPV316773100 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSFIFTH THIRD BANCORP

9,910.000 NHDG Local 12.130900 0.00 99.10 0.00 120,316.321.000000

Base 12.130900 0.00 99.10 0.00 120,316.32

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,790.000 NHDM Local 12.650000 0.00 0.00 0.00 85,893.501.000000

Base 12.650000 0.00 0.00 0.00 85,893.50

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

8,780.000 NHDM Local 9.662500 0.00 87.80 0.00 84,924.551.000000

Base 9.662500 0.00 87.80 0.00 84,924.55

316773100 Total

186.90 0.000.0025,480.000 Local 291,134.37

Base 0.00 186.90 0.00 291,134.37

COMMON STOCK USD.0131678A103 30 Jun 2011 01 Jul 2011 USD/DTCAUTREPAT-STK/$ DIVFIFTH STREET FINANCE CORP

1.857 NHHZ Local 11.023155 0.00 0.00 0.00 20.471.000000

Base 11.023155 0.00 0.00 0.00 20.47

20 Jul 2011 25 Jul 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

15,500.000 NHDU Local 11.253900 0.00 310.00 0.00 174,745.451.000000

Base 11.253900 0.00 310.00 0.00 174,745.45

21 Jul 2011 26 Jul 2011 USD/DTC 0.02KNIGHT EQUITY MARKETS L.P.

2,000.000 NHDX Local 11.547000 0.00 40.00 0.00 23,134.001.000000

Base 11.547000 0.00 40.00 0.00 23,134.00
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22 Jul 2011 27 Jul 2011 USD/DTC 0.02KNIGHT EQUITY MARKETS L.P.

5,350.000 NHDX Local 11.542200 0.00 107.00 0.00 61,857.771.000000

Base 11.542200 0.00 107.00 0.00 61,857.77

25 Jul 2011 28 Jul 2011 USD/DTC 0.02KNIGHT EQUITY MARKETS L.P.

8,050.000 NHDX Local 11.625500 0.00 161.00 0.00 93,746.281.000000

Base 11.625500 0.00 161.00 0.00 93,746.28

25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

900.000 NHHZ Local 9.616700 0.00 13.50 0.00 8,668.531.000000

Base 9.616700 0.00 13.50 0.00 8,668.53

31 Aug 2011 02 Sep 2011 USD/DTCAUTREPAT-STK/$ DIV

1.006 NHHZ Local 9.850894 0.00 0.00 0.00 9.911.000000

Base 9.850894 0.00 0.00 0.00 9.91

31678A103 Total

631.50 0.000.0031,802.863 Local 362,182.41

Base 0.00 631.50 0.00 362,182.41

COMMON STOCK USD.01317923100 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSFINISH LINE/THE   CL A

200.000 NHHZ Local 18.782500 0.00 3.00 0.00 3,759.501.000000

Base 18.782500 0.00 3.00 0.00 3,759.50

COMMON STOCK31847R102 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSFIRST AMERICAN FINANCIAL

200.000 NHHZ Local 14.540000 0.00 3.00 0.00 2,911.001.000000

Base 14.540000 0.00 3.00 0.00 2,911.00

COMMON STOCK NPV320209109 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSFIRST FINANCIAL BANCORP

100.000 NHHZ Local 16.000000 0.00 1.50 0.00 1,601.501.000000

Base 16.000000 0.00 1.50 0.00 1,601.50
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COMMON STOCK NPV320218100 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSFIRST FINANCIAL CORP/INDIANA

70.000 NHHZ Local 33.280000 0.00 1.05 0.00 2,330.651.000000

Base 33.280000 0.00 1.05 0.00 2,330.65

COMMON STOCK320517105 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSFIRST HORIZON NATIONAL CORP

4,150.000 NHDG Local 9.559200 0.00 41.50 0.00 39,712.181.000000

Base 9.559200 0.00 41.50 0.00 39,712.18

06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

2,660.000 NHHY Local 9.387200 0.00 39.90 0.00 25,009.851.000000

Base 9.387200 0.00 39.90 0.00 25,009.85

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,390.000 NHDM Local 8.990000 0.00 0.00 0.00 30,476.101.000000

Base 8.990000 0.00 0.00 0.00 30,476.10

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,520.000 NHDM Local 6.935700 0.00 25.20 0.00 17,503.161.000000

Base 6.935700 0.00 25.20 0.00 17,503.16

320517105 Total

106.60 0.000.0012,720.000 Local 112,701.29

Base 0.00 106.60 0.00 112,701.29

REIT USD.0132054K103 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSFIRST INDUSTRIAL REALTY TR

1,300.000 NHHZ Local 8.255800 0.00 19.50 0.00 10,752.041.000000

Base 8.255800 0.00 19.50 0.00 10,752.04

COMMON STOCK USD.01320867104 05 Aug 2011 10 Aug 2011 USD/DTC 0.04KEEFE BRUYETTE + WOODS INCFIRST MIDWEST BANCORP INC/IL

4,280.000 NHHO Local 10.985000 0.00 171.20 0.00 47,187.001.000000

Base 10.985000 0.00 171.20 0.00 47,187.00
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09 Aug 2011 12 Aug 2011 USD/DTC 0.04KEEFE BRUYETTE + WOODS INC

5,690.000 NHHO Local 9.759300 0.00 227.60 0.00 55,758.021.000000

Base 9.759300 0.00 227.60 0.00 55,758.02

16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

400.000 NHHZ Local 8.639900 0.00 6.00 0.00 3,461.961.000000

Base 8.639900 0.00 6.00 0.00 3,461.96

320867104 Total

404.80 0.000.0010,370.000 Local 106,406.98

Base 0.00 404.80 0.00 106,406.98

COMMON STOCK USD.0133589V101 16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)FIRST PACTRUST BANCORP INC

200.000 NHHZ Local 11.785000 0.00 3.00 0.00 2,360.001.000000

Base 11.785000 0.00 3.00 0.00 2,360.00

REIT USD.00133610F109 16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)FIRST POTOMAC REALTY TRUST

300.000 NHHZ Local 13.160000 0.00 4.50 0.00 3,952.501.000000

Base 13.160000 0.00 4.50 0.00 3,952.50

COMMON STOCK336433107 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSFIRST SOLAR INC

505.000 NHDG Local 125.630800 0.00 5.05 0.00 63,448.601.000000

Base 125.630800 0.00 5.05 0.00 63,448.60

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

315.000 NHDM Local 118.230000 0.00 0.00 0.00 37,242.451.000000

Base 118.230000 0.00 0.00 0.00 37,242.45

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

520.000 NHDM Local 101.328500 0.00 5.20 0.00 52,696.021.000000

Base 101.328500 0.00 5.20 0.00 52,696.02
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21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

360.000 NHDM Local 76.398800 0.00 5.40 0.00 27,508.971.000000

Base 76.398800 0.00 5.40 0.00 27,508.97

336433107 Total

15.65 0.000.001,700.000 Local 180,896.04

Base 0.00 15.65 0.00 180,896.04

COMMON STOCK NPV336901103 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETS1ST SOURCE CORP

110.000 NHHZ Local 23.380900 0.00 1.65 0.00 2,573.551.000000

Base 23.380900 0.00 1.65 0.00 2,573.55

COMMON STOCK USD.01337738108 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSFISERV INC

1,200.000 NHDG Local 63.084700 0.00 12.00 0.00 75,713.641.000000

Base 63.084700 0.00 12.00 0.00 75,713.64

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

710.000 NHDM Local 60.360000 0.00 0.00 0.00 42,855.601.000000

Base 60.360000 0.00 0.00 0.00 42,855.60

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,380.000 NHDM Local 53.968900 0.00 13.80 0.00 74,490.881.000000

Base 53.968900 0.00 13.80 0.00 74,490.88

337738108 Total

25.80 0.000.003,290.000 Local 193,060.12

Base 0.00 25.80 0.00 193,060.12

COMMON STOCK NPV337915102 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSFIRSTMERIT CORP

260.000 NHHZ Local 16.807700 0.00 3.90 0.00 4,373.901.000000

Base 16.807700 0.00 3.90 0.00 4,373.90
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COMMON STOCK USD.1337932107 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPFIRSTENERGY CORP

2,100.000 NHDG Local 43.730000 0.00 0.00 0.00 91,833.001.000000

Base 43.730000 0.00 0.00 0.00 91,833.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

2,400.000 NHDG Local 44.085300 0.00 24.00 0.00 105,828.721.000000

Base 44.085300 0.00 24.00 0.00 105,828.72

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,110.000 NHDM Local 44.650000 0.00 0.00 0.00 138,861.501.000000

Base 44.650000 0.00 0.00 0.00 138,861.50

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

4,000.000 NHDM Local 40.348300 0.00 40.00 0.00 161,433.201.000000

Base 40.348300 0.00 40.00 0.00 161,433.20

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

400.000 NHHY Local 45.080000 0.00 6.00 0.00 18,038.001.000000

Base 45.080000 0.00 6.00 0.00 18,038.00

337932107 Total

70.00 0.000.0012,010.000 Local 515,994.42

Base 0.00 70.00 0.00 515,994.42

COMMON STOCK USD.0133832D106 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSFIVE STAR QUALITY CARE

1,300.000 NHHZ Local 3.197700 0.00 19.50 0.00 4,176.511.000000

Base 3.197700 0.00 19.50 0.00 4,176.51

COMMON STOCK USD.01343412102 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSFLUOR CORP

2,060.000 NHDG Local 64.856301 0.00 20.60 0.00 133,624.581.000000

Base 64.856301 0.00 20.60 0.00 133,624.58
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,460.000 NHDM Local 63.530000 0.00 0.00 0.00 92,753.801.000000

Base 63.530000 0.00 0.00 0.00 92,753.80

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,830.000 NHDM Local 53.877800 0.00 18.30 0.00 98,614.671.000000

Base 53.877800 0.00 18.30 0.00 98,614.67

343412102 Total

38.90 0.000.005,350.000 Local 324,993.05

Base 0.00 38.90 0.00 324,993.05

COMMON STOCK USD.01343468104 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSFLOW INTL CORP

1,230.000 NHHZ Local 3.486300 0.00 18.45 0.00 4,306.601.000000

Base 3.486300 0.00 18.45 0.00 4,306.60

COMMON STOCK USD.01343873105 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSFLUSHING FINANCIAL CORP

200.000 NHHZ Local 11.359900 0.00 3.00 0.00 2,274.981.000000

Base 11.359900 0.00 3.00 0.00 2,274.98

COMMON STOCK USD.01345370860 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSFORD MOTOR CO

40,730.000 NHDG Local 13.336100 0.00 407.30 0.00 543,586.651.000000

Base 13.336100 0.00 407.30 0.00 543,586.65

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

27,710.000 NHDM Local 12.210000 0.00 0.00 0.00 338,339.101.000000

Base 12.210000 0.00 0.00 0.00 338,339.10

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

36,310.000 NHDM Local 10.464500 0.00 363.10 0.00 380,329.101.000000

Base 10.464500 0.00 363.10 0.00 380,329.10
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15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,640.000 NHEU Local 11.330000 0.00 24.60 0.00 18,605.801.000000

Base 11.330000 0.00 24.60 0.00 18,605.80

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

980.000 NHHY Local 11.280000 0.00 14.70 0.00 11,069.101.000000

Base 11.280000 0.00 14.70 0.00 11,069.10

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

3,340.000 NHDM Local 10.203500 0.00 50.10 0.00 34,129.791.000000

Base 10.203500 0.00 50.10 0.00 34,129.79

345370860 Total

859.80 0.000.00110,710.000 Local 1,326,059.54

Base 0.00 859.80 0.00 1,326,059.54

COMMON STOCK USD.1345838106 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSFOREST LABORATORIES INC

3,090.000 NHDG Local 38.849301 0.00 30.90 0.00 120,075.241.000000

Base 38.849301 0.00 30.90 0.00 120,075.24

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,150.000 NHDM Local 37.060000 0.00 0.00 0.00 79,679.001.000000

Base 37.060000 0.00 0.00 0.00 79,679.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,740.000 NHDM Local 33.615000 0.00 27.40 0.00 92,132.501.000000

Base 33.615000 0.00 27.40 0.00 92,132.50

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

700.000 NHHY Local 31.230000 0.00 10.50 0.00 21,871.501.000000

Base 31.230000 0.00 10.50 0.00 21,871.50
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345838106 Total

68.80 0.000.008,680.000 Local 313,758.24

Base 0.00 68.80 0.00 313,758.24

COMMON STOCK346375108 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSFORMFACTOR INC

280.000 NHHZ Local 9.432100 0.00 4.20 0.00 2,645.191.000000

Base 9.432100 0.00 4.20 0.00 2,645.19

COMMON STOCK USD.1354613101 01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFRANKLIN RESOURCES INC

945.000 NHDM Local 126.960000 0.00 0.00 0.00 119,977.201.000000

Base 126.960000 0.00 0.00 0.00 119,977.20

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,379.000 NHDM Local 109.992000 0.00 13.79 0.00 151,692.761.000000

Base 109.992000 0.00 13.79 0.00 151,692.76

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

218.000 NHDM Local 113.300000 0.00 3.27 0.00 24,702.671.000000

Base 113.300000 0.00 3.27 0.00 24,702.67

354613101 Total

17.06 0.000.002,542.000 Local 296,372.63

Base 0.00 17.06 0.00 296,372.63

REIT USD.000135471R106 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSFRANKLIN STREET PROPERTIES C

200.000 NHHZ Local 12.240000 0.00 3.00 0.00 2,451.001.000000

Base 12.240000 0.00 3.00 0.00 2,451.00

COMMON STOCK USD.135671D857 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSFREEPORT MCMORAN COPPER

9,790.000 NHDG Local 54.669000 0.00 97.90 0.00 535,307.411.000000

Base 54.669000 0.00 97.90 0.00 535,307.41
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05 Jul 2011 08 Jul 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

15,493.000 NHEZ Local 53.623100 0.00 464.79 0.00 831,247.481.000000

Base 53.623100 0.00 464.79 0.00 831,247.48

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,690.000 NHDM Local 52.960000 0.00 0.00 0.00 354,302.401.000000

Base 52.960000 0.00 0.00 0.00 354,302.40

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

9,190.000 NHDM Local 44.152500 0.00 91.90 0.00 405,853.381.000000

Base 44.152500 0.00 91.90 0.00 405,853.38

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

600.000 NHEU Local 33.166700 0.00 9.00 0.00 19,909.021.000000

Base 33.166700 0.00 9.00 0.00 19,909.02

35671D857 Total

663.59 0.000.0041,763.000 Local 2,146,619.69

Base 0.00 663.59 0.00 2,146,619.69

COMMON STOCK USD.0135804H106 02 Sep 2011 08 Sep 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INCFRESH MARKET INC/THE

1,200.000 NHDU Local 36.050500 0.00 6.00 0.00 43,266.601.000000

Base 36.050500 0.00 6.00 0.00 43,266.60

06 Sep 2011 09 Sep 2011 USD/DTC 0.02LIQUIDNETINC

6,890.000 NHDU Local 36.418800 0.00 108.17 0.00 251,033.701.000000

Base 36.418800 0.00 108.17 0.00 251,033.70

12 Sep 2011 15 Sep 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

2,540.000 NHDU Local 36.890400 0.00 12.70 0.00 93,714.321.000000

Base 36.890400 0.00 12.70 0.00 93,714.32
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23 Sep 2011 28 Sep 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

4,148.000 NHDU Local 36.589100 0.00 20.74 0.00 151,792.331.000000

Base 36.589100 0.00 20.74 0.00 151,792.33

35804H106 Total

147.61 0.000.0014,778.000 Local 539,806.95

Base 0.00 147.61 0.00 539,806.95

COMMON STOCK USD.2535906A108 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSFRONTIER COMMUNICATIONS CORP

10,870.000 NHDG Local 7.984000 0.00 108.70 0.00 86,894.781.000000

Base 7.984000 0.00 108.70 0.00 86,894.78

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,550.000 NHDM Local 7.490000 0.00 0.00 0.00 56,549.501.000000

Base 7.490000 0.00 0.00 0.00 56,549.50

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

9,520.000 NHDM Local 6.796500 0.00 95.20 0.00 64,797.881.000000

Base 6.796500 0.00 95.20 0.00 64,797.88

35906A108 Total

203.90 0.000.0027,940.000 Local 208,242.16

Base 0.00 203.90 0.00 208,242.16

COMMON STOCK USD.01359523107 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSFUEL TECH INC

600.000 NHHZ Local 7.136700 0.00 9.00 0.00 4,291.021.000000

Base 7.136700 0.00 9.00 0.00 4,291.02

COMMON STOCK USD1.359694106 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSH.B. FULLER CO.

100.000 NHHZ Local 20.390000 0.00 1.50 0.00 2,040.501.000000

Base 20.390000 0.00 1.50 0.00 2,040.50
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COMMON STOCK USD.0136159R103 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSGEO GROUP INC/THE

100.000 NHHZ Local 21.140000 0.00 1.50 0.00 2,115.501.000000

Base 21.140000 0.00 1.50 0.00 2,115.50

COMMON STOCK36467W109 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSGAMESTOP CORP CLASS A

1,080.000 NHDG Local 24.851900 0.00 10.80 0.00 26,850.851.000000

Base 24.851900 0.00 10.80 0.00 26,850.85

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

560.000 NHDM Local 23.580000 0.00 0.00 0.00 13,204.801.000000

Base 23.580000 0.00 0.00 0.00 13,204.80

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,350.000 NHDM Local 20.677900 0.00 13.50 0.00 27,928.671.000000

Base 20.677900 0.00 13.50 0.00 27,928.67

36467W109 Total

24.30 0.000.002,990.000 Local 67,984.32

Base 0.00 24.30 0.00 67,984.32

COMMON STOCK USD1.364730101 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSGANNETT CO

2,680.000 NHDG Local 13.727900 0.00 26.80 0.00 36,817.571.000000

Base 13.727900 0.00 26.80 0.00 36,817.57

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,890.000 NHDM Local 12.760000 0.00 0.00 0.00 24,116.401.000000

Base 12.760000 0.00 0.00 0.00 24,116.40

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,300.000 NHDM Local 9.753300 0.00 23.00 0.00 22,455.591.000000

Base 9.753300 0.00 23.00 0.00 22,455.59
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15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,120.000 NHHY Local 10.630000 0.00 31.80 0.00 22,567.401.000000

Base 10.630000 0.00 31.80 0.00 22,567.40

364730101 Total

81.60 0.000.008,990.000 Local 105,956.96

Base 0.00 81.60 0.00 105,956.96

COMMON STOCK USD.05364760108 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSGAP INC/THE

1,530.000 NHDG Local 18.861000 0.00 15.30 0.00 28,872.631.000000

Base 18.861000 0.00 15.30 0.00 28,872.63

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

260.000 NHDM Local 19.290000 0.00 0.00 0.00 5,015.401.000000

Base 19.290000 0.00 0.00 0.00 5,015.40

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

3,740.000 NHDM Local 15.686800 0.00 37.40 0.00 58,706.031.000000

Base 15.686800 0.00 37.40 0.00 58,706.03

364760108 Total

52.70 0.000.005,530.000 Local 92,594.06

Base 0.00 52.70 0.00 92,594.06

COMMON STOCK USD.01365558105 18 Jul 2011 21 Jul 2011 USD/DTC 0.02HEEVERS &CO. INC.GARDNER DENVER INC

1,400.000 NHDZ Local 82.730000 0.00 28.00 0.00 115,850.001.000000

Base 82.730000 0.00 28.00 0.00 115,850.00

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

140.000 NHEU Local 72.300000 0.00 2.10 0.00 10,124.101.000000

Base 72.300000 0.00 2.10 0.00 10,124.10
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365558105 Total

30.10 0.000.001,540.000 Local 125,974.10

Base 0.00 30.10 0.00 125,974.10

COMMON STOCK USD.01367905106 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSGAYLORD ENTERTAINMENT CO

70.000 NHHZ Local 31.490000 0.00 1.05 0.00 2,205.351.000000

Base 31.490000 0.00 1.05 0.00 2,205.35

COMMON STOCK36866T103 20 Jul 2011 25 Jul 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)GEN PROBE INC

4,290.000 NHDU Local 63.202300 0.00 85.80 0.00 271,223.671.000000

Base 63.202300 0.00 85.80 0.00 271,223.67

19 Aug 2011 24 Aug 2011 USD/DTC 0.03RBC CAPITAL MARKETS

6,390.000 NHDY Local 55.129400 0.00 191.70 0.00 352,468.571.000000

Base 55.129400 0.00 191.70 0.00 352,468.57

36866T103 Total

277.50 0.000.0010,680.000 Local 623,692.24

Base 0.00 277.50 0.00 623,692.24

COMMON STOCK USD.01369300108 26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.GENERAL CABLE CORP

1,000.000 NHHY Local 21.283800 0.00 15.00 0.00 21,298.801.000000

Base 21.283800 0.00 15.00 0.00 21,298.80

COMMON STOCK USD1.369550108 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPGENERAL DYNAMICS CORP

700.000 NHDG Local 72.650000 0.00 0.00 0.00 50,855.001.000000

Base 72.650000 0.00 0.00 0.00 50,855.00

13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVP

100.000 NHDG Local 72.650000 0.00 0.00 0.00 7,265.001.000000

Base 72.650000 0.00 0.00 0.00 7,265.00
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13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

2,760.000 NHDG Local 73.397400 0.00 27.60 0.00 202,604.421.000000

Base 73.397400 0.00 27.60 0.00 202,604.42

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,300.000 NHDM Local 68.140000 0.00 0.00 0.00 156,722.001.000000

Base 68.140000 0.00 0.00 0.00 156,722.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

3,560.000 NHDM Local 59.422900 0.00 35.60 0.00 211,581.121.000000

Base 59.422900 0.00 35.60 0.00 211,581.12

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

200.000 NHHY Local 61.895000 0.00 3.00 0.00 12,382.001.000000

Base 61.895000 0.00 3.00 0.00 12,382.00

369550108 Total

66.20 0.000.009,620.000 Local 641,409.54

Base 0.00 66.20 0.00 641,409.54

COMMON STOCK USD.06369604103 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPGENERAL ELECTRIC CO

41,800.000 NHDG Local 18.510000 0.00 0.00 0.00 773,718.011.000000

Base 18.510000 0.00 0.00 0.00 773,718.01

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

74,860.000 NHDG Local 18.662300 0.00 748.60 0.00 1,397,808.381.000000

Base 18.662300 0.00 748.60 0.00 1,397,808.38

06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

4,430.000 NHHY Local 19.059900 0.00 66.45 0.00 84,501.811.000000

Base 19.059900 0.00 66.45 0.00 84,501.81
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

79,140.000 NHDM Local 17.910000 0.00 0.00 0.00 1,417,397.401.000000

Base 17.910000 0.00 0.00 0.00 1,417,397.40

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

95,470.000 NHDM Local 15.307000 0.00 954.70 0.00 1,462,313.991.000000

Base 15.307000 0.00 954.70 0.00 1,462,313.99

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,920.000 NHHY Local 16.320000 0.00 28.80 0.00 31,363.201.000000

Base 16.320000 0.00 28.80 0.00 31,363.20

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

19,390.000 NHDM Local 15.880400 0.00 290.85 0.00 308,211.811.000000

Base 15.880400 0.00 290.85 0.00 308,211.81

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

3,000.000 NHHY Local 15.339000 0.00 45.00 0.00 46,062.001.000000

Base 15.339000 0.00 45.00 0.00 46,062.00

369604103 Total

2,134.40 0.000.00320,010.000 Local 5,521,376.60

Base 0.00 2,134.40 0.00 5,521,376.60

COMMON STOCK USD.1370334104 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSGENERAL MILLS INC

6,570.000 NHDG Local 37.191700 0.00 65.70 0.00 244,415.171.000000

Base 37.191700 0.00 65.70 0.00 244,415.17

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,520.000 NHDM Local 37.350000 0.00 0.00 0.00 168,822.001.000000

Base 37.350000 0.00 0.00 0.00 168,822.00
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10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

6,110.000 NHDM Local 35.398000 0.00 61.10 0.00 216,342.881.000000

Base 35.398000 0.00 61.10 0.00 216,342.88

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

500.000 NHEU Local 36.470000 0.00 7.50 0.00 18,242.501.000000

Base 36.470000 0.00 7.50 0.00 18,242.50

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

1,130.000 NHDM Local 39.166200 0.00 16.95 0.00 44,274.761.000000

Base 39.166200 0.00 16.95 0.00 44,274.76

370334104 Total

151.25 0.000.0018,830.000 Local 692,097.31

Base 0.00 151.25 0.00 692,097.31

COMMON STOCK USD.0137045V100 06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSGENERAL MOTORS CO

810.000 NHHY Local 31.554100 0.00 12.15 0.00 25,570.971.000000

Base 31.554100 0.00 12.15 0.00 25,570.97

COMMON STOCK USD1.371532102 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSGENESCO INC

80.000 NHHZ Local 54.290000 0.00 1.20 0.00 4,344.401.000000

Base 54.290000 0.00 1.20 0.00 4,344.40

02 Sep 2011 08 Sep 2011 USD/DTC 0.03PULSE TRADING LLC

9,430.000 NHDY Local 47.762700 0.00 282.90 0.00 450,685.161.000000

Base 47.762700 0.00 282.90 0.00 450,685.16

371532102 Total

284.10 0.000.009,510.000 Local 455,029.56

Base 0.00 284.10 0.00 455,029.56



Prepared by State StreetPage 533

Purchase Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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.06371901109 18 Jul 2011 21 Jul 2011 USD/DTC 0.02HEEVERS &CO. INC.GENTEX CORP

4,000.000 NHDZ Local 29.668100 0.00 80.00 0.00 118,752.401.000000

Base 29.668100 0.00 80.00 0.00 118,752.40

COMMON STOCK USD1.372460105 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPGENUINE PARTS CO

1,400.000 NHDG Local 55.080000 0.00 0.00 0.00 77,112.001.000000

Base 55.080000 0.00 0.00 0.00 77,112.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

270.000 NHDG Local 55.537407 0.00 2.70 0.00 14,997.801.000000

Base 55.537407 0.00 2.70 0.00 14,997.80

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,150.000 NHDM Local 53.160000 0.00 0.00 0.00 61,134.001.000000

Base 53.160000 0.00 0.00 0.00 61,134.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,510.000 NHDM Local 48.006200 0.00 15.10 0.00 72,504.461.000000

Base 48.006200 0.00 15.10 0.00 72,504.46

27 Sep 2011 30 Sep 2011 USD/DTC 0.02MR BEAL &COMPANY

2,050.000 NHEY Local 52.617500 0.00 41.00 0.00 107,906.881.000000

Base 52.617500 0.00 41.00 0.00 107,906.88

372460105 Total

58.80 0.000.006,380.000 Local 333,655.14

Base 0.00 58.80 0.00 333,655.14

COMMON STOCK USD.137247A102 03 Aug 2011 08 Aug 2011 USD/DTC 0.01LIQUIDNETINCGENTIVA HEALTH SERVICES

15,600.000 NHDX Local 12.895700 0.00 156.00 0.00 201,328.921.000000

Base 12.895700 0.00 156.00 0.00 201,328.92
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COMMON STOCK37247D106 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSGENWORTH FINANCIAL INC CL A

5,360.000 NHDG Local 9.800400 0.00 53.60 0.00 52,583.741.000000

Base 9.800400 0.00 53.60 0.00 52,583.74

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,710.000 NHDM Local 8.320000 0.00 0.00 0.00 30,867.201.000000

Base 8.320000 0.00 0.00 0.00 30,867.20

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

4,690.000 NHDM Local 5.963400 0.00 46.90 0.00 28,015.251.000000

Base 5.963400 0.00 46.90 0.00 28,015.25

37247D106 Total

100.50 0.000.0013,760.000 Local 111,466.19

Base 0.00 100.50 0.00 111,466.19

COMMON STOCK USD.0137250W108 16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)GEOEYE INC

100.000 NHHZ Local 32.989900 0.00 1.50 0.00 3,300.491.000000

Base 32.989900 0.00 1.50 0.00 3,300.49

COMMON STOCK USD.01373200302 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSGEORGIA GULF CORP

120.000 NHHZ Local 21.705000 0.00 1.80 0.00 2,606.401.000000

Base 21.705000 0.00 1.80 0.00 2,606.40

COMMON STOCK NPV373865104 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSGERMAN AMERICAN BANCORP

140.000 NHHZ Local 17.382300 0.00 2.10 0.00 2,435.621.000000

Base 17.382300 0.00 2.10 0.00 2,435.62

REIT USD.01374297109 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSGETTY REALTY CORP

170.000 NHHZ Local 25.652400 0.00 2.55 0.00 4,363.461.000000

Base 25.652400 0.00 2.55 0.00 4,363.46
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COMMON STOCK375558103 01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGILEAD SCIENCES INC

4,400.000 NHDM Local 42.360000 0.00 0.00 0.00 186,384.001.000000

Base 42.360000 0.00 0.00 0.00 186,384.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

7,520.000 NHDM Local 36.468800 0.00 75.20 0.00 274,320.581.000000

Base 36.468800 0.00 75.20 0.00 274,320.58

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

500.000 NHEU Local 39.720000 0.00 7.50 0.00 19,867.501.000000

Base 39.720000 0.00 7.50 0.00 19,867.50

375558103 Total

82.70 0.000.0012,420.000 Local 480,572.08

Base 0.00 82.70 0.00 480,572.08

COMMON STOCK USD.0137637Q105 16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)GLACIER BANCORP INC

200.000 NHHZ Local 10.659900 0.00 3.00 0.00 2,134.981.000000

Base 10.659900 0.00 3.00 0.00 2,134.98

REIT USD.001376536108 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSGLADSTONE COMMERCIAL CORP

200.000 NHHZ Local 15.815000 0.00 3.00 0.00 3,166.001.000000

Base 15.815000 0.00 3.00 0.00 3,166.00

COMMON STOCK USD.01377316104 08 Jul 2011 13 Jul 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.GLATFELTER

500.000 NHDF Local 15.662000 0.00 3.75 0.00 7,834.751.000000

Base 15.662000 0.00 3.75 0.00 7,834.75

12 Jul 2011 15 Jul 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

400.000 NHDF Local 15.555000 0.00 3.00 0.00 6,225.001.000000

Base 15.555000 0.00 3.00 0.00 6,225.00
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14 Jul 2011 19 Jul 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

1,671.000 NHDF Local 15.486900 0.00 8.36 0.00 25,886.971.000000

Base 15.486900 0.00 8.36 0.00 25,886.97

15 Jul 2011 20 Jul 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

2,508.000 NHDF Local 15.495200 0.00 18.81 0.00 38,880.771.000000

Base 15.495200 0.00 18.81 0.00 38,880.77

377316104 Total

33.92 0.000.005,079.000 Local 78,827.49

Base 0.00 33.92 0.00 78,827.49

COMMON STOCK USD.0138141G104 06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSGOLDMAN SACHS GROUP INC

216.000 NHHY Local 133.625600 0.00 3.24 0.00 28,866.371.000000

Base 133.625600 0.00 3.24 0.00 28,866.37

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,544.000 NHDM Local 134.970000 0.00 0.00 0.00 478,333.681.000000

Base 134.970000 0.00 0.00 0.00 478,333.68

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

4,950.000 NHDM Local 113.449700 0.00 49.50 0.00 561,625.521.000000

Base 113.449700 0.00 49.50 0.00 561,625.52

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

94.000 NHHY Local 118.970000 0.00 1.41 0.00 11,184.591.000000

Base 118.970000 0.00 1.41 0.00 11,184.59

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

100.000 NHHY Local 96.620000 0.00 1.50 0.00 9,663.501.000000

Base 96.620000 0.00 1.50 0.00 9,663.50
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38141G104 Total

55.65 0.000.008,904.000 Local 1,089,673.66

Base 0.00 55.65 0.00 1,089,673.66

COMMON STOCK38173M102 29 Jun 2011 06 Jul 2011 USD/DTCAUTREPAT-STK/$ DIVGOLUB CAPITAL BDC INC

23.669 NHHZ Local 14.750095 0.00 0.00 0.00 349.121.000000

Base 14.750095 0.00 0.00 0.00 349.12

28 Sep 2011 30 Sep 2011 USD/DTCAUTREPAT-STK/$ DIV

30.878 NHHZ Local 14.653798 0.00 0.00 0.00 452.481.000000

Base 14.653798 0.00 0.00 0.00 452.48

38173M102 Total

0.00 0.000.0054.547 Local 801.60

Base 0.00 0.00 0.00 801.60

COMMON STOCK USD5.382388106 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSGOODRICH CORP

1,230.000 NHDG Local 93.909602 0.00 12.30 0.00 115,521.111.000000

Base 93.909602 0.00 12.30 0.00 115,521.11

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

810.000 NHDM Local 95.140000 0.00 0.00 0.00 77,063.401.000000

Base 95.140000 0.00 0.00 0.00 77,063.40

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,240.000 NHDM Local 83.769400 0.00 12.40 0.00 103,886.461.000000

Base 83.769400 0.00 12.40 0.00 103,886.46

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

1,224.000 NHDM Local 110.078200 0.00 18.36 0.00 134,754.081.000000

Base 110.078200 0.00 18.36 0.00 134,754.08



Prepared by State StreetPage 538

Purchase Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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

382388106 Total

43.06 0.000.004,504.000 Local 431,225.05

Base 0.00 43.06 0.00 431,225.05

COMMON STOCK NPV382550101 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSGOODYEAR TIRE + RUBBER CO

2,970.000 NHDG Local 17.372300 0.00 29.70 0.00 51,625.431.000000

Base 17.372300 0.00 29.70 0.00 51,625.43

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,980.000 NHDM Local 16.170000 0.00 0.00 0.00 32,016.601.000000

Base 16.170000 0.00 0.00 0.00 32,016.60

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,230.000 NHDM Local 12.063000 0.00 22.30 0.00 26,922.791.000000

Base 12.063000 0.00 22.30 0.00 26,922.79

382550101 Total

52.00 0.000.007,180.000 Local 110,564.82

Base 0.00 52.00 0.00 110,564.82

COMMON STOCK38259P508 01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGOOGLE INC CL A

1,825.000 NHDM Local 603.690000 0.00 0.00 0.00 1,101,734.251.000000

Base 603.690000 0.00 0.00 0.00 1,101,734.25

04 Aug 2011 09 Aug 2011 USD/DTC 0.02MR BEAL &COMPANY

200.000 NHEY Local 585.846300 0.00 4.00 0.00 117,173.261.000000

Base 585.846300 0.00 4.00 0.00 117,173.26

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,403.000 NHDM Local 555.967100 0.00 24.03 0.00 1,336,012.971.000000

Base 555.967100 0.00 24.03 0.00 1,336,012.97
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15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

50.000 NHEU Local 553.880000 0.00 0.75 0.00 27,694.751.000000

Base 553.880000 0.00 0.75 0.00 27,694.75

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

268.000 NHDM Local 548.998500 0.00 4.02 0.00 147,135.621.000000

Base 548.998500 0.00 4.02 0.00 147,135.62

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

124.000 NHEU Local 525.350000 0.00 1.86 0.00 65,145.261.000000

Base 525.350000 0.00 1.86 0.00 65,145.26

38259P508 Total

34.66 0.000.004,870.000 Local 2,794,896.11

Base 0.00 34.66 0.00 2,794,896.11

COMMON STOCK38269P100 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSGORDMANS STORES INC

220.000 NHHZ Local 19.348200 0.00 3.30 0.00 4,259.901.000000

Base 19.348200 0.00 3.30 0.00 4,259.90

REIT USD.0138376A103 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSGOVERNMENT PROPERTIES INCOME

700.000 NHHZ Local 22.106400 0.00 10.50 0.00 15,484.981.000000

Base 22.106400 0.00 10.50 0.00 15,484.98

COMMON STOCK USD.0138388F108 06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSWR GRACE + CO

530.000 NHHY Local 47.826300 0.00 7.95 0.00 25,355.891.000000

Base 47.826300 0.00 7.95 0.00 25,355.89

COMMON STOCK USD1.384109104 15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSGRACO INC

730.000 NHEU Local 39.430100 0.00 10.95 0.00 28,794.921.000000

Base 39.430100 0.00 10.95 0.00 28,794.92
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COMMON STOCK USD.01384313102 15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSGRAFTECH INTERNATIONAL LTD

1,180.000 NHEU Local 15.487100 0.00 17.70 0.00 18,292.481.000000

Base 15.487100 0.00 17.70 0.00 18,292.48

COMMON STOCK USD.5384802104 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSWW GRAINGER INC

848.000 NHDG Local 159.727700 0.00 8.48 0.00 135,457.571.000000

Base 159.727700 0.00 8.48 0.00 135,457.57

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

661.000 NHDM Local 148.370000 0.00 0.00 0.00 98,072.571.000000

Base 148.370000 0.00 0.00 0.00 98,072.57

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

840.000 NHDM Local 129.286700 0.00 8.40 0.00 108,609.231.000000

Base 129.286700 0.00 8.40 0.00 108,609.23

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

144.000 NHDM Local 158.833100 0.00 2.16 0.00 22,874.131.000000

Base 158.833100 0.00 2.16 0.00 22,874.13

384802104 Total

19.04 0.000.002,493.000 Local 365,013.50

Base 0.00 19.04 0.00 365,013.50

COMMON STOCK USD.01387328107 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSGRANITE CONSTRUCTION INC

200.000 NHHZ Local 18.145000 0.00 3.00 0.00 3,632.001.000000

Base 18.145000 0.00 3.00 0.00 3,632.00

COMMON STOCK USD.1393122106 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPGREEN MOUNTAIN COFFEE ROASTE

800.000 NHDG Local 90.530000 0.00 0.00 0.00 72,424.001.000000

Base 90.530000 0.00 0.00 0.00 72,424.00



Prepared by State StreetPage 541

Purchase Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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

13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVP

300.000 NHDG Local 90.530000 0.00 0.00 0.00 27,159.001.000000

Base 90.530000 0.00 0.00 0.00 27,159.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

8,490.000 NHDG Local 90.447900 0.00 84.90 0.00 767,987.571.000000

Base 90.447900 0.00 84.90 0.00 767,987.57

18 Jul 2011 21 Jul 2011 USD/DTC 0.02HEEVERS &CO. INC.

100.000 NHDZ Local 88.920000 0.00 2.00 0.00 8,894.001.000000

Base 88.920000 0.00 2.00 0.00 8,894.00

19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,590.000 NHFR Local 88.960000 0.00 0.00 0.00 853,126.401.000000

Base 88.960000 0.00 0.00 0.00 853,126.40

22 Jul 2011 27 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

7.000 NHFR Local 92.770000 0.00 0.07 0.00 649.461.000000

Base 92.770000 0.00 0.07 0.00 649.46

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,107.000 NHIB Local 103.950000 0.00 0.00 0.00 946,672.651.000000

Base 103.950000 0.00 0.00 0.00 946,672.65

26 Sep 2011 29 Sep 2011 USD/DTC 0.01HEEVERS &CO. INC.

85.000 NHEU Local 103.370000 0.00 1.27 0.00 8,787.721.000000

Base 103.370000 0.00 1.27 0.00 8,787.72

393122106 Total

88.24 0.000.0028,479.000 Local 2,685,700.80

Base 0.00 88.24 0.00 2,685,700.80
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COMMON STOCK NPV393657101 08 Jul 2011 13 Jul 2011 USD/DTC 0.03CANTOR FITZGERALD + CO.GREENBRIER COMPANIES INC

10,300.000 NHDY Local 20.960900 0.00 309.00 0.00 216,206.271.000000

Base 20.960900 0.00 309.00 0.00 216,206.27

11 Jul 2011 14 Jul 2011 USD/DTC 0.03CANTOR FITZGERALD + CO.

36,740.000 NHDY Local 20.819500 0.00 1,102.20 0.00 766,010.631.000000

Base 20.819500 0.00 1,102.20 0.00 766,010.63

18 Jul 2011 21 Jul 2011 USD/DTC 0.03PULSE TRADING LLC

22,396.000 NHDY Local 20.264600 0.00 671.88 0.00 454,517.861.000000

Base 20.264600 0.00 671.88 0.00 454,517.86

29 Jul 2011 03 Aug 2011 USD/DTC 0.03PULSE TRADING LLC

6,211.000 NHDY Local 19.953200 0.00 186.33 0.00 124,115.661.000000

Base 19.953200 0.00 186.33 0.00 124,115.66

01 Aug 2011 04 Aug 2011 USD/DTC 0.03RBC CAPITAL MARKETS

3,893.000 NHDY Local 19.269600 0.00 116.79 0.00 75,133.341.000000

Base 19.269600 0.00 116.79 0.00 75,133.34

03 Aug 2011 08 Aug 2011 USD/DTC 0.03PULSE TRADING LLC

5,485.000 NHDY Local 16.946600 0.00 164.55 0.00 93,116.651.000000

Base 16.946600 0.00 164.55 0.00 93,116.65

04 Aug 2011 09 Aug 2011 USD/DTC 0.03PULSE TRADING LLC

3,265.000 NHDY Local 17.025200 0.00 97.95 0.00 55,685.231.000000

Base 17.025200 0.00 97.95 0.00 55,685.23

01 Sep 2011 07 Sep 2011 USD/DTC 0.03PULSE TRADING LLC

23,120.000 NHDY Local 16.822900 0.00 693.60 0.00 389,639.051.000000

Base 16.822900 0.00 693.60 0.00 389,639.05

393657101 Total

3,342.30 0.000.00111,410.000 Local 2,174,424.69

Base 0.00 3,342.30 0.00 2,174,424.69
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COMMON STOCK USD.01395259104 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPGREENHILL + CO INC

2,600.000 NHDG Local 52.210000 0.00 0.00 0.00 135,746.001.000000

Base 52.210000 0.00 0.00 0.00 135,746.00

13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETS

2,850.000 NHDG Local 52.130000 0.00 0.00 0.00 148,570.501.000000

Base 52.130000 0.00 0.00 0.00 148,570.50

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

3,670.000 NHDG Local 52.365801 0.00 36.70 0.00 192,219.191.000000

Base 52.365801 0.00 36.70 0.00 192,219.19

19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,120.000 NHFR Local 46.500000 0.00 0.00 0.00 424,080.001.000000

Base 46.500000 0.00 0.00 0.00 424,080.00

22 Jul 2011 27 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

155.000 NHFR Local 48.510000 0.00 1.55 0.00 7,520.601.000000

Base 48.510000 0.00 1.55 0.00 7,520.60

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,275.000 NHIB Local 44.040000 0.00 0.00 0.00 408,471.001.000000

Base 44.040000 0.00 0.00 0.00 408,471.00

13 Sep 2011 16 Sep 2011 USD/DTC 0.03CABRERA CAPITAL MARKETS

5,016.000 NHIB Local 32.273400 0.00 150.48 0.00 162,033.851.000000

Base 32.273400 0.00 150.48 0.00 162,033.85

395259104 Total

188.73 0.000.0032,686.000 Local 1,478,641.14

Base 0.00 188.73 0.00 1,478,641.14
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COMMON STOCK USD.25398433102 16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)GRIFFON CORP

400.000 NHHZ Local 9.050000 0.00 6.00 0.00 3,626.001.000000

Base 9.050000 0.00 6.00 0.00 3,626.00

COMMON STOCK USD.01398905109 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSGROUP 1 AUTOMOTIVE INC

50.000 NHHZ Local 43.180000 0.00 0.75 0.00 2,159.751.000000

Base 43.180000 0.00 0.75 0.00 2,159.75

COMMON STOCK USD.01402629208 16 Sep 2011 21 Sep 2011 USD/DTC 0.02JEFFERIES+ COMPANY INCGULFMARK OFFSHORE INC CL A

930.000 NHHO Local 39.596800 0.00 18.60 0.00 36,843.621.000000

Base 39.596800 0.00 18.60 0.00 36,843.62

16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

100.000 NHHZ Local 39.669900 0.00 1.50 0.00 3,968.491.000000

Base 39.669900 0.00 1.50 0.00 3,968.49

20 Sep 2011 23 Sep 2011 USD/DTC 0.02JEFFERIES+ COMPANY INC

1,050.000 NHHO Local 39.714400 0.00 21.00 0.00 41,721.121.000000

Base 39.714400 0.00 21.00 0.00 41,721.12

402629208 Total

41.10 0.000.002,080.000 Local 82,533.23

Base 0.00 41.10 0.00 82,533.23

COMMON STOCK USD.01402635304 27 Sep 2011 30 Sep 2011 USD/DTC 0.03HEEVERS &CO. INC.GULFPORT ENERGY CORP

1,867.000 NHEX Local 25.558100 0.00 56.01 0.00 47,772.981.000000

Base 25.558100 0.00 56.01 0.00 47,772.98

REIT USD1.40414L109 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSHCP INC

4,470.000 NHDG Local 37.635400 0.00 44.70 0.00 168,274.941.000000

Base 37.635400 0.00 44.70 0.00 168,274.94
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,170.000 NHDM Local 36.730000 0.00 0.00 0.00 116,434.101.000000

Base 36.730000 0.00 0.00 0.00 116,434.10

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

3,890.000 NHDM Local 31.885100 0.00 38.90 0.00 124,071.941.000000

Base 31.885100 0.00 38.90 0.00 124,071.94

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHHY Local 35.380000 0.00 4.50 0.00 10,618.501.000000

Base 35.380000 0.00 4.50 0.00 10,618.50

40414L109 Total

88.10 0.000.0011,830.000 Local 419,399.48

Base 0.00 88.10 0.00 419,399.48

ADR40415F101 23 Sep 2011 28 Sep 2011 USD/DTC 0.03LOOP CAPITAL MARKETSHDFC BANK LTD ADR

10,240.000 NHHP Local 28.605300 0.00 307.20 0.00 293,225.471.000000

Base 28.605300 0.00 307.20 0.00 293,225.47

26 Sep 2011 29 Sep 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

10,240.000 NHHP Local 28.739900 0.00 307.20 0.00 294,603.781.000000

Base 28.739900 0.00 307.20 0.00 294,603.78

27 Sep 2011 30 Sep 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

10,240.000 NHHP Local 30.399400 0.00 307.20 0.00 311,597.061.000000

Base 30.399400 0.00 307.20 0.00 311,597.06

28 Sep 2011 OPEN USD/DTC 0.03LOOP CAPITAL MARKETS

6,762.000 NHHP Local 29.834900 0.00 202.86 0.00 201,946.451.000000

Base 29.834900 0.00 202.86 0.00 201,946.45
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40415F101 Total

1,124.46 0.000.0037,482.000 Local 1,101,372.76

Base 0.00 1,124.46 0.00 1,101,372.76

COMMON STOCK USD.0140425J101 13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETSHMS HOLDINGS CORP

1,932.000 NHDG Local 79.190000 0.00 0.00 0.00 152,995.081.000000

Base 79.190000 0.00 0.00 0.00 152,995.08

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

5,148.000 NHDG Local 79.869200 0.00 51.48 0.00 411,218.121.000000

Base 79.869200 0.00 51.48 0.00 411,218.12

18 Jul 2011 21 Jul 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,900.000 NHDZ Local 75.757200 0.00 38.00 0.00 143,976.681.000000

Base 75.757200 0.00 38.00 0.00 143,976.68

19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,080.000 NHFR Local 75.740000 0.00 0.00 0.00 536,239.201.000000

Base 75.740000 0.00 0.00 0.00 536,239.20

20 Jul 2011 25 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,100.000 NHDU Local 76.786900 0.00 5.50 0.00 84,471.091.000000

Base 76.786900 0.00 5.50 0.00 84,471.09

22 Jul 2011 27 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

31.000 NHFR Local 78.230000 0.00 0.31 0.00 2,425.441.000000

Base 78.230000 0.00 0.31 0.00 2,425.44

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,111.000 NHIB Local 75.600000 0.00 0.00 0.00 537,591.601.000000

Base 75.600000 0.00 0.00 0.00 537,591.60
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09 Aug 2011 12 Aug 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

1,050.000 NHDU Local 62.094000 0.00 5.25 0.00 65,203.951.000000

Base 62.094000 0.00 5.25 0.00 65,203.95

40425J101 Total

100.54 0.000.0025,352.000 Local 1,934,121.16

Base 0.00 100.54 0.00 1,934,121.16

COMMON STOCK USD.01405217100 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSHAIN CELESTIAL GROUP INC

100.000 NHHZ Local 31.180000 0.00 1.50 0.00 3,119.501.000000

Base 31.180000 0.00 1.50 0.00 3,119.50

COMMON STOCK USD.0140609P105 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSHALLADOR ENERGY CO

450.000 NHHZ Local 9.593300 0.00 6.75 0.00 4,323.741.000000

Base 9.593300 0.00 6.75 0.00 4,323.74

COMMON STOCK USD2.5406216101 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSHALLIBURTON CO

9,710.000 NHDG Local 52.627600 0.00 97.10 0.00 511,111.101.000000

Base 52.627600 0.00 97.10 0.00 511,111.10

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,290.000 NHDM Local 54.730000 0.00 0.00 0.00 289,521.701.000000

Base 54.730000 0.00 0.00 0.00 289,521.70

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

10,550.000 NHDM Local 43.103900 0.00 105.50 0.00 454,851.651.000000

Base 43.103900 0.00 105.50 0.00 454,851.65

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,500.000 NHEU Local 32.748700 0.00 22.50 0.00 49,145.551.000000

Base 32.748700 0.00 22.50 0.00 49,145.55
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406216101 Total

225.10 0.000.0027,050.000 Local 1,304,630.00

Base 0.00 225.10 0.00 1,304,630.00

COMMON STOCK410120109 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSHANCOCK HOLDING CO

80.000 NHHZ Local 32.400000 0.00 1.20 0.00 2,593.201.000000

Base 32.400000 0.00 1.20 0.00 2,593.20

25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

100.000 NHHZ Local 28.530000 0.00 1.50 0.00 2,854.501.000000

Base 28.530000 0.00 1.50 0.00 2,854.50

410120109 Total

2.70 0.000.00180.000 Local 5,447.70

Base 0.00 2.70 0.00 5,447.70

COMMON STOCK USD.0141043F208 28 Jul 2011 02 Aug 2011 USD/DTC 0.03NOBLE INTERNATIONAL INVESTMENTS INCHANGER ORTHOPEDIC GROUP INC

22,210.000 NHDY Local 20.799800 0.00 666.30 0.00 462,629.861.000000

Base 20.799800 0.00 666.30 0.00 462,629.86

29 Jul 2011 03 Aug 2011 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITH

1,760.000 NHHO Local 21.016600 0.00 70.40 0.00 37,059.621.000000

Base 21.016600 0.00 70.40 0.00 37,059.62

01 Aug 2011 04 Aug 2011 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITH

2,310.000 NHHO Local 19.950800 0.00 92.40 0.00 46,178.751.000000

Base 19.950800 0.00 92.40 0.00 46,178.75

02 Aug 2011 05 Aug 2011 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITH

1,150.000 NHHO Local 19.487800 0.00 46.00 0.00 22,456.971.000000

Base 19.487800 0.00 46.00 0.00 22,456.97
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41043F208 Total

875.10 0.000.0027,430.000 Local 568,325.20

Base 0.00 875.10 0.00 568,325.20

COMMON STOCK USD.01412822108 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSHARLEY DAVIDSON INC

2,000.000 NHDG Local 42.255200 0.00 20.00 0.00 84,530.401.000000

Base 42.255200 0.00 20.00 0.00 84,530.40

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,210.000 NHDM Local 43.390000 0.00 0.00 0.00 52,501.901.000000

Base 43.390000 0.00 0.00 0.00 52,501.90

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,260.000 NHDM Local 36.073400 0.00 22.60 0.00 81,548.481.000000

Base 36.073400 0.00 22.60 0.00 81,548.48

412822108 Total

42.60 0.000.005,470.000 Local 218,580.78

Base 0.00 42.60 0.00 218,580.78

COMMON STOCK USD.01413086109 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPHARMAN INTERNATIONAL

6,900.000 NHDG Local 45.919999 0.00 0.00 0.00 316,847.991.000000

Base 45.919999 0.00 0.00 0.00 316,847.99

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

4,810.000 NHDG Local 46.178200 0.00 48.10 0.00 222,165.241.000000

Base 46.178200 0.00 48.10 0.00 222,165.24

07 Jul 2011 12 Jul 2011 USD/DTC 0.04LOOP CAPITAL MARKETS

40,000.000 NHDZ Local 47.904700 0.00 1,600.00 0.00 1,917,788.001.000000

Base 47.904700 0.00 1,600.00 0.00 1,917,788.00
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19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,940.000 NHFR Local 43.780000 0.00 0.00 0.00 478,953.201.000000

Base 43.780000 0.00 0.00 0.00 478,953.20

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,872.000 NHIB Local 41.600000 0.00 0.00 0.00 452,275.201.000000

Base 41.600000 0.00 0.00 0.00 452,275.20

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

530.000 NHDM Local 41.600000 0.00 0.00 0.00 22,048.001.000000

Base 41.600000 0.00 0.00 0.00 22,048.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

670.000 NHDM Local 28.364400 0.00 6.70 0.00 19,010.851.000000

Base 28.364400 0.00 6.70 0.00 19,010.85

21 Sep 2011 26 Sep 2011 USD/DTC 0.05WILLIAM BLAIR & COMPANY L.L.C

6,625.000 NHIB Local 32.953200 0.00 331.25 0.00 218,646.201.000000

Base 32.953200 0.00 331.25 0.00 218,646.20

413086109 Total

1,986.05 0.000.0081,347.000 Local 3,647,734.68

Base 0.00 1,986.05 0.00 3,647,734.68

COMMON STOCK413160102 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSHARMONIC INC

360.000 NHHZ Local 6.249700 0.00 5.40 0.00 2,255.291.000000

Base 6.249700 0.00 5.40 0.00 2,255.29

COMMON STOCK USD1.413875105 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSHARRIS CORP

1,250.000 NHDG Local 43.202400 0.00 12.50 0.00 54,015.501.000000

Base 43.202400 0.00 12.50 0.00 54,015.50



Prepared by State StreetPage 551

Purchase Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

840.000 NHDM Local 39.870000 0.00 0.00 0.00 33,490.801.000000

Base 39.870000 0.00 0.00 0.00 33,490.80

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,220.000 NHDM Local 35.110200 0.00 12.20 0.00 42,846.641.000000

Base 35.110200 0.00 12.20 0.00 42,846.64

413875105 Total

24.70 0.000.003,310.000 Local 130,352.94

Base 0.00 24.70 0.00 130,352.94

COMMON STOCK415864107 15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSHARSCO CORP

1,630.000 NHEU Local 22.385800 0.00 24.45 0.00 36,513.301.000000

Base 22.385800 0.00 24.45 0.00 36,513.30

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,100.000 NHHY Local 19.539500 0.00 16.50 0.00 21,509.951.000000

Base 19.539500 0.00 16.50 0.00 21,509.95

415864107 Total

40.95 0.000.002,730.000 Local 58,023.25

Base 0.00 40.95 0.00 58,023.25

COMMON STOCK USD.01416515104 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSHARTFORD FINANCIAL SVCS GRP

4,720.000 NHDG Local 25.687400 0.00 47.20 0.00 121,291.731.000000

Base 25.687400 0.00 47.20 0.00 121,291.73

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,360.000 NHDM Local 23.420000 0.00 0.00 0.00 78,691.201.000000

Base 23.420000 0.00 0.00 0.00 78,691.20
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10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

4,250.000 NHDM Local 18.787900 0.00 42.50 0.00 79,891.081.000000

Base 18.787900 0.00 42.50 0.00 79,891.08

416515104 Total

89.70 0.000.0012,330.000 Local 279,874.01

Base 0.00 89.70 0.00 279,874.01

COMMON STOCK USD.5418056107 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSHASBRO INC

1,250.000 NHDG Local 43.452000 0.00 12.50 0.00 54,327.501.000000

Base 43.452000 0.00 12.50 0.00 54,327.50

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

810.000 NHDM Local 39.560000 0.00 0.00 0.00 32,043.601.000000

Base 39.560000 0.00 0.00 0.00 32,043.60

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,310.000 NHDM Local 35.541600 0.00 13.10 0.00 46,572.601.000000

Base 35.541600 0.00 13.10 0.00 46,572.60

418056107 Total

25.60 0.000.003,370.000 Local 132,943.70

Base 0.00 25.60 0.00 132,943.70

REIT USD.00141902R103 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSHATTERAS FINANCIAL CORP

150.000 NHHZ Local 28.953300 0.00 2.25 0.00 4,345.251.000000

Base 28.953300 0.00 2.25 0.00 4,345.25

25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

100.000 NHHZ Local 26.880000 0.00 1.50 0.00 2,689.501.000000

Base 26.880000 0.00 1.50 0.00 2,689.50
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41902R103 Total

3.75 0.000.00250.000 Local 7,034.75

Base 0.00 3.75 0.00 7,034.75

COMMON STOCK420031106 28 Oct 2010 28 Oct 2010 USD/DTCSTATE STREET BANK AND TRUSTHAWAIIAN TELCOM HOLDCO INC

13,227.000 NHHM Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

COMMON STOCK420877201 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSHAYNES INTERNATIONAL INC

50.000 NHHZ Local 67.170000 0.00 0.75 0.00 3,359.251.000000

Base 67.170000 0.00 0.75 0.00 3,359.25

COMMON STOCK USD.01421924309 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSHEALTHSOUTH CORP

100.000 NHHZ Local 25.520000 0.00 1.50 0.00 2,553.501.000000

Base 25.520000 0.00 1.50 0.00 2,553.50

25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

200.000 NHHZ Local 18.875000 0.00 3.00 0.00 3,778.001.000000

Base 18.875000 0.00 3.00 0.00 3,778.00

421924309 Total

4.50 0.000.00300.000 Local 6,331.50

Base 0.00 4.50 0.00 6,331.50

REIT USD.01421946104 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSHEALTHCARE REALTY TRUST INC

200.000 NHHZ Local 16.384900 0.00 3.00 0.00 3,279.981.000000

Base 16.384900 0.00 3.00 0.00 3,279.98

16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

700.000 NHHZ Local 17.540000 0.00 10.50 0.00 12,288.501.000000

Base 17.540000 0.00 10.50 0.00 12,288.50
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19 Sep 2011 22 Sep 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

2,524.000 NHEX Local 17.496800 0.00 100.96 0.00 44,262.881.000000

Base 17.496800 0.00 100.96 0.00 44,262.88

20 Sep 2011 23 Sep 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

13,335.000 NHEX Local 17.889900 0.00 533.40 0.00 239,095.221.000000

Base 17.889900 0.00 533.40 0.00 239,095.22

21 Sep 2011 26 Sep 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

6,366.000 NHEX Local 17.752300 0.00 254.64 0.00 113,265.781.000000

Base 17.752300 0.00 254.64 0.00 113,265.78

21 Sep 2011 26 Sep 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

9,691.000 NHEX Local 17.524900 0.00 387.64 0.00 170,221.451.000000

Base 17.524900 0.00 387.64 0.00 170,221.45

22 Sep 2011 27 Sep 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

5,782.000 NHEX Local 16.887900 0.00 231.28 0.00 97,877.121.000000

Base 16.887900 0.00 231.28 0.00 97,877.12

27 Sep 2011 30 Sep 2011 USD/DTC 0.03HEEVERS &CO. INC.

4,066.000 NHEX Local 17.791000 0.00 121.98 0.00 72,460.191.000000

Base 17.791000 0.00 121.98 0.00 72,460.19

421946104 Total

1,643.40 0.000.0042,664.000 Local 752,751.12

Base 0.00 1,643.40 0.00 752,751.12

REIT USD1.42217K106 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSHEALTH CARE REIT INC

2,230.000 NHDG Local 52.754300 0.00 22.30 0.00 117,664.391.000000

Base 52.754300 0.00 22.30 0.00 117,664.39
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,650.000 NHDM Local 52.780000 0.00 0.00 0.00 87,087.001.000000

Base 52.780000 0.00 0.00 0.00 87,087.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,690.000 NHDM Local 44.112800 0.00 16.90 0.00 74,567.531.000000

Base 44.112800 0.00 16.90 0.00 74,567.53

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHHY Local 47.700000 0.00 3.00 0.00 9,543.001.000000

Base 47.700000 0.00 3.00 0.00 9,543.00

42217K106 Total

42.20 0.000.005,770.000 Local 288,861.92

Base 0.00 42.20 0.00 288,861.92

COMMON STOCK USD.0142224N101 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSHEALTHSPRING INC

100.000 NHHZ Local 36.350000 0.00 1.50 0.00 3,636.501.000000

Base 36.350000 0.00 1.50 0.00 3,636.50

COMMON STOCK USD.01422819102 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSHEIDRICK + STRUGGLES INTL

140.000 NHHZ Local 23.890000 0.00 2.10 0.00 3,346.701.000000

Base 23.890000 0.00 2.10 0.00 3,346.70

COMMON STOCK USD.25423074103 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSHJ HEINZ CO

3,600.000 NHDG Local 53.610200 0.00 36.00 0.00 193,032.721.000000

Base 53.610200 0.00 36.00 0.00 193,032.72

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,570.000 NHDM Local 52.640000 0.00 0.00 0.00 135,284.801.000000

Base 52.640000 0.00 0.00 0.00 135,284.80
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10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

3,080.000 NHDM Local 49.441100 0.00 30.80 0.00 152,309.391.000000

Base 49.441100 0.00 30.80 0.00 152,309.39

423074103 Total

66.80 0.000.009,250.000 Local 480,626.91

Base 0.00 66.80 0.00 480,626.91

COMMON STOCK NPV42330P107 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSHELIX ENERGY SOLUTIONS GROUP

130.000 NHHZ Local 18.554600 0.00 1.95 0.00 2,414.051.000000

Base 18.554600 0.00 1.95 0.00 2,414.05

25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

200.000 NHHZ Local 15.715000 0.00 3.00 0.00 3,146.001.000000

Base 15.715000 0.00 3.00 0.00 3,146.00

42330P107 Total

4.95 0.000.00330.000 Local 5,560.05

Base 0.00 4.95 0.00 5,560.05

COMMON STOCK USD.1423452101 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSHELMERICH + PAYNE

510.000 NHDG Local 67.627300 0.00 5.10 0.00 34,495.021.000000

Base 67.627300 0.00 5.10 0.00 34,495.02

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

380.000 NHDM Local 69.050000 0.00 0.00 0.00 26,239.001.000000

Base 69.050000 0.00 0.00 0.00 26,239.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,900.000 NHDM Local 54.357900 0.00 19.00 0.00 103,299.011.000000

Base 54.357900 0.00 19.00 0.00 103,299.01
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26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHEU Local 44.980000 0.00 3.00 0.00 8,999.001.000000

Base 44.980000 0.00 3.00 0.00 8,999.00

423452101 Total

27.10 0.000.002,990.000 Local 173,032.03

Base 0.00 27.10 0.00 173,032.03

COMMON STOCK USD.01426281101 12 Sep 2011 15 Sep 2011 USD/DTC 0.02STEPHENS,INC.JACK HENRY + ASSOCIATES INC

3,210.000 NHHO Local 28.290600 0.00 64.20 0.00 90,877.031.000000

Base 28.290600 0.00 64.20 0.00 90,877.03

13 Sep 2011 16 Sep 2011 USD/DTC 0.02STEPHENS,INC.

4,280.000 NHHO Local 28.832900 0.00 85.60 0.00 123,490.411.000000

Base 28.832900 0.00 85.60 0.00 123,490.41

14 Sep 2011 19 Sep 2011 USD/DTC 0.02STEPHENS,INC.

6,430.000 NHHO Local 29.372500 0.00 128.60 0.00 188,993.781.000000

Base 29.372500 0.00 128.60 0.00 188,993.78

15 Sep 2011 20 Sep 2011 USD/DTC 0.02STEPHENS,INC.

1,870.000 NHHO Local 29.326000 0.00 37.40 0.00 54,877.021.000000

Base 29.326000 0.00 37.40 0.00 54,877.02

26 Sep 2011 29 Sep 2011 USD/DTC 0.03HEEVERS &CO. INC.

2,980.000 NHHO Local 28.692600 0.00 89.40 0.00 85,593.351.000000

Base 28.692600 0.00 89.40 0.00 85,593.35

29 Sep 2011 OPEN USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

3,660.000 NHHO Local 28.837300 0.00 146.40 0.00 105,690.921.000000

Base 28.837300 0.00 146.40 0.00 105,690.92
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426281101 Total

551.60 0.000.0022,430.000 Local 649,522.51

Base 0.00 551.60 0.00 649,522.51

COMMON STOCK427096508 15 Sep 2011 20 Sep 2011 USD/DTCAUTREPAT-STK/$ DIVHERCULES TECHNOLOGY GROWTH

144.631 NHHZ Local 9.230109 0.00 0.00 0.00 1,334.961.000000

Base 9.230109 0.00 0.00 0.00 1,334.96

COMMON STOCK USD1.427866108 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSHERSHEY CO/THE

1,570.000 NHDG Local 57.433503 0.00 15.70 0.00 90,186.301.000000

Base 57.433503 0.00 15.70 0.00 90,186.30

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,070.000 NHDM Local 56.440000 0.00 0.00 0.00 60,390.801.000000

Base 56.440000 0.00 0.00 0.00 60,390.80

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,470.000 NHDM Local 55.270700 0.00 14.70 0.00 81,262.631.000000

Base 55.270700 0.00 14.70 0.00 81,262.63

427866108 Total

30.40 0.000.004,110.000 Local 231,839.73

Base 0.00 30.40 0.00 231,839.73

COMMON STOCK USD1.42809H107 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSHESS CORP

2,377.000 NHDG Local 71.932600 0.00 23.77 0.00 171,007.561.000000

Base 71.932600 0.00 23.77 0.00 171,007.56

13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETS

523.000 NHDG Local 72.000000 0.00 0.00 0.00 37,656.001.000000

Base 72.000000 0.00 0.00 0.00 37,656.00
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,890.000 NHDM Local 68.560000 0.00 0.00 0.00 129,578.401.000000

Base 68.560000 0.00 0.00 0.00 129,578.40

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,890.000 NHDM Local 54.547800 0.00 28.90 0.00 157,672.041.000000

Base 54.547800 0.00 28.90 0.00 157,672.04

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHHY Local 52.730000 0.00 3.00 0.00 10,549.001.000000

Base 52.730000 0.00 3.00 0.00 10,549.00

42809H107 Total

55.67 0.000.007,880.000 Local 506,463.00

Base 0.00 55.67 0.00 506,463.00

COMMON STOCK USD.01428236103 13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETSHEWLETT PACKARD CO

7,328.000 NHDG Local 35.390000 0.00 0.00 0.00 259,337.921.000000

Base 35.390000 0.00 0.00 0.00 259,337.92

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

13,652.000 NHDG Local 35.391900 0.00 136.52 0.00 483,306.741.000000

Base 35.391900 0.00 136.52 0.00 483,306.74

06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

910.000 NHHY Local 36.283600 0.00 13.65 0.00 33,031.731.000000

Base 36.283600 0.00 13.65 0.00 33,031.73

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

14,200.000 NHDM Local 35.160000 0.00 0.00 0.00 499,272.001.000000

Base 35.160000 0.00 0.00 0.00 499,272.00
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10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

19,830.000 NHDM Local 30.190500 0.00 198.30 0.00 598,875.921.000000

Base 30.190500 0.00 198.30 0.00 598,875.92

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

390.000 NHHY Local 32.379700 0.00 5.85 0.00 12,633.931.000000

Base 32.379700 0.00 5.85 0.00 12,633.93

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

1,760.000 NHDM Local 24.330000 0.00 26.40 0.00 42,847.201.000000

Base 24.330000 0.00 26.40 0.00 42,847.20

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

600.000 NHHY Local 22.540000 0.00 9.00 0.00 13,533.001.000000

Base 22.540000 0.00 9.00 0.00 13,533.00

428236103 Total

389.72 0.000.0058,670.000 Local 1,942,838.44

Base 0.00 389.72 0.00 1,942,838.44

COMMON STOCK USD.01428291108 07 Sep 2011 12 Sep 2011 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITHHEXCEL CORP

10,170.000 NHHO Local 21.907500 0.00 406.80 0.00 223,206.081.000000

Base 21.907500 0.00 406.80 0.00 223,206.08

08 Sep 2011 13 Sep 2011 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITH

3,050.000 NHHO Local 21.817400 0.00 122.00 0.00 66,665.071.000000

Base 21.817400 0.00 122.00 0.00 66,665.07

09 Sep 2011 14 Sep 2011 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITH

3,390.000 NHHO Local 20.732900 0.00 135.60 0.00 70,420.131.000000

Base 20.732900 0.00 135.60 0.00 70,420.13
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12 Sep 2011 15 Sep 2011 USD/DTC 0.04ISLAND TRADER SECURITIES INC

2,750.000 NHHO Local 20.310600 0.00 110.00 0.00 55,964.151.000000

Base 20.310600 0.00 110.00 0.00 55,964.15

13 Sep 2011 16 Sep 2011 USD/DTC 0.04ISLAND TRADER SECURITIES INC

2,440.000 NHHO Local 20.818400 0.00 97.60 0.00 50,894.501.000000

Base 20.818400 0.00 97.60 0.00 50,894.50

28 Sep 2011 OPEN USD/DTC 0.04BNY CONVERGEX LJR

2,840.000 NHHO Local 21.930500 0.00 113.60 0.00 62,396.221.000000

Base 21.930500 0.00 113.60 0.00 62,396.22

428291108 Total

985.60 0.000.0024,640.000 Local 529,546.15

Base 0.00 985.60 0.00 529,546.15

COMMON STOCK42833L108 06 Jul 2011 11 Jul 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INCHHGREGG INC

3,480.000 NHHO Local 13.248200 0.00 139.20 0.00 46,242.941.000000

Base 13.248200 0.00 139.20 0.00 46,242.94

COMMON STOCK USD.01428567101 04 Aug 2011 09 Aug 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLCHIBBETT SPORTS INC

4,190.000 NHHO Local 37.531700 0.00 167.60 0.00 157,425.421.000000

Base 37.531700 0.00 167.60 0.00 157,425.42

05 Aug 2011 10 Aug 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

2,300.000 NHHO Local 36.008900 0.00 92.00 0.00 82,912.471.000000

Base 36.008900 0.00 92.00 0.00 82,912.47

08 Aug 2011 11 Aug 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

5,040.000 NHHO Local 34.113800 0.00 201.60 0.00 172,135.151.000000

Base 34.113800 0.00 201.60 0.00 172,135.15
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09 Aug 2011 12 Aug 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

2,380.000 NHHO Local 34.965800 0.00 95.20 0.00 83,313.801.000000

Base 34.965800 0.00 95.20 0.00 83,313.80

10 Aug 2011 15 Aug 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

2,210.000 NHHO Local 34.520500 0.00 88.40 0.00 76,378.711.000000

Base 34.520500 0.00 88.40 0.00 76,378.71

26 Aug 2011 31 Aug 2011 USD/DTC 0.02STEPHENS,INC.

760.000 NHHO Local 35.988300 0.00 15.20 0.00 27,366.311.000000

Base 35.988300 0.00 15.20 0.00 27,366.31

06 Sep 2011 09 Sep 2011 USD/DTC 0.02STEPHENS,INC.

2,250.000 NHHO Local 34.791700 0.00 45.00 0.00 78,326.331.000000

Base 34.791700 0.00 45.00 0.00 78,326.33

428567101 Total

705.00 0.000.0019,130.000 Local 677,858.19

Base 0.00 705.00 0.00 677,858.19

COMMON STOCK NPV431475102 06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSHILL ROM HOLDINGS INC

530.000 NHHY Local 47.573400 0.00 7.95 0.00 25,221.851.000000

Base 47.573400 0.00 7.95 0.00 25,221.85

20 Jul 2011 25 Jul 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

2,250.000 NHDU Local 46.710400 0.00 45.00 0.00 105,143.401.000000

Base 46.710400 0.00 45.00 0.00 105,143.40

431475102 Total

52.95 0.000.002,780.000 Local 130,365.25

Base 0.00 52.95 0.00 130,365.25
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COMMON STOCK USD.01432748101 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSHILLTOP HOLDINGS INC

260.000 NHHZ Local 8.803800 0.00 3.90 0.00 2,292.891.000000

Base 8.803800 0.00 3.90 0.00 2,292.89

COMMON STOCK USD.01436106108 01 Jul 2011 01 Jul 2011 USD/DTCMERGER NON CASHHOLLYFRONTIER CORP

2,982.820 NHEU Local 59.615880 0.00 0.00 0.00 177,823.441.000000

Base 59.615880 0.00 0.00 0.00 177,823.44

01 Jul 2011 01 Jul 2011 USD/DTCMERGER NON CASH

33,451.364 NHEZ Local 58.779394 0.00 0.00 0.00 1,966,250.921.000000

Base 58.779394 0.00 0.00 0.00 1,966,250.92

436106108 Total

0.00 0.000.0036,434.184 Local 2,144,074.36

Base 0.00 0.00 0.00 2,144,074.36

COMMON STOCK USD.01436893200 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSHOME BANCSHARES INC

100.000 NHHZ Local 24.690000 0.00 1.50 0.00 2,470.501.000000

Base 24.690000 0.00 1.50 0.00 2,470.50

COMMON STOCK USD.05437076102 01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHOME DEPOT INC

9,100.000 NHDM Local 34.930000 0.00 0.00 0.00 317,863.001.000000

Base 34.930000 0.00 0.00 0.00 317,863.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

15,220.000 NHDM Local 28.894500 0.00 152.20 0.00 439,926.491.000000

Base 28.894500 0.00 152.20 0.00 439,926.49

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

420.000 NHHY Local 31.155200 0.00 6.30 0.00 13,091.481.000000

Base 31.155200 0.00 6.30 0.00 13,091.48
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26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

600.000 NHEU Local 33.490000 0.00 9.00 0.00 20,103.001.000000

Base 33.490000 0.00 9.00 0.00 20,103.00

27 Sep 2011 30 Sep 2011 USD/DTC 0.02MR BEAL &COMPANY

3,050.000 NHEY Local 34.303500 0.00 61.00 0.00 104,686.681.000000

Base 34.303500 0.00 61.00 0.00 104,686.68

437076102 Total

228.50 0.000.0028,390.000 Local 895,670.65

Base 0.00 228.50 0.00 895,670.65

REIT USD.01437306103 23 Sep 2011 28 Sep 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INCHOME PROPERTIES INC

710.000 NHHO Local 54.975500 0.00 28.40 0.00 39,061.011.000000

Base 54.975500 0.00 28.40 0.00 39,061.01

COMMON STOCK USD1.438516106 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPHONEYWELL INTERNATIONAL INC

4,000.000 NHDG Local 57.590000 0.00 0.00 0.00 230,360.001.000000

Base 57.590000 0.00 0.00 0.00 230,360.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

5,740.000 NHDG Local 57.916500 0.00 57.40 0.00 332,498.111.000000

Base 57.916500 0.00 57.40 0.00 332,498.11

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,270.000 NHDM Local 53.100000 0.00 0.00 0.00 386,037.001.000000

Base 53.100000 0.00 0.00 0.00 386,037.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

7,990.000 NHDM Local 44.238800 0.00 79.90 0.00 353,547.911.000000

Base 44.238800 0.00 79.90 0.00 353,547.91
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26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

500.000 NHEU Local 43.330000 0.00 7.50 0.00 21,672.501.000000

Base 43.330000 0.00 7.50 0.00 21,672.50

438516106 Total

144.80 0.000.0025,500.000 Local 1,324,115.52

Base 0.00 144.80 0.00 1,324,115.52

COMMON STOCK440327104 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSHORACE MANN EDUCATORS

290.000 NHHZ Local 14.970000 0.00 4.35 0.00 4,345.651.000000

Base 14.970000 0.00 4.35 0.00 4,345.65

COMMON STOCK440452100 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSHORMEL FOODS CORP

1,500.000 NHDG Local 29.601000 0.00 15.00 0.00 44,416.501.000000

Base 29.601000 0.00 15.00 0.00 44,416.50

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,060.000 NHDM Local 28.970000 0.00 0.00 0.00 30,708.201.000000

Base 28.970000 0.00 0.00 0.00 30,708.20

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,320.000 NHDM Local 26.925200 0.00 13.20 0.00 35,554.461.000000

Base 26.925200 0.00 13.20 0.00 35,554.46

440452100 Total

28.20 0.000.003,880.000 Local 110,679.16

Base 0.00 28.20 0.00 110,679.16

COMMON STOCK USD.01440694305 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSHORSEHEAD HOLDING CORP

200.000 NHHZ Local 9.260000 0.00 3.00 0.00 1,855.001.000000

Base 9.260000 0.00 3.00 0.00 1,855.00
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COMMON STOCK USD.01441060100 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSHOSPIRA INC

1,810.000 NHDG Local 53.283702 0.00 18.10 0.00 96,461.601.000000

Base 53.283702 0.00 18.10 0.00 96,461.60

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,270.000 NHDM Local 51.120000 0.00 0.00 0.00 64,922.401.000000

Base 51.120000 0.00 0.00 0.00 64,922.40

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,600.000 NHDM Local 43.579100 0.00 16.00 0.00 69,742.561.000000

Base 43.579100 0.00 16.00 0.00 69,742.56

441060100 Total

34.10 0.000.004,680.000 Local 231,126.56

Base 0.00 34.10 0.00 231,126.56

REIT USD.0144106M102 15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSHOSPITALITY PROPERTIES TRUST

1,000.000 NHHY Local 22.488000 0.00 15.00 0.00 22,503.001.000000

Base 22.488000 0.00 15.00 0.00 22,503.00

REIT USD.0144107P104 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSHOST HOTELS + RESORTS INC

5,555.000 NHDG Local 17.337201 0.00 55.55 0.00 96,363.701.000000

Base 17.337201 0.00 55.55 0.00 96,363.70

13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETS

2,465.000 NHDG Local 17.370000 0.00 0.00 0.00 42,817.051.000000

Base 17.370000 0.00 0.00 0.00 42,817.05

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,930.000 NHDM Local 15.850000 0.00 0.00 0.00 93,990.501.000000

Base 15.850000 0.00 0.00 0.00 93,990.50
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10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

6,560.000 NHDM Local 12.178300 0.00 65.60 0.00 79,955.251.000000

Base 12.178300 0.00 65.60 0.00 79,955.25

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

2,020.000 NHDM Local 11.348500 0.00 30.30 0.00 22,954.271.000000

Base 11.348500 0.00 30.30 0.00 22,954.27

44107P104 Total

151.45 0.000.0022,530.000 Local 336,080.77

Base 0.00 151.45 0.00 336,080.77

COMMON STOCK USD.01443683107 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSHUDSON CITY BANCORP INC

5,570.000 NHDG Local 8.254101 0.00 55.70 0.00 46,031.041.000000

Base 8.254101 0.00 55.70 0.00 46,031.04

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,910.000 NHDM Local 8.250000 0.00 0.00 0.00 32,257.501.000000

Base 8.250000 0.00 0.00 0.00 32,257.50

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

5,030.000 NHDM Local 6.351800 0.00 50.30 0.00 31,999.851.000000

Base 6.351800 0.00 50.30 0.00 31,999.85

443683107 Total

106.00 0.000.0014,510.000 Local 110,288.39

Base 0.00 106.00 0.00 110,288.39

COMMON STOCK444859102 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSHUMANA INC

1,750.000 NHDG Local 80.688000 0.00 17.50 0.00 141,221.501.000000

Base 80.688000 0.00 17.50 0.00 141,221.50
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,200.000 NHDM Local 74.580000 0.00 0.00 0.00 89,496.001.000000

Base 74.580000 0.00 0.00 0.00 89,496.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,610.000 NHDM Local 71.403300 0.00 16.10 0.00 114,975.411.000000

Base 71.403300 0.00 16.10 0.00 114,975.41

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

100.000 NHHY Local 78.290000 0.00 1.50 0.00 7,830.501.000000

Base 78.290000 0.00 1.50 0.00 7,830.50

444859102 Total

35.10 0.000.004,660.000 Local 353,523.41

Base 0.00 35.10 0.00 353,523.41

COMMON STOCK USD.01446150104 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSHUNTINGTON BANCSHARES INC

9,190.000 NHDG Local 6.248700 0.00 91.90 0.00 57,517.451.000000

Base 6.248700 0.00 91.90 0.00 57,517.45

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,160.000 NHDM Local 6.045000 0.00 0.00 0.00 37,237.201.000000

Base 6.045000 0.00 0.00 0.00 37,237.20

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

8,260.000 NHDM Local 4.897300 0.00 82.60 0.00 40,534.301.000000

Base 4.897300 0.00 82.60 0.00 40,534.30

446150104 Total

174.50 0.000.0023,610.000 Local 135,288.95

Base 0.00 174.50 0.00 135,288.95
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COMMON STOCK USD.01446413106 06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSHUNTINGTON INGALLS INDUSTRIE

720.000 NHHY Local 35.012900 0.00 10.80 0.00 25,220.091.000000

Base 35.012900 0.00 10.80 0.00 25,220.09

COMMON STOCK USD.01447011107 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPHUNTSMAN CORP

11,600.000 NHDG Local 19.290001 0.00 0.00 0.00 223,764.011.000000

Base 19.290001 0.00 0.00 0.00 223,764.01

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

18,970.000 NHDG Local 19.583200 0.00 189.70 0.00 371,683.001.000000

Base 19.583200 0.00 189.70 0.00 371,683.00

01 Jul 2011 07 Jul 2011 USD/DTC 0.03HEEVERS &CO. INC.

8,412.000 NHIB Local 19.340200 0.00 252.36 0.00 162,942.121.000000

Base 19.340200 0.00 252.36 0.00 162,942.12

06 Jul 2011 11 Jul 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

12,212.000 NHIB Local 19.792000 0.00 366.36 0.00 242,066.261.000000

Base 19.792000 0.00 366.36 0.00 242,066.26

07 Jul 2011 12 Jul 2011 USD/DTC 0.05KEYBANC CAPITAL MARKETS INC

9,427.000 NHIB Local 20.189400 0.00 471.35 0.00 190,796.821.000000

Base 20.189400 0.00 471.35 0.00 190,796.82

19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

30,570.000 NHFR Local 18.950000 0.00 0.00 0.00 579,301.501.000000

Base 18.950000 0.00 0.00 0.00 579,301.50

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

30,395.000 NHIB Local 19.100000 0.00 0.00 0.00 580,544.501.000000

Base 19.100000 0.00 0.00 0.00 580,544.50

04 Aug 2011 09 Aug 2011 USD/DTC 0.01ASSENT LLC

14,700.000 NHDF Local 13.533100 0.00 102.90 0.00 199,039.471.000000

Base 13.533100 0.00 102.90 0.00 199,039.47
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09 Aug 2011 12 Aug 2011 USD/DTC 0.01ASSENT LLC

400.000 NHDF Local 12.278000 0.00 2.80 0.00 4,914.001.000000

Base 12.278000 0.00 2.80 0.00 4,914.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01UBS SECURITIES LLC

19,900.000 NHDF Local 12.536100 0.00 139.30 0.00 249,607.691.000000

Base 12.536100 0.00 139.30 0.00 249,607.69

18 Aug 2011 23 Aug 2011 USD/DTC 0.01ASSENT LLC

10,400.000 NHDF Local 12.469800 0.00 72.80 0.00 129,758.721.000000

Base 12.469800 0.00 72.80 0.00 129,758.72

19 Aug 2011 24 Aug 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

18,000.000 NHDF Local 12.001700 0.00 90.00 0.00 216,120.601.000000

Base 12.001700 0.00 90.00 0.00 216,120.60

02 Sep 2011 08 Sep 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

19,400.000 NHDF Local 12.371200 0.00 135.80 0.00 240,137.081.000000

Base 12.371200 0.00 135.80 0.00 240,137.08

06 Sep 2011 09 Sep 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

14,000.000 NHDF Local 11.992300 0.00 98.00 0.00 167,990.201.000000

Base 11.992300 0.00 98.00 0.00 167,990.20

447011107 Total

1,921.37 0.000.00218,386.000 Local 3,558,665.97

Base 0.00 1,921.37 0.00 3,558,665.97

REIT USD.00145031U101 16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)ISTAR FINANCIAL INC

500.000 NHHZ Local 6.960000 0.00 7.50 0.00 3,487.501.000000

Base 6.960000 0.00 7.50 0.00 3,487.50
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COMMON STOCK USD1.450828108 20 Jul 2011 25 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCIBERIABANK CORP

660.000 NHDU Local 57.755000 0.00 3.30 0.00 38,121.601.000000

Base 57.755000 0.00 3.30 0.00 38,121.60

25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

100.000 NHHZ Local 45.730000 0.00 1.50 0.00 4,574.501.000000

Base 45.730000 0.00 1.50 0.00 4,574.50

16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

300.000 NHHZ Local 48.326200 0.00 4.50 0.00 14,502.361.000000

Base 48.326200 0.00 4.50 0.00 14,502.36

450828108 Total

9.30 0.000.001,060.000 Local 57,198.46

Base 0.00 9.30 0.00 57,198.46

COMMON STOCK USD1.450911102 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPITT CORP

600.000 NHDG Local 57.260000 0.00 0.00 0.00 34,356.001.000000

Base 57.260000 0.00 0.00 0.00 34,356.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

1,410.000 NHDG Local 57.556000 0.00 14.10 0.00 81,168.061.000000

Base 57.556000 0.00 14.10 0.00 81,168.06

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,400.000 NHDM Local 53.340000 0.00 0.00 0.00 74,676.001.000000

Base 53.340000 0.00 0.00 0.00 74,676.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,760.000 NHDM Local 45.716800 0.00 17.60 0.00 80,479.171.000000

Base 45.716800 0.00 17.60 0.00 80,479.17
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450911102 Total

31.70 0.000.005,170.000 Local 270,679.23

Base 0.00 31.70 0.00 270,679.23

COMMON STOCK451055107 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSICONIX BRAND GROUP INC

100.000 NHHZ Local 18.290000 0.00 1.50 0.00 1,830.501.000000

Base 18.290000 0.00 1.50 0.00 1,830.50

COMMON STOCK NPV451107106 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSIDACORP INC

100.000 NHHZ Local 36.658400 0.00 1.50 0.00 3,667.341.000000

Base 36.658400 0.00 1.50 0.00 3,667.34

COMMON STOCK USD.0145167R104 15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSIDEX CORP

520.000 NHEU Local 37.091500 0.00 7.80 0.00 19,295.381.000000

Base 37.091500 0.00 7.80 0.00 19,295.38

COMMON STOCK USD.145168D104 18 Jul 2011 21 Jul 2011 USD/DTC 0.02HEEVERS &CO. INC.IDEXX LABORATORIES INC

1,900.000 NHDZ Local 77.468400 0.00 38.00 0.00 147,227.961.000000

Base 77.468400 0.00 38.00 0.00 147,227.96

COMMON STOCK USD.01451734107 26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.IHS INC CLASS A

100.000 NHEU Local 73.890000 0.00 1.50 0.00 7,390.501.000000

Base 73.890000 0.00 1.50 0.00 7,390.50

COMMON STOCK USD.01452308109 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPILLINOIS TOOL WORKS

1,800.000 NHDG Local 57.720000 0.00 0.00 0.00 103,896.001.000000

Base 57.720000 0.00 0.00 0.00 103,896.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

3,940.000 NHDG Local 58.045800 0.00 39.40 0.00 228,739.851.000000

Base 58.045800 0.00 39.40 0.00 228,739.85
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,940.000 NHDM Local 49.800000 0.00 0.00 0.00 196,212.001.000000

Base 49.800000 0.00 0.00 0.00 196,212.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

5,460.000 NHDM Local 43.289300 0.00 54.60 0.00 236,414.181.000000

Base 43.289300 0.00 54.60 0.00 236,414.18

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

510.000 NHEU Local 44.897800 0.00 7.65 0.00 22,905.531.000000

Base 44.897800 0.00 7.65 0.00 22,905.53

452308109 Total

101.65 0.000.0015,650.000 Local 788,167.56

Base 0.00 101.65 0.00 788,167.56

COMMON STOCK USD.01452327109 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPILLUMINA INC

1,400.000 NHDG Local 74.010000 0.00 0.00 0.00 103,614.001.000000

Base 74.010000 0.00 0.00 0.00 103,614.00

13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETS

1,210.000 NHDG Local 74.280000 0.00 0.00 0.00 89,878.801.000000

Base 74.280000 0.00 0.00 0.00 89,878.80

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

4,860.000 NHDG Local 74.839300 0.00 48.60 0.00 363,767.601.000000

Base 74.839300 0.00 48.60 0.00 363,767.60

18 Jul 2011 21 Jul 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,700.000 NHDZ Local 71.154300 0.00 34.00 0.00 120,996.311.000000

Base 71.154300 0.00 34.00 0.00 120,996.31
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19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,470.000 NHFR Local 71.130000 0.00 0.00 0.00 531,341.101.000000

Base 71.130000 0.00 0.00 0.00 531,341.10

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,457.000 NHIB Local 62.450000 0.00 0.00 0.00 465,689.651.000000

Base 62.450000 0.00 0.00 0.00 465,689.65

29 Jul 2011 03 Aug 2011 USD/DTC 0.03KNIGHT EQUITY MARKETS L.P.

1,652.000 NHDZ Local 59.953400 0.00 49.56 0.00 99,092.581.000000

Base 59.953400 0.00 49.56 0.00 99,092.58

28 Jul 2011 02 Aug 2011 USD/DTC 0.03KNIGHT EQUITY MARKETS L.P.

39,212.000 NHDZ Local 59.478500 0.00 1,176.36 0.00 2,333,447.301.000000

Base 59.478500 0.00 1,176.36 0.00 2,333,447.30

02 Aug 2011 05 Aug 2011 USD/DTC 0.03KNIGHT EQUITY MARKETS L.P.

3,736.000 NHDZ Local 59.996000 0.00 112.08 0.00 224,257.141.000000

Base 59.996000 0.00 112.08 0.00 224,257.14

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

190.000 NHEU Local 53.160000 0.00 2.85 0.00 10,103.251.000000

Base 53.160000 0.00 2.85 0.00 10,103.25

21 Sep 2011 26 Sep 2011 USD/DTC 0.03CABRERA CAPITAL MARKETS

9,200.000 NHIB Local 42.442700 0.00 276.00 0.00 390,748.841.000000

Base 42.442700 0.00 276.00 0.00 390,748.84

452327109 Total

1,699.45 0.000.0078,087.000 Local 4,732,936.57

Base 0.00 1,699.45 0.00 4,732,936.57
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COMMON STOCK452521107 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSIMMERSION CORPORATION

430.000 NHHZ Local 10.497400 0.00 6.45 0.00 4,520.331.000000

Base 10.497400 0.00 6.45 0.00 4,520.33

COMMON STOCK USD.0145256B101 28 Jul 2011 02 Aug 2011 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITHIMPAX LABORATORIES INC

3,160.000 NHHO Local 21.108000 0.00 126.40 0.00 66,827.681.000000

Base 21.108000 0.00 126.40 0.00 66,827.68

29 Jul 2011 03 Aug 2011 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITH

3,000.000 NHHO Local 21.130600 0.00 120.00 0.00 63,511.801.000000

Base 21.130600 0.00 120.00 0.00 63,511.80

12 Aug 2011 17 Aug 2011 USD/DTC 0.04BNY CONVERGEX

2,490.000 NHHO Local 16.796300 0.00 99.60 0.00 41,922.391.000000

Base 16.796300 0.00 99.60 0.00 41,922.39

15 Aug 2011 18 Aug 2011 USD/DTC 0.04BNY CONVERGEX

3,350.000 NHHO Local 18.959800 0.00 134.00 0.00 63,649.331.000000

Base 18.959800 0.00 134.00 0.00 63,649.33

45256B101 Total

480.00 0.000.0012,000.000 Local 235,911.20

Base 0.00 480.00 0.00 235,911.20

COMMON STOCK45336E109 16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)INCONTACT INC

1,000.000 NHHZ Local 3.728500 0.00 15.00 0.00 3,743.501.000000

Base 3.728500 0.00 15.00 0.00 3,743.50

COMMON STOCK USD.01453836108 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSINDEPENDENT BANK CORP/MA

100.000 NHHZ Local 22.699400 0.00 1.50 0.00 2,271.441.000000

Base 22.699400 0.00 1.50 0.00 2,271.44
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COMMON STOCK NPV45665Q103 16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)INFINITY PROPERTY + CASUALTY

100.000 NHHZ Local 51.960000 0.00 1.50 0.00 5,197.501.000000

Base 51.960000 0.00 1.50 0.00 5,197.50

COMMON STOCK45666Q102 18 Jul 2011 21 Jul 2011 USD/DTC 0.02HEEVERS &CO. INC.INFORMATICA CORP

1,500.000 NHDZ Local 53.756700 0.00 30.00 0.00 80,665.051.000000

Base 53.756700 0.00 30.00 0.00 80,665.05

COMMON STOCK45667G103 16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)INFINERA CORP

200.000 NHHZ Local 8.100000 0.00 3.00 0.00 1,623.001.000000

Base 8.100000 0.00 3.00 0.00 1,623.00

COMMON STOCK USD.0145765U103 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSINSIGHT ENTERPRISES INC

200.000 NHHZ Local 17.655000 0.00 3.00 0.00 3,534.001.000000

Base 17.655000 0.00 3.00 0.00 3,534.00

COMMON STOCK45774N108 05 Aug 2011 10 Aug 2011 USD/DTC 0.03RBC CAPITAL MARKETSINNOPHOS HOLDINGS INC

6,690.000 NHDY Local 40.771400 0.00 200.70 0.00 272,961.371.000000

Base 40.771400 0.00 200.70 0.00 272,961.37

COMMON STOCK USD.01457985208 01 Jul 2011 07 Jul 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLCINTEGRA LIFESCIENCES HOLDING

500.000 NHHO Local 47.800000 0.00 20.00 0.00 23,920.001.000000

Base 47.800000 0.00 20.00 0.00 23,920.00

COMMON STOCK458140100 06 Jul 2011 11 Jul 2011 USD/DTC 0.01ASSENT LLCINTEL CORP

112,700.000 NHDF Local 22.782600 0.00 788.90 0.00 2,568,387.921.000000

Base 22.782600 0.00 788.90 0.00 2,568,387.92

06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

2,220.000 NHHY Local 22.800000 0.00 33.30 0.00 50,649.301.000000

Base 22.800000 0.00 33.30 0.00 50,649.30
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

36,290.000 NHDM Local 22.330000 0.00 0.00 0.00 810,355.701.000000

Base 22.330000 0.00 0.00 0.00 810,355.70

10 Aug 2011 15 Aug 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

50,000.000 NHDF Local 20.144900 0.00 250.00 0.00 1,007,495.001.000000

Base 20.144900 0.00 250.00 0.00 1,007,495.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

50,700.000 NHDM Local 20.037000 0.00 507.00 0.00 1,016,382.901.000000

Base 20.037000 0.00 507.00 0.00 1,016,382.90

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

950.000 NHHY Local 20.770000 0.00 14.25 0.00 19,745.751.000000

Base 20.770000 0.00 14.25 0.00 19,745.75

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,500.000 NHHY Local 22.049700 0.00 22.50 0.00 33,097.051.000000

Base 22.049700 0.00 22.50 0.00 33,097.05

458140100 Total

1,615.95 0.000.00254,360.000 Local 5,506,113.62

Base 0.00 1,615.95 0.00 5,506,113.62

COMMON STOCK USD1.45822P105 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSINTEGRYS ENERGY GROUP INC

860.000 NHDG Local 52.114900 0.00 8.60 0.00 44,827.411.000000

Base 52.114900 0.00 8.60 0.00 44,827.41

06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

480.000 NHHY Local 52.481700 0.00 7.20 0.00 25,198.421.000000

Base 52.481700 0.00 7.20 0.00 25,198.42
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Base Currency: USD - US DOLLAR

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

610.000 NHDM Local 50.210000 0.00 0.00 0.00 30,628.101.000000

Base 50.210000 0.00 0.00 0.00 30,628.10

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

750.000 NHDM Local 45.053400 0.00 7.50 0.00 33,797.551.000000

Base 45.053400 0.00 7.50 0.00 33,797.55

45822P105 Total

23.30 0.000.002,700.000 Local 134,451.48

Base 0.00 23.30 0.00 134,451.48

COMMON STOCK USD.0145865V100 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSINTERCONTINENTALEXCHANGE INC

759.000 NHDG Local 126.420400 0.00 7.59 0.00 95,960.671.000000

Base 126.420400 0.00 7.59 0.00 95,960.67

18 Jul 2011 21 Jul 2011 USD/DTC 0.02HEEVERS &CO. INC.

800.000 NHDZ Local 125.740000 0.00 16.00 0.00 100,608.001.000000

Base 125.740000 0.00 16.00 0.00 100,608.00

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

517.000 NHDM Local 123.300000 0.00 0.00 0.00 63,746.101.000000

Base 123.300000 0.00 0.00 0.00 63,746.10

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

703.000 NHDM Local 110.441800 0.00 7.03 0.00 77,647.621.000000

Base 110.441800 0.00 7.03 0.00 77,647.62

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

108.000 NHEU Local 122.140000 0.00 1.62 0.00 13,192.741.000000

Base 122.140000 0.00 1.62 0.00 13,192.74
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45865V100 Total

32.24 0.000.002,887.000 Local 351,155.13

Base 0.00 32.24 0.00 351,155.13

COMMON STOCK USD.1458665106 28 Jul 2011 02 Aug 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INCINTERFACE INC CLASS A

5,857.000 NHEX Local 16.654200 0.00 234.28 0.00 97,777.931.000000

Base 16.654200 0.00 234.28 0.00 97,777.93

27 Sep 2011 30 Sep 2011 USD/DTC 0.03HEEVERS &CO. INC.

1,942.000 NHEX Local 13.030300 0.00 58.26 0.00 25,363.101.000000

Base 13.030300 0.00 58.26 0.00 25,363.10

458665106 Total

292.54 0.000.007,799.000 Local 123,141.03

Base 0.00 292.54 0.00 123,141.03

COMMON STOCK45884X103 17 May 2011 CANCEL USD/DTCSTOCK DISTRIBUTIONINTERMUNE INC

-24,000.000 NHEL Local 39.510000 0.00 0.00 0.00 -948,240.001.000000

Base 39.510000 0.00 0.00 0.00 -948,240.00

13 Jun 2011 CANCEL USD/DTCSTOCK DISTRIBUTION

-21,450.000 NHEL Local 34.240000 0.00 0.00 0.00 -734,448.001.000000

Base 34.240000 0.00 0.00 0.00 -734,448.00

22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

120.000 NHHZ Local 36.985000 0.00 1.80 0.00 4,440.001.000000

Base 36.985000 0.00 1.80 0.00 4,440.00

17 May 2011 17 May 2011 USD/DTCSTOCK DISTRIBUTION

24,000.000 NHEL Local 36.797500 0.00 0.00 0.00 883,140.001.000000

Base 36.797500 0.00 0.00 0.00 883,140.00
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13 Jun 2011 13 Jun 2011 USD/DTCSTOCK DISTRIBUTION

21,450.000 NHEL Local 34.510000 0.00 0.00 0.00 740,239.501.000000

Base 34.510000 0.00 0.00 0.00 740,239.50

45884X103 Total

1.80 0.000.00120.000 Local -54,868.50

Base 0.00 1.80 0.00 -54,868.50

COMMON STOCK USD1.459044103 16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)INTERNATIONAL BANCSHARES CRP

100.000 NHHZ Local 14.690000 0.00 1.50 0.00 1,470.501.000000

Base 14.690000 0.00 1.50 0.00 1,470.50

COMMON STOCK USD.2459200101 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPINTL BUSINESS MACHINES CORP

2,800.000 NHDG Local 174.320010 0.00 0.00 0.00 488,096.021.000000

Base 174.320010 0.00 0.00 0.00 488,096.02

13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVP

100.000 NHDG Local 174.320010 0.00 0.00 0.00 17,432.001.000000

Base 174.320010 0.00 0.00 0.00 17,432.00

13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETS

1,097.000 NHDG Local 174.660000 0.00 0.00 0.00 191,602.021.000000

Base 174.660000 0.00 0.00 0.00 191,602.02

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

8,216.000 NHDG Local 175.644101 0.00 82.16 0.00 1,443,174.091.000000

Base 175.644101 0.00 82.16 0.00 1,443,174.09

01 Jul 2011 07 Jul 2011 USD/DTC 0.02PIPER JAFFRAY

7.000 NHEZ Local 174.400000 0.00 0.14 0.00 1,220.941.000000

Base 174.400000 0.00 0.14 0.00 1,220.94
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,190.000 NHDM Local 181.850000 0.00 0.00 0.00 1,489,351.501.000000

Base 181.850000 0.00 0.00 0.00 1,489,351.50

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

11,581.000 NHDM Local 165.257600 0.00 115.81 0.00 1,913,964.081.000000

Base 165.257600 0.00 115.81 0.00 1,913,964.08

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

242.000 NHEU Local 172.111700 0.00 3.63 0.00 41,654.661.000000

Base 172.111700 0.00 3.63 0.00 41,654.66

26 Sep 2011 29 Sep 2011 USD/DTC 0.01HEEVERS &CO. INC.

599.000 NHEU Local 173.445600 0.00 8.98 0.00 103,902.891.000000

Base 173.445600 0.00 8.98 0.00 103,902.89

459200101 Total

210.72 0.000.0032,832.000 Local 5,690,398.20

Base 0.00 210.72 0.00 5,690,398.20

COMMON STOCK459506101 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSINTL FLAVORS + FRAGRANCES

900.000 NHDG Local 63.855400 0.00 9.00 0.00 57,478.861.000000

Base 63.855400 0.00 9.00 0.00 57,478.86

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

620.000 NHDM Local 61.170000 0.00 0.00 0.00 37,925.401.000000

Base 61.170000 0.00 0.00 0.00 37,925.40

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

770.000 NHDM Local 54.292800 0.00 7.70 0.00 41,813.161.000000

Base 54.292800 0.00 7.70 0.00 41,813.16
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15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

320.000 NHEU Local 56.456300 0.00 4.80 0.00 18,070.821.000000

Base 56.456300 0.00 4.80 0.00 18,070.82

459506101 Total

21.50 0.000.002,610.000 Local 155,288.24

Base 0.00 21.50 0.00 155,288.24

COMMON STOCK459902102 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSINTL GAME TECHNOLOGY

3,190.000 NHDG Local 18.277800 0.00 31.90 0.00 58,338.081.000000

Base 18.277800 0.00 31.90 0.00 58,338.08

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,320.000 NHDM Local 18.590000 0.00 0.00 0.00 43,128.801.000000

Base 18.590000 0.00 0.00 0.00 43,128.80

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,870.000 NHDM Local 14.923800 0.00 28.70 0.00 42,860.011.000000

Base 14.923800 0.00 28.70 0.00 42,860.01

459902102 Total

60.60 0.000.008,380.000 Local 144,326.89

Base 0.00 60.60 0.00 144,326.89

COMMON STOCK USD1.460146103 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSINTERNATIONAL PAPER CO

3,810.000 NHDG Local 29.877200 0.00 38.10 0.00 113,870.231.000000

Base 29.877200 0.00 38.10 0.00 113,870.23

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,340.000 NHDM Local 29.700000 0.00 0.00 0.00 69,498.001.000000

Base 29.700000 0.00 0.00 0.00 69,498.00
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10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

4,180.000 NHDM Local 24.460600 0.00 41.80 0.00 102,287.111.000000

Base 24.460600 0.00 41.80 0.00 102,287.11

460146103 Total

79.90 0.000.0010,330.000 Local 285,655.34

Base 0.00 79.90 0.00 285,655.34

COMMON STOCK USD1.460321201 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSINTL SHIPHOLDING CORP

140.000 NHHZ Local 21.600000 0.00 2.10 0.00 3,026.101.000000

Base 21.600000 0.00 2.10 0.00 3,026.10

COMMON STOCK USD.01460335201 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSINTL SPEEDWAY CORP CL A

200.000 NHHZ Local 23.395000 0.00 3.00 0.00 4,682.001.000000

Base 23.395000 0.00 3.00 0.00 4,682.00

COMMON STOCK USD.1460690100 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSINTERPUBLIC GROUP OF COS INC

5,080.000 NHDG Local 12.502600 0.00 50.80 0.00 63,564.011.000000

Base 12.502600 0.00 50.80 0.00 63,564.01

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,480.000 NHDM Local 9.810000 0.00 0.00 0.00 34,138.801.000000

Base 9.810000 0.00 0.00 0.00 34,138.80

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

4,670.000 NHDM Local 7.879800 0.00 46.70 0.00 36,845.371.000000

Base 7.879800 0.00 46.70 0.00 36,845.37

460690100 Total

97.50 0.000.0013,230.000 Local 134,548.18

Base 0.00 97.50 0.00 134,548.18
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COMMON STOCK USD.01461202103 13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETSINTUIT INC

2,470.000 NHDG Local 50.490000 0.00 0.00 0.00 124,710.301.000000

Base 50.490000 0.00 0.00 0.00 124,710.30

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,540.000 NHDM Local 46.700000 0.00 0.00 0.00 71,918.001.000000

Base 46.700000 0.00 0.00 0.00 71,918.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,610.000 NHDM Local 40.956000 0.00 26.10 0.00 106,921.261.000000

Base 40.956000 0.00 26.10 0.00 106,921.26

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

2,430.000 NHDM Local 48.777200 0.00 36.45 0.00 118,565.051.000000

Base 48.777200 0.00 36.45 0.00 118,565.05

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHEU Local 47.340000 0.00 3.00 0.00 9,471.001.000000

Base 47.340000 0.00 3.00 0.00 9,471.00

461202103 Total

65.55 0.000.009,250.000 Local 431,585.61

Base 0.00 65.55 0.00 431,585.61

COMMON STOCK46120E602 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSINTUITIVE SURGICAL INC

422.000 NHDG Local 363.404810 0.00 4.22 0.00 153,361.051.000000

Base 363.404810 0.00 4.22 0.00 153,361.05

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

288.000 NHDM Local 400.550000 0.00 0.00 0.00 115,358.401.000000

Base 400.550000 0.00 0.00 0.00 115,358.40
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10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

375.000 NHDM Local 330.165500 0.00 3.75 0.00 123,815.811.000000

Base 330.165500 0.00 3.75 0.00 123,815.81

26 Sep 2011 29 Sep 2011 USD/DTC 0.01HEEVERS &CO. INC.

27.000 NHEU Local 374.120000 0.00 0.40 0.00 10,101.641.000000

Base 374.120000 0.00 0.40 0.00 10,101.64

46120E602 Total

8.37 0.000.001,112.000 Local 402,636.90

Base 0.00 8.37 0.00 402,636.90

REIT USD.0146131B100 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSINVESCO MORTGAGE CAPITAL

110.000 NHHZ Local 21.280000 0.00 1.65 0.00 2,342.451.000000

Base 21.280000 0.00 1.65 0.00 2,342.45

25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

3,000.000 NHHZ Local 16.954700 0.00 45.00 0.00 50,909.101.000000

Base 16.954700 0.00 45.00 0.00 50,909.10

16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

3,100.000 NHHZ Local 16.190000 0.00 46.50 0.00 50,235.501.000000

Base 16.190000 0.00 46.50 0.00 50,235.50

46131B100 Total

93.15 0.000.006,210.000 Local 103,487.05

Base 0.00 93.15 0.00 103,487.05

COMMON STOCK USD.0146270W105 09 Sep 2011 14 Sep 2011 USD/DTC 0.02M RAMSEY KING SECURITIES INCIRIS INTERNATIONAL INC

11,900.000 NHDY Local 7.932100 0.00 238.00 0.00 94,629.991.000000

Base 7.932100 0.00 238.00 0.00 94,629.99
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12 Sep 2011 15 Sep 2011 USD/DTC 0.02M RAMSEY KING SECURITIES INC

5,500.000 NHDY Local 7.937800 0.00 110.00 0.00 43,767.901.000000

Base 7.937800 0.00 110.00 0.00 43,767.90

14 Sep 2011 19 Sep 2011 USD/DTC 0.02PULSE TRADING LLC

1,100.000 NHDY Local 8.229100 0.00 22.00 0.00 9,074.011.000000

Base 8.229100 0.00 22.00 0.00 9,074.01

21 Sep 2011 26 Sep 2011 USD/DTC 0.02M RAMSEY KING SECURITIES INC

3,600.000 NHDY Local 8.187200 0.00 72.00 0.00 29,545.921.000000

Base 8.187200 0.00 72.00 0.00 29,545.92

22 Sep 2011 27 Sep 2011 USD/DTC 0.02PULSE TRADING LLC

3,900.000 NHDY Local 8.166700 0.00 78.00 0.00 31,928.131.000000

Base 8.166700 0.00 78.00 0.00 31,928.13

46270W105 Total

520.00 0.000.0026,000.000 Local 208,945.95

Base 0.00 520.00 0.00 208,945.95

COMMON STOCK USD.01462726100 20 Jul 2011 25 Jul 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLCIROBOT CORP

1,730.000 NHHO Local 35.254100 0.00 69.20 0.00 61,058.791.000000

Base 35.254100 0.00 69.20 0.00 61,058.79

21 Jul 2011 26 Jul 2011 USD/DTC 0.04JEFFERIES+ COMPANY INC

1,040.000 NHHO Local 36.186200 0.00 41.60 0.00 37,675.251.000000

Base 36.186200 0.00 41.60 0.00 37,675.25

22 Jul 2011 27 Jul 2011 USD/DTC 0.04JEFFERIES+ COMPANY INC

560.000 NHHO Local 36.163500 0.00 22.40 0.00 20,273.961.000000

Base 36.163500 0.00 22.40 0.00 20,273.96
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25 Jul 2011 28 Jul 2011 USD/DTC 0.04JEFFERIES+ COMPANY INC

3,760.000 NHHO Local 36.222400 0.00 150.40 0.00 136,346.621.000000

Base 36.222400 0.00 150.40 0.00 136,346.62

26 Jul 2011 29 Jul 2011 USD/DTC 0.04JEFFERIES+ COMPANY INC

510.000 NHHO Local 36.031000 0.00 20.40 0.00 18,396.211.000000

Base 36.031000 0.00 20.40 0.00 18,396.21

27 Jul 2011 01 Aug 2011 USD/DTC 0.04JEFFERIES+ COMPANY INC

6,960.000 NHHO Local 34.482400 0.00 278.40 0.00 240,275.901.000000

Base 34.482400 0.00 278.40 0.00 240,275.90

28 Jul 2011 02 Aug 2011 USD/DTC 0.04JEFFERIES+ COMPANY INC

860.000 NHHO Local 35.337300 0.00 34.40 0.00 30,424.481.000000

Base 35.337300 0.00 34.40 0.00 30,424.48

29 Jul 2011 03 Aug 2011 USD/DTC 0.04JEFFERIES+ COMPANY INC

3,160.000 NHHO Local 35.098600 0.00 126.40 0.00 111,037.981.000000

Base 35.098600 0.00 126.40 0.00 111,037.98

05 Aug 2011 10 Aug 2011 USD/DTC 0.04MORGAN STANLEY CO INCORPORATED

1,640.000 NHHO Local 28.102100 0.00 65.60 0.00 46,153.041.000000

Base 28.102100 0.00 65.60 0.00 46,153.04

09 Aug 2011 12 Aug 2011 USD/DTC 0.04JEFFERIES+ COMPANY INC

2,060.000 NHHO Local 25.223700 0.00 82.40 0.00 52,043.221.000000

Base 25.223700 0.00 82.40 0.00 52,043.22

462726100 Total

891.20 0.000.0022,280.000 Local 753,685.45

Base 0.00 891.20 0.00 753,685.45
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COMMON STOCK USD.01462846106 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSIRON MOUNTAIN INC

2,090.000 NHDG Local 35.470900 0.00 20.90 0.00 74,155.081.000000

Base 35.470900 0.00 20.90 0.00 74,155.08

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,440.000 NHDM Local 31.630000 0.00 0.00 0.00 45,547.201.000000

Base 31.630000 0.00 0.00 0.00 45,547.20

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,920.000 NHDM Local 29.012900 0.00 19.20 0.00 55,723.971.000000

Base 29.012900 0.00 19.20 0.00 55,723.97

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

680.000 NHDM Local 33.128800 0.00 10.20 0.00 22,537.781.000000

Base 33.128800 0.00 10.20 0.00 22,537.78

462846106 Total

50.30 0.000.006,130.000 Local 197,964.03

Base 0.00 50.30 0.00 197,964.03

ISHARES MSCI TAIWAN 464286731 10 Aug 2011 15 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSISHARES MSCI TAIWAN INDEX FUND

6,752.000 NHHJ Local 13.146600 0.00 101.28 0.00 88,867.121.000000

Base 13.146600 0.00 101.28 0.00 88,867.12

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

178,328.000 NHHJ Local 13.885200 0.00 2,674.92 0.00 2,478,794.871.000000

Base 13.885200 0.00 2,674.92 0.00 2,478,794.87

464286731 Total

2,776.20 0.000.00185,080.000 Local 2,567,661.99

Base 0.00 2,776.20 0.00 2,567,661.99
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ISHARES RUSSELL 2000464287655 05 Aug 2011 10 Aug 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INCISHARES RUSSELL 2000 INDEX FUN

7,770.000 NHDU Local 71.628600 0.00 38.85 0.00 556,593.071.000000

Base 71.628600 0.00 38.85 0.00 556,593.07

ADR NPV465562106 26 Sep 2011 29 Sep 2011 USD/DTC 0.04CABRERA CAPITAL MARKETSITAU UNIBANCO HLDNG PREF ADR

33,114.000 NHHP Local 15.138600 0.00 1,324.56 0.00 502,624.161.000000

Base 15.138600 0.00 1,324.56 0.00 502,624.16

27 Sep 2011 30 Sep 2011 USD/DTC 0.04CABRERA CAPITAL MARKETS

66,386.000 NHHP Local 16.334600 0.00 2,655.44 0.00 1,087,044.201.000000

Base 16.334600 0.00 2,655.44 0.00 1,087,044.20

29 Sep 2011 OPEN USD/DTC 0.03INSTINET

27,200.000 NHHP Local 16.117800 0.00 816.00 0.00 439,220.161.000000

Base 16.117800 0.00 816.00 0.00 439,220.16

30 Sep 2011 OPEN USD/DTC 0.03INSTINET

36,200.000 NHHP Local 15.556800 0.00 1,086.00 0.00 564,242.161.000000

Base 15.556800 0.00 1,086.00 0.00 564,242.16

465562106 Total

5,882.00 0.000.00162,900.000 Local 2,593,130.68

Base 0.00 5,882.00 0.00 2,593,130.68

COMMON STOCK NPV465741106 20 Jul 2011 25 Jul 2011 USD/DTC 0.02BNY CONVERGEX LJRITRON INC

3,400.000 NHDX Local 47.508800 0.00 68.00 0.00 161,597.921.000000

Base 47.508800 0.00 68.00 0.00 161,597.92

21 Jul 2011 26 Jul 2011 USD/DTC 0.02BNY CONVERGEX LJR

1,750.000 NHDX Local 48.900700 0.00 35.00 0.00 85,611.231.000000

Base 48.900700 0.00 35.00 0.00 85,611.23
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22 Jul 2011 27 Jul 2011 USD/DTC 0.03STIFEL NICOLAUS + CO INC

2,850.000 NHDX Local 49.171800 0.00 85.50 0.00 140,225.131.000000

Base 49.171800 0.00 85.50 0.00 140,225.13

25 Jul 2011 28 Jul 2011 USD/DTC 0.03STIFEL NICOLAUS + CO INC

4,300.000 NHDX Local 49.293900 0.00 129.00 0.00 212,092.771.000000

Base 49.293900 0.00 129.00 0.00 212,092.77

26 Jul 2011 29 Jul 2011 USD/DTC 0.03STIFEL NICOLAUS + CO INC

7,450.000 NHDX Local 49.309500 0.00 223.50 0.00 367,579.281.000000

Base 49.309500 0.00 223.50 0.00 367,579.28

27 Jul 2011 01 Aug 2011 USD/DTC 0.02KNIGHT EQUITY MARKETS L.P.

6,850.000 NHDX Local 47.650800 0.00 137.00 0.00 326,544.981.000000

Base 47.650800 0.00 137.00 0.00 326,544.98

01 Aug 2011 04 Aug 2011 USD/DTC 0.03IVY SECURITIES, INC.

2,050.000 NHDX Local 42.619600 0.00 61.50 0.00 87,431.681.000000

Base 42.619600 0.00 61.50 0.00 87,431.68

02 Aug 2011 05 Aug 2011 USD/DTC 0.03IVY SECURITIES, INC.

2,850.000 NHDX Local 43.037900 0.00 85.50 0.00 122,743.521.000000

Base 43.037900 0.00 85.50 0.00 122,743.52

465741106 Total

825.00 0.000.0031,500.000 Local 1,503,826.51

Base 0.00 825.00 0.00 1,503,826.51

COMMON STOCK46612J507 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSJDS UNIPHASE CORP

1,680.000 NHDG Local 15.212400 0.00 16.80 0.00 25,573.631.000000

Base 15.212400 0.00 16.80 0.00 25,573.63
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

190.000 NHDM Local 13.150000 0.00 0.00 0.00 2,498.501.000000

Base 13.150000 0.00 0.00 0.00 2,498.50

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

850.000 NHDM Local 10.373800 0.00 8.50 0.00 8,826.231.000000

Base 10.373800 0.00 8.50 0.00 8,826.23

46612J507 Total

25.30 0.000.002,720.000 Local 36,898.36

Base 0.00 25.30 0.00 36,898.36

COMMON STOCK USD1.46625H100 13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETSJPMORGAN CHASE + CO

40,820.000 NHDG Local 39.680000 0.00 0.00 0.00 1,619,737.601.000000

Base 39.680000 0.00 0.00 0.00 1,619,737.60

06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

1,660.000 NHHY Local 40.464500 0.00 24.90 0.00 67,195.971.000000

Base 40.464500 0.00 24.90 0.00 67,195.97

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

27,820.000 NHDM Local 40.450000 0.00 0.00 0.00 1,125,319.001.000000

Base 40.450000 0.00 0.00 0.00 1,125,319.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

38,000.000 NHDM Local 34.790200 0.00 380.00 0.00 1,322,407.601.000000

Base 34.790200 0.00 380.00 0.00 1,322,407.60

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

720.000 NHHY Local 36.720000 0.00 10.80 0.00 26,449.201.000000

Base 36.720000 0.00 10.80 0.00 26,449.20
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26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,100.000 NHHY Local 30.619100 0.00 16.50 0.00 33,697.511.000000

Base 30.619100 0.00 16.50 0.00 33,697.51

46625H100 Total

432.20 0.000.00110,120.000 Local 4,194,806.88

Base 0.00 432.20 0.00 4,194,806.88

ADR46626D108 11 Aug 2011 16 Aug 2011 USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITHMMC NORILSK NICKEL JSC ADR

2,877.000 NHHJ Local 22.043900 0.00 43.16 0.00 63,463.461.000000

Base 22.043900 0.00 43.16 0.00 63,463.46

COMMON STOCK USD.0146626E205 07 Sep 2011 12 Sep 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLCJ2 GLOBAL COMMUNICATIONS INC

3,660.000 NHHO Local 31.486500 0.00 146.40 0.00 115,386.991.000000

Base 31.486500 0.00 146.40 0.00 115,386.99

08 Sep 2011 13 Sep 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

3,140.000 NHHO Local 31.857700 0.00 125.60 0.00 100,158.781.000000

Base 31.857700 0.00 125.60 0.00 100,158.78

09 Sep 2011 14 Sep 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

3,550.000 NHHO Local 30.451800 0.00 142.00 0.00 108,245.891.000000

Base 30.451800 0.00 142.00 0.00 108,245.89

12 Sep 2011 15 Sep 2011 USD/DTC 0.04PIPER JAFFRAY

2,140.000 NHHO Local 30.250200 0.00 85.60 0.00 64,821.031.000000

Base 30.250200 0.00 85.60 0.00 64,821.03

13 Sep 2011 16 Sep 2011 USD/DTC 0.04PIPER JAFFRAY

2,180.000 NHHO Local 31.169500 0.00 87.20 0.00 68,036.711.000000

Base 31.169500 0.00 87.20 0.00 68,036.71
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28 Sep 2011 OPEN USD/DTC 0.04PIPER JAFFRAY

2,220.000 NHHO Local 28.547500 0.00 88.80 0.00 63,464.251.000000

Base 28.547500 0.00 88.80 0.00 63,464.25

46626E205 Total

675.60 0.000.0016,890.000 Local 520,113.65

Base 0.00 675.60 0.00 520,113.65

COMMON STOCK466313103 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSJABIL CIRCUIT INC

1,860.000 NHDG Local 20.172200 0.00 18.60 0.00 37,538.891.000000

Base 20.172200 0.00 18.60 0.00 37,538.89

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,200.000 NHDM Local 18.310000 0.00 0.00 0.00 21,972.001.000000

Base 18.310000 0.00 0.00 0.00 21,972.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,880.000 NHDM Local 14.831300 0.00 18.80 0.00 27,901.641.000000

Base 14.831300 0.00 18.80 0.00 27,901.64

466313103 Total

37.40 0.000.004,940.000 Local 87,412.53

Base 0.00 37.40 0.00 87,412.53

COMMON STOCK USD.01466367109 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSJACK IN THE BOX INC

200.000 NHHZ Local 19.390000 0.00 3.00 0.00 3,881.001.000000

Base 19.390000 0.00 3.00 0.00 3,881.00

467998910 14 Jul 2011 14 Jul 2011 USD/BOSCAPITAL CALLJK + B CAPITAL IV LP

360.000 NHEL Local 1.000000 0.00 0.00 0.00 360.001.000000

Base 1.000000 0.00 0.00 0.00 360.00
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COMMON STOCK USD1.469814107 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSJACOBS ENGINEERING GROUP INC

1,430.000 NHDG Local 41.745902 0.00 14.30 0.00 59,710.941.000000

Base 41.745902 0.00 14.30 0.00 59,710.94

18 Jul 2011 21 Jul 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,900.000 NHDZ Local 40.892600 0.00 38.00 0.00 77,733.941.000000

Base 40.892600 0.00 38.00 0.00 77,733.94

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,000.000 NHDM Local 39.140000 0.00 0.00 0.00 39,140.001.000000

Base 39.140000 0.00 0.00 0.00 39,140.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,220.000 NHDM Local 33.743300 0.00 12.20 0.00 41,179.031.000000

Base 33.743300 0.00 12.20 0.00 41,179.03

469814107 Total

64.50 0.000.005,550.000 Local 217,763.91

Base 0.00 64.50 0.00 217,763.91

COMMON STOCK USD.0147102X105 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSJANUS CAPITAL GROUP INC

2,130.000 NHDG Local 9.234400 0.00 21.30 0.00 19,690.571.000000

Base 9.234400 0.00 21.30 0.00 19,690.57

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,520.000 NHDM Local 8.440000 0.00 0.00 0.00 12,828.801.000000

Base 8.440000 0.00 0.00 0.00 12,828.80

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,780.000 NHDM Local 6.641900 0.00 17.80 0.00 11,840.381.000000

Base 6.641900 0.00 17.80 0.00 11,840.38



Prepared by State StreetPage 595

Purchase Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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

47102X105 Total

39.10 0.000.005,430.000 Local 44,359.75

Base 0.00 39.10 0.00 44,359.75

COMMON STOCK USD.01477143101 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSJETBLUE AIRWAYS CORP

790.000 NHHZ Local 5.442500 0.00 11.85 0.00 4,311.431.000000

Base 5.442500 0.00 11.85 0.00 4,311.43

COMMON STOCK USD1.478160104 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPJOHNSON + JOHNSON

9,000.000 NHDG Local 67.629998 0.00 0.00 0.00 608,669.981.000000

Base 67.629998 0.00 0.00 0.00 608,669.98

13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETS

798.000 NHDG Local 67.390000 0.00 0.00 0.00 53,777.221.000000

Base 67.390000 0.00 0.00 0.00 53,777.22

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

18,002.000 NHDG Local 67.583200 0.00 180.02 0.00 1,216,812.791.000000

Base 67.583200 0.00 180.02 0.00 1,216,812.79

06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

960.000 NHHY Local 67.650300 0.00 14.40 0.00 64,958.691.000000

Base 67.650300 0.00 14.40 0.00 64,958.69

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

18,770.000 NHDM Local 64.790000 0.00 0.00 0.00 1,216,108.301.000000

Base 64.790000 0.00 0.00 0.00 1,216,108.30

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

26,210.000 NHDM Local 60.728400 0.00 262.10 0.00 1,591,953.461.000000

Base 60.728400 0.00 262.10 0.00 1,591,953.46
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15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

290.000 NHEU Local 64.310000 0.00 4.35 0.00 18,654.251.000000

Base 64.310000 0.00 4.35 0.00 18,654.25

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

390.000 NHHY Local 64.090000 0.00 5.85 0.00 25,000.951.000000

Base 64.090000 0.00 5.85 0.00 25,000.95

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

2,260.000 NHDM Local 63.895800 0.00 33.90 0.00 144,438.411.000000

Base 63.895800 0.00 33.90 0.00 144,438.41

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

600.000 NHHY Local 62.580000 0.00 9.00 0.00 37,557.001.000000

Base 62.580000 0.00 9.00 0.00 37,557.00

478160104 Total

509.62 0.000.0077,280.000 Local 4,977,931.05

Base 0.00 509.62 0.00 4,977,931.05

COMMON STOCK478366107 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSJOHNSON CONTROLS INC

7,540.000 NHDG Local 41.411700 0.00 75.40 0.00 312,319.621.000000

Base 41.411700 0.00 75.40 0.00 312,319.62

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,300.000 NHDM Local 36.950000 0.00 0.00 0.00 195,835.001.000000

Base 36.950000 0.00 0.00 0.00 195,835.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

6,490.000 NHDM Local 30.854000 0.00 64.90 0.00 200,307.361.000000

Base 30.854000 0.00 64.90 0.00 200,307.36
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15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

670.000 NHHY Local 32.650000 0.00 10.05 0.00 21,885.551.000000

Base 32.650000 0.00 10.05 0.00 21,885.55

478366107 Total

150.35 0.000.0020,000.000 Local 730,347.53

Base 0.00 150.35 0.00 730,347.53

COMMON STOCK USD.0148020T101 16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)JONES GROUP INC/THE

200.000 NHHZ Local 11.520000 0.00 3.00 0.00 2,307.001.000000

Base 11.520000 0.00 3.00 0.00 2,307.00

COMMON STOCK USD1.481165108 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSJOY GLOBAL INC

1,130.000 NHDG Local 95.219504 0.00 11.30 0.00 107,609.341.000000

Base 95.219504 0.00 11.30 0.00 107,609.34

14 Jul 2011 19 Jul 2011 USD/DTC 0.03MR BEAL &COMPANY

4,382.000 NHEZ Local 95.311600 0.00 131.46 0.00 417,786.891.000000

Base 95.311600 0.00 131.46 0.00 417,786.89

15 Jul 2011 20 Jul 2011 USD/DTC 0.03MR BEAL &COMPANY

4,382.000 NHEZ Local 95.779600 0.00 131.46 0.00 419,837.671.000000

Base 95.779600 0.00 131.46 0.00 419,837.67

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

550.000 NHDM Local 93.920000 0.00 0.00 0.00 51,656.001.000000

Base 93.920000 0.00 0.00 0.00 51,656.00

09 Aug 2011 12 Aug 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

9,140.000 NHEZ Local 75.670600 0.00 274.20 0.00 691,903.481.000000

Base 75.670600 0.00 274.20 0.00 691,903.48
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10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,090.000 NHDM Local 75.595300 0.00 10.90 0.00 82,409.781.000000

Base 75.595300 0.00 10.90 0.00 82,409.78

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHEU Local 63.840000 0.00 3.00 0.00 12,771.001.000000

Base 63.840000 0.00 3.00 0.00 12,771.00

481165108 Total

562.32 0.000.0020,874.000 Local 1,783,974.16

Base 0.00 562.32 0.00 1,783,974.16

GDR48122U204 11 Aug 2011 16 Aug 2011 USD/EUR 0.01LOOP CAPITAL MARKETS LLCSISTEMA JSFC REG S SPONS GDR

10,182.000 NHHJ Local 18.088900 0.00 92.09 0.00 184,273.271.000000

Base 18.088900 0.00 92.09 0.00 184,273.27

EXP 29SEP1448125D183 23 Sep 2011 28 Sep 2011 USD/DTCJ.P. MORGAN SECURITIES INC.JPMORGAN CHASE BANK

48,750.000 NHHP Local 12.815200 0.00 0.00 0.00 624,741.001.000000

Base 12.815200 0.00 0.00 0.00 624,741.00

27 Sep 2011 30 Sep 2011 USD/DTCJ.P. MORGAN SECURITIES INC.

1,161.000 NHHP Local 12.902400 0.00 0.00 0.00 14,979.691.000000

Base 12.902400 0.00 0.00 0.00 14,979.69

48125D183 Total

0.00 0.000.0049,911.000 Local 639,720.69

Base 0.00 0.00 0.00 639,720.69

COMMON STOCK48203R104 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSJUNIPER NETWORKS INC

5,880.000 NHDG Local 31.525201 0.00 58.80 0.00 185,426.981.000000

Base 31.525201 0.00 58.80 0.00 185,426.98
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,080.000 NHDM Local 23.390000 0.00 0.00 0.00 95,431.201.000000

Base 23.390000 0.00 0.00 0.00 95,431.20

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

5,100.000 NHDM Local 20.890800 0.00 51.00 0.00 106,594.081.000000

Base 20.890800 0.00 51.00 0.00 106,594.08

48203R104 Total

109.80 0.000.0015,060.000 Local 387,452.26

Base 0.00 109.80 0.00 387,452.26

ADR48241A105 15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSKB FINANCIAL GROUP INC ADR

3,817.000 NHHJ Local 39.229099 0.00 57.26 0.00 149,794.731.000000

Base 39.229099 0.00 57.26 0.00 149,794.73

COMMON STOCK482480100 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSKLA TENCOR CORPORATION

1,840.000 NHDG Local 41.446500 0.00 18.40 0.00 76,279.961.000000

Base 41.446500 0.00 18.40 0.00 76,279.96

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,250.000 NHDM Local 39.820000 0.00 0.00 0.00 49,775.001.000000

Base 39.820000 0.00 0.00 0.00 49,775.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,610.000 NHDM Local 35.299900 0.00 16.10 0.00 56,848.941.000000

Base 35.299900 0.00 16.10 0.00 56,848.94

482480100 Total

34.50 0.000.004,700.000 Local 182,903.90

Base 0.00 34.50 0.00 182,903.90
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LTD PART NPV48248A306 03 Aug 2011 08 Aug 2011 USD/DTC 0.01RBC CAPITAL MARKETSKKR FINANCIAL HOLDINGS LLC

8,140.000 NHDU Local 9.496800 0.00 40.70 0.00 77,344.651.000000

Base 9.496800 0.00 40.70 0.00 77,344.65

03 Aug 2011 08 Aug 2011 USD/DTC 0.02LIQUIDNETINC

22,495.000 NHDU Local 9.539000 0.00 341.92 0.00 214,921.731.000000

Base 9.539000 0.00 341.92 0.00 214,921.73

04 Aug 2011 09 Aug 2011 USD/DTC 0.02LIQUIDNETINC

2,715.000 NHDU Local 9.320600 0.00 41.27 0.00 25,346.701.000000

Base 9.320600 0.00 41.27 0.00 25,346.70

04 Aug 2011 09 Aug 2011 USD/DTC 0.03WILLIAM BLAIR & COMPANY L.L.C

18,990.000 NHDU Local 9.117100 0.00 569.70 0.00 173,703.431.000000

Base 9.117100 0.00 569.70 0.00 173,703.43

04 Aug 2011 09 Aug 2011 USD/DTC 0.01RBC CAPITAL MARKETS

27,170.000 NHDU Local 9.244000 0.00 135.85 0.00 251,295.331.000000

Base 9.244000 0.00 135.85 0.00 251,295.33

48248A306 Total

1,129.44 0.000.0079,510.000 Local 742,611.84

Base 0.00 1,129.44 0.00 742,611.84

COMMON STOCK USD.01482564101 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSKMG CHEMICALS INC

200.000 NHHZ Local 14.665000 0.00 3.00 0.00 2,936.001.000000

Base 14.665000 0.00 3.00 0.00 2,936.00

COMMON STOCK48273U102 20 Jul 2011 25 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCK12 INC

850.000 NHDU Local 33.908600 0.00 4.25 0.00 28,826.561.000000

Base 33.908600 0.00 4.25 0.00 28,826.56
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COMMON STOCK USD.0148282T104 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSKADANT INC

130.000 NHHZ Local 34.324600 0.00 1.95 0.00 4,464.151.000000

Base 34.324600 0.00 1.95 0.00 4,464.15

COMMON STOCK USD.1486587108 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSKAYDON CORP

100.000 NHHZ Local 31.620000 0.00 1.50 0.00 3,163.501.000000

Base 31.620000 0.00 1.50 0.00 3,163.50

COMMON STOCK USD1.48666K109 16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)KB HOME

600.000 NHHZ Local 6.250000 0.00 9.00 0.00 3,759.001.000000

Base 6.250000 0.00 9.00 0.00 3,759.00

COMMON STOCK USD.1487169104 16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)KEARNY FINANCIAL CORP

400.000 NHHZ Local 9.239800 0.00 6.00 0.00 3,701.921.000000

Base 9.239800 0.00 6.00 0.00 3,701.92

COMMON STOCK USD.25487836108 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSKELLOGG CO

2,100.000 NHDG Local 55.647900 0.00 21.00 0.00 116,881.591.000000

Base 55.647900 0.00 21.00 0.00 116,881.59

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,300.000 NHDM Local 55.780000 0.00 0.00 0.00 72,514.001.000000

Base 55.780000 0.00 0.00 0.00 72,514.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,390.000 NHDM Local 51.959200 0.00 23.90 0.00 124,206.391.000000

Base 51.959200 0.00 23.90 0.00 124,206.39

487836108 Total

44.90 0.000.005,790.000 Local 313,601.98

Base 0.00 44.90 0.00 313,601.98
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COMMON STOCK489170100 15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSKENNAMETAL INC

400.000 NHEU Local 35.240000 0.00 6.00 0.00 14,102.001.000000

Base 35.240000 0.00 6.00 0.00 14,102.00

COMMON STOCK USD1.493267108 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSKEYCORP

13,960.000 NHDG Local 8.075300 0.00 139.60 0.00 112,870.791.000000

Base 8.075300 0.00 139.60 0.00 112,870.79

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,870.000 NHDM Local 8.040000 0.00 0.00 0.00 87,394.801.000000

Base 8.040000 0.00 0.00 0.00 87,394.80

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

9,090.000 NHDM Local 6.494300 0.00 90.90 0.00 59,124.091.000000

Base 6.494300 0.00 90.90 0.00 59,124.09

493267108 Total

230.50 0.000.0033,920.000 Local 259,389.68

Base 0.00 230.50 0.00 259,389.68

REIT USD.0149427F108 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSKILROY REALTY CORP

110.000 NHHZ Local 41.492700 0.00 1.65 0.00 4,565.851.000000

Base 41.492700 0.00 1.65 0.00 4,565.85

COMMON STOCK494368103 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPKIMBERLY CLARK CORP

600.000 NHDG Local 66.740000 0.00 0.00 0.00 40,044.001.000000

Base 66.740000 0.00 0.00 0.00 40,044.00

13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVP

100.000 NHDG Local 66.740000 0.00 0.00 0.00 6,674.001.000000

Base 66.740000 0.00 0.00 0.00 6,674.00
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13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

2,600.000 NHDG Local 66.896600 0.00 26.00 0.00 173,957.161.000000

Base 66.896600 0.00 26.00 0.00 173,957.16

01 Jul 2011 07 Jul 2011 USD/DTC 0.02PIPER JAFFRAY

37.000 NHEZ Local 66.930000 0.00 0.74 0.00 2,477.151.000000

Base 66.930000 0.00 0.74 0.00 2,477.15

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,020.000 NHDM Local 65.360000 0.00 0.00 0.00 132,027.201.000000

Base 65.360000 0.00 0.00 0.00 132,027.20

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

3,760.000 NHDM Local 63.541800 0.00 37.60 0.00 238,954.771.000000

Base 63.541800 0.00 37.60 0.00 238,954.77

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHEU Local 70.700000 0.00 3.00 0.00 14,143.001.000000

Base 70.700000 0.00 3.00 0.00 14,143.00

494368103 Total

67.34 0.000.009,317.000 Local 608,277.28

Base 0.00 67.34 0.00 608,277.28

REIT USD.0149446R109 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSKIMCO REALTY CORP

4,360.000 NHDG Local 19.351800 0.00 43.60 0.00 84,417.451.000000

Base 19.351800 0.00 43.60 0.00 84,417.45

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,070.000 NHDM Local 19.030000 0.00 0.00 0.00 58,422.101.000000

Base 19.030000 0.00 0.00 0.00 58,422.10
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10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

3,890.000 NHDM Local 16.087200 0.00 38.90 0.00 62,618.111.000000

Base 16.087200 0.00 38.90 0.00 62,618.11

49446R109 Total

82.50 0.000.0011,320.000 Local 205,457.66

Base 0.00 82.50 0.00 205,457.66

COMMON STOCK USD.25494580103 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSKINDRED HEALTHCARE INC

100.000 NHHZ Local 20.760000 0.00 1.50 0.00 2,077.501.000000

Base 20.760000 0.00 1.50 0.00 2,077.50

COMMON STOCK USD.01499005106 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSKNIGHT CAPITAL GROUP INC A

200.000 NHHZ Local 12.285000 0.00 3.00 0.00 2,460.001.000000

Base 12.285000 0.00 3.00 0.00 2,460.00

COMMON STOCK USD.01499183804 18 Aug 2011 23 Aug 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INCKNOLOGY INC

4,102.000 NHDY Local 13.005800 0.00 123.06 0.00 53,472.851.000000

Base 13.005800 0.00 123.06 0.00 53,472.85

19 Aug 2011 24 Aug 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

100.000 NHDY Local 12.950000 0.00 3.00 0.00 1,298.001.000000

Base 12.950000 0.00 3.00 0.00 1,298.00

22 Aug 2011 25 Aug 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

5,078.000 NHDY Local 12.927200 0.00 152.34 0.00 65,796.661.000000

Base 12.927200 0.00 152.34 0.00 65,796.66

25 Aug 2011 30 Aug 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

30,338.000 NHDY Local 12.980700 0.00 910.14 0.00 394,718.621.000000

Base 12.980700 0.00 910.14 0.00 394,718.62
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26 Aug 2011 31 Aug 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

3,501.000 NHDY Local 12.872300 0.00 105.03 0.00 45,170.951.000000

Base 12.872300 0.00 105.03 0.00 45,170.95

31 Aug 2011 06 Sep 2011 USD/DTC 0.03PULSE TRADING LLC

7,900.000 NHDY Local 13.535100 0.00 237.00 0.00 107,164.291.000000

Base 13.535100 0.00 237.00 0.00 107,164.29

31 Aug 2011 06 Sep 2011 USD/DTC 0.03RBC CAPITAL MARKETS

15,161.000 NHDY Local 13.587800 0.00 454.83 0.00 206,459.471.000000

Base 13.587800 0.00 454.83 0.00 206,459.47

01 Sep 2011 07 Sep 2011 USD/DTC 0.03PULSE TRADING LLC

3,598.000 NHDY Local 13.550000 0.00 107.94 0.00 48,860.841.000000

Base 13.550000 0.00 107.94 0.00 48,860.84

02 Sep 2011 08 Sep 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

11,002.000 NHDY Local 13.478600 0.00 330.06 0.00 148,621.621.000000

Base 13.478600 0.00 330.06 0.00 148,621.62

12 Sep 2011 15 Sep 2011 USD/DTC 0.03PULSE TRADING LLC

1,450.000 NHDY Local 12.795600 0.00 43.50 0.00 18,597.121.000000

Base 12.795600 0.00 43.50 0.00 18,597.12

499183804 Total

2,466.90 0.000.0082,230.000 Local 1,090,160.42

Base 0.00 2,466.90 0.00 1,090,160.42

COMMON STOCK USD.01500233101 29 Jul 2011 03 Aug 2011 USD/DTCAUTREPAT-STK/$ DIVKOHLBERG CAPITAL CORP

61.992 NHHZ Local 7.129952 0.00 0.00 0.00 442.001.000000

Base 7.129952 0.00 0.00 0.00 442.00
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COMMON STOCK USD.01500255104 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSKOHLS CORP

2,330.000 NHDG Local 56.138700 0.00 23.30 0.00 130,826.471.000000

Base 56.138700 0.00 23.30 0.00 130,826.47

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,440.000 NHDM Local 54.710000 0.00 0.00 0.00 78,782.401.000000

Base 54.710000 0.00 0.00 0.00 78,782.40

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,690.000 NHDM Local 44.912100 0.00 26.90 0.00 120,840.451.000000

Base 44.912100 0.00 26.90 0.00 120,840.45

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHEU Local 47.910000 0.00 3.00 0.00 9,585.001.000000

Base 47.910000 0.00 3.00 0.00 9,585.00

500255104 Total

53.20 0.000.006,660.000 Local 340,034.32

Base 0.00 53.20 0.00 340,034.32

COMMON STOCK USD.01500600101 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSKOPIN CORP

920.000 NHHZ Local 4.780900 0.00 13.80 0.00 4,412.231.000000

Base 4.780900 0.00 13.80 0.00 4,412.23

ADR500631106 10 Aug 2011 15 Aug 2011 USD/DTC 0.01CABRERA CAPITAL MARKETSKOREA ELEC POWER CORP SP ADR

3,955.000 NHHJ Local 9.344200 0.00 39.55 0.00 36,995.861.000000

Base 9.344200 0.00 39.55 0.00 36,995.86

15 Aug 2011 18 Aug 2011 USD/DTC 0.01CABRERA CAPITAL MARKETS

33,512.000 NHHJ Local 9.868400 0.00 335.12 0.00 331,044.941.000000

Base 9.868400 0.00 335.12 0.00 331,044.94
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500631106 Total

374.67 0.000.0037,467.000 Local 368,040.80

Base 0.00 374.67 0.00 368,040.80

COMMON STOCK USD.01500643200 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSKORN/FERRY INTERNATIONAL

200.000 NHHZ Local 15.015000 0.00 3.00 0.00 3,006.001.000000

Base 15.015000 0.00 3.00 0.00 3,006.00

COMMON STOCK NPV50075N104 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPKRAFT FOODS INC CLASS A

5,800.000 NHDG Local 35.360000 0.00 0.00 0.00 205,088.001.000000

Base 35.360000 0.00 0.00 0.00 205,088.00

13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVP

200.000 NHDG Local 35.360000 0.00 0.00 0.00 7,072.001.000000

Base 35.360000 0.00 0.00 0.00 7,072.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

11,830.000 NHDG Local 35.442100 0.00 118.30 0.00 419,398.341.000000

Base 35.442100 0.00 118.30 0.00 419,398.34

06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

690.000 NHHY Local 35.820000 0.00 10.35 0.00 24,726.151.000000

Base 35.820000 0.00 10.35 0.00 24,726.15

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

12,030.000 NHDM Local 34.380000 0.00 0.00 0.00 413,591.401.000000

Base 34.380000 0.00 0.00 0.00 413,591.40

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

16,810.000 NHDM Local 33.086900 0.00 168.10 0.00 556,358.891.000000

Base 33.086900 0.00 168.10 0.00 556,358.89
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15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

630.000 NHHY Local 34.720000 0.00 9.45 0.00 21,883.051.000000

Base 34.720000 0.00 9.45 0.00 21,883.05

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

2,080.000 NHDM Local 34.640000 0.00 31.20 0.00 72,082.401.000000

Base 34.640000 0.00 31.20 0.00 72,082.40

50075N104 Total

337.40 0.000.0050,070.000 Local 1,720,200.23

Base 0.00 337.40 0.00 1,720,200.23

COMMON STOCK50077B207 28 Jul 2011 01 Aug 2011 USD/DTC4 MERGERKRATOS DEFENSE + SECURITY

1,187.760 NHHZ Local 10.409998 0.00 0.00 0.00 12,364.581.000000

Base 10.409998 0.00 0.00 0.00 12,364.58

COMMON STOCK USD1.501044101 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSKROGER CO

4,520.000 NHDG Local 25.334900 0.00 45.20 0.00 114,558.951.000000

Base 25.334900 0.00 45.20 0.00 114,558.95

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,560.000 NHDM Local 24.870000 0.00 0.00 0.00 63,667.201.000000

Base 24.870000 0.00 0.00 0.00 63,667.20

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

5,800.000 NHDM Local 22.189900 0.00 58.00 0.00 128,759.421.000000

Base 22.189900 0.00 58.00 0.00 128,759.42

501044101 Total

103.20 0.000.0012,880.000 Local 306,985.57

Base 0.00 103.20 0.00 306,985.57
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COMMON STOCK50213H100 06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSLPL INVESTMENT HOLDINGS INC

730.000 NHHY Local 34.985200 0.00 10.95 0.00 25,550.151.000000

Base 34.985200 0.00 10.95 0.00 25,550.15

24 Aug 2011 29 Aug 2011 USD/DTC 0.04MR BEAL &COMPANY

27,554.000 NHDZ Local 28.476000 0.00 1,102.16 0.00 785,729.861.000000

Base 28.476000 0.00 1,102.16 0.00 785,729.86

25 Aug 2011 30 Aug 2011 USD/DTC 0.04MR BEAL &COMPANY

13,446.000 NHDZ Local 28.486600 0.00 537.84 0.00 383,568.661.000000

Base 28.486600 0.00 537.84 0.00 383,568.66

50213H100 Total

1,650.95 0.000.0041,730.000 Local 1,194,848.67

Base 0.00 1,650.95 0.00 1,194,848.67

COMMON STOCK USD.1502160104 26 Jul 2011 29 Jul 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INCLSB INDUSTRIES INC

37,130.000 NHDY Local 44.235700 0.00 1,113.90 0.00 1,643,585.441.000000

Base 44.235700 0.00 1,113.90 0.00 1,643,585.44

09 Aug 2011 12 Aug 2011 USD/DTC 0.03PULSE TRADING LLC

1,074.000 NHDY Local 32.441400 0.00 32.22 0.00 34,874.281.000000

Base 32.441400 0.00 32.22 0.00 34,874.28

19 Aug 2011 24 Aug 2011 USD/DTC 0.03PULSE TRADING LLC

316.000 NHDY Local 33.754600 0.00 9.48 0.00 10,675.931.000000

Base 33.754600 0.00 9.48 0.00 10,675.93

24 Aug 2011 29 Aug 2011 USD/DTC 0.03CANTOR FITZGERALD + CO.

34,850.000 NHDY Local 35.200000 0.00 1,045.50 0.00 1,227,765.501.000000

Base 35.200000 0.00 1,045.50 0.00 1,227,765.50
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502160104 Total

2,201.10 0.000.0073,370.000 Local 2,916,901.15

Base 0.00 2,201.10 0.00 2,916,901.15

COMMON STOCK USD.01502161102 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSLSI CORP

4,680.000 NHDG Local 6.908000 0.00 46.80 0.00 32,376.241.000000

Base 6.908000 0.00 46.80 0.00 32,376.24

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,530.000 NHDM Local 7.360000 0.00 0.00 0.00 18,620.801.000000

Base 7.360000 0.00 0.00 0.00 18,620.80

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

5,790.000 NHDM Local 6.499000 0.00 57.90 0.00 37,687.111.000000

Base 6.499000 0.00 57.90 0.00 37,687.11

502161102 Total

104.70 0.000.0013,000.000 Local 88,684.15

Base 0.00 104.70 0.00 88,684.15

REIT USD.01502175102 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSLTC PROPERTIES INC

80.000 NHHZ Local 28.150000 0.00 1.20 0.00 2,253.201.000000

Base 28.150000 0.00 1.20 0.00 2,253.20

COMMON STOCK USD.01502424104 13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETSL 3 COMMUNICATIONS HOLDINGS

680.000 NHDG Local 84.400000 0.00 0.00 0.00 57,392.001.000000

Base 84.400000 0.00 0.00 0.00 57,392.00

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

330.000 NHDM Local 79.120000 0.00 0.00 0.00 26,109.601.000000

Base 79.120000 0.00 0.00 0.00 26,109.60
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10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,010.000 NHDM Local 65.524600 0.00 10.10 0.00 66,189.951.000000

Base 65.524600 0.00 10.10 0.00 66,189.95

502424104 Total

10.10 0.000.002,020.000 Local 149,691.55

Base 0.00 10.10 0.00 149,691.55

COMMON STOCK USD.150540R409 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSLABORATORY CRP OF AMER HLDGS

930.000 NHDG Local 96.963301 0.00 9.30 0.00 90,185.171.000000

Base 96.963301 0.00 9.30 0.00 90,185.17

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

600.000 NHDM Local 90.760000 0.00 0.00 0.00 54,456.001.000000

Base 90.760000 0.00 0.00 0.00 54,456.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

960.000 NHDM Local 81.276000 0.00 9.60 0.00 78,034.561.000000

Base 81.276000 0.00 9.60 0.00 78,034.56

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

100.000 NHEU Local 82.054100 0.00 1.50 0.00 8,206.911.000000

Base 82.054100 0.00 1.50 0.00 8,206.91

50540R409 Total

20.40 0.000.002,590.000 Local 230,882.64

Base 0.00 20.40 0.00 230,882.64

COMMON STOCK USD1.505597104 16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)LACLEDE GROUP INC/THE

100.000 NHHZ Local 38.460000 0.00 1.50 0.00 3,847.501.000000

Base 38.460000 0.00 1.50 0.00 3,847.50
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COMMON STOCK NPV511656100 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSLAKELAND FINANCIAL CORP

110.000 NHHZ Local 23.700000 0.00 1.65 0.00 2,608.651.000000

Base 23.700000 0.00 1.65 0.00 2,608.65

COMMON STOCK512815101 15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSLAMAR ADVERTISING CO A

920.000 NHEU Local 21.021700 0.00 13.80 0.00 19,353.761.000000

Base 21.021700 0.00 13.80 0.00 19,353.76

COMMON STOCK NPV513847103 22 Sep 2011 27 Sep 2011 USD/DTC 0.03LOOP CAPITAL MARKETSLANCASTER COLONY CORP

3,187.000 NHEX Local 57.954500 0.00 95.61 0.00 184,796.601.000000

Base 57.954500 0.00 95.61 0.00 184,796.60

23 Sep 2011 28 Sep 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

2,010.000 NHEX Local 59.496200 0.00 60.30 0.00 119,647.661.000000

Base 59.496200 0.00 60.30 0.00 119,647.66

28 Sep 2011 OPEN USD/DTC 0.04FIRST CLEARING, LLC

2,942.000 NHEX Local 59.935000 0.00 117.68 0.00 176,446.451.000000

Base 59.935000 0.00 117.68 0.00 176,446.45

29 Sep 2011 OPEN USD/DTC 0.03HEEVERS &CO. INC.

2,065.000 NHEX Local 60.705700 0.00 61.95 0.00 125,419.221.000000

Base 60.705700 0.00 61.95 0.00 125,419.22

513847103 Total

335.54 0.000.0010,204.000 Local 606,309.93

Base 0.00 335.54 0.00 606,309.93

COMMON STOCK517834107 26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.LAS VEGAS SANDS CORP

300.000 NHEU Local 43.160000 0.00 4.50 0.00 12,952.501.000000

Base 43.160000 0.00 4.50 0.00 12,952.50
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REIT USD.01517942108 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSLASALLE HOTEL PROPERTIES

110.000 NHHZ Local 26.338200 0.00 1.65 0.00 2,898.851.000000

Base 26.338200 0.00 1.65 0.00 2,898.85

01 Aug 2011 04 Aug 2011 USD/DTC 0.03HEEVERS &CO. INC.

1,830.000 NHHO Local 24.554900 0.00 54.90 0.00 44,990.371.000000

Base 24.554900 0.00 54.90 0.00 44,990.37

06 Sep 2011 09 Sep 2011 USD/DTC 0.01LIQUIDNETINC

5,900.000 NHDX Local 17.122300 0.00 59.00 0.00 101,080.571.000000

Base 17.122300 0.00 59.00 0.00 101,080.57

07 Sep 2011 12 Sep 2011 USD/DTC 0.03WILLIAMS CAPITAL GROUP LP (THE)

1,600.000 NHDX Local 17.390500 0.00 48.00 0.00 27,872.801.000000

Base 17.390500 0.00 48.00 0.00 27,872.80

09 Sep 2011 14 Sep 2011 USD/DTC 0.03WILLIAMS CAPITAL GROUP LP (THE)

10,950.000 NHDX Local 17.299500 0.00 328.50 0.00 189,758.031.000000

Base 17.299500 0.00 328.50 0.00 189,758.03

12 Sep 2011 15 Sep 2011 USD/DTC 0.03WILLIAMS CAPITAL GROUP LP (THE)

4,450.000 NHDX Local 17.317300 0.00 133.50 0.00 77,195.491.000000

Base 17.317300 0.00 133.50 0.00 77,195.49

16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

100.000 NHHZ Local 19.520000 0.00 1.50 0.00 1,953.501.000000

Base 19.520000 0.00 1.50 0.00 1,953.50

21 Sep 2011 26 Sep 2011 USD/DTC 0.03WILLIAMS CAPITAL GROUP LP (THE)

8,900.000 NHDX Local 18.563200 0.00 267.00 0.00 165,479.481.000000

Base 18.563200 0.00 267.00 0.00 165,479.48

517942108 Total

894.05 0.000.0033,840.000 Local 611,229.09

Base 0.00 894.05 0.00 611,229.09
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COMMON STOCK USD.01518415104 15 Sep 2011 20 Sep 2011 USD/DTC 0.03LOOP CAPITAL MARKETSLATTICE SEMICONDUCTOR CORP

15,970.000 NHHO Local 5.639800 0.00 479.10 0.00 90,546.711.000000

Base 5.639800 0.00 479.10 0.00 90,546.71

16 Sep 2011 21 Sep 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

20,900.000 NHHO Local 5.688500 0.00 627.00 0.00 119,516.651.000000

Base 5.688500 0.00 627.00 0.00 119,516.65

20 Sep 2011 23 Sep 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

20,760.000 NHHO Local 5.591100 0.00 622.80 0.00 116,694.041.000000

Base 5.591100 0.00 622.80 0.00 116,694.04

27 Sep 2011 30 Sep 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

12,650.000 NHHO Local 5.667100 0.00 379.50 0.00 72,068.321.000000

Base 5.667100 0.00 379.50 0.00 72,068.32

28 Sep 2011 OPEN USD/DTC 0.03LOOP CAPITAL MARKETS

8,540.000 NHHO Local 5.500700 0.00 256.20 0.00 47,232.181.000000

Base 5.500700 0.00 256.20 0.00 47,232.18

518415104 Total

2,364.60 0.000.0078,820.000 Local 446,057.90

Base 0.00 2,364.60 0.00 446,057.90

COMMON STOCK USD.01518439104 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSESTEE LAUDER COMPANIES CL A

1,216.000 NHDG Local 104.471400 0.00 12.16 0.00 127,049.381.000000

Base 104.471400 0.00 12.16 0.00 127,049.38

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,023.000 NHDM Local 104.910000 0.00 0.00 0.00 107,322.931.000000

Base 104.910000 0.00 0.00 0.00 107,322.93
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10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,230.000 NHDM Local 91.984000 0.00 12.30 0.00 113,152.621.000000

Base 91.984000 0.00 12.30 0.00 113,152.62

10 Aug 2011 15 Aug 2011 USD/DTC 0.02MR BEAL &COMPANY

500.000 NHEY Local 92.037900 0.00 10.00 0.00 46,028.951.000000

Base 92.037900 0.00 10.00 0.00 46,028.95

518439104 Total

34.46 0.000.003,969.000 Local 393,553.88

Base 0.00 34.46 0.00 393,553.88

COMMON STOCK USD.01524660107 13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETSLEGGETT + PLATT INC

1,350.000 NHDG Local 23.730000 0.00 0.00 0.00 32,035.501.000000

Base 23.730000 0.00 0.00 0.00 32,035.50

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

870.000 NHDM Local 21.700000 0.00 0.00 0.00 18,879.001.000000

Base 21.700000 0.00 0.00 0.00 18,879.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,370.000 NHDM Local 18.935400 0.00 13.70 0.00 25,955.201.000000

Base 18.935400 0.00 13.70 0.00 25,955.20

524660107 Total

13.70 0.000.003,590.000 Local 76,869.70

Base 0.00 13.70 0.00 76,869.70

COMMON STOCK USD.1524901105 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPLEGG MASON INC

4,300.000 NHDG Local 32.340000 0.00 0.00 0.00 139,062.001.000000

Base 32.340000 0.00 0.00 0.00 139,062.00
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13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVP

5,900.000 NHDG Local 32.340000 0.00 0.00 0.00 190,806.001.000000

Base 32.340000 0.00 0.00 0.00 190,806.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

7,120.000 NHDG Local 32.666900 0.00 71.20 0.00 232,659.531.000000

Base 32.666900 0.00 71.20 0.00 232,659.53

19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

16,060.000 NHFR Local 30.810000 0.00 0.00 0.00 494,808.601.000000

Base 30.810000 0.00 0.00 0.00 494,808.60

22 Jul 2011 27 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

152.000 NHFR Local 32.440000 0.00 1.52 0.00 4,932.401.000000

Base 32.440000 0.00 1.52 0.00 4,932.40

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

16,212.000 NHIB Local 29.420000 0.00 0.00 0.00 476,957.041.000000

Base 29.420000 0.00 0.00 0.00 476,957.04

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

800.000 NHDM Local 29.420000 0.00 0.00 0.00 23,536.001.000000

Base 29.420000 0.00 0.00 0.00 23,536.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,420.000 NHDM Local 24.905100 0.00 14.20 0.00 35,379.441.000000

Base 24.905100 0.00 14.20 0.00 35,379.44

524901105 Total

86.92 0.000.0051,964.000 Local 1,598,141.01

Base 0.00 86.92 0.00 1,598,141.01
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COMMON STOCK USD.1526057104 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSLENNAR CORP A

1,820.000 NHDG Local 18.169000 0.00 18.20 0.00 33,085.781.000000

Base 18.169000 0.00 18.20 0.00 33,085.78

06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

1,350.000 NHHY Local 18.399300 0.00 20.25 0.00 24,859.311.000000

Base 18.399300 0.00 20.25 0.00 24,859.31

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,280.000 NHDM Local 17.690000 0.00 0.00 0.00 22,643.201.000000

Base 17.690000 0.00 0.00 0.00 22,643.20

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,540.000 NHDM Local 13.367700 0.00 15.40 0.00 20,601.661.000000

Base 13.367700 0.00 15.40 0.00 20,601.66

526057104 Total

53.85 0.000.005,990.000 Local 101,189.95

Base 0.00 53.85 0.00 101,189.95

COMMON STOCK USD1.527288104 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSLEUCADIA NATIONAL CORP

2,200.000 NHDG Local 34.770500 0.00 22.00 0.00 76,517.101.000000

Base 34.770500 0.00 22.00 0.00 76,517.10

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,520.000 NHDM Local 33.670000 0.00 0.00 0.00 51,178.401.000000

Base 33.670000 0.00 0.00 0.00 51,178.40

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,900.000 NHDM Local 26.472100 0.00 19.00 0.00 50,315.991.000000

Base 26.472100 0.00 19.00 0.00 50,315.99
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527288104 Total

41.00 0.000.005,620.000 Local 178,011.49

Base 0.00 41.00 0.00 178,011.49

REIT USD.0001529043101 16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)LEXINGTON REALTY TRUST

500.000 NHHZ Local 6.970000 0.00 7.50 0.00 3,492.501.000000

Base 6.970000 0.00 7.50 0.00 3,492.50

COMMON STOCK USD.01529771107 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSLEXMARK INTERNATIONAL INC A

870.000 NHDG Local 29.169103 0.00 8.70 0.00 25,385.821.000000

Base 29.169103 0.00 8.70 0.00 25,385.82

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

620.000 NHDM Local 33.570000 0.00 0.00 0.00 20,813.401.000000

Base 33.570000 0.00 0.00 0.00 20,813.40

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

760.000 NHDM Local 30.112900 0.00 7.60 0.00 22,893.401.000000

Base 30.112900 0.00 7.60 0.00 22,893.40

529771107 Total

16.30 0.000.002,250.000 Local 69,092.62

Base 0.00 16.30 0.00 69,092.62

TRACKING STK USD.01530322106 26 Sep 2011 USD/DTCMANDATORYEXCHANGE NON CASHLIBERTY MEDIA CORP   LIBER A

5,100.000 NHHY Local 11.236821 0.00 0.00 0.00 57,307.791.000000

Base 11.236821 0.00 0.00 0.00 57,307.79

26 Sep 2011 CANCEL USD/DTCMANDATORYEXCHANGE NON CASH

-5,100.000 NHHY Local 11.236821 0.00 0.00 0.00 -57,307.791.000000

Base 11.236821 0.00 0.00 0.00 -57,307.79
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26 Sep 2011 26 Sep 2011 USD/DTCMANDATORYEXCHANGE NON CASH

5,100.000 NHHY Local 11.236821 0.00 0.00 0.00 57,307.791.000000

Base 11.236821 0.00 0.00 0.00 57,307.79

530322106 Total

0.00 0.000.005,100.000 Local 57,307.79

Base 0.00 0.00 0.00 57,307.79

TRACKING STK USD.01530322304 26 Sep 2011 26 Sep 2011 USD/DTCMANDATORYEXCHANGE NON CASHLIBERTY MEDIA CORP   LIBER A

3,720.000 NHHY Local 34.008639 0.00 0.00 0.00 126,512.141.000000

Base 34.008639 0.00 0.00 0.00 126,512.14

COMMON STOCK USD.01530555101 26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.LIBERTY GLOBAL INC A

2,100.000 NHEU Local 36.728400 0.00 31.50 0.00 77,161.141.000000

Base 36.728400 0.00 31.50 0.00 77,161.14

TRACKING STK USD.0153071M104 26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.LIBERTY INTERACTIVE CORP

700.000 NHHY Local 15.870000 0.00 10.50 0.00 11,119.501.000000

Base 15.870000 0.00 10.50 0.00 11,119.50

TRACKING STK USD.0153071M708 06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSLIBERTY MEDIA STARZ SERIES A

170.000 NHHY Local 74.902400 0.00 2.55 0.00 12,735.961.000000

Base 74.902400 0.00 2.55 0.00 12,735.96

REIT USD.001531172104 06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSLIBERTY PROPERTY TRUST

750.000 NHHY Local 33.938700 0.00 11.25 0.00 25,465.281.000000

Base 33.938700 0.00 11.25 0.00 25,465.28

COMMON STOCK USD.0153217V109 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSLIFE TECHNOLOGIES CORP

1,650.000 NHDG Local 50.913503 0.00 16.50 0.00 84,023.781.000000

Base 50.913503 0.00 16.50 0.00 84,023.78
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,080.000 NHDM Local 45.030000 0.00 0.00 0.00 48,632.401.000000

Base 45.030000 0.00 0.00 0.00 48,632.40

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,710.000 NHDM Local 38.331100 0.00 17.10 0.00 65,563.281.000000

Base 38.331100 0.00 17.10 0.00 65,563.28

53217V109 Total

33.60 0.000.004,440.000 Local 198,219.46

Base 0.00 33.60 0.00 198,219.46

COMMON STOCK USD.0153219L109 05 Aug 2011 10 Aug 2011 USD/DTC 0.04SEI FINANCIAL SER COLIFEPOINT HOSPITALS INC

890.000 NHHO Local 32.485700 0.00 35.60 0.00 28,947.871.000000

Base 32.485700 0.00 35.60 0.00 28,947.87

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

670.000 NHHY Local 33.470000 0.00 10.05 0.00 22,434.951.000000

Base 33.470000 0.00 10.05 0.00 22,434.95

53219L109 Total

45.65 0.000.001,560.000 Local 51,382.82

Base 0.00 45.65 0.00 51,382.82

COMMON STOCK NPV532457108 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPELI LILLY + CO

3,800.000 NHDG Local 37.560003 0.00 0.00 0.00 142,728.011.000000

Base 37.560003 0.00 0.00 0.00 142,728.01

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

7,240.000 NHDG Local 37.822700 0.00 72.40 0.00 273,908.751.000000

Base 37.822700 0.00 72.40 0.00 273,908.75
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06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

670.000 NHHY Local 37.699600 0.00 10.05 0.00 25,268.781.000000

Base 37.699600 0.00 10.05 0.00 25,268.78

14 Jul 2011 19 Jul 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

10,962.000 NHEZ Local 38.283100 0.00 328.86 0.00 419,988.201.000000

Base 38.283100 0.00 328.86 0.00 419,988.20

15 Jul 2011 20 Jul 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

10,962.000 NHEZ Local 38.178900 0.00 328.86 0.00 418,845.961.000000

Base 38.178900 0.00 328.86 0.00 418,845.96

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,770.000 NHDM Local 38.300000 0.00 0.00 0.00 297,591.001.000000

Base 38.300000 0.00 0.00 0.00 297,591.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

9,740.000 NHDM Local 34.897400 0.00 97.40 0.00 339,998.081.000000

Base 34.897400 0.00 97.40 0.00 339,998.08

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

870.000 NHDM Local 37.724200 0.00 13.05 0.00 32,833.101.000000

Base 37.724200 0.00 13.05 0.00 32,833.10

532457108 Total

850.62 0.000.0052,014.000 Local 1,951,161.88

Base 0.00 850.62 0.00 1,951,161.88

COMMON STOCK USD.5532716107 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSLIMITED BRANDS INC

2,030.000 NHDG Local 39.462700 0.00 20.30 0.00 80,129.581.000000

Base 39.462700 0.00 20.30 0.00 80,129.58
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,190.000 NHDM Local 37.860000 0.00 0.00 0.00 45,053.401.000000

Base 37.860000 0.00 0.00 0.00 45,053.40

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,420.000 NHDM Local 32.830000 0.00 24.20 0.00 79,472.801.000000

Base 32.830000 0.00 24.20 0.00 79,472.80

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

300.000 NHEU Local 34.786700 0.00 4.50 0.00 10,440.511.000000

Base 34.786700 0.00 4.50 0.00 10,440.51

532716107 Total

49.00 0.000.005,940.000 Local 215,096.29

Base 0.00 49.00 0.00 215,096.29

COMMON STOCK NPV534187109 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSLINCOLN NATIONAL CORP

3,190.000 NHDG Local 27.441800 0.00 31.90 0.00 87,571.241.000000

Base 27.441800 0.00 31.90 0.00 87,571.24

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,140.000 NHDM Local 26.500000 0.00 0.00 0.00 56,710.001.000000

Base 26.500000 0.00 0.00 0.00 56,710.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

3,000.000 NHDM Local 21.168800 0.00 30.00 0.00 63,536.401.000000

Base 21.168800 0.00 30.00 0.00 63,536.40

534187109 Total

61.90 0.000.008,330.000 Local 207,817.64

Base 0.00 61.90 0.00 207,817.64
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COMMON STOCK535678106 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSLINEAR TECHNOLOGY CORP

2,720.000 NHDG Local 31.372500 0.00 27.20 0.00 85,360.401.000000

Base 31.372500 0.00 27.20 0.00 85,360.40

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,860.000 NHDM Local 29.300000 0.00 0.00 0.00 54,498.001.000000

Base 29.300000 0.00 0.00 0.00 54,498.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,180.000 NHDM Local 26.481700 0.00 21.80 0.00 57,751.911.000000

Base 26.481700 0.00 21.80 0.00 57,751.91

535678106 Total

49.00 0.000.006,760.000 Local 197,610.31

Base 0.00 49.00 0.00 197,610.31

COMMON STOCK USD.01537008104 20 Jul 2011 25 Jul 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)LITTELFUSE INC

2,790.000 NHDU Local 55.087600 0.00 55.80 0.00 153,750.201.000000

Base 55.087600 0.00 55.80 0.00 153,750.20

22 Aug 2011 25 Aug 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

2,090.000 NHHO Local 42.985500 0.00 83.60 0.00 89,923.301.000000

Base 42.985500 0.00 83.60 0.00 89,923.30

23 Aug 2011 26 Aug 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

3,350.000 NHHO Local 44.319100 0.00 134.00 0.00 148,602.991.000000

Base 44.319100 0.00 134.00 0.00 148,602.99

24 Aug 2011 29 Aug 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

2,570.000 NHHO Local 45.821900 0.00 102.80 0.00 117,865.081.000000

Base 45.821900 0.00 102.80 0.00 117,865.08
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25 Aug 2011 30 Aug 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

2,080.000 NHHO Local 45.231800 0.00 83.20 0.00 94,165.341.000000

Base 45.231800 0.00 83.20 0.00 94,165.34

537008104 Total

459.40 0.000.0012,880.000 Local 604,306.91

Base 0.00 459.40 0.00 604,306.91

COMMON STOCK USD.01538034109 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSLIVE NATION ENTERTAINMENT IN

380.000 NHHZ Local 11.646300 0.00 5.70 0.00 4,431.291.000000

Base 11.646300 0.00 5.70 0.00 4,431.29

COMMON STOCK USD1.539830109 13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETSLOCKHEED MARTIN CORP

2,370.000 NHDG Local 80.160000 0.00 0.00 0.00 189,979.201.000000

Base 80.160000 0.00 0.00 0.00 189,979.20

01 Jul 2011 07 Jul 2011 USD/DTC 0.02PIPER JAFFRAY

2.000 NHEZ Local 81.940000 0.00 0.04 0.00 163.921.000000

Base 81.940000 0.00 0.04 0.00 163.92

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,440.000 NHDM Local 75.730000 0.00 0.00 0.00 109,051.201.000000

Base 75.730000 0.00 0.00 0.00 109,051.20

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,720.000 NHDM Local 67.873700 0.00 27.20 0.00 184,643.661.000000

Base 67.873700 0.00 27.20 0.00 184,643.66

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

1,530.000 NHDM Local 73.015000 0.00 22.95 0.00 111,735.901.000000

Base 73.015000 0.00 22.95 0.00 111,735.90
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26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHEU Local 73.260000 0.00 3.00 0.00 14,655.001.000000

Base 73.260000 0.00 3.00 0.00 14,655.00

539830109 Total

53.19 0.000.008,262.000 Local 610,228.88

Base 0.00 53.19 0.00 610,228.88

COMMON STOCK USD.01540424108 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSLOEWS CORP

2,920.000 NHDG Local 41.520901 0.00 29.20 0.00 121,270.231.000000

Base 41.520901 0.00 29.20 0.00 121,270.23

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,910.000 NHDM Local 39.870000 0.00 0.00 0.00 76,151.701.000000

Base 39.870000 0.00 0.00 0.00 76,151.70

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,970.000 NHDM Local 35.431400 0.00 29.70 0.00 105,260.961.000000

Base 35.431400 0.00 29.70 0.00 105,260.96

540424108 Total

58.90 0.000.007,800.000 Local 302,682.89

Base 0.00 58.90 0.00 302,682.89

COMMON STOCK USD.01544147101 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSLORILLARD INC

1,111.000 NHDG Local 110.274401 0.00 11.11 0.00 122,525.971.000000

Base 110.274401 0.00 11.11 0.00 122,525.97

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

635.000 NHDM Local 106.220000 0.00 0.00 0.00 67,449.701.000000

Base 106.220000 0.00 0.00 0.00 67,449.70
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10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,374.000 NHDM Local 100.600800 0.00 13.74 0.00 138,239.241.000000

Base 100.600800 0.00 13.74 0.00 138,239.24

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

126.000 NHHY Local 109.380000 0.00 1.89 0.00 13,783.771.000000

Base 109.380000 0.00 1.89 0.00 13,783.77

544147101 Total

26.74 0.000.003,246.000 Local 341,998.68

Base 0.00 26.74 0.00 341,998.68

COMMON STOCK USD1.546347105 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSLOUISIANA PACIFIC CORP

600.000 NHHZ Local 6.085000 0.00 9.00 0.00 3,660.001.000000

Base 6.085000 0.00 9.00 0.00 3,660.00

COMMON STOCK USD.5548661107 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSLOWE S COS INC

13,170.000 NHDG Local 23.348400 0.00 131.70 0.00 307,630.131.000000

Base 23.348400 0.00 131.70 0.00 307,630.13

06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

540.000 NHHY Local 23.368800 0.00 8.10 0.00 12,627.251.000000

Base 23.368800 0.00 8.10 0.00 12,627.25

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,910.000 NHDM Local 21.580000 0.00 0.00 0.00 192,277.801.000000

Base 21.580000 0.00 0.00 0.00 192,277.80

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

12,450.000 NHDM Local 18.292600 0.00 124.50 0.00 227,867.371.000000

Base 18.292600 0.00 124.50 0.00 227,867.37
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26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

600.000 NHHY Local 19.680000 0.00 9.00 0.00 11,817.001.000000

Base 19.680000 0.00 9.00 0.00 11,817.00

548661107 Total

273.30 0.000.0035,670.000 Local 752,219.55

Base 0.00 273.30 0.00 752,219.55

COMMON STOCK USD1.549764108 31 Aug 2011 06 Sep 2011 USD/DTC 0.04SUNTRUST CAPITAL MARKETS, INC.LUFKIN INDUSTRIES INC

830.000 NHHO Local 63.878100 0.00 33.20 0.00 53,052.021.000000

Base 63.878100 0.00 33.20 0.00 53,052.02

COMMON STOCK USD.555261F104 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSM + T BANK CORP

1,660.000 NHDG Local 87.717500 0.00 16.60 0.00 145,627.651.000000

Base 87.717500 0.00 16.60 0.00 145,627.65

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,280.000 NHDM Local 86.240000 0.00 0.00 0.00 110,387.201.000000

Base 86.240000 0.00 0.00 0.00 110,387.20

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,200.000 NHDM Local 72.233300 0.00 12.00 0.00 86,691.961.000000

Base 72.233300 0.00 12.00 0.00 86,691.96

55261F104 Total

28.60 0.000.004,140.000 Local 342,706.81

Base 0.00 28.60 0.00 342,706.81

COMMON STOCK USD.0155264U108 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSMB FINANCIAL INC

160.000 NHHZ Local 20.450000 0.00 2.40 0.00 3,274.401.000000

Base 20.450000 0.00 2.40 0.00 3,274.40
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COMMON STOCK USD.01552676108 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSMDC HOLDINGS INC

200.000 NHHZ Local 17.755000 0.00 3.00 0.00 3,554.001.000000

Base 17.755000 0.00 3.00 0.00 3,554.00

COMMON STOCK USD.01552715104 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSMEMC ELECTRONIC MATERIALS

2,690.000 NHDG Local 7.603502 0.00 26.90 0.00 20,480.321.000000

Base 7.603502 0.00 26.90 0.00 20,480.32

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,870.000 NHDM Local 7.420000 0.00 0.00 0.00 13,875.401.000000

Base 7.420000 0.00 0.00 0.00 13,875.40

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,200.000 NHDM Local 6.147800 0.00 22.00 0.00 13,547.161.000000

Base 6.147800 0.00 22.00 0.00 13,547.16

552715104 Total

48.90 0.000.006,760.000 Local 47,902.88

Base 0.00 48.90 0.00 47,902.88

REIT USD.0155272X102 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSMFA FINANCIAL INC

340.000 NHHZ Local 7.829300 0.00 5.10 0.00 2,667.061.000000

Base 7.829300 0.00 5.10 0.00 2,667.06

25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

300.000 NHHZ Local 7.270000 0.00 4.50 0.00 2,185.501.000000

Base 7.270000 0.00 4.50 0.00 2,185.50

55272X102 Total

9.60 0.000.00640.000 Local 4,852.56

Base 0.00 9.60 0.00 4,852.56
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COMMON STOCK USD1.55277J108 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSMF GLOBAL HOLDINGS LTD

64,190.000 NHDG Local 7.486600 0.00 641.90 0.00 481,206.751.000000

Base 7.486600 0.00 641.90 0.00 481,206.75

19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

64,190.000 NHFR Local 7.290000 0.00 0.00 0.00 467,945.101.000000

Base 7.290000 0.00 0.00 0.00 467,945.10

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

63,556.000 NHIB Local 7.370000 0.00 0.00 0.00 468,407.721.000000

Base 7.370000 0.00 0.00 0.00 468,407.72

25 Aug 2011 30 Aug 2011 USD/DTC 0.03CABRERA CAPITAL MARKETS

44,093.000 NHIB Local 5.321200 0.00 1,322.79 0.00 235,950.461.000000

Base 5.321200 0.00 1,322.79 0.00 235,950.46

16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

400.000 NHHZ Local 5.030000 0.00 6.00 0.00 2,018.001.000000

Base 5.030000 0.00 6.00 0.00 2,018.00

55277J108 Total

1,970.69 0.000.00236,429.000 Local 1,655,528.03

Base 0.00 1,970.69 0.00 1,655,528.03

COMMON STOCK USD1.55277P104 16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)MGE ENERGY INC

100.000 NHHZ Local 41.910000 0.00 1.50 0.00 4,192.501.000000

Base 41.910000 0.00 1.50 0.00 4,192.50

COMMON STOCK NPV55306N104 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSMKS INSTRUMENTS INC

100.000 NHHZ Local 26.560000 0.00 1.50 0.00 2,657.501.000000

Base 26.560000 0.00 1.50 0.00 2,657.50
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16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

100.000 NHHZ Local 24.730000 0.00 1.50 0.00 2,474.501.000000

Base 24.730000 0.00 1.50 0.00 2,474.50

55306N104 Total

3.00 0.000.00200.000 Local 5,132.00

Base 0.00 3.00 0.00 5,132.00

COMMON STOCK553530106 18 Jul 2011 21 Jul 2011 USD/DTC 0.02HEEVERS &CO. INC.MSC INDUSTRIAL DIRECT CO A

1,000.000 NHDZ Local 65.354500 0.00 20.00 0.00 65,374.501.000000

Base 65.354500 0.00 20.00 0.00 65,374.50

COMMON STOCK USD.0155405W104 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSMYR GROUP INC/DELAWARE

170.000 NHHZ Local 26.070000 0.00 2.55 0.00 4,434.451.000000

Base 26.070000 0.00 2.55 0.00 4,434.45

REIT USD.01554489104 15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSMACK CALI REALTY CORP

730.000 NHHY Local 30.534100 0.00 10.95 0.00 22,300.841.000000

Base 30.534100 0.00 10.95 0.00 22,300.84

COMMON STOCK USD.0155616P104 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSMACY S INC

4,770.000 NHDG Local 29.904101 0.00 47.70 0.00 142,690.261.000000

Base 29.904101 0.00 47.70 0.00 142,690.26

06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

850.000 NHHY Local 28.824100 0.00 12.75 0.00 24,513.241.000000

Base 28.824100 0.00 12.75 0.00 24,513.24

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,390.000 NHDM Local 28.870000 0.00 0.00 0.00 97,869.301.000000

Base 28.870000 0.00 0.00 0.00 97,869.30
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10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

4,080.000 NHDM Local 24.956900 0.00 40.80 0.00 101,864.951.000000

Base 24.956900 0.00 40.80 0.00 101,864.95

55616P104 Total

101.25 0.000.0013,090.000 Local 366,937.75

Base 0.00 101.25 0.00 366,937.75

COMMON STOCK556269108 09 Aug 2011 12 Aug 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLCSTEVEN MADDEN LTD

2,130.000 NHHO Local 33.177900 0.00 85.20 0.00 70,754.131.000000

Base 33.177900 0.00 85.20 0.00 70,754.13

PARNTERS A LP55699B923 14 Sep 2011 14 Sep 2011 USD/BOSCAPITAL CALLMACQUARIE INFRASTRUCTURE PARTN

1,406,108.320 NHHA Local 1.000000 0.00 0.00 0.00 1,406,108.321.000000

Base 1.000000 0.00 0.00 0.00 1,406,108.32

COMMON STOCK USD.01559079207 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSMAGELLAN HEALTH SERVICES INC

80.000 NHHZ Local 55.700000 0.00 1.20 0.00 4,457.201.000000

Base 55.700000 0.00 1.20 0.00 4,457.20

COMMON STOCK USD.0156035L104 15 Jul 2011 19 Jul 2011 USD/DTCAUTREPAT-STK/$ DIVMAIN STREET CAPITAL CORP

4.870 NHHZ Local 18.899383 0.00 0.00 0.00 92.041.000000

Base 18.899383 0.00 0.00 0.00 92.04

15 Aug 2011 18 Aug 2011 USD/DTCAUTREPAT-STK/$ DIV

5.161 NHHZ Local 17.934508 0.00 0.00 0.00 92.561.000000

Base 17.934508 0.00 0.00 0.00 92.56

16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

200.000 NHHZ Local 18.360000 0.00 3.00 0.00 3,675.001.000000

Base 18.360000 0.00 3.00 0.00 3,675.00
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15 Sep 2011 20 Sep 2011 USD/DTCAUTREPAT-STK/$ DIV

5.150 NHHZ Local 18.099029 0.00 0.00 0.00 93.211.000000

Base 18.099029 0.00 0.00 0.00 93.21

56035L104 Total

3.00 0.000.00215.181 Local 3,952.81

Base 0.00 3.00 0.00 3,952.81

COMMON STOCK USD.01563571108 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPMANITOWOC COMPANY INC

2,100.000 NHDG Local 16.500000 0.00 0.00 0.00 34,650.001.000000

Base 16.500000 0.00 0.00 0.00 34,650.00

13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETS

4,672.000 NHDG Local 16.490000 0.00 0.00 0.00 77,041.281.000000

Base 16.490000 0.00 0.00 0.00 77,041.28

13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETS

25,927.000 NHDG Local 16.520000 0.00 0.00 0.00 428,314.041.000000

Base 16.520000 0.00 0.00 0.00 428,314.04

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

451.000 NHDG Local 16.703000 0.00 4.51 0.00 7,537.561.000000

Base 16.703000 0.00 4.51 0.00 7,537.56

19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

33,150.000 NHFR Local 16.000000 0.00 0.00 0.00 530,400.001.000000

Base 16.000000 0.00 0.00 0.00 530,400.00

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

32,280.000 NHIB Local 13.990000 0.00 0.00 0.00 451,597.201.000000

Base 13.990000 0.00 0.00 0.00 451,597.20
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15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

3,960.000 NHEU Local 11.244400 0.00 59.40 0.00 44,587.221.000000

Base 11.244400 0.00 59.40 0.00 44,587.22

24 Aug 2011 29 Aug 2011 USD/DTC 0.04PULSE TRADING LLC

11,093.000 NHIB Local 9.591800 0.00 443.72 0.00 106,845.561.000000

Base 9.591800 0.00 443.72 0.00 106,845.56

25 Aug 2011 30 Aug 2011 USD/DTC 0.04PULSE TRADING LLC

18,500.000 NHIB Local 9.642600 0.00 740.00 0.00 179,128.101.000000

Base 9.642600 0.00 740.00 0.00 179,128.10

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

3,700.000 NHEU Local 6.795200 0.00 55.50 0.00 25,197.741.000000

Base 6.795200 0.00 55.50 0.00 25,197.74

563571108 Total

1,303.13 0.000.00135,833.000 Local 1,885,298.70

Base 0.00 1,303.13 0.00 1,885,298.70

COMMON STOCK USD.0156418H100 06 Jul 2011 11 Jul 2011 USD/DTC 0.03HEEVERS &CO. INC.MANPOWER INC

1,210.000 NHIB Local 56.217400 0.00 36.30 0.00 68,059.351.000000

Base 56.217400 0.00 36.30 0.00 68,059.35

06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

450.000 NHHY Local 56.202200 0.00 6.75 0.00 25,297.741.000000

Base 56.202200 0.00 6.75 0.00 25,297.74

18 Jul 2011 21 Jul 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,500.000 NHDZ Local 51.068000 0.00 30.00 0.00 76,632.001.000000

Base 51.068000 0.00 30.00 0.00 76,632.00
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19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,300.000 NHFR Local 51.080000 0.00 0.00 0.00 475,044.001.000000

Base 51.080000 0.00 0.00 0.00 475,044.00

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,183.000 NHIB Local 50.520000 0.00 0.00 0.00 463,925.161.000000

Base 50.520000 0.00 0.00 0.00 463,925.16

56418H100 Total

73.05 0.000.0021,643.000 Local 1,108,958.25

Base 0.00 73.05 0.00 1,108,958.25

COMMON STOCK USD.01564563104 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSMANTECH INTERNATIONAL CORP A

100.000 NHHZ Local 35.909900 0.00 1.50 0.00 3,592.491.000000

Base 35.909900 0.00 1.50 0.00 3,592.49

COMMON STOCK USD1.565849106 13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETSMARATHON OIL CORP

2,860.000 NHDG Local 31.970000 0.00 0.00 0.00 91,434.201.000000

Base 31.970000 0.00 0.00 0.00 91,434.20

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

480.000 NHDM Local 30.970000 0.00 0.00 0.00 14,865.601.000000

Base 30.970000 0.00 0.00 0.00 14,865.60

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

6,810.000 NHDM Local 25.427200 0.00 68.10 0.00 173,227.331.000000

Base 25.427200 0.00 68.10 0.00 173,227.33

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

810.000 NHHY Local 27.160000 0.00 12.15 0.00 22,011.751.000000

Base 27.160000 0.00 12.15 0.00 22,011.75
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19 Sep 2011 22 Sep 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

29,444.000 NHEZ Local 24.991100 0.00 883.32 0.00 736,721.271.000000

Base 24.991100 0.00 883.32 0.00 736,721.27

26 Sep 2011 29 Sep 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

31,585.000 NHEZ Local 22.593200 0.00 947.55 0.00 714,553.771.000000

Base 22.593200 0.00 947.55 0.00 714,553.77

565849106 Total

1,911.12 0.000.0071,989.000 Local 1,752,813.92

Base 0.00 1,911.12 0.00 1,752,813.92

COMMON STOCK56585A102 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSMARATHON PETROLEUM CORP

4,520.000 NHDG Local 40.690700 0.00 45.20 0.00 183,967.161.000000

Base 40.690700 0.00 45.20 0.00 183,967.16

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,290.000 NHDM Local 43.790000 0.00 0.00 0.00 144,069.101.000000

Base 43.790000 0.00 0.00 0.00 144,069.10

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

3,440.000 NHDM Local 34.929400 0.00 34.40 0.00 120,191.541.000000

Base 34.929400 0.00 34.40 0.00 120,191.54

56585A102 Total

79.60 0.000.0011,250.000 Local 448,227.80

Base 0.00 79.60 0.00 448,227.80

COMMON STOCK USD1.571748102 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPMARSH + MCLENNAN COS

1,700.000 NHDG Local 30.740000 0.00 0.00 0.00 52,258.001.000000

Base 30.740000 0.00 0.00 0.00 52,258.00
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13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

4,430.000 NHDG Local 30.704600 0.00 44.30 0.00 136,065.681.000000

Base 30.704600 0.00 44.30 0.00 136,065.68

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,350.000 NHDM Local 29.490000 0.00 0.00 0.00 128,281.501.000000

Base 29.490000 0.00 0.00 0.00 128,281.50

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

5,240.000 NHDM Local 27.744700 0.00 52.40 0.00 145,434.631.000000

Base 27.744700 0.00 52.40 0.00 145,434.63

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

770.000 NHHY Local 28.510000 0.00 11.55 0.00 21,964.251.000000

Base 28.510000 0.00 11.55 0.00 21,964.25

571748102 Total

108.25 0.000.0016,490.000 Local 484,004.06

Base 0.00 108.25 0.00 484,004.06

COMMON STOCK USD.01571903202 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSMARRIOTT INTERNATIONAL CL A

2,230.000 NHDG Local 37.512400 0.00 22.30 0.00 83,674.951.000000

Base 37.512400 0.00 22.30 0.00 83,674.95

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,330.000 NHDM Local 32.500000 0.00 0.00 0.00 43,225.001.000000

Base 32.500000 0.00 0.00 0.00 43,225.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,710.000 NHDM Local 27.168900 0.00 27.10 0.00 73,654.821.000000

Base 27.168900 0.00 27.10 0.00 73,654.82
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571903202 Total

49.40 0.000.006,270.000 Local 200,554.77

Base 0.00 49.40 0.00 200,554.77

COMMON STOCK USD1.574599106 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSMASCO CORP

4,260.000 NHDG Local 11.681500 0.00 42.60 0.00 49,805.791.000000

Base 11.681500 0.00 42.60 0.00 49,805.79

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,880.000 NHDM Local 10.550000 0.00 0.00 0.00 30,384.001.000000

Base 10.550000 0.00 0.00 0.00 30,384.00

574599106 Total

42.60 0.000.007,140.000 Local 80,189.79

Base 0.00 42.60 0.00 80,189.79

COMMON STOCK57636Q104 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSMASTERCARD INC CLASS A

871.000 NHDG Local 307.070300 0.00 8.71 0.00 267,466.941.000000

Base 307.070300 0.00 8.71 0.00 267,466.94

08 Jul 2011 13 Jul 2011 USD/DTC 0.02PERSHING LLC

350.000 NHEY Local 315.780400 0.00 7.00 0.00 110,530.141.000000

Base 315.780400 0.00 7.00 0.00 110,530.14

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

553.000 NHDM Local 303.250000 0.00 0.00 0.00 167,697.251.000000

Base 303.250000 0.00 0.00 0.00 167,697.25

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

901.000 NHDM Local 311.842900 0.00 9.01 0.00 280,979.461.000000

Base 311.842900 0.00 9.01 0.00 280,979.46
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21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

1,101.000 NHDM Local 352.570700 0.00 16.52 0.00 388,196.861.000000

Base 352.570700 0.00 16.52 0.00 388,196.86

26 Sep 2011 29 Sep 2011 USD/DTC 0.01HEEVERS &CO. INC.

75.000 NHEU Local 337.970000 0.00 1.12 0.00 25,348.871.000000

Base 337.970000 0.00 1.12 0.00 25,348.87

57636Q104 Total

42.36 0.000.003,851.000 Local 1,240,219.52

Base 0.00 42.36 0.00 1,240,219.52

COMMON STOCK USD.01576853105 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSMATRIX SERVICE CO

200.000 NHHZ Local 14.515000 0.00 3.00 0.00 2,906.001.000000

Base 14.515000 0.00 3.00 0.00 2,906.00

COMMON STOCK USD1.577081102 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSMATTEL INC

3,040.000 NHDG Local 27.470500 0.00 30.40 0.00 83,540.721.000000

Base 27.470500 0.00 30.40 0.00 83,540.72

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,920.000 NHDM Local 26.660000 0.00 0.00 0.00 51,187.201.000000

Base 26.660000 0.00 0.00 0.00 51,187.20

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

3,320.000 NHDM Local 23.333600 0.00 33.20 0.00 77,500.751.000000

Base 23.333600 0.00 33.20 0.00 77,500.75

577081102 Total

63.60 0.000.008,280.000 Local 212,228.67

Base 0.00 63.60 0.00 212,228.67
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COMMON STOCK USD1.577128101 10 Aug 2011 15 Aug 2011 USD/DTC 0.04FIRST CLEARING, LLCMATTHEWS INTL CORP CLASS A

3,206.000 NHEX Local 31.506500 0.00 128.24 0.00 101,138.081.000000

Base 31.506500 0.00 128.24 0.00 101,138.08

11 Aug 2011 16 Aug 2011 USD/DTC 0.04FIRST CLEARING, LLC

3,126.000 NHEX Local 32.651400 0.00 125.04 0.00 102,193.321.000000

Base 32.651400 0.00 125.04 0.00 102,193.32

12 Aug 2011 17 Aug 2011 USD/DTC 0.04FIRST CLEARING, LLC

2,776.000 NHEX Local 32.918500 0.00 111.04 0.00 91,492.801.000000

Base 32.918500 0.00 111.04 0.00 91,492.80

15 Aug 2011 18 Aug 2011 USD/DTC 0.04FIRST CLEARING, LLC

2,391.000 NHEX Local 33.679600 0.00 95.64 0.00 80,623.561.000000

Base 33.679600 0.00 95.64 0.00 80,623.56

16 Aug 2011 19 Aug 2011 USD/DTC 0.04FIRST CLEARING, LLC

3,788.000 NHEX Local 33.703600 0.00 151.52 0.00 127,820.761.000000

Base 33.703600 0.00 151.52 0.00 127,820.76

19 Aug 2011 24 Aug 2011 USD/DTC 0.04FIRST CLEARING, LLC

5,267.000 NHEX Local 30.875300 0.00 210.68 0.00 162,830.891.000000

Base 30.875300 0.00 210.68 0.00 162,830.89

12 Sep 2011 15 Sep 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

6,379.000 NHEX Local 30.445700 0.00 191.37 0.00 194,404.491.000000

Base 30.445700 0.00 191.37 0.00 194,404.49

29 Sep 2011 OPEN USD/DTC 0.03HEEVERS &CO. INC.

3,177.000 NHEX Local 31.012100 0.00 95.31 0.00 98,620.751.000000

Base 31.012100 0.00 95.31 0.00 98,620.75

577128101 Total

1,108.84 0.000.0030,110.000 Local 959,124.65

Base 0.00 1,108.84 0.00 959,124.65
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COMMON STOCK NPV579780206 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSMCCORMICK + CO NON VTG SHRS

1,370.000 NHDG Local 49.405504 0.00 13.70 0.00 67,699.241.000000

Base 49.405504 0.00 13.70 0.00 67,699.24

18 Jul 2011 21 Jul 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,300.000 NHDZ Local 48.983900 0.00 46.00 0.00 112,708.971.000000

Base 48.983900 0.00 46.00 0.00 112,708.97

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

940.000 NHDM Local 48.650000 0.00 0.00 0.00 45,731.001.000000

Base 48.650000 0.00 0.00 0.00 45,731.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,270.000 NHDM Local 44.776000 0.00 12.70 0.00 56,878.221.000000

Base 44.776000 0.00 12.70 0.00 56,878.22

579780206 Total

72.40 0.000.005,880.000 Local 283,017.43

Base 0.00 72.40 0.00 283,017.43

COMMON STOCK USD1.580037109 06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSMCDERMOTT INTL INC

1,270.000 NHHY Local 19.881800 0.00 19.05 0.00 25,268.941.000000

Base 19.881800 0.00 19.05 0.00 25,268.94

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

4,530.000 NHEU Local 15.033700 0.00 67.95 0.00 68,170.611.000000

Base 15.033700 0.00 67.95 0.00 68,170.61

580037109 Total

87.00 0.000.005,800.000 Local 93,439.55

Base 0.00 87.00 0.00 93,439.55



Prepared by State StreetPage 641

Purchase Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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.01580135101 01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMCDONALD S CORP

7,100.000 NHDM Local 86.480000 0.00 0.00 0.00 614,008.001.000000

Base 86.480000 0.00 0.00 0.00 614,008.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

9,920.000 NHDM Local 84.165100 0.00 99.20 0.00 835,016.991.000000

Base 84.165100 0.00 99.20 0.00 835,016.99

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

210.000 NHEU Local 86.460000 0.00 3.15 0.00 18,159.751.000000

Base 86.460000 0.00 3.15 0.00 18,159.75

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

460.000 NHDM Local 88.862600 0.00 6.90 0.00 40,883.701.000000

Base 88.862600 0.00 6.90 0.00 40,883.70

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

500.000 NHEU Local 88.892000 0.00 7.50 0.00 44,453.501.000000

Base 88.892000 0.00 7.50 0.00 44,453.50

580135101 Total

116.75 0.000.0018,190.000 Local 1,552,521.94

Base 0.00 116.75 0.00 1,552,521.94

COMMON STOCK USD.0158047P107 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSMCG CAPITAL CORP

800.000 NHHZ Local 4.400000 0.00 12.00 0.00 3,532.001.000000

Base 4.400000 0.00 12.00 0.00 3,532.00

COMMON STOCK NPV580589109 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSMCGRATH RENTCORP

100.000 NHHZ Local 23.829300 0.00 1.50 0.00 2,384.431.000000

Base 23.829300 0.00 1.50 0.00 2,384.43
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COMMON STOCK USD1.580645109 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPMCGRAW HILL COMPANIES INC

2,500.000 NHDG Local 42.550000 0.00 0.00 0.00 106,375.001.000000

Base 42.550000 0.00 0.00 0.00 106,375.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

520.000 NHDG Local 42.916500 0.00 5.20 0.00 22,321.781.000000

Base 42.916500 0.00 5.20 0.00 22,321.78

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,020.000 NHDM Local 41.600000 0.00 0.00 0.00 84,032.001.000000

Base 41.600000 0.00 0.00 0.00 84,032.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,920.000 NHDM Local 36.178000 0.00 29.20 0.00 105,668.961.000000

Base 36.178000 0.00 29.20 0.00 105,668.96

580645109 Total

34.40 0.000.007,960.000 Local 318,397.74

Base 0.00 34.40 0.00 318,397.74

COMMON STOCK USD.0158155Q103 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSMCKESSON CORP

2,630.000 NHDG Local 83.135000 0.00 26.30 0.00 218,671.351.000000

Base 83.135000 0.00 26.30 0.00 218,671.35

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,800.000 NHDM Local 81.120000 0.00 0.00 0.00 146,016.001.000000

Base 81.120000 0.00 0.00 0.00 146,016.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,410.000 NHDM Local 74.273800 0.00 24.10 0.00 179,023.961.000000

Base 74.273800 0.00 24.10 0.00 179,023.96
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26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHEU Local 74.650000 0.00 3.00 0.00 14,933.001.000000

Base 74.650000 0.00 3.00 0.00 14,933.00

58155Q103 Total

53.40 0.000.007,040.000 Local 558,644.31

Base 0.00 53.40 0.00 558,644.31

COMMON STOCK USD.01582839106 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPMEAD JOHNSON NUTRITION CO

200.000 NHDG Local 68.960000 0.00 0.00 0.00 13,792.001.000000

Base 68.960000 0.00 0.00 0.00 13,792.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

1,950.000 NHDG Local 68.926503 0.00 19.50 0.00 134,426.181.000000

Base 68.926503 0.00 19.50 0.00 134,426.18

06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

360.000 NHHY Local 68.917200 0.00 5.40 0.00 24,815.591.000000

Base 68.917200 0.00 5.40 0.00 24,815.59

18 Jul 2011 21 Jul 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,500.000 NHDZ Local 68.437300 0.00 30.00 0.00 102,685.951.000000

Base 68.437300 0.00 30.00 0.00 102,685.95

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,500.000 NHDM Local 71.370000 0.00 0.00 0.00 107,055.001.000000

Base 71.370000 0.00 0.00 0.00 107,055.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,950.000 NHDM Local 66.658800 0.00 19.50 0.00 130,004.161.000000

Base 66.658800 0.00 19.50 0.00 130,004.16
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582839106 Total

74.40 0.000.007,460.000 Local 512,778.88

Base 0.00 74.40 0.00 512,778.88

COMMON STOCK USD.01583334107 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSMEADWESTVACO CORP

1,770.000 NHDG Local 33.216102 0.00 17.70 0.00 58,810.201.000000

Base 33.216102 0.00 17.70 0.00 58,810.20

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,200.000 NHDM Local 31.140000 0.00 0.00 0.00 37,368.001.000000

Base 31.140000 0.00 0.00 0.00 37,368.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,620.000 NHDM Local 26.050700 0.00 16.20 0.00 42,218.331.000000

Base 26.050700 0.00 16.20 0.00 42,218.33

583334107 Total

33.90 0.000.004,590.000 Local 138,396.53

Base 0.00 33.90 0.00 138,396.53

ADR583840103 15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSMECHEL SPONSORED ADR

2,300.000 NHHJ Local 19.503400 0.00 34.50 0.00 44,892.321.000000

Base 19.503400 0.00 34.50 0.00 44,892.32

COMMON STOCK USD.0158405U102 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSMEDCO HEALTH SOLUTIONS INC

2,920.000 NHDG Local 55.010600 0.00 29.20 0.00 160,660.151.000000

Base 55.010600 0.00 29.20 0.00 160,660.15

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,600.000 NHDM Local 62.880000 0.00 0.00 0.00 100,608.001.000000

Base 62.880000 0.00 0.00 0.00 100,608.00
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10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

3,820.000 NHDM Local 53.415800 0.00 38.20 0.00 204,086.561.000000

Base 53.415800 0.00 38.20 0.00 204,086.56

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHEU Local 48.276700 0.00 4.50 0.00 14,487.511.000000

Base 48.276700 0.00 4.50 0.00 14,487.51

58405U102 Total

71.90 0.000.008,640.000 Local 479,842.22

Base 0.00 71.90 0.00 479,842.22

COMMON STOCK58449C100 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSMEDIAMIND TECHOLOGIES INC

200.000 NHHZ Local 21.650000 0.00 3.00 0.00 4,333.001.000000

Base 21.650000 0.00 3.00 0.00 4,333.00

REIT USD.00158463J304 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSMEDICAL PROPERTIES TRUST INC

350.000 NHHZ Local 12.470000 0.00 5.25 0.00 4,369.751.000000

Base 12.470000 0.00 5.25 0.00 4,369.75

COMMON STOCK USD.0158471A105 09 Sep 2011 14 Sep 2011 USD/DTC 0.03CANTOR FITZGERALD + CO.MEDIDATA SOLUTIONS INC

4,000.000 NHDX Local 15.495500 0.00 120.00 0.00 62,102.001.000000

Base 15.495500 0.00 120.00 0.00 62,102.00

09 Sep 2011 14 Sep 2011 USD/DTC 0.01LIQUIDNETINC

6,550.000 NHDX Local 15.441600 0.00 65.50 0.00 101,207.981.000000

Base 15.441600 0.00 65.50 0.00 101,207.98

12 Sep 2011 15 Sep 2011 USD/DTC 0.01LIQUIDNETINC

2,050.000 NHDX Local 15.486500 0.00 20.50 0.00 31,767.831.000000

Base 15.486500 0.00 20.50 0.00 31,767.83
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13 Sep 2011 16 Sep 2011 USD/DTC 0.01KNIGHT DIRECT LLC

1,400.000 NHDX Local 16.199200 0.00 9.80 0.00 22,688.681.000000

Base 16.199200 0.00 9.80 0.00 22,688.68

14 Sep 2011 19 Sep 2011 USD/DTC 0.01WEEDEN + CO.

400.000 NHDX Local 16.535300 0.00 4.00 0.00 6,618.121.000000

Base 16.535300 0.00 4.00 0.00 6,618.12

15 Sep 2011 20 Sep 2011 USD/DTC 0.01KNIGHT DIRECT LLC

2,000.000 NHDX Local 17.003100 0.00 14.00 0.00 34,020.201.000000

Base 17.003100 0.00 14.00 0.00 34,020.20

19 Sep 2011 22 Sep 2011 USD/DTC 0.01KNIGHT DIRECT LLC

1,200.000 NHDX Local 16.736700 0.00 8.40 0.00 20,092.441.000000

Base 16.736700 0.00 8.40 0.00 20,092.44

20 Sep 2011 23 Sep 2011 USD/DTC 0.01KNIGHT DIRECT LLC

100.000 NHDX Local 16.693200 0.00 0.70 0.00 1,670.021.000000

Base 16.693200 0.00 0.70 0.00 1,670.02

21 Sep 2011 26 Sep 2011 USD/DTC 0.01KNIGHT DIRECT LLC

5,400.000 NHDX Local 16.694500 0.00 37.80 0.00 90,188.101.000000

Base 16.694500 0.00 37.80 0.00 90,188.10

22 Sep 2011 27 Sep 2011 USD/DTC 0.01KNIGHT DIRECT LLC

7,800.000 NHDX Local 16.147200 0.00 54.60 0.00 126,002.761.000000

Base 16.147200 0.00 54.60 0.00 126,002.76

23 Sep 2011 28 Sep 2011 USD/DTC 0.01KNIGHT DIRECT LLC

750.000 NHDX Local 16.372600 0.00 5.25 0.00 12,284.701.000000

Base 16.372600 0.00 5.25 0.00 12,284.70

26 Sep 2011 29 Sep 2011 USD/DTC 0.01KNIGHT DIRECT LLC

3,450.000 NHDX Local 16.418101 0.00 24.15 0.00 56,666.601.000000

Base 16.418101 0.00 24.15 0.00 56,666.60
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28 Sep 2011 OPEN USD/DTC 0.01KNIGHT DIRECT LLC

10,950.000 NHDX Local 16.724300 0.00 76.65 0.00 183,207.741.000000

Base 16.724300 0.00 76.65 0.00 183,207.74

29 Sep 2011 OPEN USD/DTC 0.01KNIGHT DIRECT LLC

5,300.000 NHDX Local 16.588900 0.00 37.10 0.00 87,958.271.000000

Base 16.588900 0.00 37.10 0.00 87,958.27

30 Sep 2011 OPEN USD/DTC 0.01KNIGHT DIRECT LLC

4,500.000 NHDX Local 16.556500 0.00 31.50 0.00 74,535.751.000000

Base 16.556500 0.00 31.50 0.00 74,535.75

58471A105 Total

509.95 0.000.0055,850.000 Local 911,011.19

Base 0.00 509.95 0.00 911,011.19

COMMON STOCK58503F106 15 Sep 2011 20 Sep 2011 USD/DTCAUTREPAT-STK/$ DIVMEDLEY CAPITAL CORP

30.204 NHHZ Local 10.429082 0.00 0.00 0.00 315.001.000000

Base 10.429082 0.00 0.00 0.00 315.00

COMMON STOCK USD.1585055106 01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMEDTRONIC INC

7,360.000 NHDM Local 36.050000 0.00 0.00 0.00 265,328.001.000000

Base 36.050000 0.00 0.00 0.00 265,328.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

10,230.000 NHDM Local 30.683800 0.00 102.30 0.00 313,997.571.000000

Base 30.683800 0.00 102.30 0.00 313,997.57

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

600.000 NHEU Local 33.478300 0.00 9.00 0.00 20,095.981.000000

Base 33.478300 0.00 9.00 0.00 20,095.98
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585055106 Total

111.30 0.000.0018,190.000 Local 599,421.55

Base 0.00 111.30 0.00 599,421.55

COMMON STOCK USD.01587118100 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSMEN S WEARHOUSE INC/THE

70.000 NHHZ Local 34.390000 0.00 1.05 0.00 2,408.351.000000

Base 34.390000 0.00 1.05 0.00 2,408.35

COMMON STOCK USD.558933Y105 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPMERCK + CO. INC.

8,900.000 NHDG Local 36.029999 0.00 0.00 0.00 320,666.991.000000

Base 36.029999 0.00 0.00 0.00 320,666.99

13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVP

200.000 NHDG Local 36.030000 0.00 0.00 0.00 7,206.001.000000

Base 36.030000 0.00 0.00 0.00 7,206.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

23,040.000 NHDG Local 36.051200 0.00 230.40 0.00 830,850.051.000000

Base 36.051200 0.00 230.40 0.00 830,850.05

06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

1,330.000 NHHY Local 35.545700 0.00 19.95 0.00 47,295.731.000000

Base 35.545700 0.00 19.95 0.00 47,295.73

14 Jul 2011 19 Jul 2011 USD/DTC 0.03BNY CONVERGEX

23,065.000 NHEZ Local 36.414600 0.00 691.95 0.00 840,594.701.000000

Base 36.414600 0.00 691.95 0.00 840,594.70

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

22,020.000 NHDM Local 34.130000 0.00 0.00 0.00 751,542.601.000000

Base 34.130000 0.00 0.00 0.00 751,542.60
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02 Aug 2011 05 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

30,600.000 NHDF Local 33.000000 0.00 612.00 0.00 1,010,412.001.000000

Base 33.000000 0.00 612.00 0.00 1,010,412.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01ASSENT LLC

23,700.000 NHDF Local 30.018100 0.00 165.90 0.00 711,594.871.000000

Base 30.018100 0.00 165.90 0.00 711,594.87

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

29,510.000 NHDM Local 30.163600 0.00 295.10 0.00 890,422.941.000000

Base 30.163600 0.00 295.10 0.00 890,422.94

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

560.000 NHHY Local 31.730000 0.00 8.40 0.00 17,777.201.000000

Base 31.730000 0.00 8.40 0.00 17,777.20

12 Sep 2011 15 Sep 2011 USD/DTC 0.02LIQUIDNETINC

53,800.000 NHDF Local 31.465000 0.00 807.00 0.00 1,693,624.001.000000

Base 31.465000 0.00 807.00 0.00 1,693,624.00

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

2,200.000 NHDM Local 32.415300 0.00 33.00 0.00 71,346.661.000000

Base 32.415300 0.00 33.00 0.00 71,346.66

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

900.000 NHHY Local 31.500000 0.00 13.50 0.00 28,363.501.000000

Base 31.500000 0.00 13.50 0.00 28,363.50

58933Y105 Total

2,877.20 0.000.00219,825.000 Local 7,221,697.24

Base 0.00 2,877.20 0.00 7,221,697.24
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COMMON STOCK USD1.589433101 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSMEREDITH CORP

100.000 NHHZ Local 23.670000 0.00 1.50 0.00 2,368.501.000000

Base 23.670000 0.00 1.50 0.00 2,368.50

COMMON STOCK USD.0159156R108 13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETSMETLIFE INC

11,510.000 NHDG Local 41.730000 0.00 0.00 0.00 480,312.301.000000

Base 41.730000 0.00 0.00 0.00 480,312.30

06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

350.000 NHHY Local 43.380000 0.00 5.25 0.00 15,188.251.000000

Base 43.380000 0.00 5.25 0.00 15,188.25

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,920.000 NHDM Local 41.210000 0.00 0.00 0.00 326,383.201.000000

Base 41.210000 0.00 0.00 0.00 326,383.20

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

10,100.000 NHDM Local 32.578500 0.00 101.00 0.00 329,143.851.000000

Base 32.578500 0.00 101.00 0.00 329,143.85

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

930.000 NHDM Local 30.749300 0.00 13.95 0.00 28,610.801.000000

Base 30.749300 0.00 13.95 0.00 28,610.80

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

800.000 NHHY Local 27.680000 0.00 12.00 0.00 22,156.001.000000

Base 27.680000 0.00 12.00 0.00 22,156.00

59156R108 Total

132.20 0.000.0031,610.000 Local 1,201,794.40

Base 0.00 132.20 0.00 1,201,794.40
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COMMON STOCK591708102 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPMETROPCS COMMUNICATIONS INC

10,300.000 NHDG Local 17.090000 0.00 0.00 0.00 176,027.001.000000

Base 17.090000 0.00 0.00 0.00 176,027.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

12,280.000 NHDG Local 17.289300 0.00 122.80 0.00 212,435.401.000000

Base 17.289300 0.00 122.80 0.00 212,435.40

19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

21,190.000 NHFR Local 16.800000 0.00 0.00 0.00 355,992.001.000000

Base 16.800000 0.00 0.00 0.00 355,992.00

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

20,798.000 NHIB Local 16.280000 0.00 0.00 0.00 338,591.441.000000

Base 16.280000 0.00 0.00 0.00 338,591.44

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,170.000 NHDM Local 16.280000 0.00 0.00 0.00 19,047.601.000000

Base 16.280000 0.00 0.00 0.00 19,047.60

03 Aug 2011 08 Aug 2011 USD/DTC 0.03CABRERA CAPITAL MARKETS

12,682.000 NHIB Local 10.058700 0.00 380.46 0.00 127,944.891.000000

Base 10.058700 0.00 380.46 0.00 127,944.89

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,650.000 NHDM Local 9.413000 0.00 16.50 0.00 15,547.951.000000

Base 9.413000 0.00 16.50 0.00 15,547.95

591708102 Total

519.76 0.000.0080,070.000 Local 1,245,586.28

Base 0.00 519.76 0.00 1,245,586.28
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COMMON STOCK594918104 01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMICROSOFT CORP

50,790.000 NHDM Local 27.400000 0.00 0.00 0.00 1,391,646.001.000000

Base 27.400000 0.00 0.00 0.00 1,391,646.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

70,960.000 NHDM Local 24.528500 0.00 709.60 0.00 1,741,251.961.000000

Base 24.528500 0.00 709.60 0.00 1,741,251.96

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,510.000 NHEU Local 25.330700 0.00 22.65 0.00 38,272.011.000000

Base 25.330700 0.00 22.65 0.00 38,272.01

16 Aug 2011 19 Aug 2011 USD/DTC 0.02MR BEAL &COMPANY

2,050.000 NHEY Local 25.456800 0.00 41.00 0.00 52,227.441.000000

Base 25.456800 0.00 41.00 0.00 52,227.44

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

8,870.000 NHDM Local 26.598100 0.00 133.05 0.00 236,058.201.000000

Base 26.598100 0.00 133.05 0.00 236,058.20

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

3,700.000 NHEU Local 25.193500 0.00 55.50 0.00 93,271.451.000000

Base 25.193500 0.00 55.50 0.00 93,271.45

594918104 Total

961.80 0.000.00137,880.000 Local 3,552,727.06

Base 0.00 961.80 0.00 3,552,727.06

COMMON STOCK595017104 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSMICROCHIP TECHNOLOGY INC

2,600.000 NHDG Local 33.097100 0.00 26.00 0.00 86,078.461.000000

Base 33.097100 0.00 26.00 0.00 86,078.46
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,660.000 NHDM Local 33.750000 0.00 0.00 0.00 56,025.001.000000

Base 33.750000 0.00 0.00 0.00 56,025.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,820.000 NHDM Local 30.790200 0.00 18.20 0.00 56,056.361.000000

Base 30.790200 0.00 18.20 0.00 56,056.36

595017104 Total

44.20 0.000.006,080.000 Local 198,159.82

Base 0.00 44.20 0.00 198,159.82

COMMON STOCK USD.1595112103 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSMICRON TECHNOLOGY INC

9,780.000 NHDG Local 7.415900 0.00 97.80 0.00 72,625.301.000000

Base 7.415900 0.00 97.80 0.00 72,625.30

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,730.000 NHDM Local 7.370000 0.00 0.00 0.00 49,600.101.000000

Base 7.370000 0.00 0.00 0.00 49,600.10

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

8,230.000 NHDM Local 5.839900 0.00 82.30 0.00 48,144.681.000000

Base 5.839900 0.00 82.30 0.00 48,144.68

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

11,010.000 NHDM Local 6.738500 0.00 165.15 0.00 74,356.041.000000

Base 6.738500 0.00 165.15 0.00 74,356.04

595112103 Total

345.25 0.000.0035,750.000 Local 244,726.12

Base 0.00 345.25 0.00 244,726.12
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COMMON STOCK USD.2595137100 13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETSMICROSEMI CORP

6,091.000 NHDG Local 20.370000 0.00 0.00 0.00 124,073.671.000000

Base 20.370000 0.00 0.00 0.00 124,073.67

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

20,459.000 NHDG Local 20.474700 0.00 204.59 0.00 419,096.481.000000

Base 20.474700 0.00 204.59 0.00 419,096.48

19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

26,550.000 NHFR Local 19.170000 0.00 0.00 0.00 508,963.501.000000

Base 19.170000 0.00 0.00 0.00 508,963.50

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

25,147.000 NHIB Local 19.850000 0.00 0.00 0.00 499,167.951.000000

Base 19.850000 0.00 0.00 0.00 499,167.95

21 Sep 2011 26 Sep 2011 USD/DTC 0.03HEEVERS &CO. INC.

11,724.000 NHIB Local 17.026300 0.00 351.72 0.00 199,968.061.000000

Base 17.026300 0.00 351.72 0.00 199,968.06

595137100 Total

556.31 0.000.0089,971.000 Local 1,751,269.66

Base 0.00 556.31 0.00 1,751,269.66

COMMON STOCK USD.01596278101 11 Aug 2011 16 Aug 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPORMIDDLEBY CORP

1,308.000 NHEX Local 75.132000 0.00 52.32 0.00 98,324.981.000000

Base 75.132000 0.00 52.32 0.00 98,324.98

COMMON STOCK USD.01606501104 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSMITCHAM INDUSTRIES INC

200.000 NHHZ Local 15.215000 0.00 3.00 0.00 3,046.001.000000

Base 15.215000 0.00 3.00 0.00 3,046.00
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ADR607409109 15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSMOBILE TELESYSTEMS SP ADR

14,700.000 NHHJ Local 16.630100 0.00 220.50 0.00 244,682.971.000000

Base 16.630100 0.00 220.50 0.00 244,682.97

COMMON STOCK607828100 20 Jul 2011 25 Jul 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)MODINE MANUFACTURING CO

3,480.000 NHDU Local 14.799300 0.00 69.60 0.00 51,571.161.000000

Base 14.799300 0.00 69.60 0.00 51,571.16

25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

300.000 NHHZ Local 10.366700 0.00 4.50 0.00 3,114.511.000000

Base 10.366700 0.00 4.50 0.00 3,114.51

08 Sep 2011 13 Sep 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

4,790.000 NHDU Local 10.625000 0.00 23.95 0.00 50,917.701.000000

Base 10.625000 0.00 23.95 0.00 50,917.70

09 Sep 2011 14 Sep 2011 USD/DTC 0.02LIQUIDNETINC

2,630.000 NHDU Local 10.000000 0.00 41.29 0.00 26,341.291.000000

Base 10.000000 0.00 41.29 0.00 26,341.29

09 Sep 2011 14 Sep 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

4,030.000 NHDU Local 9.884200 0.00 20.15 0.00 39,853.481.000000

Base 9.884200 0.00 20.15 0.00 39,853.48

607828100 Total

159.49 0.000.0015,230.000 Local 171,798.14

Base 0.00 159.49 0.00 171,798.14

COMMON STOCK USD.01608190104 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPMOHAWK INDUSTRIES INC

3,200.000 NHDG Local 56.300000 0.00 0.00 0.00 180,160.001.000000

Base 56.300000 0.00 0.00 0.00 180,160.00
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13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

5,360.000 NHDG Local 56.247400 0.00 53.60 0.00 301,539.661.000000

Base 56.247400 0.00 53.60 0.00 301,539.66

19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,560.000 NHFR Local 55.350000 0.00 0.00 0.00 473,796.001.000000

Base 55.350000 0.00 0.00 0.00 473,796.00

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,466.000 NHIB Local 52.030000 0.00 0.00 0.00 440,485.981.000000

Base 52.030000 0.00 0.00 0.00 440,485.98

21 Sep 2011 26 Sep 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

5,109.000 NHIB Local 42.630400 0.00 51.09 0.00 217,849.801.000000

Base 42.630400 0.00 51.09 0.00 217,849.80

608190104 Total

104.69 0.000.0030,695.000 Local 1,613,831.44

Base 0.00 104.69 0.00 1,613,831.44

COMMON STOCK USD.05608554101 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSMOLEX INC

1,590.000 NHDG Local 25.300700 0.00 15.90 0.00 40,244.011.000000

Base 25.300700 0.00 15.90 0.00 40,244.01

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,110.000 NHDM Local 23.480000 0.00 0.00 0.00 26,062.801.000000

Base 23.480000 0.00 0.00 0.00 26,062.80

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,330.000 NHDM Local 19.458500 0.00 13.30 0.00 25,893.111.000000

Base 19.458500 0.00 13.30 0.00 25,893.11
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26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

500.000 NHHY Local 21.100000 0.00 7.50 0.00 10,557.501.000000

Base 21.100000 0.00 7.50 0.00 10,557.50

608554101 Total

36.70 0.000.004,530.000 Local 102,757.42

Base 0.00 36.70 0.00 102,757.42

COMMON STOCK USD.05608554200 18 Jul 2011 21 Jul 2011 USD/DTC 0.02HEEVERS &CO. INC.MOLEX INC  CL A

13,500.000 NHDZ Local 20.224800 0.00 270.00 0.00 273,304.801.000000

Base 20.224800 0.00 270.00 0.00 273,304.80

COMMON STOCK USD.0160871R209 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSMOLSON COORS BREWING CO  B

1,740.000 NHDG Local 43.935500 0.00 17.40 0.00 76,465.171.000000

Base 43.935500 0.00 17.40 0.00 76,465.17

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,220.000 NHDM Local 45.050000 0.00 0.00 0.00 54,961.001.000000

Base 45.050000 0.00 0.00 0.00 54,961.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,520.000 NHDM Local 41.469000 0.00 15.20 0.00 63,048.081.000000

Base 41.469000 0.00 15.20 0.00 63,048.08

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

500.000 NHHY Local 44.245000 0.00 7.50 0.00 22,130.001.000000

Base 44.245000 0.00 7.50 0.00 22,130.00

60871R209 Total

40.10 0.000.004,980.000 Local 216,604.25

Base 0.00 40.10 0.00 216,604.25
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COMMON STOCK USD.0160935Y109 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSMONEYGRAM INTERNATIONAL INC

1,240.000 NHHZ Local 3.540500 0.00 18.60 0.00 4,408.821.000000

Base 3.540500 0.00 18.60 0.00 4,408.82

COMMON STOCK USD.0161166W101 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSMONSANTO CO

6,040.000 NHDG Local 74.293100 0.00 60.40 0.00 448,790.721.000000

Base 74.293100 0.00 60.40 0.00 448,790.72

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,860.000 NHDM Local 73.480000 0.00 0.00 0.00 283,632.801.000000

Base 73.480000 0.00 0.00 0.00 283,632.80

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

5,320.000 NHDM Local 66.293500 0.00 53.20 0.00 352,734.621.000000

Base 66.293500 0.00 53.20 0.00 352,734.62

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

160.000 NHEU Local 69.630000 0.00 2.40 0.00 11,143.201.000000

Base 69.630000 0.00 2.40 0.00 11,143.20

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

1,030.000 NHDM Local 67.747900 0.00 15.45 0.00 69,795.791.000000

Base 67.747900 0.00 15.45 0.00 69,795.79

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHEU Local 63.860000 0.00 4.50 0.00 19,162.501.000000

Base 63.860000 0.00 4.50 0.00 19,162.50

61166W101 Total

135.95 0.000.0016,710.000 Local 1,185,259.63

Base 0.00 135.95 0.00 1,185,259.63
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COMMON STOCK611742107 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSMONSTER WORLDWIDE INC

750.000 NHDG Local 13.986000 0.00 7.50 0.00 10,497.001.000000

Base 13.986000 0.00 7.50 0.00 10,497.00

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

320.000 NHDM Local 11.740000 0.00 0.00 0.00 3,756.801.000000

Base 11.740000 0.00 0.00 0.00 3,756.80

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,240.000 NHDM Local 8.701000 0.00 12.40 0.00 10,801.641.000000

Base 8.701000 0.00 12.40 0.00 10,801.64

611742107 Total

19.90 0.000.002,310.000 Local 25,055.44

Base 0.00 19.90 0.00 25,055.44

COMMON STOCK USD.01615369105 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSMOODY S CORP

1,880.000 NHDG Local 36.646900 0.00 18.80 0.00 68,914.971.000000

Base 36.646900 0.00 18.80 0.00 68,914.97

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,170.000 NHDM Local 35.610000 0.00 0.00 0.00 41,663.701.000000

Base 35.610000 0.00 0.00 0.00 41,663.70

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,890.000 NHDM Local 30.177500 0.00 18.90 0.00 57,054.381.000000

Base 30.177500 0.00 18.90 0.00 57,054.38

615369105 Total

37.70 0.000.004,940.000 Local 167,633.05

Base 0.00 37.70 0.00 167,633.05
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COMMON STOCK USD1.615394202 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPMOOG INC CLASS A

3,900.000 NHDG Local 43.560003 0.00 0.00 0.00 169,884.011.000000

Base 43.560003 0.00 0.00 0.00 169,884.01

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

7,070.000 NHDG Local 43.748801 0.00 70.70 0.00 309,374.721.000000

Base 43.748801 0.00 70.70 0.00 309,374.72

19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,970.000 NHFR Local 41.940000 0.00 0.00 0.00 460,081.801.000000

Base 41.940000 0.00 0.00 0.00 460,081.80

22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

100.000 NHHZ Local 44.060000 0.00 1.50 0.00 4,407.501.000000

Base 44.060000 0.00 1.50 0.00 4,407.50

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,735.000 NHIB Local 40.950000 0.00 0.00 0.00 439,598.251.000000

Base 40.950000 0.00 0.00 0.00 439,598.25

13 Sep 2011 16 Sep 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

5,213.000 NHIB Local 33.711700 0.00 52.13 0.00 175,791.221.000000

Base 33.711700 0.00 52.13 0.00 175,791.22

615394202 Total

124.33 0.000.0037,988.000 Local 1,559,137.50

Base 0.00 124.33 0.00 1,559,137.50

COMMON STOCK USD.01617446448 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSMORGAN STANLEY

16,280.000 NHDG Local 21.401200 0.00 162.80 0.00 348,574.341.000000

Base 21.401200 0.00 162.80 0.00 348,574.34
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06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

640.000 NHHY Local 22.628900 0.00 9.60 0.00 14,492.101.000000

Base 22.628900 0.00 9.60 0.00 14,492.10

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,360.000 NHDM Local 22.250000 0.00 0.00 0.00 163,760.001.000000

Base 22.250000 0.00 0.00 0.00 163,760.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

14,210.000 NHDM Local 16.800100 0.00 142.10 0.00 238,871.521.000000

Base 16.800100 0.00 142.10 0.00 238,871.52

617446448 Total

314.50 0.000.0038,490.000 Local 765,697.96

Base 0.00 314.50 0.00 765,697.96

COMMON STOCK NPV617700109 15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSMORNINGSTAR INC

320.000 NHEU Local 56.803800 0.00 4.80 0.00 18,182.021.000000

Base 56.803800 0.00 4.80 0.00 18,182.02

COMMON STOCK USD.0161945C103 26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.MOSAIC CO/THE

200.000 NHEU Local 57.230000 0.00 3.00 0.00 11,449.001.000000

Base 57.230000 0.00 3.00 0.00 11,449.00

COMMON STOCK USD.01620076307 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSMOTOROLA SOLUTIONS INC

4,010.000 NHDG Local 43.647300 0.00 40.10 0.00 175,065.771.000000

Base 43.647300 0.00 40.10 0.00 175,065.77

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,850.000 NHDM Local 44.890000 0.00 0.00 0.00 127,936.501.000000

Base 44.890000 0.00 0.00 0.00 127,936.50
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10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

3,250.000 NHDM Local 39.643100 0.00 32.50 0.00 128,872.581.000000

Base 39.643100 0.00 32.50 0.00 128,872.58

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

540.000 NHHY Local 40.430000 0.00 8.10 0.00 21,840.301.000000

Base 40.430000 0.00 8.10 0.00 21,840.30

620076307 Total

80.70 0.000.0010,650.000 Local 453,715.15

Base 0.00 80.70 0.00 453,715.15

COMMON STOCK USD.01620097105 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSMOTOROLA MOBILITY HOLDINGS I

3,320.000 NHDG Local 21.194100 0.00 33.20 0.00 70,397.611.000000

Base 21.194100 0.00 33.20 0.00 70,397.61

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,360.000 NHDM Local 22.380000 0.00 0.00 0.00 52,816.801.000000

Base 22.380000 0.00 0.00 0.00 52,816.80

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,820.000 NHDM Local 22.805700 0.00 28.20 0.00 64,340.271.000000

Base 22.805700 0.00 28.20 0.00 64,340.27

620097105 Total

61.40 0.000.008,500.000 Local 187,554.68

Base 0.00 61.40 0.00 187,554.68

COMMON STOCK620107102 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSMOTRICITY INC

630.000 NHHZ Local 7.218400 0.00 9.45 0.00 4,557.041.000000

Base 7.218400 0.00 9.45 0.00 4,557.04
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25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

1,800.000 NHHZ Local 2.035000 0.00 27.00 0.00 3,690.001.000000

Base 2.035000 0.00 27.00 0.00 3,690.00

620107102 Total

36.45 0.000.002,430.000 Local 8,247.04

Base 0.00 36.45 0.00 8,247.04

COMMON STOCK USD.01624756102 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSMUELLER INDUSTRIES INC

100.000 NHHZ Local 42.440000 0.00 1.50 0.00 4,245.501.000000

Base 42.440000 0.00 1.50 0.00 4,245.50

COMMON STOCK USD1.626717102 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSMURPHY OIL CORP

1,810.000 NHDG Local 64.316702 0.00 18.10 0.00 116,431.331.000000

Base 64.316702 0.00 18.10 0.00 116,431.33

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,170.000 NHDM Local 64.220000 0.00 0.00 0.00 75,137.401.000000

Base 64.220000 0.00 0.00 0.00 75,137.40

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,850.000 NHDM Local 49.568500 0.00 18.50 0.00 91,720.231.000000

Base 49.568500 0.00 18.50 0.00 91,720.23

626717102 Total

36.60 0.000.004,830.000 Local 283,288.96

Base 0.00 36.60 0.00 283,288.96

COMMON STOCK USD.5628530107 01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMYLAN INC

3,490.000 NHDM Local 22.780000 0.00 0.00 0.00 79,502.201.000000

Base 22.780000 0.00 0.00 0.00 79,502.20
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10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

4,200.000 NHDM Local 17.749500 0.00 42.00 0.00 74,589.901.000000

Base 17.749500 0.00 42.00 0.00 74,589.90

628530107 Total

42.00 0.000.007,690.000 Local 154,092.10

Base 0.00 42.00 0.00 154,092.10

COMMON STOCK USD.01628778102 16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)N B T BANCORP INC

200.000 NHHZ Local 19.219800 0.00 3.00 0.00 3,846.961.000000

Base 19.219800 0.00 3.00 0.00 3,846.96

COMMON STOCK62912R107 08 Jul 2011 14 Jul 2011 USD/DTCAUTREPAT-STK/$ DIVNGP CAPITAL RESOURCES CO

56.505 NHHZ Local 8.992832 0.00 0.00 0.00 508.141.000000

Base 8.992832 0.00 0.00 0.00 508.14

COMMON STOCK629156407 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSNL INDUSTRIES

230.000 NHHZ Local 19.094300 0.00 3.45 0.00 4,395.141.000000

Base 19.094300 0.00 3.45 0.00 4,395.14

COMMON STOCK USD.01629377508 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSNRG ENERGY INC

1,900.000 NHDG Local 23.865200 0.00 19.00 0.00 45,362.881.000000

Base 23.865200 0.00 19.00 0.00 45,362.88

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,130.000 NHDM Local 24.520000 0.00 0.00 0.00 27,707.601.000000

Base 24.520000 0.00 0.00 0.00 27,707.60

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,310.000 NHDM Local 20.698600 0.00 23.10 0.00 47,836.871.000000

Base 20.698600 0.00 23.10 0.00 47,836.87
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15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

970.000 NHHY Local 22.800000 0.00 14.55 0.00 22,130.551.000000

Base 22.800000 0.00 14.55 0.00 22,130.55

629377508 Total

56.65 0.000.006,310.000 Local 143,037.90

Base 0.00 56.65 0.00 143,037.90

COMMON STOCK USD.01629491101 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSNYSE EURONEXT

2,900.000 NHDG Local 33.453000 0.00 29.00 0.00 97,042.701.000000

Base 33.453000 0.00 29.00 0.00 97,042.70

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,010.000 NHDM Local 33.460000 0.00 0.00 0.00 67,254.601.000000

Base 33.460000 0.00 0.00 0.00 67,254.60

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,500.000 NHDM Local 27.137000 0.00 25.00 0.00 67,867.501.000000

Base 27.137000 0.00 25.00 0.00 67,867.50

629491101 Total

54.00 0.000.007,410.000 Local 232,164.80

Base 0.00 54.00 0.00 232,164.80

COMMON STOCK63080P105 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSNARA BANCORP INC

330.000 NHHZ Local 8.472100 0.00 4.95 0.00 2,800.741.000000

Base 8.472100 0.00 4.95 0.00 2,800.74

COMMON STOCK USD.01631103108 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSNASDAQ OMX GROUP/THE

1,960.000 NHDG Local 24.093900 0.00 19.60 0.00 47,243.641.000000

Base 24.093900 0.00 19.60 0.00 47,243.64
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,460.000 NHDM Local 24.070000 0.00 0.00 0.00 35,142.201.000000

Base 24.070000 0.00 0.00 0.00 35,142.20

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,430.000 NHDM Local 21.857600 0.00 14.30 0.00 31,270.671.000000

Base 21.857600 0.00 14.30 0.00 31,270.67

631103108 Total

33.90 0.000.004,850.000 Local 113,656.51

Base 0.00 33.90 0.00 113,656.51

COMMON STOCK USD.163607P208 12 Jul 2011 15 Jul 2011 USD/DTC 0.03PULSE TRADING LLCNATIONAL FINANCIAL PARTNERS

3,380.000 NHDY Local 12.318700 0.00 101.40 0.00 41,738.611.000000

Base 12.318700 0.00 101.40 0.00 41,738.61

COMMON STOCK USD.01636518102 20 Jul 2011 25 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCNATIONAL INSTRUMENTS CORP

750.000 NHDU Local 28.863900 0.00 3.75 0.00 21,651.681.000000

Base 28.863900 0.00 3.75 0.00 21,651.68

COMMON STOCK USD.01637071101 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSNATIONAL OILWELL VARCO INC

5,640.000 NHDG Local 77.176600 0.00 56.40 0.00 435,332.421.000000

Base 77.176600 0.00 56.40 0.00 435,332.42

06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

180.000 NHHY Local 80.091100 0.00 2.70 0.00 14,419.101.000000

Base 80.091100 0.00 2.70 0.00 14,419.10

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,330.000 NHDM Local 80.570000 0.00 0.00 0.00 348,868.101.000000

Base 80.570000 0.00 0.00 0.00 348,868.10



Prepared by State StreetPage 667

Purchase Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

3,720.000 NHDM Local 64.007900 0.00 37.20 0.00 238,146.591.000000

Base 64.007900 0.00 37.20 0.00 238,146.59

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

400.000 NHHY Local 53.310000 0.00 6.00 0.00 21,330.001.000000

Base 53.310000 0.00 6.00 0.00 21,330.00

637071101 Total

102.30 0.000.0014,270.000 Local 1,058,096.21

Base 0.00 102.30 0.00 1,058,096.21

COMMON STOCK NPV637138108 20 Jul 2011 25 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCNATL PENN BCSHS INC

1,400.000 NHDU Local 7.811800 0.00 7.00 0.00 10,943.521.000000

Base 7.811800 0.00 7.00 0.00 10,943.52

25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

500.000 NHHZ Local 6.810000 0.00 7.50 0.00 3,412.501.000000

Base 6.810000 0.00 7.50 0.00 3,412.50

637138108 Total

14.50 0.000.001,900.000 Local 14,356.02

Base 0.00 14.50 0.00 14,356.02

REIT USD.01637417106 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSNATIONAL RETAIL PROPERTIES

170.000 NHHZ Local 26.281800 0.00 2.55 0.00 4,470.461.000000

Base 26.281800 0.00 2.55 0.00 4,470.46

COMMON STOCK USD.5637640103 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSNATIONAL SEMICONDUCTOR CORP

4,300.000 NHDG Local 24.794400 0.00 43.00 0.00 106,658.921.000000

Base 24.794400 0.00 43.00 0.00 106,658.92
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Base Currency: USD - US DOLLAR

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,700.000 NHDM Local 24.720000 0.00 0.00 0.00 91,464.001.000000

Base 24.720000 0.00 0.00 0.00 91,464.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,860.000 NHDM Local 24.626500 0.00 18.60 0.00 45,823.891.000000

Base 24.626500 0.00 18.60 0.00 45,823.89

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

1,950.000 NHDM Local 24.989900 0.00 29.25 0.00 48,759.561.000000

Base 24.989900 0.00 29.25 0.00 48,759.56

637640103 Total

90.85 0.000.0011,810.000 Local 292,706.37

Base 0.00 90.85 0.00 292,706.37

COMMON STOCK USD1.638522102 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSNATL WESTERN LIFE INS CL A

13.000 NHHZ Local 176.720000 0.00 0.20 0.00 2,297.561.000000

Base 176.720000 0.00 0.20 0.00 2,297.56

COMMON STOCK USD.163934E108 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPNAVISTAR INTERNATIONAL CORP

3,100.000 NHDG Local 55.200000 0.00 0.00 0.00 171,120.001.000000

Base 55.200000 0.00 0.00 0.00 171,120.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

4,990.000 NHDG Local 55.760900 0.00 49.90 0.00 278,296.791.000000

Base 55.760900 0.00 49.90 0.00 278,296.79

19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,090.000 NHFR Local 52.880000 0.00 0.00 0.00 427,799.201.000000

Base 52.880000 0.00 0.00 0.00 427,799.20
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Base Currency: USD - US DOLLAR

22 Jul 2011 27 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

57.000 NHFR Local 54.540000 0.00 0.57 0.00 3,109.351.000000

Base 54.540000 0.00 0.57 0.00 3,109.35

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,147.000 NHIB Local 51.310000 0.00 0.00 0.00 418,022.571.000000

Base 51.310000 0.00 0.00 0.00 418,022.57

10 Aug 2011 15 Aug 2011 USD/DTC 0.05BNY CONVERGEX

6,180.000 NHIB Local 38.375300 0.00 309.00 0.00 237,468.351.000000

Base 38.375300 0.00 309.00 0.00 237,468.35

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

690.000 NHEU Local 41.710600 0.00 10.35 0.00 28,790.661.000000

Base 41.710600 0.00 10.35 0.00 28,790.66

63934E108 Total

369.82 0.000.0031,254.000 Local 1,564,606.92

Base 0.00 369.82 0.00 1,564,606.92

COMMON STOCK640268108 20 Jul 2011 25 Jul 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)NEKTAR THERAPEUTICS

27,430.000 NHDU Local 7.397800 0.00 548.60 0.00 203,470.251.000000

Base 7.397800 0.00 548.60 0.00 203,470.25

COMMON STOCK USD.0164031N108 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSNELNET INC CL A

100.000 NHHZ Local 19.010000 0.00 1.50 0.00 1,902.501.000000

Base 19.010000 0.00 1.50 0.00 1,902.50

COMMON STOCK64051T100 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSNEOPHOTONICS CORP

610.000 NHHZ Local 7.298500 0.00 9.15 0.00 4,461.241.000000

Base 7.298500 0.00 9.15 0.00 4,461.24
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COMMON STOCK64110D104 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSNETAPP INC

4,280.000 NHDG Local 52.433900 0.00 42.80 0.00 224,459.891.000000

Base 52.433900 0.00 42.80 0.00 224,459.89

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,030.000 NHDM Local 47.520000 0.00 0.00 0.00 143,985.601.000000

Base 47.520000 0.00 0.00 0.00 143,985.60

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

3,520.000 NHDM Local 41.764700 0.00 35.20 0.00 147,046.941.000000

Base 41.764700 0.00 35.20 0.00 147,046.94

64110D104 Total

78.00 0.000.0010,830.000 Local 515,492.43

Base 0.00 78.00 0.00 515,492.43

COMMON STOCK64110L106 13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETSNETFLIX INC

190.000 NHDG Local 300.700000 0.00 0.00 0.00 57,133.001.000000

Base 300.700000 0.00 0.00 0.00 57,133.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

266.000 NHDG Local 301.308700 0.00 2.66 0.00 80,150.771.000000

Base 301.308700 0.00 2.66 0.00 80,150.77

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

411.000 NHDM Local 265.990000 0.00 0.00 0.00 109,321.891.000000

Base 265.990000 0.00 0.00 0.00 109,321.89

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

396.000 NHDM Local 234.372300 0.00 3.96 0.00 92,815.391.000000

Base 234.372300 0.00 3.96 0.00 92,815.39
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21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

467.000 NHDM Local 130.257200 0.00 7.01 0.00 60,837.121.000000

Base 130.257200 0.00 7.01 0.00 60,837.12

64110L106 Total

13.63 0.000.001,730.000 Local 400,258.17

Base 0.00 13.63 0.00 400,258.17

COMMON STOCK USD2.5646025106 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSNEW JERSEY RESOURCES CORP

100.000 NHHZ Local 45.420000 0.00 1.50 0.00 4,543.501.000000

Base 45.420000 0.00 1.50 0.00 4,543.50

COMMON STOCK USD.01647551100 31 Aug 2011 13 Sep 2011 USD/DTCAUTREPAT-STK/$ DIVNEW MOUNTAIN FINANCE CORP

21.172 NHHZ Local 12.752692 0.00 0.00 0.00 270.001.000000

Base 12.752692 0.00 0.00 0.00 270.00

LIMITED PARTNERSHIP648992998 20 Sep 2011 20 Sep 2011 USD/BOSCAPITAL CALLKPS SPECIAL SITUATIONS FND III

4,235,593.000 NHEL Local 1.000000 0.00 0.00 0.00 4,235,593.001.000000

Base 1.000000 0.00 0.00 0.00 4,235,593.00

26 Sep 2011 26 Sep 2011 USD/BOSCAPITAL CALL

2,242,372.880 NHEL Local 1.000000 0.00 0.00 0.00 2,242,372.881.000000

Base 1.000000 0.00 0.00 0.00 2,242,372.88

648992998 Total

0.00 0.000.006,477,965.880 Local 6,477,965.88

Base 0.00 0.00 0.00 6,477,965.88

COMMON STOCK USD.1650111107 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSNEW YORK TIMES CO A

300.000 NHHZ Local 7.150000 0.00 4.50 0.00 2,149.501.000000

Base 7.150000 0.00 4.50 0.00 2,149.50
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REIT USD.0165105M108 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSNEWCASTLE INVESTMENT CORP

700.000 NHHZ Local 6.410000 0.00 10.50 0.00 4,497.501.000000

Base 6.410000 0.00 10.50 0.00 4,497.50

COMMON STOCK USD1.651229106 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSNEWELL RUBBERMAID INC

3,200.000 NHDG Local 15.506600 0.00 32.00 0.00 49,653.121.000000

Base 15.506600 0.00 32.00 0.00 49,653.12

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,210.000 NHDM Local 15.520000 0.00 0.00 0.00 34,299.201.000000

Base 15.520000 0.00 0.00 0.00 34,299.20

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,780.000 NHDM Local 11.701600 0.00 27.80 0.00 32,558.251.000000

Base 11.701600 0.00 27.80 0.00 32,558.25

651229106 Total

59.80 0.000.008,190.000 Local 116,510.57

Base 0.00 59.80 0.00 116,510.57

COMMON STOCK USD.01651290108 13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETSNEWFIELD EXPLORATION CO

1,060.000 NHDG Local 67.990000 0.00 0.00 0.00 72,069.401.000000

Base 67.990000 0.00 0.00 0.00 72,069.40

18 Jul 2011 21 Jul 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,500.000 NHDZ Local 68.974000 0.00 30.00 0.00 103,491.001.000000

Base 68.974000 0.00 30.00 0.00 103,491.00

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

450.000 NHDM Local 67.420000 0.00 0.00 0.00 30,339.001.000000

Base 67.420000 0.00 0.00 0.00 30,339.00
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10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

510.000 NHDM Local 50.390900 0.00 5.10 0.00 25,704.461.000000

Base 50.390900 0.00 5.10 0.00 25,704.46

651290108 Total

35.10 0.000.003,520.000 Local 231,603.86

Base 0.00 35.10 0.00 231,603.86

COMMON STOCK USD1.6651639106 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSNEWMONT MINING CORP

5,157.000 NHDG Local 55.978100 0.00 51.57 0.00 288,730.631.000000

Base 55.978100 0.00 51.57 0.00 288,730.63

13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETS

83.000 NHDG Local 55.790000 0.00 0.00 0.00 4,630.571.000000

Base 55.790000 0.00 0.00 0.00 4,630.57

06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

460.000 NHHY Local 54.525200 0.00 6.90 0.00 25,088.491.000000

Base 54.525200 0.00 6.90 0.00 25,088.49

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,730.000 NHDM Local 55.610000 0.00 0.00 0.00 207,425.301.000000

Base 55.610000 0.00 0.00 0.00 207,425.30

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

4,720.000 NHDM Local 55.780500 0.00 47.20 0.00 263,331.161.000000

Base 55.780500 0.00 47.20 0.00 263,331.16

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

450.000 NHDM Local 69.780000 0.00 6.75 0.00 31,407.751.000000

Base 69.780000 0.00 6.75 0.00 31,407.75
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651639106 Total

112.42 0.000.0014,600.000 Local 820,613.90

Base 0.00 112.42 0.00 820,613.90

COMMON STOCK USD.01651718504 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSNEWPARK RESOURCES INC

500.000 NHHZ Local 7.495000 0.00 7.50 0.00 3,755.001.000000

Base 7.495000 0.00 7.50 0.00 3,755.00

COMMON STOCK651824104 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSNEWPORT CORP

300.000 NHHZ Local 12.119900 0.00 4.50 0.00 3,640.471.000000

Base 12.119900 0.00 4.50 0.00 3,640.47

COMMON STOCK USD.0165248E104 13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETSNEWS CORP CL A

24,870.000 NHDG Local 15.370000 0.00 0.00 0.00 382,251.901.000000

Base 15.370000 0.00 0.00 0.00 382,251.90

06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

960.000 NHHY Local 17.198500 0.00 14.40 0.00 16,524.961.000000

Base 17.198500 0.00 14.40 0.00 16,524.96

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

17,200.000 NHDM Local 16.020000 0.00 0.00 0.00 275,544.001.000000

Base 16.020000 0.00 0.00 0.00 275,544.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

21,850.000 NHDM Local 14.033000 0.00 218.50 0.00 306,839.551.000000

Base 14.033000 0.00 218.50 0.00 306,839.55

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

1,950.000 NHDM Local 16.628000 0.00 29.25 0.00 32,453.851.000000

Base 16.628000 0.00 29.25 0.00 32,453.85
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26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,100.000 NHHY Local 16.080000 0.00 16.50 0.00 17,704.501.000000

Base 16.080000 0.00 16.50 0.00 17,704.50

65248E104 Total

278.65 0.000.0067,930.000 Local 1,031,318.76

Base 0.00 278.65 0.00 1,031,318.76

COMMON STOCK USD.0165339F101 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPNEXTERA ENERGY INC

1,100.000 NHDG Local 57.200000 0.00 0.00 0.00 62,920.001.000000

Base 57.200000 0.00 0.00 0.00 62,920.00

13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETS

932.000 NHDG Local 57.470000 0.00 0.00 0.00 53,562.041.000000

Base 57.470000 0.00 0.00 0.00 53,562.04

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

2,788.000 NHDG Local 57.446700 0.00 27.88 0.00 160,189.281.000000

Base 57.446700 0.00 27.88 0.00 160,189.28

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,460.000 NHDM Local 55.250000 0.00 0.00 0.00 191,165.001.000000

Base 55.250000 0.00 0.00 0.00 191,165.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

4,030.000 NHDM Local 51.013000 0.00 40.30 0.00 205,622.691.000000

Base 51.013000 0.00 40.30 0.00 205,622.69

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

260.000 NHHY Local 54.550000 0.00 3.90 0.00 14,186.901.000000

Base 54.550000 0.00 3.90 0.00 14,186.90
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65339F101 Total

72.08 0.000.0012,570.000 Local 687,645.91

Base 0.00 72.08 0.00 687,645.91

COMMON STOCK USD2.5654086107 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSNICOR INC

490.000 NHDG Local 55.781000 0.00 4.90 0.00 27,337.591.000000

Base 55.781000 0.00 4.90 0.00 27,337.59

22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

50.000 NHHZ Local 56.130000 0.00 0.75 0.00 2,807.251.000000

Base 56.130000 0.00 0.75 0.00 2,807.25

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

340.000 NHDM Local 54.700000 0.00 0.00 0.00 18,598.001.000000

Base 54.700000 0.00 0.00 0.00 18,598.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

440.000 NHDM Local 51.220900 0.00 4.40 0.00 22,541.601.000000

Base 51.220900 0.00 4.40 0.00 22,541.60

16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

100.000 NHHZ Local 55.250000 0.00 1.50 0.00 5,526.501.000000

Base 55.250000 0.00 1.50 0.00 5,526.50

654086107 Total

11.55 0.000.001,420.000 Local 76,810.94

Base 0.00 11.55 0.00 76,810.94

COMMON STOCK NPV654106103 01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNIKE INC  CL B

2,430.000 NHDM Local 90.150000 0.00 0.00 0.00 219,064.501.000000

Base 90.150000 0.00 0.00 0.00 219,064.50



Prepared by State StreetPage 677

Purchase Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

3,620.000 NHDM Local 80.632100 0.00 36.20 0.00 291,924.401.000000

Base 80.632100 0.00 36.20 0.00 291,924.40

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

370.000 NHDM Local 87.372400 0.00 5.55 0.00 32,333.341.000000

Base 87.372400 0.00 5.55 0.00 32,333.34

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHEU Local 88.486700 0.00 4.50 0.00 26,550.511.000000

Base 88.486700 0.00 4.50 0.00 26,550.51

654106103 Total

46.25 0.000.006,720.000 Local 569,872.75

Base 0.00 46.25 0.00 569,872.75

COMMON STOCK NPV65440K106 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETS99 CENTS ONLY STORES

100.000 NHHZ Local 18.255000 0.00 1.50 0.00 1,827.001.000000

Base 18.255000 0.00 1.50 0.00 1,827.00

COMMON STOCK USD.0165473P105 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSNISOURCE INC

3,070.000 NHDG Local 20.345600 0.00 30.70 0.00 62,491.691.000000

Base 20.345600 0.00 30.70 0.00 62,491.69

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,160.000 NHDM Local 20.130000 0.00 0.00 0.00 43,480.801.000000

Base 20.130000 0.00 0.00 0.00 43,480.80

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,670.000 NHDM Local 19.124700 0.00 26.70 0.00 51,089.651.000000

Base 19.124700 0.00 26.70 0.00 51,089.65
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65473P105 Total

57.40 0.000.007,900.000 Local 157,062.14

Base 0.00 57.40 0.00 157,062.14

COMMON STOCK655044105 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSNOBLE ENERGY INC

1,680.000 NHDG Local 89.911800 0.00 16.80 0.00 151,068.621.000000

Base 89.911800 0.00 16.80 0.00 151,068.62

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,110.000 NHDM Local 99.680000 0.00 0.00 0.00 110,644.801.000000

Base 99.680000 0.00 0.00 0.00 110,644.80

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,120.000 NHDM Local 83.704800 0.00 21.20 0.00 177,475.381.000000

Base 83.704800 0.00 21.20 0.00 177,475.38

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

130.000 NHHY Local 89.321700 0.00 1.95 0.00 11,613.771.000000

Base 89.321700 0.00 1.95 0.00 11,613.77

655044105 Total

39.95 0.000.005,040.000 Local 450,802.57

Base 0.00 39.95 0.00 450,802.57

COMMON STOCK NPV655663102 15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSNORDSON CORP

360.000 NHEU Local 44.858300 0.00 5.40 0.00 16,154.391.000000

Base 44.858300 0.00 5.40 0.00 16,154.39

COMMON STOCK NPV655664100 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSNORDSTROM INC

1,750.000 NHDG Local 49.917400 0.00 17.50 0.00 87,372.951.000000

Base 49.917400 0.00 17.50 0.00 87,372.95
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,190.000 NHDM Local 50.160000 0.00 0.00 0.00 59,690.401.000000

Base 50.160000 0.00 0.00 0.00 59,690.40

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,610.000 NHDM Local 40.681800 0.00 16.10 0.00 65,513.801.000000

Base 40.681800 0.00 16.10 0.00 65,513.80

655664100 Total

33.60 0.000.004,550.000 Local 212,577.15

Base 0.00 33.60 0.00 212,577.15

COMMON STOCK USD1.655844108 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSNORFOLK SOUTHERN CORP

1,440.000 NHDG Local 74.408403 0.00 14.40 0.00 107,162.501.000000

Base 74.408403 0.00 14.40 0.00 107,162.50

13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETS

1,520.000 NHDG Local 74.380000 0.00 0.00 0.00 113,057.601.000000

Base 74.380000 0.00 0.00 0.00 113,057.60

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,780.000 NHDM Local 75.700000 0.00 0.00 0.00 134,746.001.000000

Base 75.700000 0.00 0.00 0.00 134,746.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

3,380.000 NHDM Local 66.952900 0.00 33.80 0.00 226,334.601.000000

Base 66.952900 0.00 33.80 0.00 226,334.60

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

220.000 NHHY Local 69.040000 0.00 3.30 0.00 15,192.101.000000

Base 69.040000 0.00 3.30 0.00 15,192.10



Prepared by State StreetPage 680

Purchase Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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

655844108 Total

51.50 0.000.008,340.000 Local 596,492.80

Base 0.00 51.50 0.00 596,492.80

COMMON STOCK USD5.664397106 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSNORTHEAST UTILITIES

1,890.000 NHDG Local 35.485000 0.00 18.90 0.00 67,085.551.000000

Base 35.485000 0.00 18.90 0.00 67,085.55

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,340.000 NHDM Local 34.000000 0.00 0.00 0.00 45,560.001.000000

Base 34.000000 0.00 0.00 0.00 45,560.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,690.000 NHDM Local 31.553900 0.00 16.90 0.00 53,342.991.000000

Base 31.553900 0.00 16.90 0.00 53,342.99

664397106 Total

35.80 0.000.004,920.000 Local 165,988.54

Base 0.00 35.80 0.00 165,988.54

COMMON STOCK665859104 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPNORTHERN TRUST CORP

400.000 NHDG Local 45.340000 0.00 0.00 0.00 18,136.001.000000

Base 45.340000 0.00 0.00 0.00 18,136.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

2,150.000 NHDG Local 45.578502 0.00 21.50 0.00 98,015.281.000000

Base 45.578502 0.00 21.50 0.00 98,015.28

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,780.000 NHDM Local 44.905000 0.00 0.00 0.00 79,930.901.000000

Base 44.905000 0.00 0.00 0.00 79,930.90
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10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,310.000 NHDM Local 36.467200 0.00 23.10 0.00 84,262.331.000000

Base 36.467200 0.00 23.10 0.00 84,262.33

665859104 Total

44.60 0.000.006,640.000 Local 280,344.51

Base 0.00 44.60 0.00 280,344.51

COMMON STOCK USD1.666807102 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSNORTHROP GRUMMAN CORP

636.000 NHDG Local 67.028400 0.00 6.36 0.00 42,636.421.000000

Base 67.028400 0.00 6.36 0.00 42,636.42

13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETS

2,434.000 NHDG Local 66.930000 0.00 0.00 0.00 162,907.621.000000

Base 66.930000 0.00 0.00 0.00 162,907.62

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,090.000 NHDM Local 60.510000 0.00 0.00 0.00 126,465.901.000000

Base 60.510000 0.00 0.00 0.00 126,465.90

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,800.000 NHDM Local 50.749300 0.00 28.00 0.00 142,126.041.000000

Base 50.749300 0.00 28.00 0.00 142,126.04

666807102 Total

34.36 0.000.007,960.000 Local 474,135.98

Base 0.00 34.36 0.00 474,135.98

COMMON STOCK USD.01667340103 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSNORTHWEST BANCSHARES INC

200.000 NHHZ Local 11.600000 0.00 3.00 0.00 2,323.001.000000

Base 11.600000 0.00 3.00 0.00 2,323.00
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COMMON STOCK667655104 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSNORTHWEST NATURAL GAS CO

100.000 NHHZ Local 44.319600 0.00 1.50 0.00 4,433.461.000000

Base 44.319600 0.00 1.50 0.00 4,433.46

COMMON STOCK USD.01668074305 16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)NORTHWESTERN CORP

100.000 NHHZ Local 33.350000 0.00 1.50 0.00 3,336.501.000000

Base 33.350000 0.00 1.50 0.00 3,336.50

COMMON STOCK NPV670008101 13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETSNOVELLUS SYSTEMS INC

920.000 NHDG Local 31.700000 0.00 0.00 0.00 29,164.001.000000

Base 31.700000 0.00 0.00 0.00 29,164.00

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

530.000 NHDM Local 31.040000 0.00 0.00 0.00 16,451.201.000000

Base 31.040000 0.00 0.00 0.00 16,451.20

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

850.000 NHDM Local 28.485400 0.00 8.50 0.00 24,221.091.000000

Base 28.485400 0.00 8.50 0.00 24,221.09

670008101 Total

8.50 0.000.002,300.000 Local 69,836.29

Base 0.00 8.50 0.00 69,836.29

COMMON STOCK USD.4670346105 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSNUCOR CORP

3,420.000 NHDG Local 39.875500 0.00 34.20 0.00 136,408.411.000000

Base 39.875500 0.00 34.20 0.00 136,408.41

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,370.000 NHDM Local 38.890000 0.00 0.00 0.00 92,169.301.000000

Base 38.890000 0.00 0.00 0.00 92,169.30
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10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

3,020.000 NHDM Local 32.806100 0.00 30.20 0.00 99,104.621.000000

Base 32.806100 0.00 30.20 0.00 99,104.62

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

700.000 NHHY Local 32.170000 0.00 10.50 0.00 22,529.501.000000

Base 32.170000 0.00 10.50 0.00 22,529.50

670346105 Total

74.90 0.000.009,510.000 Local 350,211.83

Base 0.00 74.90 0.00 350,211.83

COMMON STOCK67066G104 01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNVIDIA CORP

7,920.000 NHDM Local 13.830000 0.00 0.00 0.00 109,533.601.000000

Base 13.830000 0.00 0.00 0.00 109,533.60

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

4,760.000 NHDM Local 12.502300 0.00 47.60 0.00 59,558.551.000000

Base 12.502300 0.00 47.60 0.00 59,558.55

67066G104 Total

47.60 0.000.0012,680.000 Local 169,092.15

Base 0.00 47.60 0.00 169,092.15

COMMON STOCK67072V103 31 Aug 2011 31 Aug 2011 USD/DTCSTOCK DISTRIBUTIONNXSTAGE MEDICAL INC

4,198.000 NHEL Local 18.463999 0.00 0.00 0.00 77,511.871.000000

Base 18.463999 0.00 0.00 0.00 77,511.87

COMMON STOCK USD1.67073Y106 26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.NV ENERGY INC

1,500.000 NHHY Local 14.507300 0.00 22.50 0.00 21,783.451.000000

Base 14.507300 0.00 22.50 0.00 21,783.45



Prepared by State StreetPage 684

Purchase Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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 NPV67076P102 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSNYMOX PHARMACEUTICAL CORP

480.000 NHHZ Local 8.967100 0.00 7.20 0.00 4,311.411.000000

Base 8.967100 0.00 7.20 0.00 4,311.41

COMMON STOCK USD.01670872100 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSOM GROUP INC

100.000 NHHZ Local 29.390000 0.00 1.50 0.00 2,940.501.000000

Base 29.390000 0.00 1.50 0.00 2,940.50

COMMON STOCK USD.0167103H107 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSO REILLY AUTOMOTIVE INC

1,420.000 NHDG Local 64.952303 0.00 14.20 0.00 92,246.471.000000

Base 64.952303 0.00 14.20 0.00 92,246.47

18 Jul 2011 21 Jul 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,800.000 NHDZ Local 62.252400 0.00 56.00 0.00 174,362.721.000000

Base 62.252400 0.00 56.00 0.00 174,362.72

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

970.000 NHDM Local 59.500000 0.00 0.00 0.00 57,715.001.000000

Base 59.500000 0.00 0.00 0.00 57,715.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,320.000 NHDM Local 58.289200 0.00 13.20 0.00 76,954.941.000000

Base 58.289200 0.00 13.20 0.00 76,954.94

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

160.000 NHEU Local 60.583800 0.00 2.40 0.00 9,695.811.000000

Base 60.583800 0.00 2.40 0.00 9,695.81

67103H107 Total

85.80 0.000.006,670.000 Local 410,974.94

Base 0.00 85.80 0.00 410,974.94
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COMMON STOCK USD.2674599105 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPOCCIDENTAL PETROLEUM CORP

4,200.000 NHDG Local 102.970002 0.00 0.00 0.00 432,474.011.000000

Base 102.970002 0.00 0.00 0.00 432,474.01

13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVP

100.000 NHDG Local 102.970000 0.00 0.00 0.00 10,297.001.000000

Base 102.970000 0.00 0.00 0.00 10,297.00

13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETS

4,372.000 NHDG Local 102.690000 0.00 0.00 0.00 448,960.681.000000

Base 102.690000 0.00 0.00 0.00 448,960.68

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

849.000 NHDG Local 104.159200 0.00 8.49 0.00 88,439.651.000000

Base 104.159200 0.00 8.49 0.00 88,439.65

06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

199.000 NHHY Local 105.771500 0.00 2.99 0.00 21,051.521.000000

Base 105.771500 0.00 2.99 0.00 21,051.52

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,203.000 NHDM Local 98.180000 0.00 0.00 0.00 609,010.541.000000

Base 98.180000 0.00 0.00 0.00 609,010.54

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

10,130.000 NHDM Local 81.740300 0.00 101.30 0.00 828,130.541.000000

Base 81.740300 0.00 101.30 0.00 828,130.54

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

210.000 NHEU Local 88.441000 0.00 3.15 0.00 18,575.761.000000

Base 88.441000 0.00 3.15 0.00 18,575.76

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHHY Local 74.850000 0.00 4.50 0.00 22,459.501.000000

Base 74.850000 0.00 4.50 0.00 22,459.50
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674599105 Total

120.43 0.000.0026,563.000 Local 2,479,399.20

Base 0.00 120.43 0.00 2,479,399.20

COMMON STOCK USD.01675746309 21 Jul 2011 26 Jul 2011 USD/DTC 0.02WEEDEN + CO.OCWEN FINANCIAL CORP

12,950.000 NHDX Local 13.344200 0.00 259.00 0.00 173,066.391.000000

Base 13.344200 0.00 259.00 0.00 173,066.39

22 Jul 2011 27 Jul 2011 USD/DTC 0.01WEEDEN + CO.

350.000 NHDX Local 13.439500 0.00 3.50 0.00 4,707.331.000000

Base 13.439500 0.00 3.50 0.00 4,707.33

25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

100.000 NHHZ Local 12.960000 0.00 1.50 0.00 1,297.501.000000

Base 12.960000 0.00 1.50 0.00 1,297.50

675746309 Total

264.00 0.000.0013,400.000 Local 179,071.22

Base 0.00 264.00 0.00 179,071.22

COMMON STOCK USD.01676220106 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSOFFICE DEPOT INC

1,160.000 NHHZ Local 3.614000 0.00 17.40 0.00 4,209.641.000000

Base 3.614000 0.00 17.40 0.00 4,209.64

COMMON STOCK USD.01678026105 24 Aug 2011 29 Aug 2011 USD/DTC 0.03MERRILL LYNCH PIERCE FENNER + SMITHOIL STATES INTERNATIONAL INC

2,450.000 NHDX Local 59.767900 0.00 73.50 0.00 146,504.861.000000

Base 59.767900 0.00 73.50 0.00 146,504.86

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

400.000 NHEU Local 51.592500 0.00 6.00 0.00 20,643.001.000000

Base 51.592500 0.00 6.00 0.00 20,643.00
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678026105 Total

79.50 0.000.002,850.000 Local 167,147.86

Base 0.00 79.50 0.00 167,147.86

COMMON STOCK USD.1679580100 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSOLD DOMINION FREIGHT LINE

7,197.000 NHDG Local 39.019900 0.00 71.97 0.00 280,898.191.000000

Base 39.019900 0.00 71.97 0.00 280,898.19

13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETS

7,113.000 NHDG Local 38.850000 0.00 0.00 0.00 276,340.051.000000

Base 38.850000 0.00 0.00 0.00 276,340.05

06 Jul 2011 11 Jul 2011 USD/DTC 0.03HEEVERS &CO. INC.

1,690.000 NHIB Local 39.348400 0.00 50.70 0.00 66,549.501.000000

Base 39.348400 0.00 50.70 0.00 66,549.50

19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

14,310.000 NHFR Local 37.500000 0.00 0.00 0.00 536,625.001.000000

Base 37.500000 0.00 0.00 0.00 536,625.00

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

14,296.000 NHIB Local 37.050000 0.00 0.00 0.00 529,666.801.000000

Base 37.050000 0.00 0.00 0.00 529,666.80

679580100 Total

122.67 0.000.0044,606.000 Local 1,690,079.54

Base 0.00 122.67 0.00 1,690,079.54

COMMON STOCK NPV680033107 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSOLD NATIONAL BANCORP

400.000 NHHZ Local 9.492500 0.00 6.00 0.00 3,803.001.000000

Base 9.492500 0.00 6.00 0.00 3,803.00
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COMMON STOCK USD1.680223104 06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSOLD REPUBLIC INTL CORP

2,110.000 NHHY Local 12.081900 0.00 31.65 0.00 25,524.461.000000

Base 12.081900 0.00 31.65 0.00 25,524.46

COMMON STOCK USD1.680665205 04 Aug 2011 09 Aug 2011 USD/DTC 0.01LIQUIDNETINCOLIN CORP

25,800.000 NHDX Local 19.556000 0.00 258.00 0.00 504,802.801.000000

Base 19.556000 0.00 258.00 0.00 504,802.80

05 Aug 2011 10 Aug 2011 USD/DTC 0.02WEEDEN + CO.

18,650.000 NHDX Local 19.287400 0.00 373.00 0.00 360,083.011.000000

Base 19.287400 0.00 373.00 0.00 360,083.01

08 Aug 2011 11 Aug 2011 USD/DTC 0.02WEEDEN + CO.

14,950.000 NHDX Local 18.176200 0.00 299.00 0.00 272,033.191.000000

Base 18.176200 0.00 299.00 0.00 272,033.19

25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

200.000 NHHZ Local 18.675000 0.00 3.00 0.00 3,738.001.000000

Base 18.675000 0.00 3.00 0.00 3,738.00

680665205 Total

933.00 0.000.0059,600.000 Local 1,140,657.00

Base 0.00 933.00 0.00 1,140,657.00

COMMON STOCK USD.15681919106 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSOMNICOM GROUP

1,930.000 NHDG Local 48.020400 0.00 19.30 0.00 92,698.671.000000

Base 48.020400 0.00 19.30 0.00 92,698.67

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

990.000 NHDM Local 46.920000 0.00 0.00 0.00 46,450.801.000000

Base 46.920000 0.00 0.00 0.00 46,450.80
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10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,690.000 NHDM Local 40.306300 0.00 26.90 0.00 108,450.851.000000

Base 40.306300 0.00 26.90 0.00 108,450.85

681919106 Total

46.20 0.000.005,610.000 Local 247,600.32

Base 0.00 46.20 0.00 247,600.32

COMMON STOCK68213N109 20 Sep 2011 23 Sep 2011 USD/DTC 0.03PULSE TRADING LLCOMNICELL INC

1,761.000 NHDY Local 15.031900 0.00 52.83 0.00 26,524.011.000000

Base 15.031900 0.00 52.83 0.00 26,524.01

COMMON STOCK USD.01682189105 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSON SEMICONDUCTOR CORPORATION

49,920.000 NHDG Local 9.314100 0.00 499.20 0.00 465,459.071.000000

Base 9.314100 0.00 499.20 0.00 465,459.07

19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

49,920.000 NHFR Local 8.940000 0.00 0.00 0.00 446,284.801.000000

Base 8.940000 0.00 0.00 0.00 446,284.80

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

45,488.000 NHIB Local 8.690000 0.00 0.00 0.00 395,290.721.000000

Base 8.690000 0.00 0.00 0.00 395,290.72

682189105 Total

499.20 0.000.00145,328.000 Local 1,307,034.59

Base 0.00 499.20 0.00 1,307,034.59

COMMON STOCK USD.01682680103 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSONEOK INC

860.000 NHDG Local 74.172200 0.00 8.60 0.00 63,796.691.000000

Base 74.172200 0.00 8.60 0.00 63,796.69
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

860.000 NHDM Local 72.790000 0.00 0.00 0.00 62,599.401.000000

Base 72.790000 0.00 0.00 0.00 62,599.40

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,440.000 NHDM Local 63.443000 0.00 14.40 0.00 91,372.321.000000

Base 63.443000 0.00 14.40 0.00 91,372.32

682680103 Total

23.00 0.000.003,160.000 Local 217,768.41

Base 0.00 23.00 0.00 217,768.41

COMMON STOCK USD.0168389X105 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPORACLE CORP

33,800.000 NHDG Local 32.689999 0.00 0.00 0.00 1,104,921.951.000000

Base 32.689999 0.00 0.00 0.00 1,104,921.95

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

6,020.000 NHDG Local 33.167801 0.00 60.20 0.00 199,730.361.000000

Base 33.167801 0.00 60.20 0.00 199,730.36

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

26,020.000 NHDM Local 30.580000 0.00 0.00 0.00 795,691.601.000000

Base 30.580000 0.00 0.00 0.00 795,691.60

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

37,850.000 NHDM Local 26.684200 0.00 378.50 0.00 1,010,375.471.000000

Base 26.684200 0.00 378.50 0.00 1,010,375.47

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

740.000 NHEU Local 27.323200 0.00 11.10 0.00 20,230.271.000000

Base 27.323200 0.00 11.10 0.00 20,230.27
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21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

6,630.000 NHDM Local 30.514200 0.00 99.45 0.00 202,408.601.000000

Base 30.514200 0.00 99.45 0.00 202,408.60

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,900.000 NHEU Local 29.335700 0.00 28.50 0.00 55,766.331.000000

Base 29.335700 0.00 28.50 0.00 55,766.33

68389X105 Total

577.75 0.000.00112,960.000 Local 3,389,124.58

Base 0.00 577.75 0.00 3,389,124.58

COMMON STOCK USD.01685564106 20 Jul 2011 25 Jul 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)ORBITAL SCIENCES CORP

10,540.000 NHDU Local 17.140400 0.00 210.80 0.00 180,870.621.000000

Base 17.140400 0.00 210.80 0.00 180,870.62

28 Sep 2011 OPEN USD/DTC 0.04ISI GROUPINC

3,530.000 NHHO Local 12.958800 0.00 141.20 0.00 45,885.761.000000

Base 12.958800 0.00 141.20 0.00 45,885.76

685564106 Total

352.00 0.000.0014,070.000 Local 226,756.38

Base 0.00 352.00 0.00 226,756.38

COMMON STOCK USD.0168633D103 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSORITANI FINANCIAL CORP

200.000 NHHZ Local 12.880000 0.00 3.00 0.00 2,579.001.000000

Base 12.880000 0.00 3.00 0.00 2,579.00

68699E912 19 Sep 2011 USD/BOSCAPITAL CALLTA XI, L.P.

500,000.000 NHEL 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
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19 Sep 2011 CANCEL USD/BOSCAPITAL CALL

-500,000.000 NHEL 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

30 Sep 2011 USD/BOSCAPITAL CALL

500,000.000 NHEL 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

30 Sep 2011 CANCEL USD/BOSCAPITAL CALL

-500,000.000 NHEL 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

68699E912 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

COMMON STOCK690027206 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSOUTDOOR CHANNEL HOLDINGS INC

620.000 NHHZ Local 7.002100 0.00 9.30 0.00 4,350.601.000000

Base 7.002100 0.00 9.30 0.00 4,350.60

COMMON STOCK USD2.690732102 28 Jul 2011 02 Aug 2011 USD/DTC 0.03HEEVERS &CO. INC.OWENS + MINOR INC

2,790.000 NHHO Local 30.276600 0.00 83.70 0.00 84,555.411.000000

Base 30.276600 0.00 83.70 0.00 84,555.41

29 Jul 2011 03 Aug 2011 USD/DTC 0.03HEEVERS &CO. INC.

2,090.000 NHHO Local 30.463800 0.00 62.70 0.00 63,732.041.000000

Base 30.463800 0.00 62.70 0.00 63,732.04

06 Sep 2011 09 Sep 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INC

2,220.000 NHHO Local 28.517500 0.00 88.80 0.00 63,397.651.000000

Base 28.517500 0.00 88.80 0.00 63,397.65
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690732102 Total

235.20 0.000.007,100.000 Local 211,685.10

Base 0.00 235.20 0.00 211,685.10

COMMON STOCK USD.01690768403 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSOWENS ILLINOIS INC

1,500.000 NHDG Local 25.939200 0.00 15.00 0.00 38,923.801.000000

Base 25.939200 0.00 15.00 0.00 38,923.80

05 Jul 2011 08 Jul 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

15,700.000 NHEZ Local 26.257800 0.00 471.00 0.00 412,718.461.000000

Base 26.257800 0.00 471.00 0.00 412,718.46

06 Jul 2011 11 Jul 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

15,701.000 NHEZ Local 26.546700 0.00 471.03 0.00 417,280.771.000000

Base 26.546700 0.00 471.03 0.00 417,280.77

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

960.000 NHDM Local 23.170000 0.00 0.00 0.00 22,243.201.000000

Base 23.170000 0.00 0.00 0.00 22,243.20

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,570.000 NHDM Local 17.636300 0.00 15.70 0.00 27,704.691.000000

Base 17.636300 0.00 15.70 0.00 27,704.69

690768403 Total

972.73 0.000.0035,431.000 Local 918,870.92

Base 0.00 972.73 0.00 918,870.92

COMMON STOCK693282105 16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)PDF SOLUTIONS INC

700.000 NHHZ Local 4.996400 0.00 10.50 0.00 3,507.981.000000

Base 4.996400 0.00 10.50 0.00 3,507.98
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COMMON STOCK NPV69331C108 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSP G + E CORP

4,600.000 NHDG Local 42.629200 0.00 46.00 0.00 196,140.321.000000

Base 42.629200 0.00 46.00 0.00 196,140.32

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,340.000 NHDM Local 41.430000 0.00 0.00 0.00 138,376.201.000000

Base 41.430000 0.00 0.00 0.00 138,376.20

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

3,800.000 NHDM Local 39.172000 0.00 38.00 0.00 148,891.601.000000

Base 39.172000 0.00 38.00 0.00 148,891.60

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

650.000 NHDM Local 43.034600 0.00 9.75 0.00 27,982.241.000000

Base 43.034600 0.00 9.75 0.00 27,982.24

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHHY Local 43.080000 0.00 4.50 0.00 12,928.501.000000

Base 43.080000 0.00 4.50 0.00 12,928.50

69331C108 Total

98.25 0.000.0012,690.000 Local 524,318.86

Base 0.00 98.25 0.00 524,318.86

COMMON STOCK USD.01693320202 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSPHH CORP

100.000 NHHZ Local 18.240000 0.00 1.50 0.00 1,825.501.000000

Base 18.240000 0.00 1.50 0.00 1,825.50

COMMON STOCK693366205 16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)PICO HOLDINGS INC

200.000 NHHZ Local 22.109700 0.00 3.00 0.00 4,424.941.000000

Base 22.109700 0.00 3.00 0.00 4,424.94
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COMMON STOCK USD.169336T205 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSPHI INC NON VOTING

190.000 NHHZ Local 23.185300 0.00 2.85 0.00 4,408.061.000000

Base 23.185300 0.00 2.85 0.00 4,408.06

COMMON STOCK USD5.693475105 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSPNC FINANCIAL SERVICES GROUP

5,710.000 NHDG Local 58.473800 0.00 57.10 0.00 333,942.501.000000

Base 58.473800 0.00 57.10 0.00 333,942.50

06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

220.000 NHHY Local 60.050800 0.00 3.30 0.00 13,214.481.000000

Base 60.050800 0.00 3.30 0.00 13,214.48

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,950.000 NHDM Local 54.290000 0.00 0.00 0.00 214,445.501.000000

Base 54.290000 0.00 0.00 0.00 214,445.50

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

5,030.000 NHDM Local 46.220800 0.00 50.30 0.00 232,540.921.000000

Base 46.220800 0.00 50.30 0.00 232,540.92

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

440.000 NHDM Local 49.442700 0.00 6.60 0.00 21,761.391.000000

Base 49.442700 0.00 6.60 0.00 21,761.39

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHHY Local 48.020000 0.00 3.00 0.00 9,607.001.000000

Base 48.020000 0.00 3.00 0.00 9,607.00

693475105 Total

120.30 0.000.0015,550.000 Local 825,511.79

Base 0.00 120.30 0.00 825,511.79
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COMMON STOCK NPV69349H107 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSPNM RESOURCES INC

260.000 NHHZ Local 16.672300 0.00 3.90 0.00 4,338.701.000000

Base 16.672300 0.00 3.90 0.00 4,338.70

16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

200.000 NHHZ Local 14.790000 0.00 3.00 0.00 2,961.001.000000

Base 14.790000 0.00 3.00 0.00 2,961.00

69349H107 Total

6.90 0.000.00460.000 Local 7,299.70

Base 0.00 6.90 0.00 7,299.70

COMMON STOCK693506107 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSPPG INDUSTRIES INC

1,310.000 NHDG Local 90.472300 0.00 13.10 0.00 118,531.811.000000

Base 90.472300 0.00 13.10 0.00 118,531.81

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

790.000 NHDM Local 84.200000 0.00 0.00 0.00 66,518.001.000000

Base 84.200000 0.00 0.00 0.00 66,518.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,510.000 NHDM Local 74.301500 0.00 15.10 0.00 112,210.371.000000

Base 74.301500 0.00 15.10 0.00 112,210.37

693506107 Total

28.20 0.000.003,610.000 Local 297,260.18

Base 0.00 28.20 0.00 297,260.18

COMMON STOCK USD.0169351T106 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPPPL CORPORATION

2,300.000 NHDG Local 27.870000 0.00 0.00 0.00 64,101.001.000000

Base 27.870000 0.00 0.00 0.00 64,101.00
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13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

4,320.000 NHDG Local 28.008301 0.00 43.20 0.00 121,039.061.000000

Base 28.008301 0.00 43.20 0.00 121,039.06

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,780.000 NHDM Local 27.900000 0.00 0.00 0.00 133,362.001.000000

Base 27.900000 0.00 0.00 0.00 133,362.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

5,520.000 NHDM Local 25.869700 0.00 55.20 0.00 142,855.941.000000

Base 25.869700 0.00 55.20 0.00 142,855.94

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

500.000 NHHY Local 28.640000 0.00 7.50 0.00 14,327.501.000000

Base 28.640000 0.00 7.50 0.00 14,327.50

69351T106 Total

105.90 0.000.0017,420.000 Local 475,685.50

Base 0.00 105.90 0.00 475,685.50

REIT USD.0169360J107 16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)PS BUSINESS PARKS INC/CA

100.000 NHHZ Local 53.280000 0.00 1.50 0.00 5,329.501.000000

Base 53.280000 0.00 1.50 0.00 5,329.50

COMMON STOCK USD1.693656100 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPPVH CORP

2,200.000 NHDG Local 70.400000 0.00 0.00 0.00 154,880.001.000000

Base 70.400000 0.00 0.00 0.00 154,880.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

6,380.000 NHDG Local 69.174400 0.00 63.80 0.00 441,396.471.000000

Base 69.174400 0.00 63.80 0.00 441,396.47
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19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,580.000 NHFR Local 73.390000 0.00 0.00 0.00 629,686.201.000000

Base 73.390000 0.00 0.00 0.00 629,686.20

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,530.000 NHIB Local 71.550000 0.00 0.00 0.00 610,321.501.000000

Base 71.550000 0.00 0.00 0.00 610,321.50

693656100 Total

63.80 0.000.0025,690.000 Local 1,836,284.17

Base 0.00 63.80 0.00 1,836,284.17

COMMON STOCK USD1.693718108 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSPACCAR INC

2,770.000 NHDG Local 51.091000 0.00 27.70 0.00 141,549.771.000000

Base 51.091000 0.00 27.70 0.00 141,549.77

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,480.000 NHDM Local 42.810000 0.00 0.00 0.00 63,358.801.000000

Base 42.810000 0.00 0.00 0.00 63,358.80

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

3,500.000 NHDM Local 35.520500 0.00 35.00 0.00 124,356.751.000000

Base 35.520500 0.00 35.00 0.00 124,356.75

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

870.000 NHEU Local 37.747700 0.00 13.05 0.00 32,853.551.000000

Base 37.747700 0.00 13.05 0.00 32,853.55

693718108 Total

75.75 0.000.008,620.000 Local 362,118.87

Base 0.00 75.75 0.00 362,118.87
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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

COMMON STOCK USD.01695156109 26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.PACKAGING CORP OF AMERICA

800.000 NHHY Local 24.488800 0.00 12.00 0.00 19,603.041.000000

Base 24.488800 0.00 12.00 0.00 19,603.04

COMMON STOCK USD.01695459107 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSPAETEC HOLDING CORP

920.000 NHHZ Local 4.697400 0.00 13.80 0.00 4,335.411.000000

Base 4.697400 0.00 13.80 0.00 4,335.41

COMMON STOCK USD.1696429307 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSPALL CORP

1,280.000 NHDG Local 56.204300 0.00 12.80 0.00 71,954.301.000000

Base 56.204300 0.00 12.80 0.00 71,954.30

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

900.000 NHDM Local 49.580000 0.00 0.00 0.00 44,622.001.000000

Base 49.580000 0.00 0.00 0.00 44,622.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,370.000 NHDM Local 44.208500 0.00 13.70 0.00 60,579.351.000000

Base 44.208500 0.00 13.70 0.00 60,579.35

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

370.000 NHEU Local 48.530000 0.00 5.55 0.00 17,961.651.000000

Base 48.530000 0.00 5.55 0.00 17,961.65

696429307 Total

32.05 0.000.003,920.000 Local 195,117.30

Base 0.00 32.05 0.00 195,117.30

COMMON STOCK USD.01699173209 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSPARAMETRIC TECHNOLOGY CORP

23,510.000 NHDG Local 23.342300 0.00 235.10 0.00 549,012.571.000000

Base 23.342300 0.00 235.10 0.00 549,012.57
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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

19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

23,510.000 NHFR Local 21.920000 0.00 0.00 0.00 515,339.201.000000

Base 21.920000 0.00 0.00 0.00 515,339.20

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

23,142.000 NHIB Local 20.790000 0.00 0.00 0.00 481,122.181.000000

Base 20.790000 0.00 0.00 0.00 481,122.18

699173209 Total

235.10 0.000.0070,162.000 Local 1,545,473.95

Base 0.00 235.10 0.00 1,545,473.95

COMMON STOCK USD.5701094104 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPPARKER HANNIFIN CORP

2,000.000 NHDG Local 86.560000 0.00 0.00 0.00 173,120.001.000000

Base 86.560000 0.00 0.00 0.00 173,120.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

400.000 NHDG Local 87.347000 0.00 4.00 0.00 34,942.801.000000

Base 87.347000 0.00 4.00 0.00 34,942.80

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,400.000 NHDM Local 79.020000 0.00 0.00 0.00 110,628.001.000000

Base 79.020000 0.00 0.00 0.00 110,628.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,210.000 NHDM Local 64.562900 0.00 12.10 0.00 78,133.211.000000

Base 64.562900 0.00 12.10 0.00 78,133.21

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

320.000 NHEU Local 70.881300 0.00 4.80 0.00 22,686.821.000000

Base 70.881300 0.00 4.80 0.00 22,686.82
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Base Currency: USD - US DOLLAR

701094104 Total

20.90 0.000.005,330.000 Local 419,510.83

Base 0.00 20.90 0.00 419,510.83

COMMON STOCK USD.01703395103 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPPATTERSON COS INC

100.000 NHDG Local 33.280000 0.00 0.00 0.00 3,328.001.000000

Base 33.280000 0.00 0.00 0.00 3,328.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

870.000 NHDG Local 33.331900 0.00 8.70 0.00 29,007.451.000000

Base 33.331900 0.00 8.70 0.00 29,007.45

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

660.000 NHDM Local 30.840000 0.00 0.00 0.00 20,354.401.000000

Base 30.840000 0.00 0.00 0.00 20,354.40

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

920.000 NHDM Local 27.467400 0.00 9.20 0.00 25,279.211.000000

Base 27.467400 0.00 9.20 0.00 25,279.21

703395103 Total

17.90 0.000.002,550.000 Local 77,969.06

Base 0.00 17.90 0.00 77,969.06

COMMON STOCK USD.01703481101 15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSPATTERSON UTI ENERGY INC

400.000 NHEU Local 27.242500 0.00 6.00 0.00 10,903.001.000000

Base 27.242500 0.00 6.00 0.00 10,903.00

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,100.000 NHEU Local 18.235700 0.00 31.50 0.00 38,326.471.000000

Base 18.235700 0.00 31.50 0.00 38,326.47
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Base Currency: USD - US DOLLAR

703481101 Total

37.50 0.000.002,500.000 Local 49,229.47

Base 0.00 37.50 0.00 49,229.47

COMMON STOCK USD.01704326107 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSPAYCHEX INC

3,460.000 NHDG Local 31.073601 0.00 34.60 0.00 107,549.261.000000

Base 31.073601 0.00 34.60 0.00 107,549.26

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,400.000 NHDM Local 28.230000 0.00 0.00 0.00 67,752.001.000000

Base 28.230000 0.00 0.00 0.00 67,752.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

3,080.000 NHDM Local 26.062700 0.00 30.80 0.00 80,303.921.000000

Base 26.062700 0.00 30.80 0.00 80,303.92

704326107 Total

65.40 0.000.008,940.000 Local 255,605.18

Base 0.00 65.40 0.00 255,605.18

COMMON STOCK USD.01704549104 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSPEABODY ENERGY CORP

1,050.000 NHDG Local 58.555200 0.00 10.50 0.00 61,493.461.000000

Base 58.555200 0.00 10.50 0.00 61,493.46

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

110.000 NHDM Local 57.470000 0.00 0.00 0.00 6,321.701.000000

Base 57.470000 0.00 0.00 0.00 6,321.70

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,790.000 NHDM Local 45.312700 0.00 17.90 0.00 81,127.631.000000

Base 45.312700 0.00 17.90 0.00 81,127.63
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Base Currency: USD - US DOLLAR

704549104 Total

28.40 0.000.002,950.000 Local 148,942.79

Base 0.00 28.40 0.00 148,942.79

REIT USD.0170509V100 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSPEBBLEBROOK HOTEL TRUST

200.000 NHHZ Local 14.910000 0.00 3.00 0.00 2,985.001.000000

Base 14.910000 0.00 3.00 0.00 2,985.00

COMMON STOCK USD.01705573103 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSPEGASYSTEMS INC

12,420.000 NHDG Local 46.174600 0.00 124.20 0.00 573,612.731.000000

Base 46.174600 0.00 124.20 0.00 573,612.73

19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

12,420.000 NHFR Local 43.860000 0.00 0.00 0.00 544,741.201.000000

Base 43.860000 0.00 0.00 0.00 544,741.20

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

12,202.000 NHIB Local 40.360000 0.00 0.00 0.00 492,472.721.000000

Base 40.360000 0.00 0.00 0.00 492,472.72

705573103 Total

124.20 0.000.0037,042.000 Local 1,610,826.65

Base 0.00 124.20 0.00 1,610,826.65

COMMON STOCK708062104 01 Jul 2011 08 Jul 2011 USD/DTCAUTREPAT-STK/$ DIVPENNANTPARK INVESTMENT CORP

155.596 NHHZ Local 11.209799 0.00 0.00 0.00 1,744.201.000000

Base 11.209799 0.00 0.00 0.00 1,744.20

COMMON STOCK USD.5708160106 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSJ.C. PENNEY CO INC

1,010.000 NHDG Local 32.374200 0.00 10.10 0.00 32,708.041.000000

Base 32.374200 0.00 10.10 0.00 32,708.04
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Base Currency: USD - US DOLLAR

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

320.000 NHDM Local 30.760000 0.00 0.00 0.00 9,843.201.000000

Base 30.760000 0.00 0.00 0.00 9,843.20

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,040.000 NHDM Local 25.967400 0.00 20.40 0.00 52,993.901.000000

Base 25.967400 0.00 20.40 0.00 52,993.90

708160106 Total

30.50 0.000.003,370.000 Local 95,545.14

Base 0.00 30.50 0.00 95,545.14

REIT USD.0170931T103 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSPENNYMAC MORTGAGE INVESTMENT

160.000 NHHZ Local 16.803800 0.00 2.40 0.00 2,691.011.000000

Base 16.803800 0.00 2.40 0.00 2,691.01

COMMON STOCK USD.01712704105 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSPEOPLE S UNITED FINANCIAL

4,290.000 NHDG Local 13.698200 0.00 42.90 0.00 58,808.181.000000

Base 13.698200 0.00 42.90 0.00 58,808.18

06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

1,410.000 NHHY Local 13.669500 0.00 21.15 0.00 19,295.151.000000

Base 13.669500 0.00 21.15 0.00 19,295.15

01 Jul 2011 USD/DTCMERGER NON CASH

4,595.920 NHHZ Local 8.208550 0.00 0.00 0.00 37,725.841.000000

Base 8.208550 0.00 0.00 0.00 37,725.84

01 Jul 2011 CANCEL USD/DTCMERGER NON CASH

-4,595.920 NHHZ Local 8.208550 0.00 0.00 0.00 -37,725.841.000000

Base 8.208550 0.00 0.00 0.00 -37,725.84
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Base Currency: USD - US DOLLAR

02 Jun 2011 USD/DTCMERGER NON CASH

1,974.784 NHHZ Local 7.768474 0.00 0.00 0.00 15,341.061.000000

Base 7.768474 0.00 0.00 0.00 15,341.06

02 Jun 2011 CANCEL USD/DTCMERGER NON CASH

-1,974.784 NHHZ Local 7.768474 0.00 0.00 0.00 -15,341.061.000000

Base 7.768474 0.00 0.00 0.00 -15,341.06

01 Jul 2011 01 Jul 2011 USD/DTCMERGER NON CASH

178.640 NHHZ Local 8.208575 0.00 0.00 0.00 1,466.381.000000

Base 8.208575 0.00 0.00 0.00 1,466.38

02 Jun 2011 15 Jul 2011 USD/DTCMERGER NON CASH

1,972.000 NHHZ Local 7.779442 0.00 0.00 0.00 15,341.061.000000

Base 7.779442 0.00 0.00 0.00 15,341.06

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,100.000 NHDM Local 12.680000 0.00 0.00 0.00 39,308.001.000000

Base 12.680000 0.00 0.00 0.00 39,308.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

3,600.000 NHDM Local 10.952500 0.00 36.00 0.00 39,465.001.000000

Base 10.952500 0.00 36.00 0.00 39,465.00

712704105 Total

100.05 0.000.0014,550.640 Local 173,683.77

Base 0.00 100.05 0.00 173,683.77

COMMON STOCK USD1.713278109 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSPEP BOYS MANNY MOE + JACK

380.000 NHHZ Local 11.385100 0.00 5.70 0.00 4,332.041.000000

Base 11.385100 0.00 5.70 0.00 4,332.04
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Stl Cur/Loc Comm Per Shr
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COMMON STOCK USD.01713291102 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPPEPCO HOLDINGS INC

700.000 NHDG Local 19.600000 0.00 0.00 0.00 13,720.001.000000

Base 19.600000 0.00 0.00 0.00 13,720.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

1,800.000 NHDG Local 19.709800 0.00 18.00 0.00 35,495.641.000000

Base 19.709800 0.00 18.00 0.00 35,495.64

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,780.000 NHDM Local 18.680000 0.00 0.00 0.00 33,250.401.000000

Base 18.680000 0.00 0.00 0.00 33,250.40

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,160.000 NHDM Local 17.470100 0.00 21.60 0.00 37,757.021.000000

Base 17.470100 0.00 21.60 0.00 37,757.02

713291102 Total

39.60 0.000.006,440.000 Local 120,223.06

Base 0.00 39.60 0.00 120,223.06

COMMON STOCK713448108 01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPEPSICO INC

11,160.000 NHDM Local 64.040000 0.00 0.00 0.00 714,686.401.000000

Base 64.040000 0.00 0.00 0.00 714,686.40

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

15,110.000 NHDM Local 61.118800 0.00 151.10 0.00 923,656.171.000000

Base 61.118800 0.00 151.10 0.00 923,656.17

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

320.000 NHEU Local 63.557500 0.00 4.80 0.00 20,343.201.000000

Base 63.557500 0.00 4.80 0.00 20,343.20
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Base Currency: USD - US DOLLAR

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

1,480.000 NHDM Local 61.542100 0.00 22.20 0.00 91,104.511.000000

Base 61.542100 0.00 22.20 0.00 91,104.51

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

800.000 NHEU Local 61.856300 0.00 12.00 0.00 49,497.041.000000

Base 61.856300 0.00 12.00 0.00 49,497.04

713448108 Total

190.10 0.000.0028,870.000 Local 1,799,287.32

Base 0.00 190.10 0.00 1,799,287.32

COMMON STOCK USD1.714046109 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSPERKINELMER INC

940.000 NHDG Local 26.490500 0.00 9.40 0.00 24,910.471.000000

Base 26.490500 0.00 9.40 0.00 24,910.47

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

560.000 NHDM Local 24.460000 0.00 0.00 0.00 13,697.601.000000

Base 24.460000 0.00 0.00 0.00 13,697.60

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,070.000 NHDM Local 21.939400 0.00 10.70 0.00 23,485.861.000000

Base 21.939400 0.00 10.70 0.00 23,485.86

714046109 Total

20.10 0.000.002,570.000 Local 62,093.93

Base 0.00 20.10 0.00 62,093.93

COMMON STOCK NPV714290103 18 Jul 2011 21 Jul 2011 USD/DTC 0.02HEEVERS &CO. INC.PERRIGO CO

1,300.000 NHDZ Local 90.610000 0.00 26.00 0.00 117,819.001.000000

Base 90.610000 0.00 26.00 0.00 117,819.00
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COMMON STOCK USD.01716578109 03 Aug 2011 08 Aug 2011 USD/DTC 0.03PULSE TRADING LLCPETROLEUM DEVELOPMENT CORP

7,160.000 NHDY Local 33.739100 0.00 214.80 0.00 241,786.761.000000

Base 33.739100 0.00 214.80 0.00 241,786.76

17 Aug 2011 22 Aug 2011 USD/DTC 0.03PULSE TRADING LLC

10,079.000 NHDY Local 25.299000 0.00 302.37 0.00 255,290.991.000000

Base 25.299000 0.00 302.37 0.00 255,290.99

18 Aug 2011 23 Aug 2011 USD/DTC 0.03PULSE TRADING LLC

1,981.000 NHDY Local 23.855400 0.00 59.43 0.00 47,316.981.000000

Base 23.855400 0.00 59.43 0.00 47,316.98

716578109 Total

576.60 0.000.0019,220.000 Local 544,394.73

Base 0.00 576.60 0.00 544,394.73

COMMON STOCK USD.05717081103 06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSPFIZER INC

3,340.000 NHHY Local 20.818000 0.00 50.10 0.00 69,582.221.000000

Base 20.818000 0.00 50.10 0.00 69,582.22

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

51,140.000 NHDM Local 19.240000 0.00 0.00 0.00 983,933.601.000000

Base 19.240000 0.00 0.00 0.00 983,933.60

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

75,550.000 NHDM Local 17.324300 0.00 755.50 0.00 1,309,606.371.000000

Base 17.324300 0.00 755.50 0.00 1,309,606.37

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,420.000 NHHY Local 18.210000 0.00 21.30 0.00 25,879.501.000000

Base 18.210000 0.00 21.30 0.00 25,879.50
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Base Currency: USD - US DOLLAR

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,200.000 NHHY Local 17.690000 0.00 33.00 0.00 38,951.001.000000

Base 17.690000 0.00 33.00 0.00 38,951.00

717081103 Total

859.90 0.000.00133,650.000 Local 2,427,952.69

Base 0.00 859.90 0.00 2,427,952.69

COMMON STOCK NPV718172109 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPPHILIP MORRIS INTERNATIONAL

14,300.000 NHDG Local 66.839997 0.00 0.00 0.00 955,811.951.000000

Base 66.839997 0.00 0.00 0.00 955,811.95

13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVP

400.000 NHDG Local 66.840000 0.00 0.00 0.00 26,736.001.000000

Base 66.840000 0.00 0.00 0.00 26,736.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

2,600.000 NHDG Local 67.043600 0.00 26.00 0.00 174,339.361.000000

Base 67.043600 0.00 26.00 0.00 174,339.36

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,090.000 NHDM Local 71.170000 0.00 0.00 0.00 789,275.301.000000

Base 71.170000 0.00 0.00 0.00 789,275.30

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

17,010.000 NHDM Local 65.755700 0.00 170.10 0.00 1,118,674.561.000000

Base 65.755700 0.00 170.10 0.00 1,118,674.56

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

280.000 NHEU Local 67.900000 0.00 4.20 0.00 19,016.201.000000

Base 67.900000 0.00 4.20 0.00 19,016.20
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Base Currency: USD - US DOLLAR

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

800.000 NHEU Local 64.237400 0.00 12.00 0.00 51,401.921.000000

Base 64.237400 0.00 12.00 0.00 51,401.92

718172109 Total

212.30 0.000.0046,480.000 Local 3,135,255.29

Base 0.00 212.30 0.00 3,135,255.29

COMMON STOCK USD.01719405102 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSPHOTRONICS INC

290.000 NHHZ Local 8.671000 0.00 4.35 0.00 2,518.941.000000

Base 8.671000 0.00 4.35 0.00 2,518.94

25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

700.000 NHHZ Local 6.441400 0.00 10.50 0.00 4,519.481.000000

Base 6.441400 0.00 10.50 0.00 4,519.48

719405102 Total

14.85 0.000.00990.000 Local 7,038.42

Base 0.00 14.85 0.00 7,038.42

COMMON STOCK NPV720186105 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSPIEDMONT NATURAL GAS CO

80.000 NHHZ Local 30.600000 0.00 1.20 0.00 2,449.201.000000

Base 30.600000 0.00 1.20 0.00 2,449.20

25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

100.000 NHHZ Local 29.900000 0.00 1.50 0.00 2,991.501.000000

Base 29.900000 0.00 1.50 0.00 2,991.50

720186105 Total

2.70 0.000.00180.000 Local 5,440.70

Base 0.00 2.70 0.00 5,440.70
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COMMON STOCK720279108 16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)PIER 1 IMPORTS INC

300.000 NHHZ Local 11.255000 0.00 4.50 0.00 3,381.001.000000

Base 11.255000 0.00 4.50 0.00 3,381.00

COMMON STOCK USD.1723456109 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSPINNACLE ENTERTAINMENT INC

150.000 NHHZ Local 15.013300 0.00 2.25 0.00 2,254.251.000000

Base 15.013300 0.00 2.25 0.00 2,254.25

COMMON STOCK USD1.72346Q104 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSPINNACLE FINANCIAL PARTNERS

170.000 NHHZ Local 16.200000 0.00 2.55 0.00 2,756.551.000000

Base 16.200000 0.00 2.55 0.00 2,756.55

COMMON STOCK NPV723484101 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSPINNACLE WEST CAPITAL

1,180.000 NHDG Local 44.649300 0.00 11.80 0.00 52,697.971.000000

Base 44.649300 0.00 11.80 0.00 52,697.97

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

830.000 NHDM Local 42.350000 0.00 0.00 0.00 35,150.501.000000

Base 42.350000 0.00 0.00 0.00 35,150.50

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,040.000 NHDM Local 39.184700 0.00 10.40 0.00 40,762.491.000000

Base 39.184700 0.00 10.40 0.00 40,762.49

723484101 Total

22.20 0.000.003,050.000 Local 128,610.96

Base 0.00 22.20 0.00 128,610.96

COMMON STOCK USD.1723655106 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSPIONEER DRILLING COMPANY

200.000 NHHZ Local 11.118800 0.00 3.00 0.00 2,226.761.000000

Base 11.118800 0.00 3.00 0.00 2,226.76
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COMMON STOCK USD.01723787107 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSPIONEER NATURAL RESOURCES CO

1,680.000 NHDG Local 88.309800 0.00 16.80 0.00 148,377.261.000000

Base 88.309800 0.00 16.80 0.00 148,377.26

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,520.000 NHDM Local 92.990000 0.00 0.00 0.00 141,344.801.000000

Base 92.990000 0.00 0.00 0.00 141,344.80

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,190.000 NHDM Local 74.125400 0.00 11.90 0.00 88,221.131.000000

Base 74.125400 0.00 11.90 0.00 88,221.13

723787107 Total

28.70 0.000.004,390.000 Local 377,943.19

Base 0.00 28.70 0.00 377,943.19

COMMON STOCK USD.01724078100 20 Jul 2011 25 Jul 2011 USD/DTC 0.04KEEFE BRUYETTE + WOODS INCPIPER JAFFRAY COS

1,080.000 NHHO Local 30.170100 0.00 43.20 0.00 32,626.911.000000

Base 30.170100 0.00 43.20 0.00 32,626.91

COMMON STOCK USD1.724479100 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSPITNEY BOWES INC

2,040.000 NHDG Local 22.511201 0.00 20.40 0.00 45,943.251.000000

Base 22.511201 0.00 20.40 0.00 45,943.25

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,360.000 NHDM Local 21.550000 0.00 0.00 0.00 29,308.001.000000

Base 21.550000 0.00 0.00 0.00 29,308.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,950.000 NHDM Local 18.555700 0.00 19.50 0.00 36,203.121.000000

Base 18.555700 0.00 19.50 0.00 36,203.12
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724479100 Total

39.90 0.000.005,350.000 Local 111,454.37

Base 0.00 39.90 0.00 111,454.37

COMMON STOCK USD.01727493108 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSPLANTRONICS INC

100.000 NHHZ Local 30.360000 0.00 1.50 0.00 3,037.501.000000

Base 30.360000 0.00 1.50 0.00 3,037.50

REIT USD.01729251108 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSPLUM CREEK TIMBER CO

1,750.000 NHDG Local 40.866903 0.00 17.50 0.00 71,534.581.000000

Base 40.866903 0.00 17.50 0.00 71,534.58

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,210.000 NHDM Local 38.220000 0.00 0.00 0.00 46,246.201.000000

Base 38.220000 0.00 0.00 0.00 46,246.20

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,550.000 NHDM Local 35.843800 0.00 15.50 0.00 55,573.391.000000

Base 35.843800 0.00 15.50 0.00 55,573.39

729251108 Total

33.00 0.000.004,510.000 Local 173,354.17

Base 0.00 33.00 0.00 173,354.17

COMMON STOCK73172K104 13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETSPOLYCOM INC

17,970.000 NHDG Local 31.600000 0.00 0.00 0.00 567,852.001.000000

Base 31.600000 0.00 0.00 0.00 567,852.00

19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

17,970.000 NHFR Local 30.740000 0.00 0.00 0.00 552,397.801.000000

Base 30.740000 0.00 0.00 0.00 552,397.80
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

17,607.000 NHIB Local 27.030000 0.00 0.00 0.00 475,917.211.000000

Base 27.030000 0.00 0.00 0.00 475,917.21

73172K104 Total

0.00 0.000.0053,547.000 Local 1,596,167.01

Base 0.00 0.00 0.00 1,596,167.01

COMMON STOCK USD.0173179P106 13 Jul 2011 18 Jul 2011 USD/DTC 0.03LOOP CAPITAL MARKETSPOLYONE CORPORATION

16,820.000 NHHO Local 16.290800 0.00 504.60 0.00 274,515.861.000000

Base 16.290800 0.00 504.60 0.00 274,515.86

14 Jul 2011 19 Jul 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

16,960.000 NHHO Local 16.216900 0.00 508.80 0.00 275,547.421.000000

Base 16.216900 0.00 508.80 0.00 275,547.42

11 Aug 2011 16 Aug 2011 USD/DTC 0.03CREDIT SUISSE SECURITIES (USA) LLC

1,280.000 NHHO Local 12.850600 0.00 38.40 0.00 16,487.171.000000

Base 12.850600 0.00 38.40 0.00 16,487.17

73179P106 Total

1,051.80 0.000.0035,060.000 Local 566,550.45

Base 0.00 1,051.80 0.00 566,550.45

COMMON STOCK USD.0173179V103 27 May 2011 CANCEL USD/DTCSTOCK DISTRIBUTIONPOLYPORE INTERNATIONAL INC

-9,800.000 NHEL Local 66.760000 0.00 0.00 0.00 -654,248.001.000000

Base 66.760000 0.00 0.00 0.00 -654,248.00

14 Jun 2011 CANCEL USD/DTCSTOCK DISTRIBUTION

-10,000.000 NHEL Local 62.140000 0.00 0.00 0.00 -621,400.001.000000

Base 62.140000 0.00 0.00 0.00 -621,400.00



Prepared by State StreetPage 715

Purchase Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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

26 Jul 2011 26 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,000.000 NHDZ Local 70.700000 0.00 0.00 0.00 707,000.001.000000

Base 70.700000 0.00 0.00 0.00 707,000.00

04 Aug 2011 09 Aug 2011 USD/DTC 0.04BARRINGTON RESEARCH ASSOCIATES INC.

24,239.000 NHDZ Local 65.219500 0.00 969.56 0.00 1,581,825.021.000000

Base 65.219500 0.00 969.56 0.00 1,581,825.02

05 Aug 2011 10 Aug 2011 USD/DTC 0.04BARRINGTON RESEARCH ASSOCIATES INC.

17,861.000 NHDZ Local 61.616100 0.00 714.44 0.00 1,101,239.601.000000

Base 61.616100 0.00 714.44 0.00 1,101,239.60

27 May 2011 27 May 2011 USD/DTCSTOCK DISTRIBUTION

9,800.000 NHEL Local 65.416000 0.00 0.00 0.00 641,076.801.000000

Base 65.416000 0.00 0.00 0.00 641,076.80

14 Jun 2011 14 Jun 2011 USD/DTCSTOCK DISTRIBUTION

10,000.000 NHEL Local 59.524000 0.00 0.00 0.00 595,240.001.000000

Base 59.524000 0.00 0.00 0.00 595,240.00

73179V103 Total

1,684.00 0.000.0052,100.000 Local 3,350,733.42

Base 0.00 1,684.00 0.00 3,350,733.42

COMMON STOCK USD.0173640Q105 11 Aug 2011 16 Aug 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLCPORTFOLIO RECOVERY ASSOCIATE

1,890.000 NHHO Local 70.634200 0.00 75.60 0.00 133,574.241.000000

Base 70.634200 0.00 75.60 0.00 133,574.24

12 Aug 2011 17 Aug 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

1,260.000 NHHO Local 72.053200 0.00 50.40 0.00 90,837.431.000000

Base 72.053200 0.00 50.40 0.00 90,837.43
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15 Aug 2011 18 Aug 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

840.000 NHHO Local 74.053100 0.00 33.60 0.00 62,238.201.000000

Base 74.053100 0.00 33.60 0.00 62,238.20

16 Aug 2011 19 Aug 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

510.000 NHHO Local 72.800900 0.00 20.40 0.00 37,148.861.000000

Base 72.800900 0.00 20.40 0.00 37,148.86

17 Aug 2011 22 Aug 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

360.000 NHHO Local 73.408100 0.00 14.40 0.00 26,441.321.000000

Base 73.408100 0.00 14.40 0.00 26,441.32

18 Aug 2011 23 Aug 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

750.000 NHHO Local 70.206100 0.00 30.00 0.00 52,684.581.000000

Base 70.206100 0.00 30.00 0.00 52,684.58

22 Aug 2011 25 Aug 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

760.000 NHHO Local 68.567000 0.00 30.40 0.00 52,141.321.000000

Base 68.567000 0.00 30.40 0.00 52,141.32

23 Aug 2011 26 Aug 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

90.000 NHHO Local 69.984000 0.00 3.60 0.00 6,302.161.000000

Base 69.984000 0.00 3.60 0.00 6,302.16

73640Q105 Total

258.40 0.000.006,460.000 Local 461,368.11

Base 0.00 258.40 0.00 461,368.11

COMMON STOCK NPV736508847 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSPORTLAND GENERAL ELECTRIC CO

170.000 NHHZ Local 25.674100 0.00 2.55 0.00 4,367.151.000000

Base 25.674100 0.00 2.55 0.00 4,367.15
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REIT USD.01737464107 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSPOST PROPERTIES INC

100.000 NHHZ Local 43.920000 0.00 1.50 0.00 4,393.501.000000

Base 43.920000 0.00 1.50 0.00 4,393.50

25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

100.000 NHHZ Local 39.870000 0.00 1.50 0.00 3,988.501.000000

Base 39.870000 0.00 1.50 0.00 3,988.50

737464107 Total

3.00 0.000.00200.000 Local 8,382.00

Base 0.00 3.00 0.00 8,382.00

COMMON STOCK USD.0174005P104 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPPRAXAIR INC

400.000 NHDG Local 107.300000 0.00 0.00 0.00 42,920.001.000000

Base 107.300000 0.00 0.00 0.00 42,920.00

13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVP

300.000 NHDG Local 107.300000 0.00 0.00 0.00 32,190.001.000000

Base 107.300000 0.00 0.00 0.00 32,190.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

2,463.000 NHDG Local 107.692900 0.00 24.63 0.00 265,272.241.000000

Base 107.692900 0.00 24.63 0.00 265,272.24

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,151.000 NHDM Local 103.640000 0.00 0.00 0.00 222,929.641.000000

Base 103.640000 0.00 0.00 0.00 222,929.64

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,910.000 NHDM Local 94.001500 0.00 29.10 0.00 273,573.471.000000

Base 94.001500 0.00 29.10 0.00 273,573.47
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26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHEU Local 94.080000 0.00 3.00 0.00 18,819.001.000000

Base 94.080000 0.00 3.00 0.00 18,819.00

74005P104 Total

56.73 0.000.008,424.000 Local 855,704.35

Base 0.00 56.73 0.00 855,704.35

COMMON STOCK NPV740189105 13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETSPRECISION CASTPARTS CORP

553.000 NHDG Local 161.490000 0.00 0.00 0.00 89,303.971.000000

Base 161.490000 0.00 0.00 0.00 89,303.97

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

1,227.000 NHDG Local 162.024600 0.00 12.27 0.00 198,816.451.000000

Base 162.024600 0.00 12.27 0.00 198,816.45

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,197.000 NHDM Local 161.380000 0.00 0.00 0.00 193,171.861.000000

Base 161.380000 0.00 0.00 0.00 193,171.86

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,545.000 NHDM Local 142.738600 0.00 15.45 0.00 220,546.591.000000

Base 142.738600 0.00 15.45 0.00 220,546.59

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

395.000 NHDM Local 167.411800 0.00 5.93 0.00 66,133.591.000000

Base 167.411800 0.00 5.93 0.00 66,133.59

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

100.000 NHEU Local 163.690000 0.00 1.50 0.00 16,370.501.000000

Base 163.690000 0.00 1.50 0.00 16,370.50
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740189105 Total

35.15 0.000.005,017.000 Local 784,342.96

Base 0.00 35.15 0.00 784,342.96

COMMON STOCK USD.01740585104 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSPREMIERE GLOBAL SERVICES INC

300.000 NHHZ Local 8.692500 0.00 4.50 0.00 2,612.251.000000

Base 8.692500 0.00 4.50 0.00 2,612.25

740996954 01 Jul 2011 01 Jul 2011 USD/BOSASSET TRANSFER AT MARKET NON CASHPREMIER PARTNERS V LP

31,069,214.080 NHIJ Local 1.178028 0.00 0.00 0.00 36,600,434.001.000000

Base 1.178028 0.00 0.00 0.00 36,600,434.00

COMMON STOCK USD.274144T108 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETST ROWE PRICE GROUP INC

2,940.000 NHDG Local 60.183100 0.00 29.40 0.00 176,967.711.000000

Base 60.183100 0.00 29.40 0.00 176,967.71

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,110.000 NHDM Local 56.800000 0.00 0.00 0.00 119,848.001.000000

Base 56.800000 0.00 0.00 0.00 119,848.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,480.000 NHDM Local 49.688100 0.00 24.80 0.00 123,251.291.000000

Base 49.688100 0.00 24.80 0.00 123,251.29

16 Aug 2011 19 Aug 2011 USD/DTC 0.02DEUTSCHE BANK SECURITIES INC

53,409.000 NHDZ Local 51.032800 0.00 1,068.18 0.00 2,726,679.001.000000

Base 51.032800 0.00 1,068.18 0.00 2,726,679.00

16 Aug 2011 19 Aug 2011 USD/DTC 0.02LIQUIDNETINC

7,121.000 NHDZ Local 50.995000 0.00 142.42 0.00 363,277.821.000000

Base 50.995000 0.00 142.42 0.00 363,277.82
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17 Aug 2011 22 Aug 2011 USD/DTC 0.02BAIRD  ROBERT W. & COMPANY INCORPOR

41,160.000 NHDZ Local 51.089900 0.00 823.20 0.00 2,103,683.481.000000

Base 51.089900 0.00 823.20 0.00 2,103,683.48

17 Aug 2011 22 Aug 2011 USD/DTC 0.02LIQUIDNETINC

7,121.000 NHDZ Local 50.930000 0.00 142.42 0.00 362,814.951.000000

Base 50.930000 0.00 142.42 0.00 362,814.95

18 Aug 2011 23 Aug 2011 USD/DTC 0.02LIQUIDNETINC

11,189.000 NHDZ Local 48.243100 0.00 223.78 0.00 540,015.831.000000

Base 48.243100 0.00 223.78 0.00 540,015.83

74144T108 Total

2,454.20 0.000.00127,530.000 Local 6,516,538.08

Base 0.00 2,454.20 0.00 6,516,538.08

COMMON STOCK741503403 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSPRICELINE.COM INC

518.000 NHDG Local 536.230000 0.00 5.18 0.00 277,772.321.000000

Base 536.230000 0.00 5.18 0.00 277,772.32

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

329.000 NHDM Local 537.650000 0.00 0.00 0.00 176,886.851.000000

Base 537.650000 0.00 0.00 0.00 176,886.85

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

398.000 NHDM Local 502.368400 0.00 3.98 0.00 199,946.601.000000

Base 502.368400 0.00 3.98 0.00 199,946.60

26 Sep 2011 29 Sep 2011 USD/DTC 0.01HEEVERS &CO. INC.

35.000 NHEU Local 508.640000 0.00 0.52 0.00 17,802.921.000000

Base 508.640000 0.00 0.52 0.00 17,802.92
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741503403 Total

9.68 0.000.001,280.000 Local 672,408.69

Base 0.00 9.68 0.00 672,408.69

COMMON STOCK74164M108 16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)PRIMERICA INC

200.000 NHHZ Local 20.110000 0.00 3.00 0.00 4,025.001.000000

Base 20.110000 0.00 3.00 0.00 4,025.00

COMMON STOCK USD.0174251V102 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSPRINCIPAL FINANCIAL GROUP

3,490.000 NHDG Local 28.983401 0.00 34.90 0.00 101,186.971.000000

Base 28.983401 0.00 34.90 0.00 101,186.97

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,440.000 NHDM Local 27.630000 0.00 0.00 0.00 67,417.201.000000

Base 27.630000 0.00 0.00 0.00 67,417.20

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

3,070.000 NHDM Local 22.613000 0.00 30.70 0.00 69,452.611.000000

Base 22.613000 0.00 30.70 0.00 69,452.61

74251V102 Total

65.60 0.000.009,000.000 Local 238,056.78

Base 0.00 65.60 0.00 238,056.78

COMMON STOCK USD.0174267C106 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSPROASSURANCE CORP

30.000 NHHZ Local 72.190000 0.00 0.45 0.00 2,166.151.000000

Base 72.190000 0.00 0.45 0.00 2,166.15

COMMON STOCK USD1.742718109 06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSPROCTER + GAMBLE CO/THE

1,090.000 NHHY Local 64.931800 0.00 16.35 0.00 70,792.011.000000

Base 64.931800 0.00 16.35 0.00 70,792.01
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

19,220.000 NHDM Local 61.490000 0.00 0.00 0.00 1,181,837.801.000000

Base 61.490000 0.00 0.00 0.00 1,181,837.80

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

26,690.000 NHDM Local 59.236500 0.00 266.90 0.00 1,581,289.091.000000

Base 59.236500 0.00 266.90 0.00 1,581,289.09

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

470.000 NHHY Local 61.340000 0.00 7.05 0.00 28,836.851.000000

Base 61.340000 0.00 7.05 0.00 28,836.85

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

700.000 NHHY Local 62.700000 0.00 10.50 0.00 43,900.501.000000

Base 62.700000 0.00 10.50 0.00 43,900.50

742718109 Total

300.80 0.000.0048,170.000 Local 2,906,656.25

Base 0.00 300.80 0.00 2,906,656.25

COMMON STOCK NPV743263105 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSPROGRESS ENERGY INC

3,250.000 NHDG Local 48.172502 0.00 32.50 0.00 156,593.131.000000

Base 48.172502 0.00 32.50 0.00 156,593.13

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,290.000 NHDM Local 46.740000 0.00 0.00 0.00 107,034.601.000000

Base 46.740000 0.00 0.00 0.00 107,034.60

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,820.000 NHDM Local 44.006900 0.00 28.20 0.00 124,127.661.000000

Base 44.006900 0.00 28.20 0.00 124,127.66
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743263105 Total

60.70 0.000.008,360.000 Local 387,755.39

Base 0.00 60.70 0.00 387,755.39

COMMON STOCK USD.01743312100 16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)PROGRESS SOFTWARE CORP

100.000 NHHZ Local 20.320000 0.00 1.50 0.00 2,033.501.000000

Base 20.320000 0.00 1.50 0.00 2,033.50

COMMON STOCK USD1.743315103 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSPROGRESSIVE CORP

6,230.000 NHDG Local 21.031501 0.00 62.30 0.00 131,088.551.000000

Base 21.031501 0.00 62.30 0.00 131,088.55

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,090.000 NHDM Local 19.680000 0.00 0.00 0.00 80,491.201.000000

Base 19.680000 0.00 0.00 0.00 80,491.20

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

6,250.000 NHDM Local 17.663700 0.00 62.50 0.00 110,460.631.000000

Base 17.663700 0.00 62.50 0.00 110,460.63

743315103 Total

124.80 0.000.0016,570.000 Local 322,040.38

Base 0.00 124.80 0.00 322,040.38

REIT USD.0174340W103 13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETSPROLOGIS INC

6,250.000 NHDG Local 35.750000 0.00 0.00 0.00 223,437.501.000000

Base 35.750000 0.00 0.00 0.00 223,437.50

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,760.000 NHDM Local 35.630000 0.00 0.00 0.00 169,598.801.000000

Base 35.630000 0.00 0.00 0.00 169,598.80
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10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

4,340.000 NHDM Local 26.564900 0.00 43.40 0.00 115,335.071.000000

Base 26.564900 0.00 43.40 0.00 115,335.07

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,750.000 NHHY Local 29.160200 0.00 41.25 0.00 80,231.801.000000

Base 29.160200 0.00 41.25 0.00 80,231.80

74340W103 Total

84.65 0.000.0018,100.000 Local 588,603.17

Base 0.00 84.65 0.00 588,603.17

COMMON STOCK74348T102 22 Jul 2011 27 Jul 2011 USD/DTCAUTREPAT-STK/$ DIVPROSPECT CAPITAL CORP

2.741 NHHZ Local 10.120394 0.00 0.00 0.00 27.741.000000

Base 10.120394 0.00 0.00 0.00 27.74

25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

1,800.000 NHHZ Local 8.701700 0.00 27.00 0.00 15,690.061.000000

Base 8.701700 0.00 27.00 0.00 15,690.06

26 Aug 2011 30 Aug 2011 USD/DTCAUTREPAT-STK/$ DIV

3.209 NHHZ Local 8.709878 0.00 0.00 0.00 27.951.000000

Base 8.709878 0.00 0.00 0.00 27.95

23 Sep 2011 27 Sep 2011 USD/DTCAUTREPAT-STK/$ DIV

2.159 NHHZ Local 8.397406 0.00 0.00 0.00 18.131.000000

Base 8.397406 0.00 0.00 0.00 18.13

74348T102 Total

27.00 0.000.001,808.109 Local 15,763.88

Base 0.00 27.00 0.00 15,763.88
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COMMON STOCK USD1.743606105 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSPROSPERITY BANCSHARES INC

50.000 NHHZ Local 45.270000 0.00 0.75 0.00 2,264.251.000000

Base 45.270000 0.00 0.75 0.00 2,264.25

09 Aug 2011 12 Aug 2011 USD/DTC 0.04KEEFE BRUYETTE + WOODS INC

1,660.000 NHHO Local 37.412200 0.00 66.40 0.00 62,170.651.000000

Base 37.412200 0.00 66.40 0.00 62,170.65

16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

100.000 NHHZ Local 35.850000 0.00 1.50 0.00 3,586.501.000000

Base 35.850000 0.00 1.50 0.00 3,586.50

743606105 Total

68.65 0.000.001,810.000 Local 68,021.40

Base 0.00 68.65 0.00 68,021.40

COMMON STOCK USD.0174386T105 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSPROVIDENT FINANCIAL SERVICES

200.000 NHHZ Local 12.095000 0.00 3.00 0.00 2,422.001.000000

Base 12.095000 0.00 3.00 0.00 2,422.00

COMMON STOCK USD.01744320102 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPPRUDENTIAL FINANCIAL INC

3,400.000 NHDG Local 61.470000 0.00 0.00 0.00 208,998.001.000000

Base 61.470000 0.00 0.00 0.00 208,998.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

1,800.000 NHDG Local 62.535300 0.00 18.00 0.00 112,581.541.000000

Base 62.535300 0.00 18.00 0.00 112,581.54

06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

200.000 NHHY Local 63.774800 0.00 3.00 0.00 12,757.961.000000

Base 63.774800 0.00 3.00 0.00 12,757.96
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,560.000 NHDM Local 58.680000 0.00 0.00 0.00 208,900.801.000000

Base 58.680000 0.00 0.00 0.00 208,900.80

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

4,660.000 NHDM Local 49.262900 0.00 46.60 0.00 229,611.711.000000

Base 49.262900 0.00 46.60 0.00 229,611.71

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

500.000 NHHY Local 44.810000 0.00 7.50 0.00 22,412.501.000000

Base 44.810000 0.00 7.50 0.00 22,412.50

744320102 Total

75.10 0.000.0014,120.000 Local 795,262.51

Base 0.00 75.10 0.00 795,262.51

COMMON STOCK NPV744573106 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSPUBLIC SERVICE ENTERPRISE GP

5,390.000 NHDG Local 32.231501 0.00 53.90 0.00 173,781.691.000000

Base 32.231501 0.00 53.90 0.00 173,781.69

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,740.000 NHDM Local 32.750000 0.00 0.00 0.00 122,485.001.000000

Base 32.750000 0.00 0.00 0.00 122,485.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

4,840.000 NHDM Local 29.289100 0.00 48.40 0.00 141,807.641.000000

Base 29.289100 0.00 48.40 0.00 141,807.64

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

400.000 NHHY Local 33.810000 0.00 6.00 0.00 13,530.001.000000

Base 33.810000 0.00 6.00 0.00 13,530.00



Prepared by State StreetPage 727

Purchase Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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

744573106 Total

108.30 0.000.0014,370.000 Local 451,604.33

Base 0.00 108.30 0.00 451,604.33

REIT USD.174460D109 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPPUBLIC STORAGE

400.000 NHDG Local 118.270000 0.00 0.00 0.00 47,308.001.000000

Base 118.270000 0.00 0.00 0.00 47,308.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

1,100.000 NHDG Local 119.561400 0.00 11.00 0.00 131,528.541.000000

Base 119.561400 0.00 11.00 0.00 131,528.54

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,060.000 NHDM Local 119.630000 0.00 0.00 0.00 126,807.801.000000

Base 119.630000 0.00 0.00 0.00 126,807.80

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,338.000 NHDM Local 111.429700 0.00 13.38 0.00 149,106.321.000000

Base 111.429700 0.00 13.38 0.00 149,106.32

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

243.000 NHDM Local 119.329400 0.00 3.65 0.00 29,000.691.000000

Base 119.329400 0.00 3.65 0.00 29,000.69

26 Sep 2011 29 Sep 2011 USD/DTC 0.01HEEVERS &CO. INC.

91.000 NHEU Local 114.290000 0.00 1.36 0.00 10,401.751.000000

Base 114.290000 0.00 1.36 0.00 10,401.75

74460D109 Total

29.39 0.000.004,232.000 Local 494,153.10

Base 0.00 29.39 0.00 494,153.10
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LTD PARTNERSHIP74499P925 01 Jul 2011 01 Jul 2011 USD/BOSCAPITAL CALLSTERLING CAPITAL PARTNERS III

3,191,830.000 NHEL Local 1.000000 0.00 0.00 0.00 3,191,830.001.000000

Base 1.000000 0.00 0.00 0.00 3,191,830.00

COMMON STOCK USD.01745867101 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSPULTEGROUP INC

3,660.000 NHDG Local 7.398900 0.00 36.60 0.00 27,116.571.000000

Base 7.398900 0.00 36.60 0.00 27,116.57

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,500.000 NHDM Local 6.870000 0.00 0.00 0.00 17,175.001.000000

Base 6.870000 0.00 0.00 0.00 17,175.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

3,220.000 NHDM Local 4.304700 0.00 32.20 0.00 13,893.331.000000

Base 4.304700 0.00 32.20 0.00 13,893.33

745867101 Total

68.80 0.000.009,380.000 Local 58,184.90

Base 0.00 68.80 0.00 58,184.90

COMMON STOCK747277101 06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSQLOGIC CORP

1,550.000 NHHY Local 16.500000 0.00 23.25 0.00 25,598.251.000000

Base 16.500000 0.00 23.25 0.00 25,598.25

COMMON STOCK747301109 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSQUAD GRAPHICS INC

70.000 NHHZ Local 36.060000 0.00 1.05 0.00 2,525.251.000000

Base 36.060000 0.00 1.05 0.00 2,525.25

COMMON STOCK USD.0174733V100 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPQEP RESOURCES INC

300.000 NHDG Local 40.290000 0.00 0.00 0.00 12,087.001.000000

Base 40.290000 0.00 0.00 0.00 12,087.00
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13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

2,120.000 NHDG Local 40.556901 0.00 21.20 0.00 86,001.831.000000

Base 40.556901 0.00 21.20 0.00 86,001.83

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,420.000 NHDM Local 43.830000 0.00 0.00 0.00 106,068.601.000000

Base 43.830000 0.00 0.00 0.00 106,068.60

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

630.000 NHDM Local 35.294800 0.00 6.30 0.00 22,242.021.000000

Base 35.294800 0.00 6.30 0.00 22,242.02

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

2,120.000 NHDM Local 32.306900 0.00 31.80 0.00 68,522.431.000000

Base 32.306900 0.00 31.80 0.00 68,522.43

74733V100 Total

59.30 0.000.007,590.000 Local 294,921.88

Base 0.00 59.30 0.00 294,921.88

COMMON STOCK747525103 01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHQUALCOMM INC

10,890.000 NHDM Local 54.780000 0.00 0.00 0.00 596,554.201.000000

Base 54.780000 0.00 0.00 0.00 596,554.20

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

16,150.000 NHDM Local 47.650700 0.00 161.50 0.00 769,720.311.000000

Base 47.650700 0.00 161.50 0.00 769,720.31

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

330.000 NHEU Local 50.750000 0.00 4.95 0.00 16,752.451.000000

Base 50.750000 0.00 4.95 0.00 16,752.45
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21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

1,810.000 NHDM Local 52.876500 0.00 27.15 0.00 95,733.621.000000

Base 52.876500 0.00 27.15 0.00 95,733.62

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

800.000 NHEU Local 50.017500 0.00 12.00 0.00 40,026.001.000000

Base 50.017500 0.00 12.00 0.00 40,026.00

747525103 Total

205.60 0.000.0029,980.000 Local 1,518,786.58

Base 0.00 205.60 0.00 1,518,786.58

COMMON STOCK USD.01747582104 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSQUALITY SYSTEMS INC

4,410.000 NHDG Local 89.655601 0.00 44.10 0.00 395,425.301.000000

Base 89.655601 0.00 44.10 0.00 395,425.30

19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,410.000 NHFR Local 85.550000 0.00 0.00 0.00 377,275.501.000000

Base 85.550000 0.00 0.00 0.00 377,275.50

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,353.000 NHIB Local 91.360000 0.00 0.00 0.00 306,330.081.000000

Base 91.360000 0.00 0.00 0.00 306,330.08

747582104 Total

44.10 0.000.0012,173.000 Local 1,079,030.88

Base 0.00 44.10 0.00 1,079,030.88

COMMON STOCK74762E102 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPQUANTA SERVICES INC

600.000 NHDG Local 19.800000 0.00 0.00 0.00 11,880.001.000000

Base 19.800000 0.00 0.00 0.00 11,880.00
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13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

2,020.000 NHDG Local 19.968302 0.00 20.20 0.00 40,356.171.000000

Base 19.968302 0.00 20.20 0.00 40,356.17

06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

640.000 NHHY Local 20.681600 0.00 9.60 0.00 13,245.821.000000

Base 20.681600 0.00 9.60 0.00 13,245.82

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,880.000 NHDM Local 18.520000 0.00 0.00 0.00 34,817.601.000000

Base 18.520000 0.00 0.00 0.00 34,817.60

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,070.000 NHDM Local 16.541400 0.00 20.70 0.00 34,261.401.000000

Base 16.541400 0.00 20.70 0.00 34,261.40

74762E102 Total

50.50 0.000.007,210.000 Local 134,560.99

Base 0.00 50.50 0.00 134,560.99

COMMON STOCK USD.0174834L100 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPQUEST DIAGNOSTICS INC

400.000 NHDG Local 58.360000 0.00 0.00 0.00 23,344.001.000000

Base 58.360000 0.00 0.00 0.00 23,344.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

1,840.000 NHDG Local 58.526300 0.00 18.40 0.00 107,706.791.000000

Base 58.526300 0.00 18.40 0.00 107,706.79

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,720.000 NHDM Local 54.010000 0.00 0.00 0.00 92,897.201.000000

Base 54.010000 0.00 0.00 0.00 92,897.20
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10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,510.000 NHDM Local 46.701700 0.00 15.10 0.00 70,534.671.000000

Base 46.701700 0.00 15.10 0.00 70,534.67

74834L100 Total

33.50 0.000.005,470.000 Local 294,482.66

Base 0.00 33.50 0.00 294,482.66

COMMON STOCK NPV74834T103 16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)QUEST SOFTWARE INC

100.000 NHHZ Local 17.170000 0.00 1.50 0.00 1,718.501.000000

Base 17.170000 0.00 1.50 0.00 1,718.50

COMMON STOCK NPV74835Y101 27 Sep 2011 30 Sep 2011 USD/DTC 0.04NEEDHAM +COMPANYQUESTCOR PHARMACEUTICALS

1,440.000 NHHO Local 25.612200 0.00 57.60 0.00 36,939.171.000000

Base 25.612200 0.00 57.60 0.00 36,939.17

REIT USD.01749227609 01 Jul 2011 01 Jul 2011 USD/DTCREVERSE SPLIT NON CASHRAIT FINANCIAL TRUST

5,323.333 NHHZ Local 6.576749 0.00 0.00 0.00 35,010.231.000000

Base 6.576749 0.00 0.00 0.00 35,010.23

REIT74965L101 01 Jun 2011 CANCEL USD/DTCSTOCK DISTRIBUTIONRLJ LODGING TRUST

-1,035,092.000 NHEJ Local 18.250000 0.00 0.00 0.00 -18,890,429.001.000000

Base 18.250000 0.00 0.00 0.00 -18,890,429.00

01 Jun 2011 01 Jun 2011 USD/DTCSTOCK DISTRIBUTION

1,052,755.000 NHEJ Local 17.943803 0.00 0.00 0.00 18,890,429.001.000000

Base 17.943803 0.00 0.00 0.00 18,890,429.00

74965L101 Total

0.00 0.000.0017,663.000 Local 0.00

Base 0.00 0.00 0.00 0.00
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COMMON STOCK USD.1749660106 29 Aug 2011 01 Sep 2011 USD/DTC 0.03MR BEAL &COMPANYRPC INC

10,540.000 NHEZ Local 24.602600 0.00 316.20 0.00 259,627.601.000000

Base 24.602600 0.00 316.20 0.00 259,627.60

30 Aug 2011 02 Sep 2011 USD/DTC 0.03MR BEAL &COMPANY

10,700.000 NHEZ Local 25.067400 0.00 321.00 0.00 268,542.181.000000

Base 25.067400 0.00 321.00 0.00 268,542.18

31 Aug 2011 06 Sep 2011 USD/DTC 0.03MR BEAL &COMPANY

10,699.000 NHEZ Local 25.850100 0.00 320.97 0.00 276,891.191.000000

Base 25.850100 0.00 320.97 0.00 276,891.19

19 Sep 2011 22 Sep 2011 USD/DTC 0.03MR BEAL &COMPANY

11,382.000 NHEZ Local 22.405800 0.00 341.46 0.00 255,364.281.000000

Base 22.405800 0.00 341.46 0.00 255,364.28

20 Sep 2011 23 Sep 2011 USD/DTC 0.03MR BEAL &COMPANY

11,555.000 NHEZ Local 22.486200 0.00 346.65 0.00 260,174.691.000000

Base 22.486200 0.00 346.65 0.00 260,174.69

21 Sep 2011 26 Sep 2011 USD/DTC 0.03MR BEAL &COMPANY

11,555.000 NHEZ Local 21.786600 0.00 346.65 0.00 252,090.811.000000

Base 21.786600 0.00 346.65 0.00 252,090.81

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,400.000 NHEU Local 18.459800 0.00 21.00 0.00 25,864.721.000000

Base 18.459800 0.00 21.00 0.00 25,864.72

26 Sep 2011 29 Sep 2011 USD/DTC 0.03MR BEAL &COMPANY

9,331.000 NHEZ Local 18.343600 0.00 279.93 0.00 171,444.061.000000

Base 18.343600 0.00 279.93 0.00 171,444.06

27 Sep 2011 30 Sep 2011 USD/DTC 0.03MR BEAL &COMPANY

9,321.000 NHEZ Local 19.270800 0.00 279.63 0.00 179,902.761.000000

Base 19.270800 0.00 279.63 0.00 179,902.76
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28 Sep 2011 OPEN USD/DTC 0.03MR BEAL &COMPANY

9,335.000 NHEZ Local 18.624300 0.00 280.05 0.00 174,137.891.000000

Base 18.624300 0.00 280.05 0.00 174,137.89

29 Sep 2011 OPEN USD/DTC 0.03MR BEAL &COMPANY

9,336.000 NHEZ Local 17.764700 0.00 280.08 0.00 166,131.321.000000

Base 17.764700 0.00 280.08 0.00 166,131.32

749660106 Total

3,133.62 0.000.00105,154.000 Local 2,290,171.50

Base 0.00 3,133.62 0.00 2,290,171.50

COMMON STOCK USD.0174973W107 16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)RTI INTERNATIONAL METALS INC

100.000 NHHZ Local 25.020000 0.00 1.50 0.00 2,503.501.000000

Base 25.020000 0.00 1.50 0.00 2,503.50

COMMON STOCK NPV749941100 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSRF MICRO DEVICES INC

400.000 NHHZ Local 5.480000 0.00 6.00 0.00 2,198.001.000000

Base 5.480000 0.00 6.00 0.00 2,198.00

COMMON STOCK750086100 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPRACKSPACE HOSTING INC

4,200.000 NHDG Local 42.930000 0.00 0.00 0.00 180,306.001.000000

Base 42.930000 0.00 0.00 0.00 180,306.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

6,450.000 NHDG Local 43.630800 0.00 64.50 0.00 281,483.161.000000

Base 43.630800 0.00 64.50 0.00 281,483.16

19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,650.000 NHFR Local 42.440000 0.00 0.00 0.00 451,986.001.000000

Base 42.440000 0.00 0.00 0.00 451,986.00
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,419.000 NHIB Local 40.000000 0.00 0.00 0.00 416,760.001.000000

Base 40.000000 0.00 0.00 0.00 416,760.00

750086100 Total

64.50 0.000.0031,719.000 Local 1,330,535.16

Base 0.00 64.50 0.00 1,330,535.16

COMMON STOCK USD.01751212101 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSRALPH LAUREN CORP

641.000 NHDG Local 135.065507 0.00 6.41 0.00 86,583.401.000000

Base 135.065507 0.00 6.41 0.00 86,583.40

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

429.000 NHDM Local 135.070000 0.00 0.00 0.00 57,945.031.000000

Base 135.070000 0.00 0.00 0.00 57,945.03

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

615.000 NHDM Local 126.652100 0.00 6.15 0.00 77,897.191.000000

Base 126.652100 0.00 6.15 0.00 77,897.19

751212101 Total

12.56 0.000.001,685.000 Local 222,425.62

Base 0.00 12.56 0.00 222,425.62

COMMON STOCK USD.0175281A109 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSRANGE RESOURCES CORP

2,120.000 NHDG Local 55.292802 0.00 21.20 0.00 117,241.941.000000

Base 55.292802 0.00 21.20 0.00 117,241.94

18 Jul 2011 21 Jul 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,100.000 NHDZ Local 60.926500 0.00 22.00 0.00 67,041.151.000000

Base 60.926500 0.00 22.00 0.00 67,041.15
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,830.000 NHDM Local 65.160000 0.00 0.00 0.00 119,242.801.000000

Base 65.160000 0.00 0.00 0.00 119,242.80

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,980.000 NHDM Local 55.739600 0.00 19.80 0.00 110,384.211.000000

Base 55.739600 0.00 19.80 0.00 110,384.21

30 Aug 2011 02 Sep 2011 USD/DTC 0.04LOOP CAPITAL MARKETS

33,500.000 NHDZ Local 65.591300 0.00 1,340.00 0.00 2,198,648.551.000000

Base 65.591300 0.00 1,340.00 0.00 2,198,648.55

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

620.000 NHDM Local 69.842900 0.00 9.30 0.00 43,311.901.000000

Base 69.842900 0.00 9.30 0.00 43,311.90

75281A109 Total

1,412.30 0.000.0041,150.000 Local 2,655,870.55

Base 0.00 1,412.30 0.00 2,655,870.55

COMMON STOCK USD.01755111507 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSRAYTHEON COMPANY

2,870.000 NHDG Local 47.411000 0.00 28.70 0.00 136,098.271.000000

Base 47.411000 0.00 28.70 0.00 136,098.27

06 Jul 2011 11 Jul 2011 USD/DTC 0.01ASSENT LLC

28,000.000 NHDF Local 49.689800 0.00 196.00 0.00 1,391,510.401.000000

Base 49.689800 0.00 196.00 0.00 1,391,510.40

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,670.000 NHDM Local 44.730000 0.00 0.00 0.00 74,699.101.000000

Base 44.730000 0.00 0.00 0.00 74,699.10
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10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

3,400.000 NHDM Local 39.531200 0.00 34.00 0.00 134,440.081.000000

Base 39.531200 0.00 34.00 0.00 134,440.08

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

530.000 NHHY Local 41.046200 0.00 7.95 0.00 21,762.441.000000

Base 41.046200 0.00 7.95 0.00 21,762.44

02 Sep 2011 08 Sep 2011 USD/DTC 0.01ASSENT LLC

15,000.000 NHDF Local 41.296000 0.00 105.00 0.00 619,545.001.000000

Base 41.296000 0.00 105.00 0.00 619,545.00

755111507 Total

371.65 0.000.0051,470.000 Local 2,378,055.29

Base 0.00 371.65 0.00 2,378,055.29

COMMON STOCK75605L708 31 Aug 2011 01 Sep 2011 USD/DTCREVERSE SPLIT NON CASHREALNETWORKS INC

3,017.500 NHHZ Local 13.294740 0.00 0.00 0.00 40,116.881.000000

Base 13.294740 0.00 0.00 0.00 40,116.88

COMMON STOCK756577102 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSRED HAT INC

1,950.000 NHDG Local 44.393303 0.00 19.50 0.00 86,586.441.000000

Base 44.393303 0.00 19.50 0.00 86,586.44

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,250.000 NHDM Local 42.080000 0.00 0.00 0.00 52,600.001.000000

Base 42.080000 0.00 0.00 0.00 52,600.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,850.000 NHDM Local 35.880400 0.00 18.50 0.00 66,397.241.000000

Base 35.880400 0.00 18.50 0.00 66,397.24
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756577102 Total

38.00 0.000.005,050.000 Local 205,583.68

Base 0.00 38.00 0.00 205,583.68

COMMON STOCK USD.01756764106 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSRED LION HOTELS CORP

290.000 NHHZ Local 7.986600 0.00 4.35 0.00 2,320.461.000000

Base 7.986600 0.00 4.35 0.00 2,320.46

REIT USD.01758075402 20 Jul 2011 25 Jul 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)REDWOOD TRUST INC

1,920.000 NHDU Local 14.971300 0.00 38.40 0.00 28,783.301.000000

Base 14.971300 0.00 38.40 0.00 28,783.30

22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

290.000 NHHZ Local 15.078300 0.00 4.35 0.00 4,377.061.000000

Base 15.078300 0.00 4.35 0.00 4,377.06

758075402 Total

42.75 0.000.002,210.000 Local 33,160.36

Base 0.00 42.75 0.00 33,160.36

COMMON STOCK USD.01758750103 27 Jul 2011 01 Aug 2011 USD/DTC 0.03RBC CAPITAL MARKETSREGAL BELOIT CORP

4,869.000 NHDY Local 62.539500 0.00 146.07 0.00 304,650.901.000000

Base 62.539500 0.00 146.07 0.00 304,650.90

28 Jul 2011 02 Aug 2011 USD/DTC 0.03PULSE TRADING LLC

1,021.000 NHDY Local 61.762900 0.00 30.63 0.00 63,090.551.000000

Base 61.762900 0.00 30.63 0.00 63,090.55

758750103 Total

176.70 0.000.005,890.000 Local 367,741.45

Base 0.00 176.70 0.00 367,741.45
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REIT USD.01758849103 26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.REGENCY CENTERS CORP

600.000 NHHY Local 35.251300 0.00 9.00 0.00 21,159.781.000000

Base 35.251300 0.00 9.00 0.00 21,159.78

COMMON STOCK USD.05758932107 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSREGIS CORP

280.000 NHHZ Local 15.480000 0.00 4.20 0.00 4,338.601.000000

Base 15.480000 0.00 4.20 0.00 4,338.60

COMMON STOCK USD.017591EP100 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSREGIONS FINANCIAL CORP

13,220.000 NHDG Local 6.016100 0.00 132.20 0.00 79,665.041.000000

Base 6.016100 0.00 132.20 0.00 79,665.04

06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

4,060.000 NHHY Local 6.028100 0.00 60.90 0.00 24,534.991.000000

Base 6.028100 0.00 60.90 0.00 24,534.99

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,340.000 NHDM Local 6.090000 0.00 0.00 0.00 56,880.601.000000

Base 6.090000 0.00 0.00 0.00 56,880.60

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

12,020.000 NHDM Local 4.409200 0.00 120.20 0.00 53,118.781.000000

Base 4.409200 0.00 120.20 0.00 53,118.78

7591EP100 Total

313.30 0.000.0038,640.000 Local 214,199.41

Base 0.00 313.30 0.00 214,199.41

COMMON STOCK USD5.75970E107 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSRENASANT CORP

100.000 NHHZ Local 13.570000 0.00 1.50 0.00 1,358.501.000000

Base 13.570000 0.00 1.50 0.00 1,358.50
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COMMON STOCK USD.0176009N100 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSRENT A CENTER INC

100.000 NHHZ Local 26.000000 0.00 1.50 0.00 2,601.501.000000

Base 26.000000 0.00 1.50 0.00 2,601.50

COMMON STOCK USD.01760759100 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPREPUBLIC SERVICES INC

600.000 NHDG Local 30.090000 0.00 0.00 0.00 18,054.001.000000

Base 30.090000 0.00 0.00 0.00 18,054.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

2,540.000 NHDG Local 30.266800 0.00 25.40 0.00 76,903.071.000000

Base 30.266800 0.00 25.40 0.00 76,903.07

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,090.000 NHDM Local 29.030000 0.00 0.00 0.00 60,672.701.000000

Base 29.030000 0.00 0.00 0.00 60,672.70

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,900.000 NHDM Local 25.851200 0.00 29.00 0.00 74,997.481.000000

Base 25.851200 0.00 29.00 0.00 74,997.48

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

1,450.000 NHDM Local 27.911800 0.00 21.75 0.00 40,493.861.000000

Base 27.911800 0.00 21.75 0.00 40,493.86

760759100 Total

76.15 0.000.009,580.000 Local 271,121.11

Base 0.00 76.15 0.00 271,121.11

COMMON STOCK761152107 18 Jul 2011 21 Jul 2011 USD/DTC 0.02HEEVERS &CO. INC.RESMED INC

1,200.000 NHDZ Local 32.262100 0.00 24.00 0.00 38,738.521.000000

Base 32.262100 0.00 24.00 0.00 38,738.52
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15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

630.000 NHEU Local 29.084800 0.00 9.45 0.00 18,332.871.000000

Base 29.084800 0.00 9.45 0.00 18,332.87

761152107 Total

33.45 0.000.001,830.000 Local 57,071.39

Base 0.00 33.45 0.00 57,071.39

COMMON STOCK USD.0176122Q105 16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)RESOURCES CONNECTION INC

400.000 NHHZ Local 9.585000 0.00 6.00 0.00 3,840.001.000000

Base 9.585000 0.00 6.00 0.00 3,840.00

REIT USD.000176131N101 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSRETAIL OPPORTUNITY INVESTMEN

390.000 NHHZ Local 11.262800 0.00 5.85 0.00 4,398.341.000000

Base 11.262800 0.00 5.85 0.00 4,398.34

COMMON STOCK761713106 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPREYNOLDS AMERICAN INC

900.000 NHDG Local 37.260000 0.00 0.00 0.00 33,534.001.000000

Base 37.260000 0.00 0.00 0.00 33,534.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

2,730.000 NHDG Local 37.273901 0.00 27.30 0.00 101,785.051.000000

Base 37.273901 0.00 27.30 0.00 101,785.05

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,500.000 NHDM Local 35.200000 0.00 0.00 0.00 88,000.001.000000

Base 35.200000 0.00 0.00 0.00 88,000.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

3,230.000 NHDM Local 33.067800 0.00 32.30 0.00 106,841.291.000000

Base 33.067800 0.00 32.30 0.00 106,841.29
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761713106 Total

59.60 0.000.009,360.000 Local 330,160.34

Base 0.00 59.60 0.00 330,160.34

LIMITED PARTNERSHIP761996933 31 Aug 2011 31 Aug 2011 USD/BOSCAPITAL CALLRESOLUTE FUND II

429,991.000 NHEL Local 1.000000 0.00 0.00 0.00 429,991.001.000000

Base 1.000000 0.00 0.00 0.00 429,991.00

14 Sep 2011 14 Sep 2011 USD/BOSCAPITAL CALL

188,588.000 NHEL Local 1.000000 0.00 0.00 0.00 188,588.001.000000

Base 1.000000 0.00 0.00 0.00 188,588.00

761996933 Total

0.00 0.000.00618,579.000 Local 618,579.00

Base 0.00 0.00 0.00 618,579.00

COMMON STOCK USD1.767754104 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSRITE AID CORP

3,230.000 NHHZ Local 1.316800 0.00 48.45 0.00 4,301.711.000000

Base 1.316800 0.00 48.45 0.00 4,301.71

COMMON STOCK768573107 09 Aug 2011 12 Aug 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INCRIVERBED TECHNOLOGY INC

2,710.000 NHDU Local 23.986800 0.00 13.55 0.00 65,017.781.000000

Base 23.986800 0.00 13.55 0.00 65,017.78

COMMON STOCK NPV770196103 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSROBBINS + MYERS INC

70.000 NHHZ Local 54.340000 0.00 1.05 0.00 3,804.851.000000

Base 54.340000 0.00 1.05 0.00 3,804.85

28 Jul 2011 02 Aug 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

2,030.000 NHDU Local 49.402600 0.00 10.15 0.00 100,297.431.000000

Base 49.402600 0.00 10.15 0.00 100,297.43
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09 Aug 2011 12 Aug 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

1,480.000 NHHO Local 40.106900 0.00 59.20 0.00 59,417.411.000000

Base 40.106900 0.00 59.20 0.00 59,417.41

25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

100.000 NHHZ Local 43.810000 0.00 1.50 0.00 4,382.501.000000

Base 43.810000 0.00 1.50 0.00 4,382.50

770196103 Total

71.90 0.000.003,680.000 Local 167,902.19

Base 0.00 71.90 0.00 167,902.19

COMMON STOCK770323103 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPROBERT HALF INTL INC

6,800.000 NHDG Local 25.799999 0.00 0.00 0.00 175,439.991.000000

Base 25.799999 0.00 0.00 0.00 175,439.99

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

13,820.000 NHDG Local 26.011400 0.00 138.20 0.00 359,615.751.000000

Base 26.011400 0.00 138.20 0.00 359,615.75

06 Jul 2011 11 Jul 2011 USD/DTC 0.05STIFEL NICOLAUS + CO INC

2,878.000 NHIB Local 27.076200 0.00 143.90 0.00 78,069.201.000000

Base 27.076200 0.00 143.90 0.00 78,069.20

19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

19,090.000 NHFR Local 24.870000 0.00 0.00 0.00 474,768.301.000000

Base 24.870000 0.00 0.00 0.00 474,768.30

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

18,996.000 NHIB Local 27.380000 0.00 0.00 0.00 520,110.481.000000

Base 27.380000 0.00 0.00 0.00 520,110.48
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,050.000 NHDM Local 27.380000 0.00 0.00 0.00 28,749.001.000000

Base 27.380000 0.00 0.00 0.00 28,749.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,400.000 NHDM Local 22.482500 0.00 14.00 0.00 31,489.501.000000

Base 22.482500 0.00 14.00 0.00 31,489.50

770323103 Total

296.10 0.000.0064,034.000 Local 1,668,242.22

Base 0.00 296.10 0.00 1,668,242.22

COMMON STOCK USD1.773903109 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSROCKWELL AUTOMATION INC

1,630.000 NHDG Local 84.437601 0.00 16.30 0.00 137,649.591.000000

Base 84.437601 0.00 16.30 0.00 137,649.59

18 Jul 2011 21 Jul 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,100.000 NHDZ Local 81.185100 0.00 42.00 0.00 170,530.711.000000

Base 81.185100 0.00 42.00 0.00 170,530.71

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,380.000 NHDM Local 71.760000 0.00 0.00 0.00 99,028.801.000000

Base 71.760000 0.00 0.00 0.00 99,028.80

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,630.000 NHDM Local 59.941900 0.00 16.30 0.00 97,721.601.000000

Base 59.941900 0.00 16.30 0.00 97,721.60

773903109 Total

74.60 0.000.006,740.000 Local 504,930.70

Base 0.00 74.60 0.00 504,930.70
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COMMON STOCK USD.01774341101 01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHROCKWELL COLLINS INC

900.000 NHDM Local 55.090000 0.00 0.00 0.00 49,581.001.000000

Base 55.090000 0.00 0.00 0.00 49,581.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,470.000 NHDM Local 46.119200 0.00 14.70 0.00 67,809.921.000000

Base 46.119200 0.00 14.70 0.00 67,809.92

774341101 Total

14.70 0.000.002,370.000 Local 117,390.92

Base 0.00 14.70 0.00 117,390.92

COMMON STOCK USD.01774415103 06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSROCKWOOD HOLDINGS INC

430.000 NHHY Local 58.527800 0.00 6.45 0.00 25,173.401.000000

Base 58.527800 0.00 6.45 0.00 25,173.40

COMMON STOCK USD1.775133101 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSROGERS CORP

90.000 NHHZ Local 49.300000 0.00 1.35 0.00 4,438.351.000000

Base 49.300000 0.00 1.35 0.00 4,438.35

COMMON STOCK USD.01776696106 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSROPER INDUSTRIES INC

510.000 NHDG Local 81.940804 0.00 5.10 0.00 41,794.911.000000

Base 81.940804 0.00 5.10 0.00 41,794.91

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

200.000 NHDM Local 81.630000 0.00 0.00 0.00 16,326.001.000000

Base 81.630000 0.00 0.00 0.00 16,326.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

920.000 NHDM Local 69.026600 0.00 9.20 0.00 63,513.671.000000

Base 69.026600 0.00 9.20 0.00 63,513.67
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776696106 Total

14.30 0.000.001,630.000 Local 121,634.58

Base 0.00 14.30 0.00 121,634.58

COMMON STOCK USD.01778296103 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSROSS STORES INC

1,060.000 NHDG Local 79.637700 0.00 10.60 0.00 84,426.561.000000

Base 79.637700 0.00 10.60 0.00 84,426.56

01 Jul 2011 07 Jul 2011 USD/DTC 0.02PIPER JAFFRAY

23.000 NHEZ Local 81.160000 0.00 0.46 0.00 1,867.141.000000

Base 81.160000 0.00 0.46 0.00 1,867.14

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

680.000 NHDM Local 75.770000 0.00 0.00 0.00 51,523.601.000000

Base 75.770000 0.00 0.00 0.00 51,523.60

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,110.000 NHDM Local 69.613600 0.00 11.10 0.00 77,282.201.000000

Base 69.613600 0.00 11.10 0.00 77,282.20

22 Aug 2011 25 Aug 2011 USD/DTC 0.03MR BEAL &COMPANY

10,043.000 NHEZ Local 70.959600 0.00 301.29 0.00 712,948.551.000000

Base 70.959600 0.00 301.29 0.00 712,948.55

778296103 Total

323.45 0.000.0012,916.000 Local 928,048.05

Base 0.00 323.45 0.00 928,048.05

COMMON STOCK779376102 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPROVI CORP

2,300.000 NHDG Local 54.940000 0.00 0.00 0.00 126,362.001.000000

Base 54.940000 0.00 0.00 0.00 126,362.00
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13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

8,260.000 NHDG Local 55.363900 0.00 82.60 0.00 457,388.411.000000

Base 55.363900 0.00 82.60 0.00 457,388.41

19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,560.000 NHFR Local 56.120000 0.00 0.00 0.00 592,627.201.000000

Base 56.120000 0.00 0.00 0.00 592,627.20

22 Jul 2011 27 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

8.000 NHFR Local 57.330000 0.00 0.08 0.00 458.721.000000

Base 57.330000 0.00 0.08 0.00 458.72

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,276.000 NHIB Local 52.970000 0.00 0.00 0.00 544,319.721.000000

Base 52.970000 0.00 0.00 0.00 544,319.72

13 Sep 2011 16 Sep 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

10,920.000 NHDY Local 44.431300 0.00 327.60 0.00 485,517.401.000000

Base 44.431300 0.00 327.60 0.00 485,517.40

779376102 Total

410.28 0.000.0042,324.000 Local 2,206,673.45

Base 0.00 410.28 0.00 2,206,673.45

COMMON STOCK779382100 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSROWAN COMPANIES INC

1,450.000 NHDG Local 36.712400 0.00 14.50 0.00 53,247.481.000000

Base 36.712400 0.00 14.50 0.00 53,247.48

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,010.000 NHDM Local 39.170000 0.00 0.00 0.00 39,561.701.000000

Base 39.170000 0.00 0.00 0.00 39,561.70
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10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,220.000 NHDM Local 32.419000 0.00 12.20 0.00 39,563.381.000000

Base 32.419000 0.00 12.20 0.00 39,563.38

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

810.000 NHDM Local 36.408900 0.00 12.15 0.00 29,503.361.000000

Base 36.408900 0.00 12.15 0.00 29,503.36

779382100 Total

38.85 0.000.004,490.000 Local 161,875.92

Base 0.00 38.85 0.00 161,875.92

COMMON STOCK NPV781258108 16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)RUDDICK CORP

100.000 NHHZ Local 41.930000 0.00 1.50 0.00 4,194.501.000000

Base 41.930000 0.00 1.50 0.00 4,194.50

COMMON STOCK USD.01781846209 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSRUSH ENTERPRISES INC CL A

100.000 NHHZ Local 16.950000 0.00 1.50 0.00 1,696.501.000000

Base 16.950000 0.00 1.50 0.00 1,696.50

COMMON STOCK USD.5783549108 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSRYDER SYSTEM INC

500.000 NHDG Local 57.021600 0.00 5.00 0.00 28,515.801.000000

Base 57.021600 0.00 5.00 0.00 28,515.80

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

330.000 NHDM Local 56.320000 0.00 0.00 0.00 18,585.601.000000

Base 56.320000 0.00 0.00 0.00 18,585.60

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

490.000 NHDM Local 44.403600 0.00 4.90 0.00 21,762.661.000000

Base 44.403600 0.00 4.90 0.00 21,762.66
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783549108 Total

9.90 0.000.001,320.000 Local 68,864.06

Base 0.00 9.90 0.00 68,864.06

COMMON STOCK USD.0178388J106 18 Jul 2011 21 Jul 2011 USD/DTC 0.02HEEVERS &CO. INC.SBA COMMUNICATIONS CORP CL A

2,700.000 NHDZ Local 37.268500 0.00 54.00 0.00 100,678.951.000000

Base 37.268500 0.00 54.00 0.00 100,678.95

COMMON STOCK78390X101 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSSAIC INC

2,190.000 NHDG Local 16.584100 0.00 21.90 0.00 36,341.081.000000

Base 16.584100 0.00 21.90 0.00 36,341.08

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,280.000 NHDM Local 16.030000 0.00 0.00 0.00 20,518.401.000000

Base 16.030000 0.00 0.00 0.00 20,518.40

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,670.000 NHDM Local 14.053400 0.00 26.70 0.00 37,549.281.000000

Base 14.053400 0.00 26.70 0.00 37,549.28

78390X101 Total

48.60 0.000.006,140.000 Local 94,408.76

Base 0.00 48.60 0.00 94,408.76

COMMON STOCK USD2.578401V102 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSSCBT FINANCIAL CORP

90.000 NHHZ Local 28.820000 0.00 1.35 0.00 2,595.151.000000

Base 28.820000 0.00 1.35 0.00 2,595.15

COMMON STOCK784305104 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSSJW CORP

100.000 NHHZ Local 22.550000 0.00 1.50 0.00 2,256.501.000000

Base 22.550000 0.00 1.50 0.00 2,256.50
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REIT USD.0178440X101 06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSSL GREEN REALTY CORP

160.000 NHHY Local 86.502500 0.00 2.40 0.00 13,842.801.000000

Base 86.502500 0.00 2.40 0.00 13,842.80

COMMON STOCK USD.278442P106 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSSLM CORP

7,910.000 NHDG Local 16.370000 0.00 79.10 0.00 129,565.801.000000

Base 16.370000 0.00 79.10 0.00 129,565.80

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,170.000 NHDM Local 15.590000 0.00 0.00 0.00 96,190.301.000000

Base 15.590000 0.00 0.00 0.00 96,190.30

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

5,040.000 NHDM Local 13.480500 0.00 50.40 0.00 67,992.121.000000

Base 13.480500 0.00 50.40 0.00 67,992.12

78442P106 Total

129.50 0.000.0019,120.000 Local 293,748.22

Base 0.00 129.50 0.00 293,748.22

COMMON STOCK USD10.784635104 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSSPX CORP

6,880.000 NHDG Local 83.131500 0.00 68.80 0.00 572,013.521.000000

Base 83.131500 0.00 68.80 0.00 572,013.52

06 Jul 2011 11 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

334.000 NHIB Local 84.189000 0.00 3.34 0.00 28,122.471.000000

Base 84.189000 0.00 3.34 0.00 28,122.47

19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,880.000 NHFR Local 79.910000 0.00 0.00 0.00 549,780.801.000000

Base 79.910000 0.00 0.00 0.00 549,780.80
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,668.000 NHIB Local 75.240000 0.00 0.00 0.00 501,700.321.000000

Base 75.240000 0.00 0.00 0.00 501,700.32

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

620.000 NHEU Local 56.599700 0.00 9.30 0.00 35,101.111.000000

Base 56.599700 0.00 9.30 0.00 35,101.11

784635104 Total

81.44 0.000.0021,382.000 Local 1,686,718.22

Base 0.00 81.44 0.00 1,686,718.22

COMMON STOCK78486Q101 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSSVB FINANCIAL GROUP

40.000 NHHZ Local 62.390000 0.00 0.60 0.00 2,496.201.000000

Base 62.390000 0.00 0.60 0.00 2,496.20

78499F910 18 Aug 2011 18 Aug 2011 USD/BOSCAPITAL CALLSCP PRVT EQUITY PARTNERS II LP

124,792.000 NHEL Local 1.000000 0.00 0.00 0.00 124,792.001.000000

Base 1.000000 0.00 0.00 0.00 124,792.00

REIT USD.0178573L106 16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)SABRA HEALTH CARE REIT INC

1,200.000 NHHZ Local 11.322500 0.00 18.00 0.00 13,605.001.000000

Base 11.322500 0.00 18.00 0.00 13,605.00

COMMON STOCK USD.01786514208 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSSAFEWAY INC

2,260.000 NHDG Local 23.693102 0.00 22.60 0.00 53,569.011.000000

Base 23.693102 0.00 22.60 0.00 53,569.01

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,130.000 NHDM Local 20.170000 0.00 0.00 0.00 22,792.101.000000

Base 20.170000 0.00 0.00 0.00 22,792.10
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10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

3,390.000 NHDM Local 17.833300 0.00 33.90 0.00 60,488.791.000000

Base 17.833300 0.00 33.90 0.00 60,488.79

786514208 Total

56.50 0.000.006,780.000 Local 136,849.90

Base 0.00 56.50 0.00 136,849.90

COMMON STOCK USD.1790849103 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSST JUDE MEDICAL INC

2,850.000 NHDG Local 46.605902 0.00 28.50 0.00 132,855.321.000000

Base 46.605902 0.00 28.50 0.00 132,855.32

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,780.000 NHDM Local 46.500000 0.00 0.00 0.00 82,770.001.000000

Base 46.500000 0.00 0.00 0.00 82,770.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

3,150.000 NHDM Local 41.272000 0.00 31.50 0.00 130,038.301.000000

Base 41.272000 0.00 31.50 0.00 130,038.30

790849103 Total

60.00 0.000.007,780.000 Local 345,663.62

Base 0.00 60.00 0.00 345,663.62

COMMON STOCK USD.179377W108 11 Aug 2011 16 Aug 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPORSAKS INC

9,115.000 NHEX Local 8.684600 0.00 364.60 0.00 79,524.731.000000

Base 8.684600 0.00 364.60 0.00 79,524.73

25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

200.000 NHHZ Local 9.040000 0.00 3.00 0.00 1,811.001.000000

Base 9.040000 0.00 3.00 0.00 1,811.00
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79377W108 Total

367.60 0.000.009,315.000 Local 81,335.73

Base 0.00 367.60 0.00 81,335.73

COMMON STOCK79466L302 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSSALESFORCE.COM INC

1,413.000 NHDG Local 153.227700 0.00 14.13 0.00 216,524.871.000000

Base 153.227700 0.00 14.13 0.00 216,524.87

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

944.000 NHDM Local 144.710000 0.00 0.00 0.00 136,606.241.000000

Base 144.710000 0.00 0.00 0.00 136,606.24

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,081.000 NHDM Local 130.044200 0.00 10.81 0.00 140,588.591.000000

Base 130.044200 0.00 10.81 0.00 140,588.59

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

1,080.000 NHDM Local 128.459800 0.00 16.20 0.00 138,752.781.000000

Base 128.459800 0.00 16.20 0.00 138,752.78

26 Sep 2011 29 Sep 2011 USD/DTC 0.01HEEVERS &CO. INC.

93.000 NHEU Local 118.100000 0.00 1.39 0.00 10,984.691.000000

Base 118.100000 0.00 1.39 0.00 10,984.69

79466L302 Total

42.53 0.000.004,611.000 Local 643,457.17

Base 0.00 42.53 0.00 643,457.17

COMMON STOCK795435106 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSSALIX PHARMACEUTICALS LTD

13,220.000 NHDG Local 39.065800 0.00 132.20 0.00 516,582.081.000000

Base 39.065800 0.00 132.20 0.00 516,582.08
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19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

13,220.000 NHFR Local 37.960000 0.00 0.00 0.00 501,831.201.000000

Base 37.960000 0.00 0.00 0.00 501,831.20

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

13,071.000 NHIB Local 38.780000 0.00 0.00 0.00 506,893.381.000000

Base 38.780000 0.00 0.00 0.00 506,893.38

795435106 Total

132.20 0.000.0039,511.000 Local 1,525,306.66

Base 0.00 132.20 0.00 1,525,306.66

COMMON STOCK USD.0179546E104 08 Aug 2011 11 Aug 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPORSALLY BEAUTY HOLDINGS INC

12,740.000 NHHO Local 15.792200 0.00 509.60 0.00 201,702.231.000000

Base 15.792200 0.00 509.60 0.00 201,702.23

09 Aug 2011 12 Aug 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

8,790.000 NHHO Local 16.038600 0.00 351.60 0.00 141,330.891.000000

Base 16.038600 0.00 351.60 0.00 141,330.89

10 Aug 2011 15 Aug 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

3,140.000 NHHO Local 16.299300 0.00 125.60 0.00 51,305.401.000000

Base 16.299300 0.00 125.60 0.00 51,305.40

11 Aug 2011 16 Aug 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

510.000 NHHO Local 16.554500 0.00 20.40 0.00 8,463.201.000000

Base 16.554500 0.00 20.40 0.00 8,463.20

15 Aug 2011 18 Aug 2011 USD/DTC 0.04ISLAND TRADER SECURITIES INC

1,890.000 NHHO Local 16.247300 0.00 75.60 0.00 30,783.001.000000

Base 16.247300 0.00 75.60 0.00 30,783.00
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16 Aug 2011 19 Aug 2011 USD/DTC 0.04ISLAND TRADER SECURITIES INC

2,100.000 NHHO Local 16.347700 0.00 84.00 0.00 34,414.171.000000

Base 16.347700 0.00 84.00 0.00 34,414.17

22 Aug 2011 25 Aug 2011 USD/DTC 0.04ISLAND TRADER SECURITIES INC

3,890.000 NHHO Local 15.173600 0.00 155.60 0.00 59,180.901.000000

Base 15.173600 0.00 155.60 0.00 59,180.90

06 Sep 2011 09 Sep 2011 USD/DTC 0.04MORGAN STANLEY CO INCORPORATED

5,860.000 NHHO Local 16.981400 0.00 234.40 0.00 99,745.401.000000

Base 16.981400 0.00 234.40 0.00 99,745.40

79546E104 Total

1,556.80 0.000.0038,920.000 Local 626,925.19

Base 0.00 1,556.80 0.00 626,925.19

COMMON STOCK USD1.800013104 16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)SANDERSON FARMS INC

100.000 NHHZ Local 42.240000 0.00 1.50 0.00 4,225.501.000000

Base 42.240000 0.00 1.50 0.00 4,225.50

COMMON STOCK80004C101 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSSANDISK CORP

2,310.000 NHDG Local 41.570000 0.00 23.10 0.00 96,049.801.000000

Base 41.570000 0.00 23.10 0.00 96,049.80

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,500.000 NHDM Local 42.530000 0.00 0.00 0.00 63,795.001.000000

Base 42.530000 0.00 0.00 0.00 63,795.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,280.000 NHDM Local 36.879900 0.00 22.80 0.00 84,108.971.000000

Base 36.879900 0.00 22.80 0.00 84,108.97
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26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

500.000 NHHY Local 42.020000 0.00 7.50 0.00 21,017.501.000000

Base 42.020000 0.00 7.50 0.00 21,017.50

80004C101 Total

53.40 0.000.006,590.000 Local 264,971.27

Base 0.00 53.40 0.00 264,971.27

COMMON STOCK USD1.800363103 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSSANDY SPRING BANCORP INC

100.000 NHHZ Local 15.070000 0.00 1.50 0.00 1,508.501.000000

Base 15.070000 0.00 1.50 0.00 1,508.50

COMMON STOCK USD.01800907206 16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)SANMINA SCI CORP

500.000 NHHZ Local 7.699900 0.00 7.50 0.00 3,857.451.000000

Base 7.699900 0.00 7.50 0.00 3,857.45

COMMON STOCK USD.01803111103 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPSARA LEE CORP

1,100.000 NHDG Local 19.430000 0.00 0.00 0.00 21,373.001.000000

Base 19.430000 0.00 0.00 0.00 21,373.00

13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVP

600.000 NHDG Local 19.430000 0.00 0.00 0.00 11,658.001.000000

Base 19.430000 0.00 0.00 0.00 11,658.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

4,260.000 NHDG Local 19.316500 0.00 42.60 0.00 82,330.891.000000

Base 19.316500 0.00 42.60 0.00 82,330.89

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,000.000 NHDM Local 19.110000 0.00 0.00 0.00 76,440.001.000000

Base 19.110000 0.00 0.00 0.00 76,440.00
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10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

5,600.000 NHDM Local 17.643700 0.00 56.00 0.00 98,860.721.000000

Base 17.643700 0.00 56.00 0.00 98,860.72

803111103 Total

98.60 0.000.0015,560.000 Local 290,662.61

Base 0.00 98.60 0.00 290,662.61

COMMON STOCK NPV80589M102 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPSCANA CORP

200.000 NHDG Local 39.310000 0.00 0.00 0.00 7,862.001.000000

Base 39.310000 0.00 0.00 0.00 7,862.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

1,100.000 NHDG Local 39.390300 0.00 11.00 0.00 43,340.331.000000

Base 39.390300 0.00 11.00 0.00 43,340.33

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

930.000 NHDM Local 39.190000 0.00 0.00 0.00 36,446.701.000000

Base 39.190000 0.00 0.00 0.00 36,446.70

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,100.000 NHDM Local 36.364900 0.00 11.00 0.00 40,012.391.000000

Base 36.364900 0.00 11.00 0.00 40,012.39

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

580.000 NHHY Local 38.701700 0.00 8.70 0.00 22,455.691.000000

Base 38.701700 0.00 8.70 0.00 22,455.69

80589M102 Total

30.70 0.000.003,910.000 Local 150,117.11

Base 0.00 30.70 0.00 150,117.11
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COMMON STOCK NPV806037107 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSSCANSOURCE INC

100.000 NHHZ Local 30.350000 0.00 1.50 0.00 3,036.501.000000

Base 30.350000 0.00 1.50 0.00 3,036.50

COMMON STOCK USD.01808513105 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSSCHWAB (CHARLES) CORP

11,270.000 NHDG Local 15.568300 0.00 112.70 0.00 175,567.441.000000

Base 15.568300 0.00 112.70 0.00 175,567.44

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,010.000 NHDM Local 14.930000 0.00 0.00 0.00 119,589.301.000000

Base 14.930000 0.00 0.00 0.00 119,589.30

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

9,570.000 NHDM Local 11.989400 0.00 95.70 0.00 114,834.261.000000

Base 11.989400 0.00 95.70 0.00 114,834.26

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

6,340.000 NHDM Local 11.684400 0.00 95.10 0.00 74,174.201.000000

Base 11.684400 0.00 95.10 0.00 74,174.20

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

3,300.000 NHEU Local 11.279100 0.00 49.50 0.00 37,270.531.000000

Base 11.279100 0.00 49.50 0.00 37,270.53

808513105 Total

353.00 0.000.0038,490.000 Local 521,435.73

Base 0.00 353.00 0.00 521,435.73

COMMON STOCK USD.01810186106 15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSSCOTTS MIRACLE GRO CO CL A

490.000 NHHY Local 45.193900 0.00 7.35 0.00 22,152.361.000000

Base 45.193900 0.00 7.35 0.00 22,152.36
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COMMON STOCK USD.01811054402 16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)EW SCRIPPS CO/THE A

500.000 NHHZ Local 7.805000 0.00 7.50 0.00 3,910.001.000000

Base 7.805000 0.00 7.50 0.00 3,910.00

COMMON STOCK USD.01811065101 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSSCRIPPS NETWORKS INTER CL A

1,030.000 NHDG Local 47.150700 0.00 10.30 0.00 48,575.521.000000

Base 47.150700 0.00 10.30 0.00 48,575.52

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

720.000 NHDM Local 46.340000 0.00 0.00 0.00 33,364.801.000000

Base 46.340000 0.00 0.00 0.00 33,364.80

04 Aug 2011 09 Aug 2011 USD/DTC 0.02MR BEAL &COMPANY

2,500.000 NHEY Local 41.354900 0.00 50.00 0.00 103,437.251.000000

Base 41.354900 0.00 50.00 0.00 103,437.25

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

870.000 NHDM Local 40.386600 0.00 8.70 0.00 35,145.041.000000

Base 40.386600 0.00 8.70 0.00 35,145.04

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

650.000 NHDM Local 42.974600 0.00 9.75 0.00 27,943.241.000000

Base 42.974600 0.00 9.75 0.00 27,943.24

811065101 Total

78.75 0.000.005,770.000 Local 248,465.85

Base 0.00 78.75 0.00 248,465.85

COMMON STOCK USD1.811543107 16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)SEABOARD CORP

2.000 NHHZ Local 2,167.500000 0.00 0.03 0.00 4,335.031.000000

Base 2,167.500000 0.00 0.03 0.00 4,335.03
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COMMON STOCK USD.01811699107 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSSEACHANGE INTERNATIONAL INC

410.000 NHHZ Local 10.438500 0.00 6.15 0.00 4,285.941.000000

Base 10.438500 0.00 6.15 0.00 4,285.94

COMMON STOCK USD.181211K100 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSSEALED AIR CORP

1,700.000 NHDG Local 23.846500 0.00 17.00 0.00 40,556.051.000000

Base 23.846500 0.00 17.00 0.00 40,556.05

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,220.000 NHDM Local 21.530000 0.00 0.00 0.00 26,266.601.000000

Base 21.530000 0.00 0.00 0.00 26,266.60

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,530.000 NHDM Local 18.312700 0.00 15.30 0.00 28,033.731.000000

Base 18.312700 0.00 15.30 0.00 28,033.73

81211K100 Total

32.30 0.000.004,450.000 Local 94,856.38

Base 0.00 32.30 0.00 94,856.38

COMMON STOCK USD.01812350106 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSSEARS HOLDINGS CORP

380.000 NHDG Local 76.301605 0.00 3.80 0.00 28,998.411.000000

Base 76.301605 0.00 3.80 0.00 28,998.41

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

250.000 NHDM Local 69.670000 0.00 0.00 0.00 17,417.501.000000

Base 69.670000 0.00 0.00 0.00 17,417.50

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

410.000 NHDM Local 62.155800 0.00 4.10 0.00 25,487.981.000000

Base 62.155800 0.00 4.10 0.00 25,487.98
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812350106 Total

7.90 0.000.001,040.000 Local 71,903.89

Base 0.00 7.90 0.00 71,903.89

COMMON STOCK USD2.816300107 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSSELECTIVE INSURANCE GROUP

100.000 NHHZ Local 14.280000 0.00 1.50 0.00 1,429.501.000000

Base 14.280000 0.00 1.50 0.00 1,429.50

COMMON STOCK81663A105 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSSEMGROUP CORP CLASS A

200.000 NHHZ Local 19.685000 0.00 3.00 0.00 3,940.001.000000

Base 19.685000 0.00 3.00 0.00 3,940.00

COMMON STOCK USD.01816850101 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSSEMTECH CORP

22,400.000 NHDG Local 26.441800 0.00 224.00 0.00 592,520.321.000000

Base 26.441800 0.00 224.00 0.00 592,520.32

19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

22,400.000 NHFR Local 24.870000 0.00 0.00 0.00 557,088.001.000000

Base 24.870000 0.00 0.00 0.00 557,088.00

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

21,438.000 NHIB Local 23.300000 0.00 0.00 0.00 499,505.401.000000

Base 23.300000 0.00 0.00 0.00 499,505.40

816850101 Total

224.00 0.000.0066,238.000 Local 1,649,113.72

Base 0.00 224.00 0.00 1,649,113.72

COMMON STOCK NPV816851109 13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETSSEMPRA ENERGY

1,460.000 NHDG Local 52.370000 0.00 0.00 0.00 76,460.201.000000

Base 52.370000 0.00 0.00 0.00 76,460.20
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13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

640.000 NHDG Local 52.239406 0.00 6.40 0.00 33,439.621.000000

Base 52.239406 0.00 6.40 0.00 33,439.62

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,320.000 NHDM Local 50.690000 0.00 0.00 0.00 66,910.801.000000

Base 50.690000 0.00 0.00 0.00 66,910.80

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,290.000 NHDM Local 46.081700 0.00 22.90 0.00 105,549.991.000000

Base 46.081700 0.00 22.90 0.00 105,549.99

816851109 Total

29.30 0.000.005,710.000 Local 282,360.61

Base 0.00 29.30 0.00 282,360.61

REIT USD.0181721M109 15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSSENIOR HOUSING PROP TRUST

1,200.000 NHHY Local 22.350000 0.00 18.00 0.00 26,838.001.000000

Base 22.350000 0.00 18.00 0.00 26,838.00

COMMON STOCK USD.181725T100 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSSENSIENT TECHNOLOGIES CORP

110.000 NHHZ Local 39.583600 0.00 1.65 0.00 4,355.851.000000

Base 39.583600 0.00 1.65 0.00 4,355.85

COMMON STOCK USD1.824348106 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSSHERWIN WILLIAMS CO/THE

840.000 NHDG Local 84.110500 0.00 8.40 0.00 70,661.221.000000

Base 84.110500 0.00 8.40 0.00 70,661.22

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

550.000 NHDM Local 77.170000 0.00 0.00 0.00 42,443.501.000000

Base 77.170000 0.00 0.00 0.00 42,443.50
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10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

850.000 NHDM Local 71.475800 0.00 8.50 0.00 60,762.931.000000

Base 71.475800 0.00 8.50 0.00 60,762.93

824348106 Total

16.90 0.000.002,240.000 Local 173,867.65

Base 0.00 16.90 0.00 173,867.65

COMMON STOCK USD.01825549108 22 Aug 2011 25 Aug 2011 USD/DTC 0.01WEEDEN + CO.SHUFFLE MASTER INC

1,000.000 NHDX Local 7.592900 0.00 10.00 0.00 7,602.901.000000

Base 7.592900 0.00 10.00 0.00 7,602.90

23 Aug 2011 26 Aug 2011 USD/DTC 0.03STIFEL NICOLAUS + CO INC

4,350.000 NHDX Local 7.977400 0.00 130.50 0.00 34,832.191.000000

Base 7.977400 0.00 130.50 0.00 34,832.19

24 Aug 2011 29 Aug 2011 USD/DTC 0.03STIFEL NICOLAUS + CO INC

4,300.000 NHDX Local 8.231200 0.00 129.00 0.00 35,523.161.000000

Base 8.231200 0.00 129.00 0.00 35,523.16

25 Aug 2011 30 Aug 2011 USD/DTC 0.03STIFEL NICOLAUS + CO INC

6,700.000 NHDX Local 8.194800 0.00 201.00 0.00 55,106.161.000000

Base 8.194800 0.00 201.00 0.00 55,106.16

26 Aug 2011 31 Aug 2011 USD/DTC 0.03STIFEL NICOLAUS + CO INC

7,050.000 NHDX Local 8.149500 0.00 211.50 0.00 57,665.481.000000

Base 8.149500 0.00 211.50 0.00 57,665.48

14 Sep 2011 19 Sep 2011 USD/DTC 0.01LIQUIDNETINC

13,500.000 NHDX Local 8.386900 0.00 135.00 0.00 113,358.151.000000

Base 8.386900 0.00 135.00 0.00 113,358.15
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14 Sep 2011 19 Sep 2011 USD/DTC 0.03STIFEL NICOLAUS + CO INC

16,800.000 NHDX Local 8.363400 0.00 504.00 0.00 141,009.121.000000

Base 8.363400 0.00 504.00 0.00 141,009.12

20 Sep 2011 23 Sep 2011 USD/DTC 0.01LIQUIDNETINC

3,400.000 NHDX Local 8.549400 0.00 34.00 0.00 29,101.961.000000

Base 8.549400 0.00 34.00 0.00 29,101.96

21 Sep 2011 26 Sep 2011 USD/DTC 0.01LIQUIDNETINC

6,200.000 NHDX Local 8.470200 0.00 62.00 0.00 52,577.241.000000

Base 8.470200 0.00 62.00 0.00 52,577.24

22 Sep 2011 27 Sep 2011 USD/DTC 0.02INSTINET

7,600.000 NHDX Local 8.195200 0.00 152.00 0.00 62,435.521.000000

Base 8.195200 0.00 152.00 0.00 62,435.52

23 Sep 2011 28 Sep 2011 USD/DTC 0.01LIQUIDNETINC

4,200.000 NHDX Local 8.344300 0.00 42.00 0.00 35,088.061.000000

Base 8.344300 0.00 42.00 0.00 35,088.06

26 Sep 2011 29 Sep 2011 USD/DTC 0.03WILLIAMS CAPITAL GROUP LP (THE)

4,750.000 NHDX Local 8.413600 0.00 142.50 0.00 40,107.101.000000

Base 8.413600 0.00 142.50 0.00 40,107.10

29 Sep 2011 OPEN USD/DTC 0.03WILLIAMS CAPITAL GROUP LP (THE)

1,700.000 NHDX Local 8.498100 0.00 51.00 0.00 14,497.771.000000

Base 8.498100 0.00 51.00 0.00 14,497.77

30 Sep 2011 OPEN USD/DTC 0.03WILLIAMS CAPITAL GROUP LP (THE)

6,700.000 NHDX Local 8.439700 0.00 201.00 0.00 56,746.991.000000

Base 8.439700 0.00 201.00 0.00 56,746.99

825549108 Total

2,005.50 0.000.0088,250.000 Local 735,651.80

Base 0.00 2,005.50 0.00 735,651.80
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COMMON STOCK USD1.826552101 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPSIGMA ALDRICH

100.000 NHDG Local 73.800000 0.00 0.00 0.00 7,380.001.000000

Base 73.800000 0.00 0.00 0.00 7,380.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

1,230.000 NHDG Local 74.081400 0.00 12.30 0.00 91,132.421.000000

Base 74.081400 0.00 12.30 0.00 91,132.42

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

930.000 NHDM Local 67.100000 0.00 0.00 0.00 62,403.001.000000

Base 67.100000 0.00 0.00 0.00 62,403.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,160.000 NHDM Local 59.191900 0.00 11.60 0.00 68,674.201.000000

Base 59.191900 0.00 11.60 0.00 68,674.20

826552101 Total

23.90 0.000.003,420.000 Local 229,589.62

Base 0.00 23.90 0.00 229,589.62

COMMON STOCK USD.0182669G104 09 Aug 2011 12 Aug 2011 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITHSIGNATURE BANK

1,050.000 NHHO Local 53.633200 0.00 42.00 0.00 56,356.861.000000

Base 53.633200 0.00 42.00 0.00 56,356.86

10 Aug 2011 15 Aug 2011 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITH

1,670.000 NHHO Local 52.787200 0.00 66.80 0.00 88,221.421.000000

Base 52.787200 0.00 66.80 0.00 88,221.42

11 Aug 2011 16 Aug 2011 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITH

630.000 NHHO Local 52.747700 0.00 25.20 0.00 33,256.251.000000

Base 52.747700 0.00 25.20 0.00 33,256.25
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23 Sep 2011 28 Sep 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INC

1,200.000 NHHO Local 47.303000 0.00 48.00 0.00 56,811.601.000000

Base 47.303000 0.00 48.00 0.00 56,811.60

82669G104 Total

182.00 0.000.004,550.000 Local 234,646.13

Base 0.00 182.00 0.00 234,646.13

COMMON STOCK826919102 07 Jul 2011 12 Jul 2011 USD/DTC 0.04MR BEAL &COMPANYSILICON LABORATORIES INC

24,209.000 NHDZ Local 42.758200 0.00 968.36 0.00 1,036,101.621.000000

Base 42.758200 0.00 968.36 0.00 1,036,101.62

08 Jul 2011 13 Jul 2011 USD/DTC 0.04MR BEAL &COMPANY

25,891.000 NHDZ Local 41.892800 0.00 1,035.64 0.00 1,085,682.121.000000

Base 41.892800 0.00 1,035.64 0.00 1,085,682.12

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

600.000 NHHY Local 34.781700 0.00 9.00 0.00 20,878.021.000000

Base 34.781700 0.00 9.00 0.00 20,878.02

826919102 Total

2,013.00 0.000.0050,700.000 Local 2,142,661.76

Base 0.00 2,013.00 0.00 2,142,661.76

COMMON STOCK USD.01828730200 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSSIMMONS FIRST NATL CORP CL A

170.000 NHHZ Local 25.255600 0.00 2.55 0.00 4,296.001.000000

Base 25.255600 0.00 2.55 0.00 4,296.00

REIT USD.0001828806109 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPSIMON PROPERTY GROUP INC

600.000 NHDG Local 118.180000 0.00 0.00 0.00 70,908.001.000000

Base 118.180000 0.00 0.00 0.00 70,908.00
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13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

2,556.000 NHDG Local 119.632900 0.00 25.56 0.00 305,807.251.000000

Base 119.632900 0.00 25.56 0.00 305,807.25

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,200.000 NHDM Local 120.510000 0.00 0.00 0.00 265,122.001.000000

Base 120.510000 0.00 0.00 0.00 265,122.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,805.000 NHDM Local 108.811300 0.00 28.05 0.00 305,243.751.000000

Base 108.811300 0.00 28.05 0.00 305,243.75

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

159.000 NHEU Local 115.080000 0.00 2.39 0.00 18,300.111.000000

Base 115.080000 0.00 2.39 0.00 18,300.11

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

269.000 NHDM Local 117.171400 0.00 4.04 0.00 31,523.151.000000

Base 117.171400 0.00 4.04 0.00 31,523.15

828806109 Total

60.04 0.000.008,589.000 Local 996,904.26

Base 0.00 60.04 0.00 996,904.26

COMMON STOCK USD.01829073105 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSSIMPSON MANUFACTURING CO INC

100.000 NHHZ Local 25.680000 0.00 1.50 0.00 2,569.501.000000

Base 25.680000 0.00 1.50 0.00 2,569.50

COMMON STOCK USD.0182966C103 20 Jul 2011 25 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCSIRONA DENTAL SYSTEMS INC

170.000 NHDU Local 54.980000 0.00 0.85 0.00 9,347.451.000000

Base 54.980000 0.00 0.85 0.00 9,347.45
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COMMON STOCK830566105 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSSKECHERS USA INC CL A

200.000 NHHZ Local 15.759900 0.00 3.00 0.00 3,154.981.000000

Base 15.759900 0.00 3.00 0.00 3,154.98

COMMON STOCK83083J104 19 Jul 2011 25 Jul 2011 USD/DTCMERRILL LYNCH PIERCE FENNER + SMITHSKULLCANDY INC

4,738.000 NHDY Local 20.000000 0.00 0.00 0.00 94,760.001.000000

Base 20.000000 0.00 0.00 0.00 94,760.00

COMMON STOCK NPV830879102 16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)SKYWEST INC

300.000 NHHZ Local 12.690000 0.00 4.50 0.00 3,811.501.000000

Base 12.690000 0.00 4.50 0.00 3,811.50

COMMON STOCK USD.2583088M102 20 Jul 2011 25 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCSKYWORKS SOLUTIONS INC

1,250.000 NHDU Local 23.597000 0.00 6.25 0.00 29,502.501.000000

Base 23.597000 0.00 6.25 0.00 29,502.50

COMMON STOCK USD1.831865209 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSSMITH (A.O.) CORP

100.000 NHHZ Local 35.660000 0.00 1.50 0.00 3,567.501.000000

Base 35.660000 0.00 1.50 0.00 3,567.50

COMMON STOCK NPV832696405 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSJM SMUCKER CO/THE

1,040.000 NHDG Local 76.667600 0.00 10.40 0.00 79,744.701.000000

Base 76.667600 0.00 10.40 0.00 79,744.70

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

670.000 NHDM Local 77.920000 0.00 0.00 0.00 52,206.401.000000

Base 77.920000 0.00 0.00 0.00 52,206.40

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,110.000 NHDM Local 72.234500 0.00 11.10 0.00 80,191.401.000000

Base 72.234500 0.00 11.10 0.00 80,191.40
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26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHHY Local 74.850000 0.00 4.50 0.00 22,459.501.000000

Base 74.850000 0.00 4.50 0.00 22,459.50

832696405 Total

26.00 0.000.003,120.000 Local 234,602.00

Base 0.00 26.00 0.00 234,602.00

COMMON STOCK USD1.833034101 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSSNAP ON INC

630.000 NHDG Local 62.639700 0.00 6.30 0.00 39,469.311.000000

Base 62.639700 0.00 6.30 0.00 39,469.31

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

440.000 NHDM Local 56.860000 0.00 0.00 0.00 25,018.401.000000

Base 56.860000 0.00 0.00 0.00 25,018.40

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

560.000 NHDM Local 47.980700 0.00 5.60 0.00 26,874.791.000000

Base 47.980700 0.00 5.60 0.00 26,874.79

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

370.000 NHEU Local 50.850000 0.00 5.55 0.00 18,820.051.000000

Base 50.850000 0.00 5.55 0.00 18,820.05

833034101 Total

17.45 0.000.002,000.000 Local 110,182.55

Base 0.00 17.45 0.00 110,182.55

COMMON STOCK833551104 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSSNYDERS LANCE INC

100.000 NHHZ Local 20.940000 0.00 1.50 0.00 2,095.501.000000

Base 20.940000 0.00 1.50 0.00 2,095.50
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19 Sep 2011 22 Sep 2011 USD/DTC 0.03PULSE TRADING LLC

7,162.000 NHDY Local 20.386900 0.00 214.86 0.00 146,225.841.000000

Base 20.386900 0.00 214.86 0.00 146,225.84

20 Sep 2011 23 Sep 2011 USD/DTC 0.03PULSE TRADING LLC

3,328.000 NHDY Local 20.375800 0.00 99.84 0.00 67,910.501.000000

Base 20.375800 0.00 99.84 0.00 67,910.50

21 Sep 2011 26 Sep 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

8,245.000 NHEX Local 19.950600 0.00 247.35 0.00 164,740.051.000000

Base 19.950600 0.00 247.35 0.00 164,740.05

22 Sep 2011 27 Sep 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

8,225.000 NHEX Local 19.402700 0.00 246.75 0.00 159,833.961.000000

Base 19.402700 0.00 246.75 0.00 159,833.96

23 Sep 2011 28 Sep 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

6,838.000 NHEX Local 20.090600 0.00 205.14 0.00 137,584.661.000000

Base 20.090600 0.00 205.14 0.00 137,584.66

27 Sep 2011 30 Sep 2011 USD/DTC 0.03HEEVERS &CO. INC.

4,592.000 NHIB Local 20.945700 0.00 137.76 0.00 96,320.411.000000

Base 20.945700 0.00 137.76 0.00 96,320.41

28 Sep 2011 OPEN USD/DTC 0.03HEEVERS &CO. INC.

22,640.000 NHIB Local 20.933200 0.00 679.20 0.00 474,606.851.000000

Base 20.933200 0.00 679.20 0.00 474,606.85

29 Sep 2011 OPEN USD/DTC 0.03HEEVERS &CO. INC.

6,173.000 NHEX Local 21.090500 0.00 185.19 0.00 130,376.851.000000

Base 21.090500 0.00 185.19 0.00 130,376.85

833551104 Total

2,017.59 0.000.0067,303.000 Local 1,379,694.62

Base 0.00 2,017.59 0.00 1,379,694.62
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COMMON STOCK USD.0183413U100 05 Jul 2011 08 Jul 2011 USD/DTCAUTREPAT-STK/$ DIVSOLAR CAPITAL LTD

17.226 NHHZ Local 24.799721 0.00 0.00 0.00 427.201.000000

Base 24.799721 0.00 0.00 0.00 427.20

COMMON STOCK83416B109 15 Jul 2011 20 Jul 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.SOLARWINDS INC

3,180.000 NHHO Local 23.667700 0.00 127.20 0.00 75,390.491.000000

Base 23.667700 0.00 127.20 0.00 75,390.49

20 Jul 2011 25 Jul 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

4,650.000 NHDU Local 23.598100 0.00 93.00 0.00 109,824.171.000000

Base 23.598100 0.00 93.00 0.00 109,824.17

09 Aug 2011 12 Aug 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

3,040.000 NHDU Local 21.409600 0.00 15.20 0.00 65,100.381.000000

Base 21.409600 0.00 15.20 0.00 65,100.38

15 Aug 2011 18 Aug 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

2,920.000 NHDU Local 23.215500 0.00 14.60 0.00 67,803.861.000000

Base 23.215500 0.00 14.60 0.00 67,803.86

16 Aug 2011 19 Aug 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

2,240.000 NHDU Local 23.159900 0.00 11.20 0.00 51,889.381.000000

Base 23.159900 0.00 11.20 0.00 51,889.38

17 Aug 2011 22 Aug 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

670.000 NHDU Local 23.085300 0.00 3.35 0.00 15,470.501.000000

Base 23.085300 0.00 3.35 0.00 15,470.50

14 Sep 2011 19 Sep 2011 USD/DTC 0.04BNY CONVERGEX

2,300.000 NHHO Local 22.272200 0.00 92.00 0.00 51,318.061.000000

Base 22.272200 0.00 92.00 0.00 51,318.06

83416B109 Total

356.55 0.000.0019,000.000 Local 436,796.84

Base 0.00 356.55 0.00 436,796.84
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COMMON STOCK USD.0183416M105 30 Jun 2011 06 Jul 2011 USD/DTCAUTREPAT-STK/$ DIVSOLAR SENIOR CAPITAL LTD

2.500 NHHZ Local 18.000000 0.00 0.00 0.00 45.001.000000

Base 18.000000 0.00 0.00 0.00 45.00

01 Aug 2011 USD/DTCAUTREPAT-STK/$ DIV

4.286 NHHZ Local 17.998133 0.00 0.00 0.00 77.141.000000

Base 17.998133 0.00 0.00 0.00 77.14

01 Aug 2011 CANCEL USD/DTCAUTREPAT-STK/$ DIV

-4.286 NHHZ Local 17.998133 0.00 0.00 0.00 -77.141.000000

Base 17.998133 0.00 0.00 0.00 -77.14

01 Aug 2011 05 Aug 2011 USD/DTCAUTREPAT-STK/$ DIV

4.286 NHHZ Local 17.998133 0.00 0.00 0.00 77.141.000000

Base 17.998133 0.00 0.00 0.00 77.14

02 Sep 2011 USD/DTCAUTREPAT-STK/$ DIV

5.670 NHHZ Local 15.604938 0.00 0.00 0.00 88.481.000000

Base 15.604938 0.00 0.00 0.00 88.48

02 Sep 2011 CANCEL USD/DTCAUTREPAT-STK/$ DIV

-5.670 NHHZ Local 15.604938 0.00 0.00 0.00 -88.481.000000

Base 15.604938 0.00 0.00 0.00 -88.48

02 Sep 2011 15 Sep 2011 USD/DTCAUTREPAT-STK/$ DIV

5.670 NHHZ Local 15.604938 0.00 0.00 0.00 88.481.000000

Base 15.604938 0.00 0.00 0.00 88.48

83416M105 Total

0.00 0.000.0012.456 Local 210.62

Base 0.00 0.00 0.00 210.62
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COMMON STOCK USD.0183421A104 18 Jul 2011 21 Jul 2011 USD/DTC 0.02HEEVERS &CO. INC.SOLERA HOLDINGS INC

2,500.000 NHDZ Local 57.995500 0.00 50.00 0.00 145,038.751.000000

Base 57.995500 0.00 50.00 0.00 145,038.75

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

320.000 NHEU Local 57.063800 0.00 4.80 0.00 18,265.221.000000

Base 57.063800 0.00 4.80 0.00 18,265.22

19 Aug 2011 24 Aug 2011 USD/DTC 0.02J.P. MORGAN SECURITIES INC.

13,576.000 NHDZ Local 53.364900 0.00 271.52 0.00 724,753.401.000000

Base 53.364900 0.00 271.52 0.00 724,753.40

22 Aug 2011 25 Aug 2011 USD/DTC 0.02J.P. MORGAN SECURITIES INC.

924.000 NHDZ Local 54.114000 0.00 18.48 0.00 50,019.821.000000

Base 54.114000 0.00 18.48 0.00 50,019.82

83421A104 Total

344.80 0.000.0017,320.000 Local 938,077.19

Base 0.00 344.80 0.00 938,077.19

COMMON STOCK838518108 18 Jul 2011 21 Jul 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INCSOUTH JERSEY INDUSTRIES

2,731.000 NHEX Local 53.009900 0.00 109.24 0.00 144,879.281.000000

Base 53.009900 0.00 109.24 0.00 144,879.28

03 Aug 2011 08 Aug 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

1,841.000 NHEX Local 49.994400 0.00 55.23 0.00 92,094.921.000000

Base 49.994400 0.00 55.23 0.00 92,094.92

04 Aug 2011 09 Aug 2011 USD/DTC 0.03GARDNER RICH & CO

1,765.000 NHEX Local 49.914200 0.00 52.95 0.00 88,151.511.000000

Base 49.914200 0.00 52.95 0.00 88,151.51
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25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

100.000 NHHZ Local 49.360000 0.00 1.50 0.00 4,937.501.000000

Base 49.360000 0.00 1.50 0.00 4,937.50

12 Sep 2011 15 Sep 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

1,702.000 NHEX Local 48.620900 0.00 51.06 0.00 82,803.831.000000

Base 48.620900 0.00 51.06 0.00 82,803.83

838518108 Total

269.98 0.000.008,139.000 Local 412,867.04

Base 0.00 269.98 0.00 412,867.04

COMMON STOCK USD5.842587107 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPSOUTHERN CO

2,900.000 NHDG Local 40.320000 0.00 0.00 0.00 116,928.001.000000

Base 40.320000 0.00 0.00 0.00 116,928.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

6,030.000 NHDG Local 40.445800 0.00 60.30 0.00 243,948.471.000000

Base 40.445800 0.00 60.30 0.00 243,948.47

06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

430.000 NHHY Local 40.609200 0.00 6.45 0.00 17,468.411.000000

Base 40.609200 0.00 6.45 0.00 17,468.41

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,200.000 NHDM Local 39.540000 0.00 0.00 0.00 245,148.001.000000

Base 39.540000 0.00 0.00 0.00 245,148.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

8,120.000 NHDM Local 37.973700 0.00 81.20 0.00 308,427.641.000000

Base 37.973700 0.00 81.20 0.00 308,427.64
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21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

1,330.000 NHDM Local 42.587100 0.00 19.95 0.00 56,660.791.000000

Base 42.587100 0.00 19.95 0.00 56,660.79

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

400.000 NHHY Local 42.400000 0.00 6.00 0.00 16,966.001.000000

Base 42.400000 0.00 6.00 0.00 16,966.00

842587107 Total

173.90 0.000.0025,410.000 Local 1,005,547.31

Base 0.00 173.90 0.00 1,005,547.31

COMMON STOCK USD.0184265V105 26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.SOUTHERN COPPER CORP

400.000 NHEU Local 26.080000 0.00 6.00 0.00 10,438.001.000000

Base 26.080000 0.00 6.00 0.00 10,438.00

COMMON STOCK84470P109 25 Aug 2011 31 Aug 2011 USD/DTC 0.021 LOOP CAPITAL MARKETSSOUTHSIDE BANCSHARES INC

100.000 NHHZ Local 20.130000 0.00 1.50 0.00 2,014.501.000000

Base 20.130000 0.00 1.50 0.00 2,014.50

COMMON STOCK USD1.844741108 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSSOUTHWEST AIRLINES CO

11,060.000 NHDG Local 10.993500 0.00 110.60 0.00 121,698.711.000000

Base 10.993500 0.00 110.60 0.00 121,698.71

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,350.000 NHDM Local 9.960000 0.00 0.00 0.00 83,166.001.000000

Base 9.960000 0.00 0.00 0.00 83,166.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

7,570.000 NHDM Local 8.216000 0.00 75.70 0.00 62,270.821.000000

Base 8.216000 0.00 75.70 0.00 62,270.82
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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

844741108 Total

186.30 0.000.0026,980.000 Local 267,135.53

Base 0.00 186.30 0.00 267,135.53

COMMON STOCK USD1.844895102 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSSOUTHWEST GAS CORP

100.000 NHHZ Local 35.480000 0.00 1.50 0.00 3,549.501.000000

Base 35.480000 0.00 1.50 0.00 3,549.50

COMMON STOCK USD.01845467109 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSSOUTHWESTERN ENERGY CO

4,570.000 NHDG Local 43.579101 0.00 45.70 0.00 199,202.191.000000

Base 43.579101 0.00 45.70 0.00 199,202.19

18 Jul 2011 21 Jul 2011 USD/DTC 0.03UBS SECURITIES LLC

19,460.000 NHDZ Local 47.403700 0.00 583.80 0.00 923,059.801.000000

Base 47.403700 0.00 583.80 0.00 923,059.80

19 Jul 2011 22 Jul 2011 USD/DTC 0.03UBS SECURITIES LLC

19,460.000 NHDZ Local 47.957700 0.00 583.80 0.00 933,840.641.000000

Base 47.957700 0.00 583.80 0.00 933,840.64

20 Jul 2011 25 Jul 2011 USD/DTC 0.03UBS SECURITIES LLC

19,464.000 NHDZ Local 47.778400 0.00 583.92 0.00 930,542.701.000000

Base 47.778400 0.00 583.92 0.00 930,542.70

21 Jul 2011 26 Jul 2011 USD/DTC 0.03UBS SECURITIES LLC

19,462.000 NHDZ Local 48.476500 0.00 583.86 0.00 944,033.501.000000

Base 48.476500 0.00 583.86 0.00 944,033.50

22 Jul 2011 27 Jul 2011 USD/DTC 0.03UBS SECURITIES LLC

19,454.000 NHDZ Local 48.689300 0.00 583.62 0.00 947,785.261.000000

Base 48.689300 0.00 583.62 0.00 947,785.26
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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

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,420.000 NHDM Local 44.560000 0.00 0.00 0.00 152,395.201.000000

Base 44.560000 0.00 0.00 0.00 152,395.20

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

3,900.000 NHDM Local 36.008200 0.00 39.00 0.00 140,470.981.000000

Base 36.008200 0.00 39.00 0.00 140,470.98

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

1,940.000 NHDM Local 39.151400 0.00 29.10 0.00 75,982.821.000000

Base 39.151400 0.00 29.10 0.00 75,982.82

845467109 Total

3,032.80 0.000.00111,130.000 Local 5,247,313.09

Base 0.00 3,032.80 0.00 5,247,313.09

REIT USD.0184610H108 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSSOVRAN SELF STORAGE INC

100.000 NHHZ Local 38.900000 0.00 1.50 0.00 3,891.501.000000

Base 38.900000 0.00 1.50 0.00 3,891.50

COMMON STOCK84649R200 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSSPANSION INC CLASS A

300.000 NHHZ Local 14.020000 0.00 4.50 0.00 4,210.501.000000

Base 14.020000 0.00 4.50 0.00 4,210.50

COMMON STOCK NPV846822104 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSSPARTAN STORES INC

200.000 NHHZ Local 14.725000 0.00 3.00 0.00 2,948.001.000000

Base 14.725000 0.00 3.00 0.00 2,948.00

COMMON STOCK USD.75847220209 14 Jul 2011 19 Jul 2011 USD/DTC 0.02PULSE TRADING LLCSPARTECH CORP

352.000 NHDY Local 5.999200 0.00 7.04 0.00 2,118.761.000000

Base 5.999200 0.00 7.04 0.00 2,118.76
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Base Currency: USD - US DOLLAR

15 Jul 2011 20 Jul 2011 USD/DTC 0.02PULSE TRADING LLC

1,567.000 NHDY Local 6.006300 0.00 31.34 0.00 9,443.211.000000

Base 6.006300 0.00 31.34 0.00 9,443.21

22 Jul 2011 27 Jul 2011 USD/DTC 0.02PULSE TRADING LLC

9,131.000 NHDY Local 6.010000 0.00 182.62 0.00 55,059.931.000000

Base 6.010000 0.00 182.62 0.00 55,059.93

25 Jul 2011 28 Jul 2011 USD/DTC 0.02PULSE TRADING LLC

37,501.000 NHDY Local 6.008600 0.00 750.02 0.00 226,078.531.000000

Base 6.008600 0.00 750.02 0.00 226,078.53

26 Jul 2011 29 Jul 2011 USD/DTC 0.02PULSE TRADING LLC

14,819.000 NHDY Local 6.007100 0.00 296.38 0.00 89,315.591.000000

Base 6.007100 0.00 296.38 0.00 89,315.59

847220209 Total

1,267.40 0.000.0063,370.000 Local 382,016.02

Base 0.00 1,267.40 0.00 382,016.02

COMMON STOCK847560109 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPSPECTRA ENERGY CORP

4,000.000 NHDG Local 26.920000 0.00 0.00 0.00 107,680.001.000000

Base 26.920000 0.00 0.00 0.00 107,680.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

3,030.000 NHDG Local 27.151700 0.00 30.30 0.00 82,299.951.000000

Base 27.151700 0.00 30.30 0.00 82,299.95

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,860.000 NHDM Local 27.020000 0.00 0.00 0.00 131,317.201.000000

Base 27.020000 0.00 0.00 0.00 131,317.20
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Base Currency: USD - US DOLLAR

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

7,280.000 NHDM Local 23.823500 0.00 72.80 0.00 173,507.881.000000

Base 23.823500 0.00 72.80 0.00 173,507.88

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

880.000 NHHY Local 25.240000 0.00 13.20 0.00 22,224.401.000000

Base 25.240000 0.00 13.20 0.00 22,224.40

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

2,970.000 NHDM Local 25.598800 0.00 44.55 0.00 76,072.991.000000

Base 25.598800 0.00 44.55 0.00 76,072.99

847560109 Total

160.85 0.000.0023,020.000 Local 593,102.42

Base 0.00 160.85 0.00 593,102.42

COMMON STOCK USD.01847788106 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSSPEEDWAY MOTORSPORTS INC

310.000 NHHZ Local 13.844800 0.00 4.65 0.00 4,296.541.000000

Base 13.844800 0.00 4.65 0.00 4,296.54

COMMON STOCK848577102 24 Aug 2011 29 Aug 2011 USD/DTC 0.03NATIONAL FINANCIAL SERVICES CORP.SPIRIT AIRLINES INC

1,650.000 NHDX Local 11.367200 0.00 49.50 0.00 18,805.381.000000

Base 11.367200 0.00 49.50 0.00 18,805.38

25 Aug 2011 30 Aug 2011 USD/DTC 0.01LIQUIDNETINC

1,600.000 NHDX Local 11.495600 0.00 16.00 0.00 18,408.961.000000

Base 11.495600 0.00 16.00 0.00 18,408.96

26 Aug 2011 31 Aug 2011 USD/DTC 0.01LIQUIDNETINC

400.000 NHDX Local 11.860300 0.00 4.00 0.00 4,748.121.000000

Base 11.860300 0.00 4.00 0.00 4,748.12
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Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
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Stl Date Fail Days Broker Name
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

06 Sep 2011 09 Sep 2011 USD/DTC 0.01WEEDEN + CO.

2,100.000 NHDX Local 11.769800 0.00 21.00 0.00 24,737.581.000000

Base 11.769800 0.00 21.00 0.00 24,737.58

07 Sep 2011 12 Sep 2011 USD/DTC 0.01WEEDEN + CO.

1,100.000 NHDX Local 11.812000 0.00 11.00 0.00 13,004.201.000000

Base 11.812000 0.00 11.00 0.00 13,004.20

08 Sep 2011 13 Sep 2011 USD/DTC 0.01WEEDEN + CO.

1,500.000 NHDX Local 11.626600 0.00 15.00 0.00 17,454.901.000000

Base 11.626600 0.00 15.00 0.00 17,454.90

09 Sep 2011 14 Sep 2011 USD/DTC 0.01WEEDEN + CO.

2,700.000 NHDX Local 11.389100 0.00 27.00 0.00 30,777.571.000000

Base 11.389100 0.00 27.00 0.00 30,777.57

12 Sep 2011 15 Sep 2011 USD/DTC 0.01WEEDEN + CO.

2,600.000 NHDX Local 11.209300 0.00 26.00 0.00 29,170.181.000000

Base 11.209300 0.00 26.00 0.00 29,170.18

13 Sep 2011 16 Sep 2011 USD/DTC 0.01WEEDEN + CO.

2,000.000 NHDX Local 11.201700 0.00 20.00 0.00 22,423.401.000000

Base 11.201700 0.00 20.00 0.00 22,423.40

14 Sep 2011 19 Sep 2011 USD/DTC 0.01WEEDEN + CO.

1,600.000 NHDX Local 11.721900 0.00 16.00 0.00 18,771.041.000000

Base 11.721900 0.00 16.00 0.00 18,771.04

21 Sep 2011 26 Sep 2011 USD/DTC 0.01WEEDEN + CO.

6,400.000 NHDX Local 11.901000 0.00 64.00 0.00 76,230.401.000000

Base 11.901000 0.00 64.00 0.00 76,230.40

22 Sep 2011 27 Sep 2011 USD/DTC 0.01WEEDEN + CO.

1,600.000 NHDX Local 11.127900 0.00 16.00 0.00 17,820.641.000000

Base 11.127900 0.00 16.00 0.00 17,820.64
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Base Currency: USD - US DOLLAR

22 Sep 2011 27 Sep 2011 USD/DTC 0.01KNIGHT DIRECT LLC

1,600.000 NHDX Local 11.195800 0.00 11.20 0.00 17,924.481.000000

Base 11.195800 0.00 11.20 0.00 17,924.48

23 Sep 2011 28 Sep 2011 USD/DTC 0.01WEEDEN + CO.

400.000 NHDX Local 11.369100 0.00 4.00 0.00 4,551.641.000000

Base 11.369100 0.00 4.00 0.00 4,551.64

26 Sep 2011 29 Sep 2011 USD/DTC 0.03IVY SECURITIES, INC.

1,800.000 NHDX Local 11.533000 0.00 54.00 0.00 20,813.401.000000

Base 11.533000 0.00 54.00 0.00 20,813.40

28 Sep 2011 OPEN USD/DTC 0.01KNIGHT DIRECT LLC

400.000 NHDX Local 11.934400 0.00 2.80 0.00 4,776.561.000000

Base 11.934400 0.00 2.80 0.00 4,776.56

848577102 Total

357.50 0.000.0029,450.000 Local 340,418.45

Base 0.00 357.50 0.00 340,418.45

COMMON STOCK USD2.852061100 13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETSSPRINT NEXTEL CORP

32,270.000 NHDG Local 5.440000 0.00 0.00 0.00 175,548.801.000000

Base 5.440000 0.00 0.00 0.00 175,548.80

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

22,560.000 NHDM Local 4.230000 0.00 0.00 0.00 95,428.801.000000

Base 4.230000 0.00 0.00 0.00 95,428.80

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

28,610.000 NHDM Local 3.096500 0.00 286.10 0.00 88,876.971.000000

Base 3.096500 0.00 286.10 0.00 88,876.97
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852061100 Total

286.10 0.000.0083,440.000 Local 359,854.57

Base 0.00 286.10 0.00 359,854.57

COMMON STOCK USD.01852312305 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSSTAAR SURGICAL CO

700.000 NHHZ Local 7.805700 0.00 10.50 0.00 5,474.491.000000

Base 7.805700 0.00 10.50 0.00 5,474.49

COMMON STOCK USD.0185254C305 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSSTAGE STORES INC

200.000 NHHZ Local 14.830000 0.00 3.00 0.00 2,969.001.000000

Base 14.830000 0.00 3.00 0.00 2,969.00

COMMON STOCK USD.1853626109 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSSTANDARD MICROSYSTEMS CORP

200.000 NHHZ Local 20.320000 0.00 3.00 0.00 4,067.001.000000

Base 20.320000 0.00 3.00 0.00 4,067.00

COMMON STOCK USD.0185375C101 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSSTANDARD PACIFIC CORP

1,210.000 NHHZ Local 3.590800 0.00 18.15 0.00 4,363.021.000000

Base 3.590800 0.00 18.15 0.00 4,363.02

COMMON STOCK USD1.5854231107 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSSTANDEX INTERNATIONAL CORP

70.000 NHHZ Local 34.560000 0.00 1.05 0.00 2,420.251.000000

Base 34.560000 0.00 1.05 0.00 2,420.25

COMMON STOCK USD2.5854502101 13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETSSTANLEY BLACK + DECKER INC

1,430.000 NHDG Local 71.330000 0.00 0.00 0.00 102,001.901.000000

Base 71.330000 0.00 0.00 0.00 102,001.90

06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

170.000 NHHY Local 73.938200 0.00 2.55 0.00 12,572.041.000000

Base 73.938200 0.00 2.55 0.00 12,572.04
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Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

300.000 NHDM Local 65.770000 0.00 0.00 0.00 19,731.001.000000

Base 65.770000 0.00 0.00 0.00 19,731.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,600.000 NHDM Local 57.461900 0.00 26.00 0.00 149,426.941.000000

Base 57.461900 0.00 26.00 0.00 149,426.94

854502101 Total

28.55 0.000.004,500.000 Local 283,731.88

Base 0.00 28.55 0.00 283,731.88

COMMON STOCK855030102 01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSTAPLES INC

4,370.000 NHDM Local 16.060000 0.00 0.00 0.00 70,182.201.000000

Base 16.060000 0.00 0.00 0.00 70,182.20

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

6,820.000 NHDM Local 12.224700 0.00 68.20 0.00 83,440.651.000000

Base 12.224700 0.00 68.20 0.00 83,440.65

855030102 Total

68.20 0.000.0011,190.000 Local 153,622.85

Base 0.00 68.20 0.00 153,622.85

COMMON STOCK855244109 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSSTARBUCKS CORP

8,440.000 NHDG Local 39.916500 0.00 84.40 0.00 336,979.661.000000

Base 39.916500 0.00 84.40 0.00 336,979.66

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,960.000 NHDM Local 40.090000 0.00 0.00 0.00 238,936.401.000000

Base 40.090000 0.00 0.00 0.00 238,936.40
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Base Currency: USD - US DOLLAR

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

7,160.000 NHDM Local 35.075600 0.00 71.60 0.00 251,212.901.000000

Base 35.075600 0.00 71.60 0.00 251,212.90

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

660.000 NHDM Local 40.748500 0.00 9.90 0.00 26,903.911.000000

Base 40.748500 0.00 9.90 0.00 26,903.91

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

500.000 NHEU Local 39.150000 0.00 7.50 0.00 19,582.501.000000

Base 39.150000 0.00 7.50 0.00 19,582.50

855244109 Total

173.40 0.000.0022,720.000 Local 873,615.37

Base 0.00 173.40 0.00 873,615.37

REIT USD.0185571B105 22 Jul 2011 27 Jul 2011 USD/DTC 0.03NATIONAL FINANCIAL SERVICES CORP.STARWOOD PROPERTY TRUST INC

21,350.000 NHDX Local 20.486600 0.00 640.50 0.00 438,029.411.000000

Base 20.486600 0.00 640.50 0.00 438,029.41

22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

130.000 NHHZ Local 20.412300 0.00 1.95 0.00 2,655.551.000000

Base 20.412300 0.00 1.95 0.00 2,655.55

02 Aug 2011 05 Aug 2011 USD/DTC 0.03SIDOTI + COMPANY LLC

12,500.000 NHDX Local 19.292700 0.00 375.00 0.00 241,533.751.000000

Base 19.292700 0.00 375.00 0.00 241,533.75

16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

100.000 NHHZ Local 18.490000 0.00 1.50 0.00 1,850.501.000000

Base 18.490000 0.00 1.50 0.00 1,850.50
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85571B105 Total

1,018.95 0.000.0034,080.000 Local 684,069.21

Base 0.00 1,018.95 0.00 684,069.21

COMMON STOCK USD.0185590A401 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSSTARWOOD HOTELS + RESORTS

2,190.000 NHDG Local 57.266502 0.00 21.90 0.00 125,435.541.000000

Base 57.266502 0.00 21.90 0.00 125,435.54

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,550.000 NHDM Local 54.960000 0.00 0.00 0.00 85,188.001.000000

Base 54.960000 0.00 0.00 0.00 85,188.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,870.000 NHDM Local 42.769700 0.00 18.70 0.00 79,998.041.000000

Base 42.769700 0.00 18.70 0.00 79,998.04

85590A401 Total

40.60 0.000.005,610.000 Local 290,621.58

Base 0.00 40.60 0.00 290,621.58

COMMON STOCK USD1.857477103 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPSTATE STREET CORP

4,600.000 NHDG Local 44.640000 0.00 0.00 0.00 205,344.001.000000

Base 44.640000 0.00 0.00 0.00 205,344.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

910.000 NHDG Local 45.481703 0.00 9.10 0.00 41,397.451.000000

Base 45.481703 0.00 9.10 0.00 41,397.45

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,850.000 NHDM Local 41.470000 0.00 0.00 0.00 159,659.501.000000

Base 41.470000 0.00 0.00 0.00 159,659.50
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10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

4,820.000 NHDM Local 34.132900 0.00 48.20 0.00 164,568.781.000000

Base 34.132900 0.00 48.20 0.00 164,568.78

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

330.000 NHHY Local 34.790000 0.00 4.95 0.00 11,485.651.000000

Base 34.790000 0.00 4.95 0.00 11,485.65

857477103 Total

62.25 0.000.0014,510.000 Local 582,455.38

Base 0.00 62.25 0.00 582,455.38

COMMON STOCK USD.01858912108 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPSTERICYCLE INC

100.000 NHDG Local 91.490000 0.00 0.00 0.00 9,149.001.000000

Base 91.490000 0.00 0.00 0.00 9,149.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

850.000 NHDG Local 91.979906 0.00 8.50 0.00 78,191.421.000000

Base 91.979906 0.00 8.50 0.00 78,191.42

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

670.000 NHDM Local 82.120000 0.00 0.00 0.00 55,020.401.000000

Base 82.120000 0.00 0.00 0.00 55,020.40

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

820.000 NHDM Local 76.885200 0.00 8.20 0.00 63,054.061.000000

Base 76.885200 0.00 8.20 0.00 63,054.06

19 Aug 2011 24 Aug 2011 USD/DTC 0.02LIQUIDNETINC

10,100.000 NHDZ Local 80.213800 0.00 202.00 0.00 810,361.381.000000

Base 80.213800 0.00 202.00 0.00 810,361.38
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858912108 Total

218.70 0.000.0012,540.000 Local 1,015,776.26

Base 0.00 218.70 0.00 1,015,776.26

COMMON STOCK USD.15860630102 13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETSSTIFEL FINANCIAL CORP

9,177.000 NHDG Local 37.290000 0.00 0.00 0.00 342,210.331.000000

Base 37.290000 0.00 0.00 0.00 342,210.33

13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETS

2,943.000 NHDG Local 37.490000 0.00 0.00 0.00 110,333.071.000000

Base 37.490000 0.00 0.00 0.00 110,333.07

19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

12,120.000 NHFR Local 36.500000 0.00 0.00 0.00 442,380.001.000000

Base 36.500000 0.00 0.00 0.00 442,380.00

22 Jul 2011 27 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

188.000 NHFR Local 39.774700 0.00 1.88 0.00 7,479.521.000000

Base 39.774700 0.00 1.88 0.00 7,479.52

22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

80.000 NHHZ Local 40.120000 0.00 1.20 0.00 3,210.801.000000

Base 40.120000 0.00 1.20 0.00 3,210.80

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

12,308.000 NHIB Local 37.960000 0.00 0.00 0.00 467,211.681.000000

Base 37.960000 0.00 0.00 0.00 467,211.68

11 Aug 2011 16 Aug 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

3,795.000 NHEX Local 28.457000 0.00 151.80 0.00 108,146.121.000000

Base 28.457000 0.00 151.80 0.00 108,146.12
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860630102 Total

154.88 0.000.0040,611.000 Local 1,480,971.52

Base 0.00 154.88 0.00 1,480,971.52

COMMON STOCK USD.1863667101 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPSTRYKER CORP

700.000 NHDG Local 59.320000 0.00 0.00 0.00 41,524.001.000000

Base 59.320000 0.00 0.00 0.00 41,524.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

2,420.000 NHDG Local 59.638901 0.00 24.20 0.00 144,350.341.000000

Base 59.638901 0.00 24.20 0.00 144,350.34

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,060.000 NHDM Local 54.340000 0.00 0.00 0.00 111,940.401.000000

Base 54.340000 0.00 0.00 0.00 111,940.40

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

3,190.000 NHDM Local 47.019200 0.00 31.90 0.00 150,023.151.000000

Base 47.019200 0.00 31.90 0.00 150,023.15

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHEU Local 46.950000 0.00 3.00 0.00 9,393.001.000000

Base 46.950000 0.00 3.00 0.00 9,393.00

863667101 Total

59.10 0.000.008,570.000 Local 457,230.89

Base 0.00 59.10 0.00 457,230.89

COMMON STOCK864596101 03 Aug 2011 08 Aug 2011 USD/DTC 0.03WILLIAM BLAIR & COMPANY L.L.CSUCCESSFACTORS INC

7,190.000 NHDU Local 28.749800 0.00 215.70 0.00 206,926.761.000000

Base 28.749800 0.00 215.70 0.00 206,926.76
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03 Aug 2011 08 Aug 2011 USD/DTC 0.03STIFEL NICOLAUS + CO INC

7,680.000 NHDU Local 28.825600 0.00 230.40 0.00 221,611.011.000000

Base 28.825600 0.00 230.40 0.00 221,611.01

864596101 Total

446.10 0.000.0014,870.000 Local 428,537.77

Base 0.00 446.10 0.00 428,537.77

EQUITY FUND VII A86699F960 22 Aug 2011 22 Aug 2011 USD/BOSCAPITAL CALLSUMMIT PARTNERS PRIVAT

759,375.000 NHEL Local 1.000000 0.00 0.00 0.00 759,375.001.000000

Base 1.000000 0.00 0.00 0.00 759,375.00

06 Sep 2011 06 Sep 2011 USD/BOSCAPITAL CALL

1,670,625.000 NHEL Local 1.000000 0.00 0.00 0.00 1,670,625.001.000000

Base 1.000000 0.00 0.00 0.00 1,670,625.00

86699F960 Total

0.00 0.000.002,430,000.000 Local 2,430,000.00

Base 0.00 0.00 0.00 2,430,000.00

COMMON STOCK USD1.86764P109 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSSUNOCO INC

1,260.000 NHDG Local 41.586700 0.00 12.60 0.00 52,411.841.000000

Base 41.586700 0.00 12.60 0.00 52,411.84

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

830.000 NHDM Local 40.650000 0.00 0.00 0.00 33,739.501.000000

Base 40.650000 0.00 0.00 0.00 33,739.50

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,160.000 NHDM Local 31.417800 0.00 11.60 0.00 36,456.251.000000

Base 31.417800 0.00 11.60 0.00 36,456.25
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86764P109 Total

24.20 0.000.003,250.000 Local 122,607.59

Base 0.00 24.20 0.00 122,607.59

REIT USD.01867892101 16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)SUNSTONE HOTEL INVESTORS INC

600.000 NHHZ Local 5.920000 0.00 9.00 0.00 3,561.001.000000

Base 5.920000 0.00 9.00 0.00 3,561.00

COMMON STOCK USD1.867914103 13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETSSUNTRUST BANKS INC

5,630.000 NHDG Local 25.040000 0.00 0.00 0.00 140,975.201.000000

Base 25.040000 0.00 0.00 0.00 140,975.20

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,900.000 NHDM Local 24.490000 0.00 0.00 0.00 95,511.001.000000

Base 24.490000 0.00 0.00 0.00 95,511.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

5,130.000 NHDM Local 18.321800 0.00 51.30 0.00 94,042.131.000000

Base 18.321800 0.00 51.30 0.00 94,042.13

867914103 Total

51.30 0.000.0014,660.000 Local 330,528.33

Base 0.00 51.30 0.00 330,528.33

COMMON STOCK868157108 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPSUPERIOR ENERGY SERVICES INC

4,500.000 NHDG Local 39.660000 0.00 0.00 0.00 178,470.001.000000

Base 39.660000 0.00 0.00 0.00 178,470.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

11,360.000 NHDG Local 39.430700 0.00 113.60 0.00 448,046.351.000000

Base 39.430700 0.00 113.60 0.00 448,046.35
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05 Jul 2011 08 Jul 2011 USD/DTC 0.02ABEL NOSER CORPORATION

1,569.000 NHIB Local 37.991700 0.00 31.38 0.00 59,640.361.000000

Base 37.991700 0.00 31.38 0.00 59,640.36

19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

15,860.000 NHFR Local 38.580000 0.00 0.00 0.00 611,878.801.000000

Base 38.580000 0.00 0.00 0.00 611,878.80

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

15,850.000 NHIB Local 41.490000 0.00 0.00 0.00 657,616.501.000000

Base 41.490000 0.00 0.00 0.00 657,616.50

26 Sep 2011 29 Sep 2011 USD/DTC 0.05DEUTSCHE BANK SECURITIES INC

11,838.000 NHIB Local 28.846400 0.00 591.90 0.00 342,075.581.000000

Base 28.846400 0.00 591.90 0.00 342,075.58

27 Sep 2011 30 Sep 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INC

3,670.000 NHHO Local 30.518400 0.00 146.80 0.00 112,149.331.000000

Base 30.518400 0.00 146.80 0.00 112,149.33

868157108 Total

883.68 0.000.0064,647.000 Local 2,409,876.92

Base 0.00 883.68 0.00 2,409,876.92

COMMON STOCK USD1.868536103 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSSUPERVALU INC

2,260.000 NHDG Local 9.205900 0.00 22.60 0.00 20,827.931.000000

Base 9.205900 0.00 22.60 0.00 20,827.93

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,570.000 NHDM Local 8.600000 0.00 0.00 0.00 13,502.001.000000

Base 8.600000 0.00 0.00 0.00 13,502.00
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10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,030.000 NHDM Local 6.791900 0.00 20.30 0.00 13,807.861.000000

Base 6.791900 0.00 20.30 0.00 13,807.86

868536103 Total

42.90 0.000.005,860.000 Local 48,137.79

Base 0.00 42.90 0.00 48,137.79

ADR868861105 16 Aug 2011 19 Aug 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCSURGUTNEFTEGAZ SP ADR PREF

15,019.000 NHHJ Local 4.465000 0.00 150.19 0.00 67,210.021.000000

Base 4.465000 0.00 150.19 0.00 67,210.02

ADR868861204 11 Aug 2011 16 Aug 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITHSURGUTNEFTEGAS SP ADR

8,349.000 NHHJ Local 7.466900 0.00 83.49 0.00 62,424.641.000000

Base 7.466900 0.00 83.49 0.00 62,424.64

16 Aug 2011 19 Aug 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

27,721.000 NHHJ Local 8.032500 0.00 277.21 0.00 222,946.141.000000

Base 8.032500 0.00 277.21 0.00 222,946.14

868861204 Total

360.70 0.000.0036,070.000 Local 285,370.78

Base 0.00 360.70 0.00 285,370.78

COMMON STOCK USD2.869099101 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSSUSQUEHANNA BANCSHARES INC

600.000 NHHZ Local 6.165000 0.00 9.00 0.00 3,708.001.000000

Base 6.165000 0.00 9.00 0.00 3,708.00

COMMON STOCK USD.01870738101 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSSWIFT ENERGY CO

60.000 NHHZ Local 42.370000 0.00 0.90 0.00 2,543.101.000000

Base 42.370000 0.00 0.90 0.00 2,543.10
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16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

100.000 NHHZ Local 32.770000 0.00 1.50 0.00 3,278.501.000000

Base 32.770000 0.00 1.50 0.00 3,278.50

870738101 Total

2.40 0.000.00160.000 Local 5,821.60

Base 0.00 2.40 0.00 5,821.60

COMMON STOCK USD.01871237103 25 Aug 2011 30 Aug 2011 USD/DTC 0.03RBC CAPITAL MARKETSSYKES ENTERPRISES INC

3,710.000 NHDY Local 14.050300 0.00 111.30 0.00 52,237.911.000000

Base 14.050300 0.00 111.30 0.00 52,237.91

COMMON STOCK USD.01871503108 01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSYMANTEC CORP

3,770.000 NHDM Local 19.060000 0.00 0.00 0.00 71,856.201.000000

Base 19.060000 0.00 0.00 0.00 71,856.20

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

7,220.000 NHDM Local 16.350300 0.00 72.20 0.00 118,121.371.000000

Base 16.350300 0.00 72.20 0.00 118,121.37

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

500.000 NHEU Local 16.590000 0.00 7.50 0.00 8,302.501.000000

Base 16.590000 0.00 7.50 0.00 8,302.50

871503108 Total

79.70 0.000.0011,490.000 Local 198,280.07

Base 0.00 79.70 0.00 198,280.07

COMMON STOCK USD.0187151Q106 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSSYMETRA FINANCIAL CORP

300.000 NHHZ Local 10.343300 0.00 4.50 0.00 3,107.491.000000

Base 10.343300 0.00 4.50 0.00 3,107.49
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COMMON STOCK871543104 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSSYMMETRICOM INC

400.000 NHHZ Local 6.135000 0.00 6.00 0.00 2,460.001.000000

Base 6.135000 0.00 6.00 0.00 2,460.00

COMMON STOCK871546206 10 Aug 2011 15 Aug 2011 USD/DTC 0.03BLAYLOCK ROBERT VAN LLCSYMMETRY MEDICAL INC

6,745.000 NHEX Local 8.034900 0.00 202.35 0.00 54,397.751.000000

Base 8.034900 0.00 202.35 0.00 54,397.75

COMMON STOCK87157D109 01 Aug 2011 04 Aug 2011 USD/DTC 0.02BNY CONVERGEX LJRSYNAPTICS INC

2,900.000 NHDX Local 24.824900 0.00 58.00 0.00 72,050.211.000000

Base 24.824900 0.00 58.00 0.00 72,050.21

02 Aug 2011 05 Aug 2011 USD/DTC 0.02BNY CONVERGEX LJR

6,900.000 NHDX Local 25.005500 0.00 138.00 0.00 172,675.951.000000

Base 25.005500 0.00 138.00 0.00 172,675.95

87157D109 Total

196.00 0.000.009,800.000 Local 244,726.16

Base 0.00 196.00 0.00 244,726.16

COMMON STOCK NPV87162H103 15 Aug 2011 18 Aug 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INCSYNTEL INC

1,220.000 NHDU Local 48.887900 0.00 6.10 0.00 59,649.341.000000

Base 48.887900 0.00 6.10 0.00 59,649.34

16 Aug 2011 19 Aug 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

1,370.000 NHDU Local 48.636400 0.00 6.85 0.00 66,638.721.000000

Base 48.636400 0.00 6.85 0.00 66,638.72

17 Aug 2011 22 Aug 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

470.000 NHDU Local 48.357500 0.00 2.35 0.00 22,730.381.000000

Base 48.357500 0.00 2.35 0.00 22,730.38
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87162H103 Total

15.30 0.000.003,060.000 Local 149,018.44

Base 0.00 15.30 0.00 149,018.44

COMMON STOCK USD1.871829107 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPSYSCO CORP

2,200.000 NHDG Local 31.290000 0.00 0.00 0.00 68,838.001.000000

Base 31.290000 0.00 0.00 0.00 68,838.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

3,720.000 NHDG Local 31.394600 0.00 37.20 0.00 116,825.111.000000

Base 31.394600 0.00 37.20 0.00 116,825.11

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,060.000 NHDM Local 30.590000 0.00 0.00 0.00 124,195.401.000000

Base 30.590000 0.00 0.00 0.00 124,195.40

04 Aug 2011 09 Aug 2011 USD/DTC 0.02MR BEAL &COMPANY

3,550.000 NHEY Local 29.522900 0.00 71.00 0.00 104,877.301.000000

Base 29.522900 0.00 71.00 0.00 104,877.30

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

5,580.000 NHDM Local 28.278300 0.00 55.80 0.00 157,848.711.000000

Base 28.278300 0.00 55.80 0.00 157,848.71

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

620.000 NHEU Local 27.930000 0.00 9.30 0.00 17,325.901.000000

Base 27.930000 0.00 9.30 0.00 17,325.90

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

1,160.000 NHDM Local 26.919000 0.00 17.40 0.00 31,243.441.000000

Base 26.919000 0.00 17.40 0.00 31,243.44
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871829107 Total

190.70 0.000.0020,890.000 Local 621,153.86

Base 0.00 190.70 0.00 621,153.86

COMMON STOCK USD.01872275102 20 Jul 2011 25 Jul 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)TCF FINANCIAL CORP

16,420.000 NHDU Local 13.200200 0.00 328.40 0.00 217,075.681.000000

Base 13.200200 0.00 328.40 0.00 217,075.68

COMMON STOCK USD.0187236Y108 18 Jul 2011 21 Jul 2011 USD/DTC 0.02HEEVERS &CO. INC.TD AMERITRADE HOLDING CORP

4,100.000 NHDZ Local 18.097000 0.00 82.00 0.00 74,279.701.000000

Base 18.097000 0.00 82.00 0.00 74,279.70

COMMON STOCK USD1.872375100 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPTECO ENERGY INC

200.000 NHDG Local 18.820000 0.00 0.00 0.00 3,764.001.000000

Base 18.820000 0.00 0.00 0.00 3,764.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

2,110.000 NHDG Local 18.937400 0.00 21.10 0.00 39,979.011.000000

Base 18.937400 0.00 21.10 0.00 39,979.01

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,610.000 NHDM Local 18.530000 0.00 0.00 0.00 29,833.301.000000

Base 18.530000 0.00 0.00 0.00 29,833.30

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,060.000 NHDM Local 16.633400 0.00 20.60 0.00 34,285.401.000000

Base 16.633400 0.00 20.60 0.00 34,285.40

872375100 Total

41.70 0.000.005,980.000 Local 107,861.71

Base 0.00 41.70 0.00 107,861.71
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COMMON STOCK USD.0187240R107 06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSTFS FINANCIAL CORP

1,330.000 NHHY Local 9.923800 0.00 19.95 0.00 13,218.601.000000

Base 9.923800 0.00 19.95 0.00 13,218.60

COMMON STOCK USD.0187244T109 30 Jun 2011 08 Jul 2011 USD/DTCAUTREPAT-STK/$ DIVTICC CAPITAL CORP

123.153 NHHZ Local 9.599847 0.00 0.00 0.00 1,182.251.000000

Base 9.599847 0.00 0.00 0.00 1,182.25

COMMON STOCK USD1.872540109 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSTJX COMPANIES INC

3,350.000 NHDG Local 55.529901 0.00 33.50 0.00 186,058.671.000000

Base 55.529901 0.00 33.50 0.00 186,058.67

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,070.000 NHDM Local 55.300000 0.00 0.00 0.00 114,471.001.000000

Base 55.300000 0.00 0.00 0.00 114,471.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

3,690.000 NHDM Local 51.293400 0.00 36.90 0.00 189,309.551.000000

Base 51.293400 0.00 36.90 0.00 189,309.55

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHEU Local 57.470000 0.00 3.00 0.00 11,497.001.000000

Base 57.470000 0.00 3.00 0.00 11,497.00

872540109 Total

73.40 0.000.009,310.000 Local 501,336.22

Base 0.00 73.40 0.00 501,336.22

GDR87260R201 11 Aug 2011 16 Aug 2011 USD/EUR 0.01LOOP CAPITAL MARKETS LLCTMK GDR REG S

7,547.000 NHHJ Local 12.774100 0.00 48.20 0.00 96,454.331.000000

Base 12.774100 0.00 48.20 0.00 96,454.33
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Stl Date Fail Days Broker Name
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Base Currency: USD - US DOLLAR

873995914 19 Sep 2011 19 Sep 2011 USD/BOSCAPITAL CALLTL VENTURES V LP

600,000.000 NHEL Local 1.000000 0.00 0.00 0.00 600,000.001.000000

Base 1.000000 0.00 0.00 0.00 600,000.00

COMMON STOCK87424N104 21 Jul 2011 26 Jul 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)TALEO CORP CLASS A

22,640.000 NHDU Local 36.416800 0.00 452.80 0.00 824,929.151.000000

Base 36.416800 0.00 452.80 0.00 824,929.15

09 Aug 2011 12 Aug 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

2,580.000 NHDU Local 25.121500 0.00 12.90 0.00 64,826.371.000000

Base 25.121500 0.00 12.90 0.00 64,826.37

22 Sep 2011 27 Sep 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

1,580.000 NHDU Local 24.550000 0.00 7.90 0.00 38,796.901.000000

Base 24.550000 0.00 7.90 0.00 38,796.90

87424N104 Total

473.60 0.000.0026,800.000 Local 928,552.42

Base 0.00 473.60 0.00 928,552.42

REIT USD.01875465106 21 Sep 2011 26 Sep 2011 USD/DTC 0.04BNY CONVERGEX LJRTANGER FACTORY OUTLET CENTER

8,310.000 NHHO Local 27.130600 0.00 332.40 0.00 225,787.691.000000

Base 27.130600 0.00 332.40 0.00 225,787.69

23 Sep 2011 28 Sep 2011 USD/DTC 0.04BNY CONVERGEX LJR

7,960.000 NHHO Local 25.974400 0.00 318.40 0.00 207,074.621.000000

Base 25.974400 0.00 318.40 0.00 207,074.62

29 Sep 2011 OPEN USD/DTC 0.03MR BEAL &COMPANY

4,230.000 NHHO Local 26.373900 0.00 126.90 0.00 111,688.501.000000

Base 26.373900 0.00 126.90 0.00 111,688.50
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875465106 Total

777.70 0.000.0020,500.000 Local 544,550.81

Base 0.00 777.70 0.00 544,550.81

COMMON STOCK87612E106 06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSTARGET CORP

300.000 NHHY Local 48.280000 0.00 4.50 0.00 14,488.501.000000

Base 48.280000 0.00 4.50 0.00 14,488.50

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,000.000 NHDM Local 51.490000 0.00 0.00 0.00 205,960.001.000000

Base 51.490000 0.00 0.00 0.00 205,960.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

6,590.000 NHDM Local 47.533800 0.00 65.90 0.00 313,313.641.000000

Base 47.533800 0.00 65.90 0.00 313,313.64

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHHY Local 50.170000 0.00 4.50 0.00 15,055.501.000000

Base 50.170000 0.00 4.50 0.00 15,055.50

87612E106 Total

74.90 0.000.0011,190.000 Local 548,817.64

Base 0.00 74.90 0.00 548,817.64

ADR USD.1876568502 15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSTATA MOTORS LTD SPON ADR

1,380.000 NHHJ Local 18.160500 0.00 20.70 0.00 25,082.191.000000

Base 18.160500 0.00 20.70 0.00 25,082.19

COMMON STOCK87874R100 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSTECHTARGET

590.000 NHHZ Local 7.481400 0.00 8.85 0.00 4,422.881.000000

Base 7.481400 0.00 8.85 0.00 4,422.88
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COMMON STOCK NPV879101103 26 Aug 2011 31 Aug 2011 USD/DTC 0.02PULSE TRADING LLCTEKELEC

7,500.000 NHDY Local 6.546700 0.00 150.00 0.00 49,250.251.000000

Base 6.546700 0.00 150.00 0.00 49,250.25

02 Sep 2011 08 Sep 2011 USD/DTC 0.02PULSE TRADING LLC

40,200.000 NHDY Local 6.583500 0.00 804.00 0.00 265,460.701.000000

Base 6.583500 0.00 804.00 0.00 265,460.70

879101103 Total

954.00 0.000.0047,700.000 Local 314,710.95

Base 0.00 954.00 0.00 314,710.95

COMMON STOCK USD.01879360105 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSTELEDYNE TECHNOLOGIES INC

100.000 NHHZ Local 51.530000 0.00 1.50 0.00 5,154.501.000000

Base 51.530000 0.00 1.50 0.00 5,154.50

COMMON STOCK879455103 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSTELENAV INC

200.000 NHHZ Local 21.600000 0.00 3.00 0.00 4,323.001.000000

Base 21.600000 0.00 3.00 0.00 4,323.00

25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

400.000 NHHZ Local 8.642500 0.00 6.00 0.00 3,463.001.000000

Base 8.642500 0.00 6.00 0.00 3,463.00

879455103 Total

9.00 0.000.00600.000 Local 7,786.00

Base 0.00 9.00 0.00 7,786.00

COMMON STOCK USD.01879664100 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSTELLABS INC

2,900.000 NHDG Local 4.254600 0.00 29.00 0.00 12,367.341.000000

Base 4.254600 0.00 29.00 0.00 12,367.34
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,710.000 NHDM Local 4.140000 0.00 0.00 0.00 7,079.401.000000

Base 4.140000 0.00 0.00 0.00 7,079.40

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

3,480.000 NHDM Local 3.825300 0.00 34.80 0.00 13,346.841.000000

Base 3.825300 0.00 34.80 0.00 13,346.84

879664100 Total

63.80 0.000.008,090.000 Local 32,793.58

Base 0.00 63.80 0.00 32,793.58

COMMON STOCK USD.0588033G100 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSTENET HEALTHCARE CORP

5,510.000 NHDG Local 6.084900 0.00 55.10 0.00 33,582.901.000000

Base 6.084900 0.00 55.10 0.00 33,582.90

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,860.000 NHDM Local 5.560000 0.00 0.00 0.00 21,461.601.000000

Base 5.560000 0.00 0.00 0.00 21,461.60

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

4,680.000 NHDM Local 4.608200 0.00 46.80 0.00 21,613.181.000000

Base 4.608200 0.00 46.80 0.00 21,613.18

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

3,660.000 NHEU Local 4.962300 0.00 54.90 0.00 18,216.921.000000

Base 4.962300 0.00 54.90 0.00 18,216.92

88033G100 Total

156.80 0.000.0017,710.000 Local 94,874.60

Base 0.00 156.80 0.00 94,874.60
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COMMON STOCK USD.0188076W103 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSTERADATA CORP

1,910.000 NHDG Local 59.026100 0.00 19.10 0.00 112,758.951.000000

Base 59.026100 0.00 19.10 0.00 112,758.95

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,330.000 NHDM Local 54.960000 0.00 0.00 0.00 73,096.801.000000

Base 54.960000 0.00 0.00 0.00 73,096.80

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,520.000 NHDM Local 52.157000 0.00 25.20 0.00 131,460.841.000000

Base 52.157000 0.00 25.20 0.00 131,460.84

88076W103 Total

44.30 0.000.005,760.000 Local 317,316.59

Base 0.00 44.30 0.00 317,316.59

COMMON STOCK880770102 13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETSTERADYNE INC

2,320.000 NHDG Local 13.900000 0.00 0.00 0.00 32,248.001.000000

Base 13.900000 0.00 0.00 0.00 32,248.00

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,600.000 NHDM Local 13.490000 0.00 0.00 0.00 21,584.001.000000

Base 13.490000 0.00 0.00 0.00 21,584.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,770.000 NHDM Local 11.292400 0.00 17.70 0.00 20,005.251.000000

Base 11.292400 0.00 17.70 0.00 20,005.25

880770102 Total

17.70 0.000.005,690.000 Local 73,837.25

Base 0.00 17.70 0.00 73,837.25
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COMMON STOCK881609101 10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.TESORO CORP

300.000 NHDM Local 19.040000 0.00 3.00 0.00 5,715.001.000000

Base 19.040000 0.00 3.00 0.00 5,715.00

COMMON STOCK USD.0188162G103 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSTETRA TECH INC

100.000 NHHZ Local 19.160000 0.00 1.50 0.00 1,917.501.000000

Base 19.160000 0.00 1.50 0.00 1,917.50

COMMON STOCK USD.0188224Q107 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSTEXAS CAPITAL BANCSHARES INC

100.000 NHHZ Local 23.740000 0.00 1.50 0.00 2,375.501.000000

Base 23.740000 0.00 1.50 0.00 2,375.50

COMMON STOCK USD1.882491103 16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)TEXAS INDUSTRIES INC

100.000 NHHZ Local 38.900000 0.00 1.50 0.00 3,891.501.000000

Base 38.900000 0.00 1.50 0.00 3,891.50

COMMON STOCK USD1.882508104 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSTEXAS INSTRUMENTS INC

12,030.000 NHDG Local 31.472000 0.00 120.30 0.00 378,728.461.000000

Base 31.472000 0.00 120.30 0.00 378,728.46

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,800.000 NHDM Local 29.750000 0.00 0.00 0.00 232,050.001.000000

Base 29.750000 0.00 0.00 0.00 232,050.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

11,100.000 NHDM Local 26.349100 0.00 111.00 0.00 292,586.011.000000

Base 26.349100 0.00 111.00 0.00 292,586.01

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

500.000 NHEU Local 27.050000 0.00 7.50 0.00 13,532.501.000000

Base 27.050000 0.00 7.50 0.00 13,532.50
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882508104 Total

238.80 0.000.0031,430.000 Local 916,896.97

Base 0.00 238.80 0.00 916,896.97

COMMON STOCK883203101 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSTEXTRON INC

4,350.000 NHDG Local 22.192400 0.00 43.50 0.00 96,580.441.000000

Base 22.192400 0.00 43.50 0.00 96,580.44

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,070.000 NHDM Local 23.130000 0.00 0.00 0.00 71,009.101.000000

Base 23.130000 0.00 0.00 0.00 71,009.10

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,070.000 NHDM Local 16.755600 0.00 10.70 0.00 17,939.191.000000

Base 16.755600 0.00 10.70 0.00 17,939.19

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

1,900.000 NHDM Local 17.332300 0.00 28.50 0.00 32,959.871.000000

Base 17.332300 0.00 28.50 0.00 32,959.87

883203101 Total

82.70 0.000.0010,390.000 Local 218,488.60

Base 0.00 82.70 0.00 218,488.60

COMMON STOCK USD1.883556102 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPTHERMO FISHER SCIENTIFIC INC

2,000.000 NHDG Local 62.510000 0.00 0.00 0.00 125,020.001.000000

Base 62.510000 0.00 0.00 0.00 125,020.00

13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVP

100.000 NHDG Local 62.510000 0.00 0.00 0.00 6,251.001.000000

Base 62.510000 0.00 0.00 0.00 6,251.00
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13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

1,210.000 NHDG Local 62.727100 0.00 12.10 0.00 75,911.891.000000

Base 62.727100 0.00 12.10 0.00 75,911.89

06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

200.000 NHHY Local 65.355000 0.00 3.00 0.00 13,074.001.000000

Base 65.355000 0.00 3.00 0.00 13,074.00

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,040.000 NHDM Local 60.090000 0.00 0.00 0.00 122,583.601.000000

Base 60.090000 0.00 0.00 0.00 122,583.60

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

3,670.000 NHDM Local 50.668900 0.00 36.70 0.00 185,991.561.000000

Base 50.668900 0.00 36.70 0.00 185,991.56

883556102 Total

51.80 0.000.009,220.000 Local 528,832.05

Base 0.00 51.80 0.00 528,832.05

COMMON STOCK USD.1884315102 29 Sep 2011 OPEN USD/DTC 0.03HEEVERS &CO. INC.THOMAS + BETTS CORP

1,089.000 NHEX Local 41.546300 0.00 32.67 0.00 45,276.591.000000

Base 41.546300 0.00 32.67 0.00 45,276.59

COMMON STOCK NPV884768102 16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)THOMPSON CREEK METALS CO INC

300.000 NHHZ Local 7.595000 0.00 4.50 0.00 2,283.001.000000

Base 7.595000 0.00 4.50 0.00 2,283.00

COMMON STOCK USD.0188579Y101 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVP3M CO

2,900.000 NHDG Local 96.190003 0.00 0.00 0.00 278,951.011.000000

Base 96.190003 0.00 0.00 0.00 278,951.01
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13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

4,930.000 NHDG Local 96.588100 0.00 49.30 0.00 476,228.631.000000

Base 96.588100 0.00 49.30 0.00 476,228.63

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,410.000 NHDM Local 87.140000 0.00 0.00 0.00 384,287.401.000000

Base 87.140000 0.00 0.00 0.00 384,287.40

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

8,550.000 NHDM Local 79.434300 0.00 85.50 0.00 679,248.771.000000

Base 79.434300 0.00 85.50 0.00 679,248.77

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

130.000 NHEU Local 82.944600 0.00 1.95 0.00 10,784.751.000000

Base 82.944600 0.00 1.95 0.00 10,784.75

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

880.000 NHDM Local 78.261800 0.00 13.20 0.00 68,883.581.000000

Base 78.261800 0.00 13.20 0.00 68,883.58

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHEU Local 74.663300 0.00 4.50 0.00 22,403.491.000000

Base 74.663300 0.00 4.50 0.00 22,403.49

88579Y101 Total

154.45 0.000.0022,100.000 Local 1,920,787.63

Base 0.00 154.45 0.00 1,920,787.63

COMMON STOCK USD.01886547108 19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTIFFANY + CO

8,050.000 NHFR Local 81.190000 0.00 0.00 0.00 653,579.501.000000

Base 81.190000 0.00 0.00 0.00 653,579.50
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,028.000 NHIB Local 79.590000 0.00 0.00 0.00 638,948.521.000000

Base 79.590000 0.00 0.00 0.00 638,948.52

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,030.000 NHDM Local 79.590000 0.00 0.00 0.00 81,977.701.000000

Base 79.590000 0.00 0.00 0.00 81,977.70

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,220.000 NHDM Local 65.199100 0.00 12.20 0.00 79,555.101.000000

Base 65.199100 0.00 12.20 0.00 79,555.10

17 Aug 2011 22 Aug 2011 USD/DTC 0.05BNY CONVERGEX

4,049.000 NHIB Local 63.891200 0.00 202.45 0.00 258,897.921.000000

Base 63.891200 0.00 202.45 0.00 258,897.92

886547108 Total

214.65 0.000.0022,377.000 Local 1,712,958.74

Base 0.00 214.65 0.00 1,712,958.74

COMMON STOCK USD.01887317303 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSTIME WARNER INC

6,319.000 NHDG Local 35.545300 0.00 63.19 0.00 224,673.941.000000

Base 35.545300 0.00 63.19 0.00 224,673.94

13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETS

3,081.000 NHDG Local 35.500000 0.00 0.00 0.00 109,375.501.000000

Base 35.500000 0.00 0.00 0.00 109,375.50

06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

450.000 NHHY Local 36.729800 0.00 6.75 0.00 16,535.161.000000

Base 36.729800 0.00 6.75 0.00 16,535.16
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,760.000 NHDM Local 35.160000 0.00 0.00 0.00 202,521.601.000000

Base 35.160000 0.00 0.00 0.00 202,521.60

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

10,240.000 NHDM Local 29.340200 0.00 102.40 0.00 300,546.051.000000

Base 29.340200 0.00 102.40 0.00 300,546.05

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

500.000 NHHY Local 30.670000 0.00 7.50 0.00 15,342.501.000000

Base 30.670000 0.00 7.50 0.00 15,342.50

887317303 Total

179.84 0.000.0026,350.000 Local 868,994.75

Base 0.00 179.84 0.00 868,994.75

COMMON STOCK USD.0188732J207 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSTIME WARNER CABLE

2,580.000 NHDG Local 78.310601 0.00 25.80 0.00 202,067.151.000000

Base 78.310601 0.00 25.80 0.00 202,067.15

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,470.000 NHDM Local 73.310000 0.00 0.00 0.00 107,765.701.000000

Base 73.310000 0.00 0.00 0.00 107,765.70

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

3,220.000 NHDM Local 61.969300 0.00 32.20 0.00 199,573.351.000000

Base 61.969300 0.00 32.20 0.00 199,573.35

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHEU Local 65.450000 0.00 3.00 0.00 13,093.001.000000

Base 65.450000 0.00 3.00 0.00 13,093.00
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88732J207 Total

61.00 0.000.007,470.000 Local 522,499.20

Base 0.00 61.00 0.00 522,499.20

COMMON STOCK NPV887389104 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSTIMKEN CO

10,050.000 NHDG Local 50.245100 0.00 100.50 0.00 505,063.761.000000

Base 50.245100 0.00 100.50 0.00 505,063.76

19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,050.000 NHFR Local 47.800000 0.00 0.00 0.00 480,390.001.000000

Base 47.800000 0.00 0.00 0.00 480,390.00

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,909.000 NHIB Local 43.670000 0.00 0.00 0.00 432,726.031.000000

Base 43.670000 0.00 0.00 0.00 432,726.03

01 Aug 2011 USD/DTC 0.04PULSE TRADING LLC

2,600.000 NHFR Local 43.138600 0.00 104.00 0.00 112,264.361.000000

Base 43.138600 0.00 104.00 0.00 112,264.36

01 Aug 2011 CANCEL USD/DTC 0.04PULSE TRADING LLC

-2,600.000 NHFR Local 43.138600 0.00 -104.00 0.00 -112,264.361.000000

Base 43.138600 0.00 -104.00 0.00 -112,264.36

01 Aug 2011 04 Aug 2011 USD/DTC 0.04PULSE TRADING LLC

3,567.000 NHIB Local 43.138600 0.00 142.68 0.00 154,018.071.000000

Base 43.138600 0.00 142.68 0.00 154,018.07

01 Aug 2011 04 Aug 2011 USD/DTC 0.04PULSE TRADING LLC

2,600.000 NHIB Local 43.138600 0.00 104.00 0.00 112,264.361.000000

Base 43.138600 0.00 104.00 0.00 112,264.36
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15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

640.000 NHEU Local 38.800000 0.00 9.60 0.00 24,841.601.000000

Base 38.800000 0.00 9.60 0.00 24,841.60

887389104 Total

356.78 0.000.0036,816.000 Local 1,709,303.82

Base 0.00 356.78 0.00 1,709,303.82

COMMON STOCK88830R101 05 Aug 2011 10 Aug 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPORTITAN MACHINERY INC

1,130.000 NHHO Local 22.256900 0.00 45.20 0.00 25,195.501.000000

Base 22.256900 0.00 45.20 0.00 25,195.50

11 Aug 2011 16 Aug 2011 USD/DTC 0.03CREDIT SUISSE SECURITIES (USA) LLC

480.000 NHHO Local 23.088000 0.00 14.40 0.00 11,096.641.000000

Base 23.088000 0.00 14.40 0.00 11,096.64

14 Sep 2011 19 Sep 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

3,340.000 NHHO Local 22.853000 0.00 133.60 0.00 76,462.621.000000

Base 22.853000 0.00 133.60 0.00 76,462.62

88830R101 Total

193.20 0.000.004,950.000 Local 112,754.76

Base 0.00 193.20 0.00 112,754.76

COMMON STOCK USD.01888339207 10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.TITANIUM METALS CORP

240.000 NHDM Local 13.975000 0.00 2.40 0.00 3,356.401.000000

Base 13.975000 0.00 2.40 0.00 3,356.40

COMMON STOCK USD1.891027104 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSTORCHMARK CORP

830.000 NHDG Local 41.794000 0.00 8.30 0.00 34,697.321.000000

Base 41.794000 0.00 8.30 0.00 34,697.32
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

450.000 NHDM Local 40.390000 0.00 0.00 0.00 18,175.501.000000

Base 40.390000 0.00 0.00 0.00 18,175.50

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,100.000 NHDM Local 34.278200 0.00 11.00 0.00 37,717.021.000000

Base 34.278200 0.00 11.00 0.00 37,717.02

891027104 Total

19.30 0.000.002,380.000 Local 90,589.84

Base 0.00 19.30 0.00 90,589.84

COMMON STOCK USD1.891092108 15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSTORO CO

480.000 NHEU Local 48.490000 0.00 7.20 0.00 23,282.401.000000

Base 48.490000 0.00 7.20 0.00 23,282.40

COMMON STOCK NPV891709107 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSTOWER BANCORP INC

160.000 NHHZ Local 27.333700 0.00 2.40 0.00 4,375.791.000000

Base 27.333700 0.00 2.40 0.00 4,375.79

COMMON STOCK USD.01891777104 10 Aug 2011 15 Aug 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INCTOWER GROUP INC

4,478.000 NHEX Local 22.031300 0.00 134.34 0.00 98,790.501.000000

Base 22.031300 0.00 134.34 0.00 98,790.50

11 Aug 2011 16 Aug 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

1,599.000 NHEX Local 22.981100 0.00 63.96 0.00 36,810.741.000000

Base 22.981100 0.00 63.96 0.00 36,810.74

25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

200.000 NHHZ Local 22.912500 0.00 3.00 0.00 4,585.501.000000

Base 22.912500 0.00 3.00 0.00 4,585.50
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891777104 Total

201.30 0.000.006,277.000 Local 140,186.74

Base 0.00 201.30 0.00 140,186.74

COMMON STOCK USD.1891906109 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSTOTAL SYSTEM SERVICES INC

1,520.000 NHDG Local 18.434200 0.00 15.20 0.00 28,035.181.000000

Base 18.434200 0.00 15.20 0.00 28,035.18

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

980.000 NHDM Local 18.610000 0.00 0.00 0.00 18,237.801.000000

Base 18.610000 0.00 0.00 0.00 18,237.80

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,550.000 NHDM Local 16.602700 0.00 15.50 0.00 25,749.691.000000

Base 16.602700 0.00 15.50 0.00 25,749.69

891906109 Total

30.70 0.000.004,050.000 Local 72,022.67

Base 0.00 30.70 0.00 72,022.67

COMMON STOCK892356106 09 Aug 2011 12 Aug 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INCTRACTOR SUPPLY COMPANY

1,190.000 NHDU Local 53.980600 0.00 5.95 0.00 64,242.861.000000

Base 53.980600 0.00 5.95 0.00 64,242.86

COMMON STOCK USD.01893641100 18 Jul 2011 21 Jul 2011 USD/DTC 0.02HEEVERS &CO. INC.TRANSDIGM GROUP INC

1,600.000 NHDZ Local 89.728100 0.00 32.00 0.00 143,596.961.000000

Base 89.728100 0.00 32.00 0.00 143,596.96

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

110.000 NHEU Local 87.850000 0.00 1.65 0.00 9,665.151.000000

Base 87.850000 0.00 1.65 0.00 9,665.15
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893641100 Total

33.65 0.000.001,710.000 Local 153,262.11

Base 0.00 33.65 0.00 153,262.11

COMMON STOCK NPV89417E109 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSTRAVELERS COS INC/THE

3,580.000 NHDG Local 58.615701 0.00 35.80 0.00 209,880.011.000000

Base 58.615701 0.00 35.80 0.00 209,880.01

08 Jul 2011 13 Jul 2011 USD/DTC 0.02PERSHING LLC

1,950.000 NHEY Local 58.412200 0.00 39.00 0.00 113,942.791.000000

Base 58.412200 0.00 39.00 0.00 113,942.79

06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

430.000 NHHY Local 58.946400 0.00 6.45 0.00 25,353.401.000000

Base 58.946400 0.00 6.45 0.00 25,353.40

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,220.000 NHDM Local 55.130000 0.00 0.00 0.00 122,388.601.000000

Base 55.130000 0.00 0.00 0.00 122,388.60

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

4,000.000 NHDM Local 49.710900 0.00 40.00 0.00 198,883.601.000000

Base 49.710900 0.00 40.00 0.00 198,883.60

89417E109 Total

121.25 0.000.0012,180.000 Local 670,448.40

Base 0.00 121.25 0.00 670,448.40

COMMON STOCK USD.0189469A104 06 Jul 2011 11 Jul 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.TREEHOUSE FOODS INC

1,230.000 NHHO Local 53.402800 0.00 24.60 0.00 65,710.041.000000

Base 53.402800 0.00 24.60 0.00 65,710.04
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COMMON STOCK895848109 29 Jun 2011 05 Jul 2011 USD/DTCAUTREPAT-STK/$ DIVTRIANGLE CAPITAL CORP

64.932 NHHZ Local 18.329945 0.00 0.00 0.00 1,190.201.000000

Base 18.329945 0.00 0.00 0.00 1,190.20

16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

500.000 NHHZ Local 16.380000 0.00 7.50 0.00 8,197.501.000000

Base 16.380000 0.00 7.50 0.00 8,197.50

895848109 Total

7.50 0.000.00564.932 Local 9,387.70

Base 0.00 7.50 0.00 9,387.70

COMMON STOCK NPV896239100 18 Jul 2011 21 Jul 2011 USD/DTC 0.02HEEVERS &CO. INC.TRIMBLE NAVIGATION LTD

2,600.000 NHDZ Local 37.634700 0.00 52.00 0.00 97,902.221.000000

Base 37.634700 0.00 52.00 0.00 97,902.22

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

490.000 NHEU Local 36.998000 0.00 7.35 0.00 18,136.371.000000

Base 36.998000 0.00 7.35 0.00 18,136.37

896239100 Total

59.35 0.000.003,090.000 Local 116,038.59

Base 0.00 59.35 0.00 116,038.59

COMMON STOCK USD1.896522109 13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETSTRINITY INDUSTRIES INC

4,262.000 NHDG Local 34.850000 0.00 0.00 0.00 148,530.701.000000

Base 34.850000 0.00 0.00 0.00 148,530.70

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

14,098.000 NHDG Local 35.224900 0.00 140.98 0.00 496,741.621.000000

Base 35.224900 0.00 140.98 0.00 496,741.62
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06 Jul 2011 11 Jul 2011 USD/DTC 0.04PULSE TRADING LLC

2,007.000 NHIB Local 36.464800 0.00 80.28 0.00 73,265.131.000000

Base 36.464800 0.00 80.28 0.00 73,265.13

19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

18,360.000 NHFR Local 33.130000 0.00 0.00 0.00 608,266.801.000000

Base 33.130000 0.00 0.00 0.00 608,266.80

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

17,508.000 NHIB Local 29.790000 0.00 0.00 0.00 521,563.321.000000

Base 29.790000 0.00 0.00 0.00 521,563.32

896522109 Total

221.26 0.000.0056,235.000 Local 1,848,367.57

Base 0.00 221.26 0.00 1,848,367.57

COMMON STOCK896818101 07 Jul 2011 12 Jul 2011 USD/DTC 0.02STEPHENS,INC.TRIUMPH GROUP INC

1,450.000 NHHO Local 103.203100 0.00 29.00 0.00 149,673.501.000000

Base 103.203100 0.00 29.00 0.00 149,673.50

08 Jul 2011 13 Jul 2011 USD/DTC 0.02STEPHENS,INC.

1,250.000 NHHO Local 102.511200 0.00 25.00 0.00 128,164.001.000000

Base 102.511200 0.00 25.00 0.00 128,164.00

12 Jul 2011 15 Jul 2011 USD/DTC 0.02STEPHENS,INC.

1,380.000 NHHO Local 100.722500 0.00 27.60 0.00 139,024.651.000000

Base 100.722500 0.00 27.60 0.00 139,024.65

13 Jul 2011 18 Jul 2011 USD/DTC 0.02STEPHENS,INC.

1,310.000 NHHO Local 102.846700 0.00 26.20 0.00 134,755.381.000000

Base 102.846700 0.00 26.20 0.00 134,755.38
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29 Jul 2011 03 Aug 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

1,230.000 NHHO Local 53.047600 0.00 49.20 0.00 65,297.751.000000

Base 53.047600 0.00 49.20 0.00 65,297.75

29 Jul 2011 03 Aug 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

2,710.000 NHHO Local 51.039800 0.00 108.40 0.00 138,426.261.000000

Base 51.039800 0.00 108.40 0.00 138,426.26

25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

100.000 NHHZ Local 49.440000 0.00 1.50 0.00 4,945.501.000000

Base 49.440000 0.00 1.50 0.00 4,945.50

896818101 Total

266.90 0.000.009,430.000 Local 760,287.04

Base 0.00 266.90 0.00 760,287.04

COMMON STOCK89784N104 29 Jul 2011 03 Aug 2011 USD/DTC 0.04NEEDHAM +COMPANYTRUE RELIGION APPAREL INC

1,050.000 NHHO Local 31.935600 0.00 42.00 0.00 33,574.381.000000

Base 31.935600 0.00 42.00 0.00 33,574.38

COMMON STOCK USD1.898349105 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSTRUSTCO BANK CORP NY

1,800.000 NHHZ Local 4.335000 0.00 27.00 0.00 7,830.001.000000

Base 4.335000 0.00 27.00 0.00 7,830.00

COMMON STOCK NPV898402102 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSTRUSTMARK CORP

100.000 NHHZ Local 20.410000 0.00 1.50 0.00 2,042.501.000000

Base 20.410000 0.00 1.50 0.00 2,042.50

ADR900148701 11 Aug 2011 16 Aug 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITHTURKIYE GARANTI BANKASI ADR

23,246.000 NHHJ Local 3.453000 0.00 232.46 0.00 80,500.901.000000

Base 3.453000 0.00 232.46 0.00 80,500.90
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16 Aug 2011 19 Aug 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

62,808.000 NHHJ Local 3.514000 0.00 628.08 0.00 221,335.391.000000

Base 3.514000 0.00 628.08 0.00 221,335.39

900148701 Total

860.54 0.000.0086,054.000 Local 301,836.29

Base 0.00 860.54 0.00 301,836.29

COMMON STOCK90187B101 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSTWO HARBORS INVESTMENT CORP

7,300.000 NHHZ Local 9.104700 0.00 109.50 0.00 66,573.811.000000

Base 9.104700 0.00 109.50 0.00 66,573.81

COMMON STOCK USD.1902494103 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSTYSON FOODS INC CL A

3,260.000 NHDG Local 18.662000 0.00 32.60 0.00 60,870.721.000000

Base 18.662000 0.00 32.60 0.00 60,870.72

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,310.000 NHDM Local 17.560000 0.00 0.00 0.00 40,563.601.000000

Base 17.560000 0.00 0.00 0.00 40,563.60

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,870.000 NHDM Local 16.429100 0.00 28.70 0.00 47,180.221.000000

Base 16.429100 0.00 28.70 0.00 47,180.22

902494103 Total

61.30 0.000.008,440.000 Local 148,614.54

Base 0.00 61.30 0.00 148,614.54

REIT USD.01902653104 15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSUDR INC

760.000 NHEU Local 24.698700 0.00 11.40 0.00 18,782.411.000000

Base 24.698700 0.00 11.40 0.00 18,782.41



Prepared by State StreetPage 818

Purchase Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,460.000 NHHY Local 24.758600 0.00 21.90 0.00 36,169.461.000000

Base 24.758600 0.00 21.90 0.00 36,169.46

902653104 Total

33.30 0.000.002,220.000 Local 54,951.87

Base 0.00 33.30 0.00 54,951.87

COMMON STOCK NPV902748102 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSUIL HOLDINGS CORP

130.000 NHHZ Local 33.242300 0.00 1.95 0.00 4,323.451.000000

Base 33.242300 0.00 1.95 0.00 4,323.45

COMMON STOCK USD1.902788108 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSUMB FINANCIAL CORP

100.000 NHHZ Local 37.380000 0.00 1.50 0.00 3,739.501.000000

Base 37.380000 0.00 1.50 0.00 3,739.50

COMMON STOCK USD.01902973304 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPUS BANCORP

2,400.000 NHDG Local 25.120000 0.00 0.00 0.00 60,288.001.000000

Base 25.120000 0.00 0.00 0.00 60,288.00

13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVP

1,000.000 NHDG Local 25.120000 0.00 0.00 0.00 25,120.001.000000

Base 25.120000 0.00 0.00 0.00 25,120.00

13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETS

10,320.000 NHDG Local 25.060000 0.00 0.00 0.00 258,619.201.000000

Base 25.060000 0.00 0.00 0.00 258,619.20

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

7,290.000 NHDG Local 25.180700 0.00 72.90 0.00 183,640.201.000000

Base 25.180700 0.00 72.90 0.00 183,640.20
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06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

810.000 NHHY Local 25.338800 0.00 12.15 0.00 20,536.581.000000

Base 25.338800 0.00 12.15 0.00 20,536.58

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

14,790.000 NHDM Local 26.060000 0.00 0.00 0.00 385,427.401.000000

Base 26.060000 0.00 0.00 0.00 385,427.40

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

18,420.000 NHDM Local 21.954800 0.00 184.20 0.00 404,591.621.000000

Base 21.954800 0.00 184.20 0.00 404,591.62

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

1,230.000 NHDM Local 23.770400 0.00 18.45 0.00 29,256.041.000000

Base 23.770400 0.00 18.45 0.00 29,256.04

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

900.000 NHHY Local 23.700000 0.00 13.50 0.00 21,343.501.000000

Base 23.700000 0.00 13.50 0.00 21,343.50

902973304 Total

301.20 0.000.0057,160.000 Local 1,388,822.54

Base 0.00 301.20 0.00 1,388,822.54

COMMON STOCK USD.0190341W108 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSUS AIRWAYS GROUP INC

700.000 NHHZ Local 5.070000 0.00 10.50 0.00 3,559.501.000000

Base 5.070000 0.00 10.50 0.00 3,559.50

COMMON STOCK NPV903914109 15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSULTRA PETROLEUM CORP

240.000 NHEU Local 37.814200 0.00 3.60 0.00 9,079.011.000000

Base 37.814200 0.00 3.60 0.00 9,079.01
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GDR90403E202 16 Aug 2011 19 Aug 2011 USD/DTC 0.02CREDIT SUISSE SECURITIES (USA) LLCULTRATECH CEMENT REG S GDR

3,147.000 NHHJ Local 22.707700 0.00 47.21 0.00 71,508.341.000000

Base 22.707700 0.00 47.21 0.00 71,508.34

COMMON STOCK NPV904214103 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSUMPQUA HOLDINGS CORP

200.000 NHHZ Local 9.295000 0.00 3.00 0.00 1,862.001.000000

Base 9.295000 0.00 3.00 0.00 1,862.00

COMMON STOCK904311107 03 Aug 2011 08 Aug 2011 USD/DTC 0.02LIQUIDNETINCUNDER ARMOUR INC CLASS A

3,090.000 NHDU Local 67.780100 0.00 46.97 0.00 209,487.481.000000

Base 67.780100 0.00 46.97 0.00 209,487.48

COMMON STOCK USD.1904677200 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSUNIFI INC

250.000 NHHZ Local 13.268000 0.00 3.75 0.00 3,320.751.000000

Base 13.268000 0.00 3.75 0.00 3,320.75

COMMON STOCK USD.1904708104 16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)UNIFIRST CORP/MA

100.000 NHHZ Local 50.620000 0.00 1.50 0.00 5,063.501.000000

Base 50.620000 0.00 1.50 0.00 5,063.50

COMMON STOCK USD2.5907818108 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPUNION PACIFIC CORP

1,900.000 NHDG Local 102.150000 0.00 0.00 0.00 194,085.001.000000

Base 102.150000 0.00 0.00 0.00 194,085.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

3,009.000 NHDG Local 102.142700 0.00 30.09 0.00 307,377.471.000000

Base 102.142700 0.00 30.09 0.00 307,377.47

06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

172.000 NHHY Local 107.059900 0.00 2.58 0.00 18,416.881.000000

Base 107.059900 0.00 2.58 0.00 18,416.88
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,258.000 NHDM Local 102.480000 0.00 0.00 0.00 333,879.841.000000

Base 102.480000 0.00 0.00 0.00 333,879.84

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

4,690.000 NHDM Local 89.714400 0.00 46.90 0.00 420,807.441.000000

Base 89.714400 0.00 46.90 0.00 420,807.44

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHHY Local 82.960000 0.00 3.00 0.00 16,595.001.000000

Base 82.960000 0.00 3.00 0.00 16,595.00

907818108 Total

82.57 0.000.0013,229.000 Local 1,291,161.63

Base 0.00 82.57 0.00 1,291,161.63

COMMON STOCK NPV909205106 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSUNISOURCE ENERGY CORP CO

100.000 NHHZ Local 36.780000 0.00 1.50 0.00 3,679.501.000000

Base 36.780000 0.00 1.50 0.00 3,679.50

COMMON STOCK USD1.90984P303 16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)UNITED COMMUNITY BANKS/GA

2,900.000 NHHZ Local 10.031000 0.00 43.50 0.00 29,133.401.000000

Base 10.031000 0.00 43.50 0.00 29,133.40

COMMON STOCK USD2.5909907107 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSUNITED BANKSHARES INC

100.000 NHHZ Local 21.450000 0.00 1.50 0.00 2,146.501.000000

Base 21.450000 0.00 1.50 0.00 2,146.50

16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

900.000 NHHZ Local 21.623300 0.00 13.50 0.00 19,474.471.000000

Base 21.623300 0.00 13.50 0.00 19,474.47
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909907107 Total

15.00 0.000.001,000.000 Local 21,620.97

Base 0.00 15.00 0.00 21,620.97

COMMON STOCK USD.0191030T109 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSUNITED FINANCIAL BANCORP INC

270.000 NHHZ Local 16.328500 0.00 4.05 0.00 4,412.751.000000

Base 16.328500 0.00 4.05 0.00 4,412.75

COMMON STOCK USD.01911312106 01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHUNITED PARCEL SERVICE CL B

6,940.000 NHDM Local 69.220000 0.00 0.00 0.00 480,386.801.000000

Base 69.220000 0.00 0.00 0.00 480,386.80

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

9,430.000 NHDM Local 62.380000 0.00 94.30 0.00 588,337.701.000000

Base 62.380000 0.00 94.30 0.00 588,337.70

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

140.000 NHEU Local 65.630000 0.00 2.10 0.00 9,190.301.000000

Base 65.630000 0.00 2.10 0.00 9,190.30

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

450.000 NHDM Local 65.201100 0.00 6.75 0.00 29,347.251.000000

Base 65.201100 0.00 6.75 0.00 29,347.25

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

400.000 NHEU Local 62.860000 0.00 6.00 0.00 25,150.001.000000

Base 62.860000 0.00 6.00 0.00 25,150.00

911312106 Total

109.15 0.000.0017,360.000 Local 1,132,412.05

Base 0.00 109.15 0.00 1,132,412.05
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COMMON STOCK USD1.912909108 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSUNITED STATES STEEL CORP

1,230.000 NHDG Local 43.537800 0.00 12.30 0.00 53,563.791.000000

Base 43.537800 0.00 12.30 0.00 53,563.79

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

750.000 NHDM Local 39.990000 0.00 0.00 0.00 29,992.501.000000

Base 39.990000 0.00 0.00 0.00 29,992.50

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,370.000 NHDM Local 28.951500 0.00 13.70 0.00 39,677.261.000000

Base 28.951500 0.00 13.70 0.00 39,677.26

912909108 Total

26.00 0.000.003,350.000 Local 123,233.55

Base 0.00 26.00 0.00 123,233.55

COMMON STOCK USD1.913017109 01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHUNITED TECHNOLOGIES CORP

7,380.000 NHDM Local 82.840000 0.00 0.00 0.00 611,359.201.000000

Base 82.840000 0.00 0.00 0.00 611,359.20

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

9,570.000 NHDM Local 68.450700 0.00 95.70 0.00 655,168.901.000000

Base 68.450700 0.00 95.70 0.00 655,168.90

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

170.000 NHEU Local 72.840000 0.00 2.55 0.00 12,385.351.000000

Base 72.840000 0.00 2.55 0.00 12,385.35

07 Sep 2011 12 Sep 2011 USD/DTC 0.02MR BEAL &COMPANY

2,100.000 NHEY Local 72.244000 0.00 42.00 0.00 151,754.401.000000

Base 72.244000 0.00 42.00 0.00 151,754.40
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26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

400.000 NHEU Local 71.470000 0.00 6.00 0.00 28,594.001.000000

Base 71.470000 0.00 6.00 0.00 28,594.00

913017109 Total

146.25 0.000.0019,620.000 Local 1,459,261.85

Base 0.00 146.25 0.00 1,459,261.85

COMMON STOCK USD.0191324P102 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPUNITEDHEALTH GROUP INC

2,300.000 NHDG Local 51.730000 0.00 0.00 0.00 118,979.001.000000

Base 51.730000 0.00 0.00 0.00 118,979.00

13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVP

900.000 NHDG Local 51.730000 0.00 0.00 0.00 46,557.001.000000

Base 51.730000 0.00 0.00 0.00 46,557.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

7,250.000 NHDG Local 52.095000 0.00 72.50 0.00 377,761.251.000000

Base 52.095000 0.00 72.50 0.00 377,761.25

06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

450.000 NHHY Local 53.006700 0.00 6.75 0.00 23,859.771.000000

Base 53.006700 0.00 6.75 0.00 23,859.77

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,010.000 NHDM Local 49.630000 0.00 0.00 0.00 347,906.301.000000

Base 49.630000 0.00 0.00 0.00 347,906.30

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

10,360.000 NHDM Local 42.669600 0.00 103.60 0.00 442,160.661.000000

Base 42.669600 0.00 103.60 0.00 442,160.66
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26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

500.000 NHHY Local 48.500000 0.00 7.50 0.00 24,257.501.000000

Base 48.500000 0.00 7.50 0.00 24,257.50

91324P102 Total

190.35 0.000.0028,770.000 Local 1,381,481.48

Base 0.00 190.35 0.00 1,381,481.48

COMMON STOCK NPV913543104 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSUNIVERSAL FOREST PRODUCTS

80.000 NHHZ Local 31.570000 0.00 1.20 0.00 2,526.801.000000

Base 31.570000 0.00 1.20 0.00 2,526.80

COMMON STOCK USD.191529Y106 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSUNUM GROUP

2,260.000 NHDG Local 25.627102 0.00 22.60 0.00 57,939.851.000000

Base 25.627102 0.00 22.60 0.00 57,939.85

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,250.000 NHDM Local 24.390000 0.00 0.00 0.00 30,487.501.000000

Base 24.390000 0.00 0.00 0.00 30,487.50

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,950.000 NHDM Local 21.532400 0.00 29.50 0.00 63,550.081.000000

Base 21.532400 0.00 29.50 0.00 63,550.08

91529Y106 Total

52.10 0.000.006,460.000 Local 151,977.43

Base 0.00 52.10 0.00 151,977.43

LP916QWE902 20 Jul 2011 20 Jul 2011 USD/BOSCAPITAL CALLRIVERSIDE CAPITAL APPRECIATION

1,755,524.000 NHEL Local 1.000000 0.00 0.00 0.00 1,755,524.001.000000

Base 1.000000 0.00 0.00 0.00 1,755,524.00
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26 Aug 2011 26 Aug 2011 USD/BOSCAPITAL CALL

1,365,397.000 NHEL Local 1.000000 0.00 0.00 0.00 1,365,397.001.000000

Base 1.000000 0.00 0.00 0.00 1,365,397.00

26 Sep 2011 26 Sep 2011 USD/BOSCAPITAL CALL

1,007,501.000 NHEL Local 1.000000 0.00 0.00 0.00 1,007,501.001.000000

Base 1.000000 0.00 0.00 0.00 1,007,501.00

916QWE902 Total

0.00 0.000.004,128,422.000 Local 4,128,422.00

Base 0.00 0.00 0.00 4,128,422.00

COMMON STOCK917047102 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPURBAN OUTFITTERS INC

8,400.000 NHDG Local 31.850000 0.00 0.00 0.00 267,540.001.000000

Base 31.850000 0.00 0.00 0.00 267,540.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

5,700.000 NHDG Local 32.141300 0.00 57.00 0.00 183,262.411.000000

Base 32.141300 0.00 57.00 0.00 183,262.41

19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

13,020.000 NHFR Local 31.020000 0.00 0.00 0.00 403,880.401.000000

Base 31.020000 0.00 0.00 0.00 403,880.40

22 Jul 2011 27 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

151.000 NHFR Local 32.140000 0.00 1.51 0.00 4,854.651.000000

Base 32.140000 0.00 1.51 0.00 4,854.65

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

13,171.000 NHIB Local 32.540000 0.00 0.00 0.00 428,584.341.000000

Base 32.540000 0.00 0.00 0.00 428,584.34
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

690.000 NHDM Local 32.540000 0.00 0.00 0.00 22,452.601.000000

Base 32.540000 0.00 0.00 0.00 22,452.60

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,200.000 NHDM Local 27.369600 0.00 12.00 0.00 32,855.521.000000

Base 27.369600 0.00 12.00 0.00 32,855.52

17 Aug 2011 22 Aug 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

2,897.000 NHIB Local 26.934800 0.00 28.97 0.00 78,059.091.000000

Base 26.934800 0.00 28.97 0.00 78,059.09

917047102 Total

99.48 0.000.0045,229.000 Local 1,421,489.01

Base 0.00 99.48 0.00 1,421,489.01

COMMON STOCK USD.0191732J102 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSUS ECOLOGY INC

240.000 NHHZ Local 17.811700 0.00 3.60 0.00 4,278.411.000000

Base 17.811700 0.00 3.60 0.00 4,278.41

COMMON STOCK USD1.918204108 13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETSVF CORP

979.000 NHDG Local 115.650000 0.00 0.00 0.00 113,221.351.000000

Base 115.650000 0.00 0.00 0.00 113,221.35

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

705.000 NHDM Local 116.800000 0.00 0.00 0.00 82,344.001.000000

Base 116.800000 0.00 0.00 0.00 82,344.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

837.000 NHDM Local 105.797400 0.00 8.37 0.00 88,560.791.000000

Base 105.797400 0.00 8.37 0.00 88,560.79
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26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

88.000 NHHY Local 126.430000 0.00 1.32 0.00 11,127.161.000000

Base 126.430000 0.00 1.32 0.00 11,127.16

918204108 Total

9.69 0.000.002,609.000 Local 295,253.30

Base 0.00 9.69 0.00 295,253.30

COMMON STOCK USD.0191879Q109 15 Sep 2011 20 Sep 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.VAIL RESORTS INC

6,030.000 NHHO Local 38.203300 0.00 120.60 0.00 230,486.501.000000

Base 38.203300 0.00 120.60 0.00 230,486.50

15 Sep 2011 20 Sep 2011 USD/DTC 0.04CITIGROUPGLOBAL MARKETS INC

220.000 NHHO Local 37.754600 0.00 8.80 0.00 8,314.811.000000

Base 37.754600 0.00 8.80 0.00 8,314.81

20 Sep 2011 23 Sep 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

2,020.000 NHHO Local 40.129400 0.00 80.80 0.00 81,142.191.000000

Base 40.129400 0.00 80.80 0.00 81,142.19

26 Sep 2011 29 Sep 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

3,230.000 NHHO Local 38.709400 0.00 129.20 0.00 125,160.561.000000

Base 38.709400 0.00 129.20 0.00 125,160.56

91879Q109 Total

339.40 0.000.0011,500.000 Local 445,104.06

Base 0.00 339.40 0.00 445,104.06

COMMON STOCK USD.0191913Y100 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSVALERO ENERGY CORP

6,330.000 NHDG Local 25.591700 0.00 63.30 0.00 162,058.761.000000

Base 25.591700 0.00 63.30 0.00 162,058.76
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,450.000 NHDM Local 25.120000 0.00 0.00 0.00 111,784.001.000000

Base 25.120000 0.00 0.00 0.00 111,784.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

5,450.000 NHDM Local 19.612500 0.00 54.50 0.00 106,942.631.000000

Base 19.612500 0.00 54.50 0.00 106,942.63

91913Y100 Total

117.80 0.000.0016,230.000 Local 380,785.39

Base 0.00 117.80 0.00 380,785.39

COMMON STOCK921659108 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSVANDA PHARMACEUTICALS INC

610.000 NHHZ Local 7.269700 0.00 9.15 0.00 4,443.671.000000

Base 7.269700 0.00 9.15 0.00 4,443.67

COMMON STOCK USD.01922207105 15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSVARIAN SEMICONDUCTOR EQUIP

300.000 NHEU Local 60.800000 0.00 4.50 0.00 18,244.501.000000

Base 60.800000 0.00 4.50 0.00 18,244.50

COMMON STOCK USD1.92220P105 13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETSVARIAN MEDICAL SYSTEMS INC

1,010.000 NHDG Local 70.690000 0.00 0.00 0.00 71,396.901.000000

Base 70.690000 0.00 0.00 0.00 71,396.90

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

630.000 NHDM Local 62.760000 0.00 0.00 0.00 39,538.801.000000

Base 62.760000 0.00 0.00 0.00 39,538.80

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,120.000 NHDM Local 52.434000 0.00 11.20 0.00 58,737.281.000000

Base 52.434000 0.00 11.20 0.00 58,737.28
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92220P105 Total

11.20 0.000.002,760.000 Local 169,672.98

Base 0.00 11.20 0.00 169,672.98

REIT USD.2592276F100 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPVENTAS INC

1,600.000 NHDG Local 53.380000 0.00 0.00 0.00 85,408.001.000000

Base 53.380000 0.00 0.00 0.00 85,408.00

13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVP

900.000 NHDG Local 53.380000 0.00 0.00 0.00 48,042.001.000000

Base 53.380000 0.00 0.00 0.00 48,042.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

7,580.000 NHDG Local 53.821600 0.00 75.80 0.00 408,043.531.000000

Base 53.821600 0.00 75.80 0.00 408,043.53

05 Jul 2011 05 Jul 2011 USD/DTCMERGER NON CASH

7,055.802 NHHY Local 43.616816 0.00 0.00 0.00 307,751.621.000000

Base 43.616816 0.00 0.00 0.00 307,751.62

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,200.000 NHDM Local 54.130000 0.00 0.00 0.00 497,996.001.000000

Base 54.130000 0.00 0.00 0.00 497,996.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,750.000 NHDM Local 45.764200 0.00 27.50 0.00 125,879.051.000000

Base 45.764200 0.00 27.50 0.00 125,879.05

92276F100 Total

103.30 0.000.0029,085.802 Local 1,473,120.20

Base 0.00 103.30 0.00 1,473,120.20
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COMMON STOCK92335C106 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSVERA BRADLEY INC

7,490.000 NHDG Local 40.161501 0.00 74.90 0.00 300,884.541.000000

Base 40.161501 0.00 74.90 0.00 300,884.54

11 Jul 2011 14 Jul 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

3,081.000 NHIB Local 38.477500 0.00 92.43 0.00 118,641.611.000000

Base 38.477500 0.00 92.43 0.00 118,641.61

12 Jul 2011 15 Jul 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

7,330.000 NHIB Local 39.501600 0.00 219.90 0.00 289,766.631.000000

Base 39.501600 0.00 219.90 0.00 289,766.63

18 Jul 2011 21 Jul 2011 USD/DTC 0.05JEFFERIES+ COMPANY INC

3,078.000 NHIB Local 41.181900 0.00 153.90 0.00 126,911.791.000000

Base 41.181900 0.00 153.90 0.00 126,911.79

19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,490.000 NHFR Local 40.620000 0.00 0.00 0.00 304,243.801.000000

Base 40.620000 0.00 0.00 0.00 304,243.80

20 Jul 2011 25 Jul 2011 USD/DTC 0.02LIQUIDNETINC

1,166.000 NHFR Local 38.980000 0.00 23.32 0.00 45,474.001.000000

Base 38.980000 0.00 23.32 0.00 45,474.00

20 Jul 2011 25 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

2,402.000 NHFR Local 38.918000 0.00 24.02 0.00 93,505.061.000000

Base 38.918000 0.00 24.02 0.00 93,505.06

20 Jul 2011 25 Jul 2011 USD/DTC 0.02LIQUIDNETINC

958.000 NHIB Local 38.980000 0.00 19.16 0.00 37,362.001.000000

Base 38.980000 0.00 19.16 0.00 37,362.00

20 Jul 2011 25 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,975.000 NHIB Local 38.918000 0.00 19.75 0.00 76,882.801.000000

Base 38.918000 0.00 19.75 0.00 76,882.80
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21 Jul 2011 26 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

2,677.000 NHFR Local 38.643800 0.00 26.77 0.00 103,476.221.000000

Base 38.643800 0.00 26.77 0.00 103,476.22

21 Jul 2011 26 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

2,425.000 NHIB Local 38.643800 0.00 24.25 0.00 93,735.471.000000

Base 38.643800 0.00 24.25 0.00 93,735.47

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

13,735.000 NHIB Local 36.270000 0.00 0.00 0.00 498,168.451.000000

Base 36.270000 0.00 0.00 0.00 498,168.45

01 Aug 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,291.000 NHFR Local 34.375700 0.00 12.91 0.00 44,391.941.000000

Base 34.375700 0.00 12.91 0.00 44,391.94

01 Aug 2011 CANCEL USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

-1,291.000 NHFR Local 34.375700 0.00 -12.91 0.00 -44,391.941.000000

Base 34.375700 0.00 -12.91 0.00 -44,391.94

01 Aug 2011 04 Aug 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,772.000 NHIB Local 34.375700 0.00 17.72 0.00 60,931.461.000000

Base 34.375700 0.00 17.72 0.00 60,931.46

01 Aug 2011 05 Aug 2011 USD/DTC 0.011 CREDIT SUISSE SECURITIES (USA) LLC

1,291.000 NHIB Local 34.375700 0.00 12.91 0.00 44,391.941.000000

Base 34.375700 0.00 12.91 0.00 44,391.94

92335C106 Total

709.03 0.000.0056,870.000 Local 2,194,375.77

Base 0.00 709.03 0.00 2,194,375.77
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COMMON STOCK USD.0192342Y109 15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSVERIFONE SYSTEMS INC

760.000 NHEU Local 36.742600 0.00 11.40 0.00 27,935.781.000000

Base 36.742600 0.00 11.40 0.00 27,935.78

COMMON STOCK92343E102 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSVERISIGN INC

1,500.000 NHDG Local 33.779500 0.00 15.00 0.00 50,684.251.000000

Base 33.779500 0.00 15.00 0.00 50,684.25

18 Jul 2011 21 Jul 2011 USD/DTC 0.02HEEVERS &CO. INC.

3,700.000 NHDZ Local 33.248200 0.00 74.00 0.00 123,092.341.000000

Base 33.248200 0.00 74.00 0.00 123,092.34

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

940.000 NHDM Local 31.210000 0.00 0.00 0.00 29,337.401.000000

Base 31.210000 0.00 0.00 0.00 29,337.40

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,610.000 NHDM Local 28.439400 0.00 16.10 0.00 45,803.531.000000

Base 28.439400 0.00 16.10 0.00 45,803.53

92343E102 Total

105.10 0.000.007,750.000 Local 248,917.52

Base 0.00 105.10 0.00 248,917.52

COMMON STOCK USD.192343V104 06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSVERIZON COMMUNICATIONS INC

910.000 NHHY Local 37.439600 0.00 13.65 0.00 34,083.691.000000

Base 37.439600 0.00 13.65 0.00 34,083.69

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

17,740.000 NHDM Local 35.290000 0.00 0.00 0.00 626,044.601.000000

Base 35.290000 0.00 0.00 0.00 626,044.60
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10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

27,050.000 NHDM Local 33.854300 0.00 270.50 0.00 916,029.321.000000

Base 33.854300 0.00 270.50 0.00 916,029.32

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

400.000 NHHY Local 34.932500 0.00 6.00 0.00 13,979.001.000000

Base 34.932500 0.00 6.00 0.00 13,979.00

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

2,510.000 NHDM Local 36.326900 0.00 37.65 0.00 91,218.171.000000

Base 36.326900 0.00 37.65 0.00 91,218.17

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

400.000 NHEU Local 36.267500 0.00 6.00 0.00 14,513.001.000000

Base 36.267500 0.00 6.00 0.00 14,513.00

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

600.000 NHHY Local 36.269600 0.00 9.00 0.00 21,770.761.000000

Base 36.269600 0.00 9.00 0.00 21,770.76

92343V104 Total

342.80 0.000.0049,610.000 Local 1,717,638.54

Base 0.00 342.80 0.00 1,717,638.54

COMMON STOCK92552V100 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSVIASAT INC

100.000 NHHZ Local 32.820000 0.00 1.50 0.00 3,283.501.000000

Base 32.820000 0.00 1.50 0.00 3,283.50

COMMON STOCK92553P201 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSVIACOM INC CLASS B

5,060.000 NHDG Local 50.403700 0.00 50.60 0.00 255,093.321.000000

Base 50.403700 0.00 50.60 0.00 255,093.32
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,090.000 NHDM Local 48.420000 0.00 0.00 0.00 149,617.801.000000

Base 48.420000 0.00 0.00 0.00 149,617.80

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

5,590.000 NHDM Local 42.964700 0.00 55.90 0.00 240,228.571.000000

Base 42.964700 0.00 55.90 0.00 240,228.57

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

400.000 NHEU Local 40.250000 0.00 6.00 0.00 16,106.001.000000

Base 40.250000 0.00 6.00 0.00 16,106.00

92553P201 Total

112.50 0.000.0014,140.000 Local 661,045.69

Base 0.00 112.50 0.00 661,045.69

COMMON STOCK USD1.92778Q109 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSVIRGINIA COMMERCE BANCORP

400.000 NHHZ Local 5.679900 0.00 6.00 0.00 2,277.961.000000

Base 5.679900 0.00 6.00 0.00 2,277.96

COMMON STOCK928241108 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSVIROPHARMA INC

100.000 NHHZ Local 18.490000 0.00 1.50 0.00 1,850.501.000000

Base 18.490000 0.00 1.50 0.00 1,850.50

16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

200.000 NHHZ Local 19.200000 0.00 3.00 0.00 3,843.001.000000

Base 19.200000 0.00 3.00 0.00 3,843.00

928241108 Total

4.50 0.000.00300.000 Local 5,693.50

Base 0.00 4.50 0.00 5,693.50
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COMMON STOCK92826C839 06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSVISA INC CLASS A SHARES

150.000 NHHY Local 88.439900 0.00 2.25 0.00 13,268.241.000000

Base 88.439900 0.00 2.25 0.00 13,268.24

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,060.000 NHDM Local 85.540000 0.00 0.00 0.00 261,752.401.000000

Base 85.540000 0.00 0.00 0.00 261,752.40

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

4,580.000 NHDM Local 79.964400 0.00 45.80 0.00 366,282.751.000000

Base 79.964400 0.00 45.80 0.00 366,282.75

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

2,750.000 NHDM Local 92.618100 0.00 41.25 0.00 254,741.031.000000

Base 92.618100 0.00 41.25 0.00 254,741.03

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

100.000 NHEU Local 89.920000 0.00 1.50 0.00 8,993.501.000000

Base 89.920000 0.00 1.50 0.00 8,993.50

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHHY Local 89.920000 0.00 3.00 0.00 17,987.001.000000

Base 89.920000 0.00 3.00 0.00 17,987.00

92826C839 Total

93.80 0.000.0010,840.000 Local 923,024.92

Base 0.00 93.80 0.00 923,024.92

COMMON STOCK USD.0192828Q109 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSVIRTUS INVESTMENT PARTNERS

60.000 NHHZ Local 78.110000 0.00 0.90 0.00 4,687.501.000000

Base 78.110000 0.00 0.90 0.00 4,687.50
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COMMON STOCK92839U206 15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSVISTEON CORP

350.000 NHEU Local 52.250000 0.00 5.25 0.00 18,292.751.000000

Base 52.250000 0.00 5.25 0.00 18,292.75

REIT USD.04929042109 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPVORNADO REALTY TRUST

400.000 NHDG Local 92.610000 0.00 0.00 0.00 37,044.001.000000

Base 92.610000 0.00 0.00 0.00 37,044.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

1,450.000 NHDG Local 94.296503 0.00 14.50 0.00 136,744.431.000000

Base 94.296503 0.00 14.50 0.00 136,744.43

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,310.000 NHDM Local 93.550000 0.00 0.00 0.00 122,550.501.000000

Base 93.550000 0.00 0.00 0.00 122,550.50

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,570.000 NHDM Local 78.017200 0.00 15.70 0.00 122,502.701.000000

Base 78.017200 0.00 15.70 0.00 122,502.70

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

1,610.000 NHDM Local 80.854000 0.00 24.15 0.00 130,199.091.000000

Base 80.854000 0.00 24.15 0.00 130,199.09

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHHY Local 77.976700 0.00 4.50 0.00 23,397.511.000000

Base 77.976700 0.00 4.50 0.00 23,397.51

929042109 Total

58.85 0.000.006,640.000 Local 572,438.23

Base 0.00 58.85 0.00 572,438.23
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COMMON STOCK USD1.929160109 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSVULCAN MATERIALS CO

1,430.000 NHDG Local 37.124601 0.00 14.30 0.00 53,102.481.000000

Base 37.124601 0.00 14.30 0.00 53,102.48

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,000.000 NHDM Local 34.290000 0.00 0.00 0.00 34,290.001.000000

Base 34.290000 0.00 0.00 0.00 34,290.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,240.000 NHDM Local 30.528500 0.00 12.40 0.00 37,867.741.000000

Base 30.528500 0.00 12.40 0.00 37,867.74

929160109 Total

26.70 0.000.003,670.000 Local 125,260.22

Base 0.00 26.70 0.00 125,260.22

COMMON STOCK NPV92924F106 11 Jul 2011 14 Jul 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.WGL HOLDINGS INC

910.000 NHHO Local 39.500000 0.00 18.20 0.00 35,963.201.000000

Base 39.500000 0.00 18.20 0.00 35,963.20

11 Jul 2011 14 Jul 2011 USD/DTC 0.04BARCLAYS CAPITAL LE

2,310.000 NHHO Local 39.527000 0.00 92.40 0.00 91,399.771.000000

Base 39.527000 0.00 92.40 0.00 91,399.77

12 Jul 2011 15 Jul 2011 USD/DTC 0.04BARCLAYS CAPITAL LE

3,160.000 NHHO Local 39.790200 0.00 126.40 0.00 125,863.431.000000

Base 39.790200 0.00 126.40 0.00 125,863.43

12 Jul 2011 15 Jul 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.

4,210.000 NHHO Local 39.786900 0.00 84.20 0.00 167,587.051.000000

Base 39.786900 0.00 84.20 0.00 167,587.05
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13 Jul 2011 18 Jul 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.

2,820.000 NHHO Local 40.129000 0.00 56.40 0.00 113,220.181.000000

Base 40.129000 0.00 56.40 0.00 113,220.18

14 Jul 2011 19 Jul 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.

1,640.000 NHHO Local 39.940700 0.00 32.80 0.00 65,535.551.000000

Base 39.940700 0.00 32.80 0.00 65,535.55

22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

110.000 NHHZ Local 40.190000 0.00 1.65 0.00 4,422.551.000000

Base 40.190000 0.00 1.65 0.00 4,422.55

06 Sep 2011 09 Sep 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

1,590.000 NHHO Local 40.092100 0.00 63.60 0.00 63,810.041.000000

Base 40.092100 0.00 63.60 0.00 63,810.04

92924F106 Total

475.65 0.000.0016,750.000 Local 667,801.77

Base 0.00 475.65 0.00 667,801.77

COMMON STOCK USD.0192927K102 15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSWABCO HOLDINGS INC

620.000 NHEU Local 50.054500 0.00 9.30 0.00 31,043.091.000000

Base 50.054500 0.00 9.30 0.00 31,043.09

COMMON STOCK USD.5929297109 22 Aug 2011 25 Aug 2011 USD/DTC 0.02INSTINETWMS INDUSTRIES INC

4,450.000 NHDX Local 20.384900 0.00 89.00 0.00 90,801.811.000000

Base 20.384900 0.00 89.00 0.00 90,801.81

23 Aug 2011 26 Aug 2011 USD/DTC 0.02INSTINET

5,850.000 NHDX Local 21.621400 0.00 117.00 0.00 126,602.191.000000

Base 21.621400 0.00 117.00 0.00 126,602.19
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24 Aug 2011 29 Aug 2011 USD/DTC 0.02INSTINET

5,850.000 NHDX Local 21.717800 0.00 117.00 0.00 127,166.131.000000

Base 21.717800 0.00 117.00 0.00 127,166.13

25 Aug 2011 30 Aug 2011 USD/DTC 0.02INSTINET

8,800.000 NHDX Local 21.278400 0.00 176.00 0.00 187,425.921.000000

Base 21.278400 0.00 176.00 0.00 187,425.92

26 Aug 2011 31 Aug 2011 USD/DTC 0.02INSTINET

2,900.000 NHDX Local 21.548200 0.00 58.00 0.00 62,547.781.000000

Base 21.548200 0.00 58.00 0.00 62,547.78

01 Sep 2011 07 Sep 2011 USD/DTC 0.01LIQUIDNETINC

3,400.000 NHDX Local 21.284700 0.00 34.00 0.00 72,401.981.000000

Base 21.284700 0.00 34.00 0.00 72,401.98

02 Sep 2011 08 Sep 2011 USD/DTC 0.01LIQUIDNETINC

3,050.000 NHDX Local 20.824700 0.00 30.50 0.00 63,545.841.000000

Base 20.824700 0.00 30.50 0.00 63,545.84

21 Sep 2011 26 Sep 2011 USD/DTC 0.02KNIGHT EQUITY MARKETS L.P.

23,000.000 NHDX Local 18.730800 0.00 460.00 0.00 431,268.401.000000

Base 18.730800 0.00 460.00 0.00 431,268.40

929297109 Total

1,081.50 0.000.0057,300.000 Local 1,161,760.05

Base 0.00 1,081.50 0.00 1,161,760.05

COMMON STOCK USD.01929328102 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSWSFS FINANCIAL CORP

100.000 NHHZ Local 33.530000 0.00 1.50 0.00 3,354.501.000000

Base 33.530000 0.00 1.50 0.00 3,354.50
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COMMON STOCK USD.01929740108 15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSWABTEC CORP

220.000 NHEU Local 56.673600 0.00 3.30 0.00 12,471.491.000000

Base 56.673600 0.00 3.30 0.00 12,471.49

COMMON STOCK USD.01930059100 11 Aug 2011 16 Aug 2011 USD/DTC 0.04BNY CONVERGEX LJRWADDELL + REED FINANCIAL A

6,280.000 NHHO Local 30.702500 0.00 251.20 0.00 193,062.901.000000

Base 30.702500 0.00 251.20 0.00 193,062.90

12 Aug 2011 17 Aug 2011 USD/DTC 0.04BNY CONVERGEX LJR

4,320.000 NHHO Local 31.179200 0.00 172.80 0.00 134,866.941.000000

Base 31.179200 0.00 172.80 0.00 134,866.94

15 Aug 2011 18 Aug 2011 USD/DTC 0.04BNY CONVERGEX

4,180.000 NHHO Local 31.940500 0.00 167.20 0.00 133,678.491.000000

Base 31.940500 0.00 167.20 0.00 133,678.49

07 Sep 2011 12 Sep 2011 USD/DTC 0.03STIFEL NICOLAUS + CO INC

2,860.000 NHDU Local 29.713700 0.00 85.80 0.00 85,066.981.000000

Base 29.713700 0.00 85.80 0.00 85,066.98

930059100 Total

677.00 0.000.0017,640.000 Local 546,675.31

Base 0.00 677.00 0.00 546,675.31

COMMON STOCK USD.1931142103 01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWAL MART STORES INC

13,070.000 NHDM Local 52.710000 0.00 0.00 0.00 688,919.701.000000

Base 52.710000 0.00 0.00 0.00 688,919.70

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

18,270.000 NHDM Local 49.062500 0.00 182.70 0.00 896,554.581.000000

Base 49.062500 0.00 182.70 0.00 896,554.58
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15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

270.000 NHEU Local 49.700000 0.00 4.05 0.00 13,423.051.000000

Base 49.700000 0.00 4.05 0.00 13,423.05

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

250.000 NHHY Local 49.630000 0.00 3.75 0.00 12,411.251.000000

Base 49.630000 0.00 3.75 0.00 12,411.25

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

700.000 NHEU Local 51.720000 0.00 10.50 0.00 36,214.501.000000

Base 51.720000 0.00 10.50 0.00 36,214.50

931142103 Total

201.00 0.000.0032,560.000 Local 1,647,523.08

Base 0.00 201.00 0.00 1,647,523.08

COMMON STOCK931422109 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPWALGREEN CO

2,400.000 NHDG Local 42.790000 0.00 0.00 0.00 102,696.001.000000

Base 42.790000 0.00 0.00 0.00 102,696.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

6,900.000 NHDG Local 42.883600 0.00 69.00 0.00 295,965.841.000000

Base 42.883600 0.00 69.00 0.00 295,965.84

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,120.000 NHDM Local 39.040000 0.00 0.00 0.00 238,924.801.000000

Base 39.040000 0.00 0.00 0.00 238,924.80

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

8,750.000 NHDM Local 35.282000 0.00 87.50 0.00 308,805.001.000000

Base 35.282000 0.00 87.50 0.00 308,805.00
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26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

600.000 NHEU Local 35.450000 0.00 9.00 0.00 21,279.001.000000

Base 35.450000 0.00 9.00 0.00 21,279.00

931422109 Total

165.50 0.000.0024,770.000 Local 967,670.64

Base 0.00 165.50 0.00 967,670.64

REIT USD.0193317W102 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSWALTER INVESTMENT MANAGEMENT

100.000 NHHZ Local 23.959700 0.00 1.50 0.00 2,397.471.000000

Base 23.959700 0.00 1.50 0.00 2,397.47

LIMITED PARTNERSHIP93399Y968 04 Aug 2011 04 Aug 2011 USD/BOSCAPITAL CALLWARBURG PINCUS PRVT EQUITY X

87,500.000 NHEL Local 1.000000 0.00 0.00 0.00 87,500.001.000000

Base 1.000000 0.00 0.00 0.00 87,500.00

29 Sep 2011 29 Sep 2011 USD/BOSCAPITAL CALL

612,500.000 NHEL Local 1.000000 0.00 0.00 0.00 612,500.001.000000

Base 1.000000 0.00 0.00 0.00 612,500.00

93399Y968 Total

0.00 0.000.00700,000.000 Local 700,000.00

Base 0.00 0.00 0.00 700,000.00

COMMON STOCK USD1.939640108 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSWASHINGTON POST CLASS B

35.000 NHDG Local 411.207143 0.00 0.35 0.00 14,392.601.000000

Base 411.207143 0.00 0.35 0.00 14,392.60

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

18.000 NHDM Local 402.300000 0.00 0.00 0.00 7,241.401.000000

Base 402.300000 0.00 0.00 0.00 7,241.40
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10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

49.000 NHDM Local 353.634700 0.00 0.49 0.00 17,328.591.000000

Base 353.634700 0.00 0.49 0.00 17,328.59

939640108 Total

0.84 0.000.00102.000 Local 38,962.59

Base 0.00 0.84 0.00 38,962.59

REIT USD.01939653101 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSWASHINGTON REIT

100.000 NHHZ Local 33.700000 0.00 1.50 0.00 3,371.501.000000

Base 33.700000 0.00 1.50 0.00 3,371.50

16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

100.000 NHHZ Local 30.409900 0.00 1.50 0.00 3,042.491.000000

Base 30.409900 0.00 1.50 0.00 3,042.49

939653101 Total

3.00 0.000.00200.000 Local 6,413.99

Base 0.00 3.00 0.00 6,413.99

COMMON STOCK USD.0194106L109 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPWASTE MANAGEMENT INC

1,400.000 NHDG Local 36.540000 0.00 0.00 0.00 51,156.001.000000

Base 36.540000 0.00 0.00 0.00 51,156.00

13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVP

100.000 NHDG Local 36.540000 0.00 0.00 0.00 3,654.001.000000

Base 36.540000 0.00 0.00 0.00 3,654.00

13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETS

124.000 NHDG Local 36.890000 0.00 0.00 0.00 4,574.361.000000

Base 36.890000 0.00 0.00 0.00 4,574.36
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13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

3,336.000 NHDG Local 36.674800 0.00 33.36 0.00 122,380.491.000000

Base 36.674800 0.00 33.36 0.00 122,380.49

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,340.000 NHDM Local 31.490000 0.00 0.00 0.00 105,176.601.000000

Base 31.490000 0.00 0.00 0.00 105,176.60

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

4,530.000 NHDM Local 29.288400 0.00 45.30 0.00 132,721.751.000000

Base 29.288400 0.00 45.30 0.00 132,721.75

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

400.000 NHHY Local 31.760000 0.00 6.00 0.00 12,710.001.000000

Base 31.760000 0.00 6.00 0.00 12,710.00

94106L109 Total

84.66 0.000.0013,230.000 Local 432,373.20

Base 0.00 84.66 0.00 432,373.20

COMMON STOCK USD.01941848103 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPWATERS CORP

800.000 NHDG Local 94.470000 0.00 0.00 0.00 75,576.001.000000

Base 94.470000 0.00 0.00 0.00 75,576.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

160.000 NHDG Local 95.170000 0.00 1.60 0.00 15,228.801.000000

Base 95.170000 0.00 1.60 0.00 15,228.80

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

660.000 NHDM Local 87.890000 0.00 0.00 0.00 58,007.401.000000

Base 87.890000 0.00 0.00 0.00 58,007.40
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10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

880.000 NHDM Local 74.575100 0.00 8.80 0.00 65,634.891.000000

Base 74.575100 0.00 8.80 0.00 65,634.89

941848103 Total

10.40 0.000.002,500.000 Local 214,447.09

Base 0.00 10.40 0.00 214,447.09

COMMON STOCK942683103 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSWATSON PHARMACEUTICALS INC

1,440.000 NHDG Local 69.114403 0.00 14.40 0.00 99,539.141.000000

Base 69.114403 0.00 14.40 0.00 99,539.14

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,020.000 NHDM Local 67.130000 0.00 0.00 0.00 68,472.601.000000

Base 67.130000 0.00 0.00 0.00 68,472.60

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,210.000 NHDM Local 61.073900 0.00 12.10 0.00 73,911.521.000000

Base 61.073900 0.00 12.10 0.00 73,911.52

942683103 Total

26.50 0.000.003,670.000 Local 241,923.26

Base 0.00 26.50 0.00 241,923.26

COMMON STOCK USD.1942749102 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSWATTS WATER TECHNOLOGIES A

120.000 NHHZ Local 35.965000 0.00 1.80 0.00 4,317.601.000000

Base 35.965000 0.00 1.80 0.00 4,317.60

LP94399G973 07 Jul 2011 07 Jul 2011 USD/BOSCAPITAL CALLWIND POINT PARTNERS V

42,932.000 NHEL Local 1.000000 0.00 0.00 0.00 42,932.001.000000

Base 1.000000 0.00 0.00 0.00 42,932.00
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27 Jul 2011 27 Jul 2011 USD/BOSCAPITAL CALL

63,025.000 NHEL Local 1.000000 0.00 0.00 0.00 63,025.001.000000

Base 1.000000 0.00 0.00 0.00 63,025.00

94399G973 Total

0.00 0.000.00105,957.000 Local 105,957.00

Base 0.00 0.00 0.00 105,957.00

COMMON STOCK947684106 01 Aug 2011 04 Aug 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INCWEBSENSE INC

4,180.000 NHHO Local 22.708900 0.00 167.20 0.00 95,090.401.000000

Base 22.708900 0.00 167.20 0.00 95,090.40

COMMON STOCK USD.01947890109 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSWEBSTER FINANCIAL CORP

100.000 NHHZ Local 16.370000 0.00 1.50 0.00 1,638.501.000000

Base 16.370000 0.00 1.50 0.00 1,638.50

29 Aug 2011 01 Sep 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INC

9,710.000 NHHO Local 17.706200 0.00 388.40 0.00 172,315.601.000000

Base 17.706200 0.00 388.40 0.00 172,315.60

30 Aug 2011 02 Sep 2011 USD/DTC 0.04MORGAN STANLEY CO INCORPORATED

6,280.000 NHHO Local 17.943200 0.00 251.20 0.00 112,934.501.000000

Base 17.943200 0.00 251.20 0.00 112,934.50

31 Aug 2011 06 Sep 2011 USD/DTC 0.04MORGAN STANLEY CO INCORPORATED

6,050.000 NHHO Local 18.033700 0.00 242.00 0.00 109,345.891.000000

Base 18.033700 0.00 242.00 0.00 109,345.89

01 Sep 2011 07 Sep 2011 USD/DTC 0.04MORGAN STANLEY CO INCORPORATED

4,550.000 NHHO Local 17.866300 0.00 182.00 0.00 81,473.671.000000

Base 17.866300 0.00 182.00 0.00 81,473.67
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14 Sep 2011 19 Sep 2011 USD/DTC 0.04BARCLAYS CAPITAL LE

3,270.000 NHHO Local 17.142100 0.00 130.80 0.00 56,185.471.000000

Base 17.142100 0.00 130.80 0.00 56,185.47

16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

200.000 NHHZ Local 17.720000 0.00 3.00 0.00 3,547.001.000000

Base 17.720000 0.00 3.00 0.00 3,547.00

947890109 Total

1,198.90 0.000.0030,160.000 Local 537,440.63

Base 0.00 1,198.90 0.00 537,440.63

REIT USD.03948741103 06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSWEINGARTEN REALTY INVESTORS

490.000 NHHY Local 26.372200 0.00 7.35 0.00 12,929.731.000000

Base 26.372200 0.00 7.35 0.00 12,929.73

COMMON STOCK NPV948849104 16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)WEIS MARKETS INC

100.000 NHHZ Local 39.430000 0.00 1.50 0.00 3,944.501.000000

Base 39.430000 0.00 1.50 0.00 3,944.50

COMMON STOCK USD.0194973V107 13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETSWELLPOINT INC

3,330.000 NHDG Local 76.150000 0.00 0.00 0.00 253,579.501.000000

Base 76.150000 0.00 0.00 0.00 253,579.50

06 Jul 2011 11 Jul 2011 USD/DTC 0.01ASSENT LLC

15,400.000 NHDF Local 79.914600 0.00 107.80 0.00 1,230,792.641.000000

Base 79.914600 0.00 107.80 0.00 1,230,792.64

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,160.000 NHDM Local 67.550000 0.00 0.00 0.00 145,908.001.000000

Base 67.550000 0.00 0.00 0.00 145,908.00
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10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

3,510.000 NHDM Local 57.955400 0.00 35.10 0.00 203,458.551.000000

Base 57.955400 0.00 35.10 0.00 203,458.55

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

220.000 NHHY Local 61.560000 0.00 3.30 0.00 13,546.501.000000

Base 61.560000 0.00 3.30 0.00 13,546.50

94973V107 Total

146.20 0.000.0024,620.000 Local 1,847,285.19

Base 0.00 146.20 0.00 1,847,285.19

COMMON STOCK949746101 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPWELLS FARGO + CO

6,100.000 NHDG Local 27.530000 0.00 0.00 0.00 167,933.001.000000

Base 27.530000 0.00 0.00 0.00 167,933.00

13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETS

24,197.000 NHDG Local 27.600000 0.00 0.00 0.00 667,837.201.000000

Base 27.600000 0.00 0.00 0.00 667,837.20

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

8,543.000 NHDG Local 27.746401 0.00 85.43 0.00 237,122.931.000000

Base 27.746401 0.00 85.43 0.00 237,122.93

13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETS

15,000.000 NHDG Local 27.660000 0.00 0.00 0.00 414,900.001.000000

Base 27.660000 0.00 0.00 0.00 414,900.00

06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

1,910.000 NHHY Local 28.149100 0.00 28.65 0.00 53,793.431.000000

Base 28.149100 0.00 28.65 0.00 53,793.43
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

36,210.000 NHDM Local 27.940000 0.00 0.00 0.00 1,011,707.401.000000

Base 27.940000 0.00 0.00 0.00 1,011,707.40

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

50,570.000 NHDM Local 23.319500 0.00 505.70 0.00 1,179,772.821.000000

Base 23.319500 0.00 505.70 0.00 1,179,772.82

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

820.000 NHHY Local 24.710000 0.00 12.30 0.00 20,274.501.000000

Base 24.710000 0.00 12.30 0.00 20,274.50

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

3,820.000 NHDM Local 24.880300 0.00 57.30 0.00 95,100.051.000000

Base 24.880300 0.00 57.30 0.00 95,100.05

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,300.000 NHHY Local 24.171900 0.00 19.50 0.00 31,442.971.000000

Base 24.171900 0.00 19.50 0.00 31,442.97

949746101 Total

708.88 0.000.00148,470.000 Local 3,879,884.30

Base 0.00 708.88 0.00 3,879,884.30

COMMON STOCK USD.195058W100 29 Sep 2011 OPEN USD/DTC 0.01PULSE TRADING LLCWENDY S CO/THE

5,000.000 NHDY Local 4.869800 0.00 50.00 0.00 24,399.001.000000

Base 4.869800 0.00 50.00 0.00 24,399.00

29 Sep 2011 OPEN USD/DTC 0.01M RAMSEY KING SECURITIES INC

5,210.000 NHDY Local 4.878400 0.00 52.10 0.00 25,468.561.000000

Base 4.878400 0.00 52.10 0.00 25,468.56
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95058W100 Total

102.10 0.000.0010,210.000 Local 49,867.56

Base 0.00 102.10 0.00 49,867.56

COMMON STOCK USD.01950755108 25 Aug 2011 31 Aug 2011 USD/DTC 0.021 LOOP CAPITAL MARKETSWERNER ENTERPRISES INC

100.000 NHHZ Local 22.550000 0.00 1.50 0.00 2,256.501.000000

Base 22.550000 0.00 1.50 0.00 2,256.50

COMMON STOCK950810101 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSWESBANCO INC

100.000 NHHZ Local 18.140000 0.00 1.50 0.00 1,815.501.000000

Base 18.140000 0.00 1.50 0.00 1,815.50

COMMON STOCK USD.0195082P105 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPWESCO INTERNATIONAL INC

3,000.000 NHDG Local 53.150000 0.00 0.00 0.00 159,450.001.000000

Base 53.150000 0.00 0.00 0.00 159,450.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

5,980.000 NHDG Local 53.574400 0.00 59.80 0.00 320,434.711.000000

Base 53.574400 0.00 59.80 0.00 320,434.71

19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,980.000 NHFR Local 51.080000 0.00 0.00 0.00 458,698.401.000000

Base 51.080000 0.00 0.00 0.00 458,698.40

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,845.000 NHIB Local 50.690000 0.00 0.00 0.00 448,353.051.000000

Base 50.690000 0.00 0.00 0.00 448,353.05

03 Aug 2011 08 Aug 2011 USD/DTC 0.02ABEL NOSER CORPORATION

3,580.000 NHIB Local 46.829800 0.00 71.60 0.00 167,722.281.000000

Base 46.829800 0.00 71.60 0.00 167,722.28
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11 Aug 2011 16 Aug 2011 USD/DTC 0.03CREDIT SUISSE SECURITIES (USA) LLC

330.000 NHHO Local 40.926600 0.00 9.90 0.00 13,515.681.000000

Base 40.926600 0.00 9.90 0.00 13,515.68

14 Sep 2011 19 Sep 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INC

1,880.000 NHHO Local 41.708200 0.00 75.20 0.00 78,486.621.000000

Base 41.708200 0.00 75.20 0.00 78,486.62

95082P105 Total

216.50 0.000.0032,595.000 Local 1,646,660.74

Base 0.00 216.50 0.00 1,646,660.74

L P950998997 28 Jul 2011 28 Jul 2011 USD/BOSCAPITAL CALLWELSH CARSON ANDERSON STOWE IX

500,000.000 NHEL 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

XI LP95099D913 31 Aug 2011 USD/BOSCAPITAL CALLWELSH CARSON ANDERSON STOWE

838,379.000 NHEN Local 1.000000 0.00 0.00 0.00 838,379.001.000000

Base 1.000000 0.00 0.00 0.00 838,379.00

31 Aug 2011 CANCEL USD/BOSCAPITAL CALL

-838,379.000 NHEN Local 1.000000 0.00 0.00 0.00 -838,379.001.000000

Base 1.000000 0.00 0.00 0.00 -838,379.00

31 Aug 2011 31 Aug 2011 USD/BOSCAPITAL CALL

838,379.000 NHEL Local 1.000000 0.00 0.00 0.00 838,379.001.000000

Base 1.000000 0.00 0.00 0.00 838,379.00

13 Sep 2011 13 Sep 2011 USD/BOSCAPITAL CALL

986,328.000 NHEL Local 1.000000 0.00 0.00 0.00 986,328.001.000000

Base 1.000000 0.00 0.00 0.00 986,328.00
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13 Sep 2011 USD/BOSCAPITAL CALL

307,877.000 NHEJ Local 1.000000 0.00 0.00 0.00 307,877.001.000000

Base 1.000000 0.00 0.00 0.00 307,877.00

13 Sep 2011 CANCEL USD/BOSCAPITAL CALL

-307,877.000 NHEJ Local 1.000000 0.00 0.00 0.00 -307,877.001.000000

Base 1.000000 0.00 0.00 0.00 -307,877.00

95099D913 Total

0.00 0.000.001,824,707.000 Local 1,824,707.00

Base 0.00 0.00 0.00 1,824,707.00

COMMON STOCK NPV957090103 16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)WESTAMERICA BANCORPORATION

100.000 NHHZ Local 41.240000 0.00 1.50 0.00 4,125.501.000000

Base 41.240000 0.00 1.50 0.00 4,125.50

COMMON STOCK957638109 09 Aug 2011 12 Aug 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLCWESTERN ALLIANCE BANCORP

2,230.000 NHHO Local 5.773300 0.00 89.20 0.00 12,963.661.000000

Base 5.773300 0.00 89.20 0.00 12,963.66

10 Aug 2011 15 Aug 2011 USD/DTC 0.04JEFFERIES+ COMPANY INC

2,120.000 NHHO Local 5.890700 0.00 84.80 0.00 12,573.081.000000

Base 5.890700 0.00 84.80 0.00 12,573.08

957638109 Total

174.00 0.000.004,350.000 Local 25,536.74

Base 0.00 174.00 0.00 25,536.74

COMMON STOCK USD.01958102105 01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWESTERN DIGITAL CORP

1,890.000 NHDM Local 34.460000 0.00 0.00 0.00 65,129.401.000000

Base 34.460000 0.00 0.00 0.00 65,129.40
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10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,220.000 NHDM Local 29.123100 0.00 22.20 0.00 64,675.481.000000

Base 29.123100 0.00 22.20 0.00 64,675.48

958102105 Total

22.20 0.000.004,110.000 Local 129,804.88

Base 0.00 22.20 0.00 129,804.88

COMMON STOCK USD.01959802109 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSWESTERN UNION CO

5,320.000 NHDG Local 19.350100 0.00 53.20 0.00 102,995.731.000000

Base 19.350100 0.00 53.20 0.00 102,995.73

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,180.000 NHDM Local 19.410000 0.00 0.00 0.00 61,723.801.000000

Base 19.410000 0.00 0.00 0.00 61,723.80

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

6,040.000 NHDM Local 16.498100 0.00 60.40 0.00 99,708.921.000000

Base 16.498100 0.00 60.40 0.00 99,708.92

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

610.000 NHEU Local 17.090000 0.00 9.15 0.00 10,434.051.000000

Base 17.090000 0.00 9.15 0.00 10,434.05

959802109 Total

122.75 0.000.0015,150.000 Local 274,862.50

Base 0.00 122.75 0.00 274,862.50

COMMON STOCK USD.01960413102 15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSWESTLAKE CHEMICAL CORP

420.000 NHEU Local 42.905200 0.00 6.30 0.00 18,026.481.000000

Base 42.905200 0.00 6.30 0.00 18,026.48
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COMMON STOCK USD.01961815305 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSWESTWOOD ONE INC

700.000 NHHZ Local 5.897300 0.00 10.50 0.00 4,138.611.000000

Base 5.897300 0.00 10.50 0.00 4,138.61

REIT USD1.25962166104 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPWEYERHAEUSER CO

4,900.000 NHDG Local 22.000000 0.00 0.00 0.00 107,800.001.000000

Base 22.000000 0.00 0.00 0.00 107,800.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

960.000 NHDG Local 22.310604 0.00 9.60 0.00 21,427.781.000000

Base 22.310604 0.00 9.60 0.00 21,427.78

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,150.000 NHDM Local 19.990000 0.00 0.00 0.00 82,958.501.000000

Base 19.990000 0.00 0.00 0.00 82,958.50

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

5,150.000 NHDM Local 16.510700 0.00 51.50 0.00 85,081.611.000000

Base 16.510700 0.00 51.50 0.00 85,081.61

962166104 Total

61.10 0.000.0015,160.000 Local 297,267.89

Base 0.00 61.10 0.00 297,267.89

COMMON STOCK USD1.963320106 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSWHIRLPOOL CORP

830.000 NHDG Local 79.164301 0.00 8.30 0.00 65,714.671.000000

Base 79.164301 0.00 8.30 0.00 65,714.67

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

580.000 NHDM Local 69.230000 0.00 0.00 0.00 40,153.401.000000

Base 69.230000 0.00 0.00 0.00 40,153.40
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10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

730.000 NHDM Local 58.186200 0.00 7.30 0.00 42,483.231.000000

Base 58.186200 0.00 7.30 0.00 42,483.23

963320106 Total

15.60 0.000.002,140.000 Local 148,351.30

Base 0.00 15.60 0.00 148,351.30

COMMON STOCK NPV966837106 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSWHOLE FOODS MARKET INC

1,754.000 NHDG Local 65.532201 0.00 17.54 0.00 114,961.021.000000

Base 65.532201 0.00 17.54 0.00 114,961.02

13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETS

106.000 NHDG Local 65.200000 0.00 0.00 0.00 6,911.201.000000

Base 65.200000 0.00 0.00 0.00 6,911.20

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,620.000 NHDM Local 66.700000 0.00 0.00 0.00 108,054.001.000000

Base 66.700000 0.00 0.00 0.00 108,054.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,720.000 NHDM Local 54.243200 0.00 17.20 0.00 93,315.501.000000

Base 54.243200 0.00 17.20 0.00 93,315.50

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

620.000 NHDM Local 71.480700 0.00 9.30 0.00 44,327.331.000000

Base 71.480700 0.00 9.30 0.00 44,327.33

966837106 Total

44.04 0.000.005,820.000 Local 367,569.05

Base 0.00 44.04 0.00 367,569.05
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COMMON STOCK USD1.969457100 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSWILLIAMS COS INC

7,640.000 NHDG Local 28.694500 0.00 76.40 0.00 219,302.381.000000

Base 28.694500 0.00 76.40 0.00 219,302.38

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,510.000 NHDM Local 31.700000 0.00 0.00 0.00 174,667.001.000000

Base 31.700000 0.00 0.00 0.00 174,667.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

4,750.000 NHDM Local 26.937200 0.00 47.50 0.00 127,999.201.000000

Base 26.937200 0.00 47.50 0.00 127,999.20

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

780.000 NHHY Local 28.511500 0.00 11.70 0.00 22,250.671.000000

Base 28.511500 0.00 11.70 0.00 22,250.67

969457100 Total

135.60 0.000.0018,680.000 Local 544,219.25

Base 0.00 135.60 0.00 544,219.25

COMMON STOCK NPV97186T108 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSWILSHIRE BANCORP INC

1,590.000 NHHZ Local 3.104700 0.00 23.85 0.00 4,960.321.000000

Base 3.104700 0.00 23.85 0.00 4,960.32

16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

700.000 NHHZ Local 2.800000 0.00 10.50 0.00 1,970.501.000000

Base 2.800000 0.00 10.50 0.00 1,970.50

97186T108 Total

34.35 0.000.002,290.000 Local 6,930.82

Base 0.00 34.35 0.00 6,930.82
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COMMON STOCK97381W104 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPWINDSTREAM CORP

2,200.000 NHDG Local 12.810000 0.00 0.00 0.00 28,182.001.000000

Base 12.810000 0.00 0.00 0.00 28,182.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

4,720.000 NHDG Local 12.935100 0.00 47.20 0.00 61,100.871.000000

Base 12.935100 0.00 47.20 0.00 61,100.87

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,240.000 NHDM Local 12.210000 0.00 0.00 0.00 63,980.401.000000

Base 12.210000 0.00 0.00 0.00 63,980.40

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

4,870.000 NHDM Local 11.512800 0.00 48.70 0.00 56,116.041.000000

Base 11.512800 0.00 48.70 0.00 56,116.04

97381W104 Total

95.90 0.000.0017,030.000 Local 209,379.31

Base 0.00 95.90 0.00 209,379.31

COMMON STOCK974280307 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSWINN DIXIE STORES INC

270.000 NHHZ Local 9.615200 0.00 4.05 0.00 2,600.151.000000

Base 9.615200 0.00 4.05 0.00 2,600.15

COMMON STOCK NPV97650W108 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSWINTRUST FINANCIAL CORP

100.000 NHHZ Local 29.530000 0.00 1.50 0.00 2,954.501.000000

Base 29.530000 0.00 1.50 0.00 2,954.50

ADR97651M109 15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSWIPRO LTD ADR

5,673.000 NHHJ Local 10.435900 0.00 85.10 0.00 59,287.961.000000

Base 10.435900 0.00 85.10 0.00 59,287.96
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COMMON STOCK USD.01976657106 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPWISCONSIN ENERGY CORP

400.000 NHDG Local 31.360000 0.00 0.00 0.00 12,544.001.000000

Base 31.360000 0.00 0.00 0.00 12,544.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

2,070.000 NHDG Local 31.558200 0.00 20.70 0.00 65,346.171.000000

Base 31.558200 0.00 20.70 0.00 65,346.17

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,730.000 NHDM Local 30.650000 0.00 0.00 0.00 53,024.501.000000

Base 30.650000 0.00 0.00 0.00 53,024.50

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,230.000 NHDM Local 28.537800 0.00 22.30 0.00 63,661.591.000000

Base 28.537800 0.00 22.30 0.00 63,661.59

976657106 Total

43.00 0.000.006,430.000 Local 194,576.26

Base 0.00 43.00 0.00 194,576.26

COMMON STOCK USD1.978097103 01 Jul 2011 07 Jul 2011 USD/DTC 0.02INSTINETWOLVERINE WORLD WIDE INC

1,760.000 NHHO Local 42.472400 0.00 35.20 0.00 74,786.621.000000

Base 42.472400 0.00 35.20 0.00 74,786.62

12 Jul 2011 15 Jul 2011 USD/DTC 0.04JEFFERIES+ COMPANY INC

3,290.000 NHHO Local 37.976800 0.00 131.60 0.00 125,075.271.000000

Base 37.976800 0.00 131.60 0.00 125,075.27

20 Jul 2011 25 Jul 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

3,090.000 NHDU Local 39.961100 0.00 61.80 0.00 123,541.601.000000

Base 39.961100 0.00 61.80 0.00 123,541.60
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09 Aug 2011 12 Aug 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

1,950.000 NHDU Local 33.061000 0.00 9.75 0.00 64,478.701.000000

Base 33.061000 0.00 9.75 0.00 64,478.70

978097103 Total

238.35 0.000.0010,090.000 Local 387,882.19

Base 0.00 238.35 0.00 387,882.19

COMMON STOCK980745103 05 Aug 2011 10 Aug 2011 USD/DTC 0.03RBC CAPITAL MARKETSWOODWARD INC

12,100.000 NHDY Local 29.392400 0.00 363.00 0.00 356,011.041.000000

Base 29.392400 0.00 363.00 0.00 356,011.04

11 Aug 2011 16 Aug 2011 USD/DTC 0.03CREDIT SUISSE SECURITIES (USA) LLC

570.000 NHHO Local 28.794400 0.00 17.10 0.00 16,429.911.000000

Base 28.794400 0.00 17.10 0.00 16,429.91

21 Sep 2011 26 Sep 2011 USD/DTC 0.03PULSE TRADING LLC

10,610.000 NHDY Local 28.815500 0.00 318.30 0.00 306,050.761.000000

Base 28.815500 0.00 318.30 0.00 306,050.76

980745103 Total

698.40 0.000.0023,280.000 Local 678,491.71

Base 0.00 698.40 0.00 678,491.71

COMMON STOCK USD.01981475106 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSWORLD FUEL SERVICES CORP

70.000 NHHZ Local 39.180000 0.00 1.05 0.00 2,743.651.000000

Base 39.180000 0.00 1.05 0.00 2,743.65

09 Aug 2011 12 Aug 2011 USD/DTC 0.03PULSE TRADING LLC

2,328.000 NHDY Local 30.864200 0.00 69.84 0.00 71,921.701.000000

Base 30.864200 0.00 69.84 0.00 71,921.70
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18 Aug 2011 23 Aug 2011 USD/DTC 0.03PULSE TRADING LLC

1,192.000 NHDY Local 32.356200 0.00 35.76 0.00 38,604.351.000000

Base 32.356200 0.00 35.76 0.00 38,604.35

16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

100.000 NHHZ Local 36.009900 0.00 1.50 0.00 3,602.491.000000

Base 36.009900 0.00 1.50 0.00 3,602.49

981475106 Total

108.15 0.000.003,690.000 Local 116,872.19

Base 0.00 108.15 0.00 116,872.19

COMMON STOCK NPV981811102 20 Sep 2011 23 Sep 2011 USD/DTC 0.01WEEDEN + CO.WORTHINGTON INDUSTRIES

1,450.000 NHDX Local 14.349200 0.00 14.50 0.00 20,820.841.000000

Base 14.349200 0.00 14.50 0.00 20,820.84

21 Sep 2011 26 Sep 2011 USD/DTC 0.03WILLIAMS CAPITAL GROUP LP (THE)

16,100.000 NHDX Local 14.283000 0.00 483.00 0.00 230,439.301.000000

Base 14.283000 0.00 483.00 0.00 230,439.30

22 Sep 2011 27 Sep 2011 USD/DTC 0.03WILLIAMS CAPITAL GROUP LP (THE)

8,850.000 NHDX Local 13.388400 0.00 265.50 0.00 118,752.841.000000

Base 13.388400 0.00 265.50 0.00 118,752.84

23 Sep 2011 28 Sep 2011 USD/DTC 0.03MR BEAL &COMPANY

3,000.000 NHDX Local 13.470200 0.00 90.00 0.00 40,500.601.000000

Base 13.470200 0.00 90.00 0.00 40,500.60

26 Sep 2011 29 Sep 2011 USD/DTC 0.03MR BEAL &COMPANY

3,550.000 NHDX Local 13.556700 0.00 106.50 0.00 48,232.791.000000

Base 13.556700 0.00 106.50 0.00 48,232.79
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981811102 Total

959.50 0.000.0032,950.000 Local 458,746.37

Base 0.00 959.50 0.00 458,746.37

COMMON STOCK USD.0198310W108 13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETSWYNDHAM WORLDWIDE CORP

720.000 NHDG Local 33.990000 0.00 0.00 0.00 24,472.801.000000

Base 33.990000 0.00 0.00 0.00 24,472.80

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

150.000 NHDM Local 34.590000 0.00 0.00 0.00 5,188.501.000000

Base 34.590000 0.00 0.00 0.00 5,188.50

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,630.000 NHDM Local 27.053400 0.00 16.30 0.00 44,113.341.000000

Base 27.053400 0.00 16.30 0.00 44,113.34

98310W108 Total

16.30 0.000.002,500.000 Local 73,774.64

Base 0.00 16.30 0.00 73,774.64

COMMON STOCK USD.01983134107 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSWYNN RESORTS LTD

1,148.000 NHDG Local 158.781700 0.00 11.48 0.00 182,292.871.000000

Base 158.781700 0.00 11.48 0.00 182,292.87

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

789.000 NHDM Local 153.680000 0.00 0.00 0.00 121,253.521.000000

Base 153.680000 0.00 0.00 0.00 121,253.52

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

868.000 NHDM Local 136.751400 0.00 8.68 0.00 118,708.901.000000

Base 136.751400 0.00 8.68 0.00 118,708.90
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21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

324.000 NHDM Local 151.454400 0.00 4.86 0.00 49,076.091.000000

Base 151.454400 0.00 4.86 0.00 49,076.09

983134107 Total

25.02 0.000.003,129.000 Local 471,331.38

Base 0.00 25.02 0.00 471,331.38

COMMON STOCK USD2.598389B100 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSXCEL ENERGY INC

6,460.000 NHDG Local 24.392000 0.00 64.60 0.00 157,636.921.000000

Base 24.392000 0.00 64.60 0.00 157,636.92

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,920.000 NHDM Local 24.000000 0.00 0.00 0.00 118,080.001.000000

Base 24.000000 0.00 0.00 0.00 118,080.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

4,630.000 NHDM Local 21.946500 0.00 46.30 0.00 101,658.601.000000

Base 21.946500 0.00 46.30 0.00 101,658.60

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

400.000 NHHY Local 24.810000 0.00 6.00 0.00 9,930.001.000000

Base 24.810000 0.00 6.00 0.00 9,930.00

98389B100 Total

116.90 0.000.0016,410.000 Local 387,305.52

Base 0.00 116.90 0.00 387,305.52

COMMON STOCK USD.01983919101 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSXILINX INC

3,330.000 NHDG Local 34.521601 0.00 33.30 0.00 114,990.231.000000

Base 34.521601 0.00 33.30 0.00 114,990.23
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,340.000 NHDM Local 32.100000 0.00 0.00 0.00 75,114.001.000000

Base 32.100000 0.00 0.00 0.00 75,114.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,540.000 NHDM Local 29.057600 0.00 25.40 0.00 73,831.701.000000

Base 29.057600 0.00 25.40 0.00 73,831.70

983919101 Total

58.70 0.000.008,210.000 Local 263,935.93

Base 0.00 58.70 0.00 263,935.93

COMMON STOCK USD1.984121103 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSXEROX CORP

15,640.000 NHDG Local 10.292900 0.00 156.40 0.00 161,137.361.000000

Base 10.292900 0.00 156.40 0.00 161,137.36

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,990.000 NHDM Local 9.330000 0.00 0.00 0.00 102,536.701.000000

Base 9.330000 0.00 0.00 0.00 102,536.70

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

13,400.000 NHDM Local 7.954900 0.00 134.00 0.00 106,729.661.000000

Base 7.954900 0.00 134.00 0.00 106,729.66

984121103 Total

290.40 0.000.0040,030.000 Local 370,403.72

Base 0.00 290.40 0.00 370,403.72

COMMON STOCK984332106 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSYAHOO  INC

13,910.000 NHDG Local 15.042900 0.00 139.10 0.00 209,385.841.000000

Base 15.042900 0.00 139.10 0.00 209,385.84
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,480.000 NHDM Local 13.100000 0.00 0.00 0.00 124,188.001.000000

Base 13.100000 0.00 0.00 0.00 124,188.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

12,460.000 NHDM Local 11.814800 0.00 124.60 0.00 147,337.011.000000

Base 11.814800 0.00 124.60 0.00 147,337.01

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,590.000 NHHY Local 13.310000 0.00 23.85 0.00 21,186.751.000000

Base 13.310000 0.00 23.85 0.00 21,186.75

984332106 Total

287.55 0.000.0037,440.000 Local 502,097.60

Base 0.00 287.55 0.00 502,097.60

COMMON STOCK NPV988498101 01 Jul 2011 07 Jul 2011 USD/DTC 0.02PIPER JAFFRAYYUM  BRANDS INC

9.000 NHEZ Local 56.690000 0.00 0.18 0.00 510.391.000000

Base 56.690000 0.00 0.18 0.00 510.39

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,370.000 NHDM Local 52.820000 0.00 0.00 0.00 178,003.401.000000

Base 52.820000 0.00 0.00 0.00 178,003.40

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

4,460.000 NHDM Local 48.795300 0.00 44.60 0.00 217,671.641.000000

Base 48.795300 0.00 44.60 0.00 217,671.64

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHEU Local 52.410000 0.00 4.50 0.00 15,727.501.000000

Base 52.410000 0.00 4.50 0.00 15,727.50
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988498101 Total

49.28 0.000.008,139.000 Local 411,912.93

Base 0.00 49.28 0.00 411,912.93

COMMON STOCK USD.01989207105 29 Jul 2011 03 Aug 2011 USD/DTC 0.04SEI FINANCIAL SER COZEBRA TECHNOLOGIES CORP CL A

980.000 NHHO Local 40.292800 0.00 39.20 0.00 39,526.141.000000

Base 40.292800 0.00 39.20 0.00 39,526.14

10 Aug 2011 15 Aug 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INC

2,080.000 NHHO Local 32.094100 0.00 83.20 0.00 66,838.931.000000

Base 32.094100 0.00 83.20 0.00 66,838.93

989207105 Total

122.40 0.000.003,060.000 Local 106,365.07

Base 0.00 122.40 0.00 106,365.07

COMMON STOCK USD.0198956P102 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSZIMMER HOLDINGS INC

1,540.000 NHDG Local 63.920201 0.00 15.40 0.00 98,452.511.000000

Base 63.920201 0.00 15.40 0.00 98,452.51

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

930.000 NHDM Local 60.020000 0.00 0.00 0.00 55,818.601.000000

Base 60.020000 0.00 0.00 0.00 55,818.60

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,840.000 NHDM Local 52.349100 0.00 18.40 0.00 96,340.741.000000

Base 52.349100 0.00 18.40 0.00 96,340.74

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

400.000 NHHY Local 54.800000 0.00 6.00 0.00 21,926.001.000000

Base 54.800000 0.00 6.00 0.00 21,926.00
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98956P102 Total

39.80 0.000.004,710.000 Local 272,537.85

Base 0.00 39.80 0.00 272,537.85

COMMON STOCK NPV989701107 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSZIONS BANCORPORATION

2,530.000 NHDG Local 23.932400 0.00 25.30 0.00 60,574.271.000000

Base 23.932400 0.00 25.30 0.00 60,574.27

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,930.000 NHDM Local 21.900000 0.00 0.00 0.00 42,267.001.000000

Base 21.900000 0.00 0.00 0.00 42,267.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,760.000 NHDM Local 16.604600 0.00 17.60 0.00 29,241.701.000000

Base 16.604600 0.00 17.60 0.00 29,241.70

989701107 Total

42.90 0.000.006,220.000 Local 132,082.97

Base 0.00 42.90 0.00 132,082.97

COMMON STOCK98975F101 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSZORAN CORP

510.000 NHHZ Local 8.578800 0.00 7.65 0.00 4,382.841.000000

Base 8.578800 0.00 7.65 0.00 4,382.84

COMMON STOCK NPV989817101 11 Jul 2011 14 Jul 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INCZUMIEZ INC

7,142.000 NHDY Local 27.145900 0.00 214.26 0.00 194,090.281.000000

Base 27.145900 0.00 214.26 0.00 194,090.28

12 Jul 2011 15 Jul 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

24,698.000 NHDY Local 26.953200 0.00 740.94 0.00 666,431.071.000000

Base 26.953200 0.00 740.94 0.00 666,431.07
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08 Sep 2011 13 Sep 2011 USD/DTC 0.03PULSE TRADING LLC

8,826.000 NHDY Local 17.583400 0.00 264.78 0.00 155,455.871.000000

Base 17.583400 0.00 264.78 0.00 155,455.87

12 Sep 2011 15 Sep 2011 USD/DTC 0.03PULSE TRADING LLC

2,264.000 NHDY Local 17.462500 0.00 67.92 0.00 39,603.021.000000

Base 17.462500 0.00 67.92 0.00 39,603.02

21 Sep 2011 26 Sep 2011 USD/DTC 0.03PULSE TRADING LLC

6,600.000 NHDY Local 17.296700 0.00 198.00 0.00 114,356.221.000000

Base 17.296700 0.00 198.00 0.00 114,356.22

989817101 Total

1,485.90 0.000.0049,530.000 Local 1,169,936.46

Base 0.00 1,485.90 0.00 1,169,936.46

COMMON STOCK USD.01989922109 09 Aug 2011 12 Aug 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INCZOLL MEDICAL CORP

1,430.000 NHDU Local 46.005600 0.00 7.15 0.00 65,795.161.000000

Base 46.005600 0.00 7.15 0.00 65,795.16

US LP998MPB906 14 Sep 2011 14 Sep 2011 USD/BOSCAPITAL CALLMACQUARIE INFRASTRUCTURE

5,747,793.110 NHHR Local 1.000000 0.00 0.00 0.00 5,747,793.111.000000

Base 1.000000 0.00 0.00 0.00 5,747,793.11

LIMITED PARTNERSHIPACI0035N3 14 Jul 2011 14 Jul 2011 USD/BOSCAPITAL CALLFRANKLIN PARK VENTURE FD 2008

254,930.000 NHEL Local 1.000000 0.00 0.00 0.00 254,930.001.000000

Base 1.000000 0.00 0.00 0.00 254,930.00

01 Aug 2011 01 Aug 2011 USD/BOSCAPITAL CALL

411,810.000 NHEL Local 1.000000 0.00 0.00 0.00 411,810.001.000000

Base 1.000000 0.00 0.00 0.00 411,810.00
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29 Aug 2011 USD/BOSCAPITAL CALL

246,276.510 NHEL Local 1.000000 0.00 0.00 0.00 246,276.511.000000

Base 1.000000 0.00 0.00 0.00 246,276.51

29 Aug 2011 CANCEL USD/BOSCAPITAL CALL

-246,276.510 NHEL Local 1.000000 0.00 0.00 0.00 -246,276.511.000000

Base 1.000000 0.00 0.00 0.00 -246,276.51

29 Aug 2011 29 Aug 2011 USD/BOSCAPITAL CALL

161,321.000 NHEL Local 1.000000 0.00 0.00 0.00 161,321.001.000000

Base 1.000000 0.00 0.00 0.00 161,321.00

19 Sep 2011 19 Sep 2011 USD/BOSCAPITAL CALL

392,200.000 NHEL Local 1.000000 0.00 0.00 0.00 392,200.001.000000

Base 1.000000 0.00 0.00 0.00 392,200.00

ACI0035N3 Total

0.00 0.000.001,220,261.000 Local 1,220,261.00

Base 0.00 0.00 0.00 1,220,261.00

LIMITED PARTNERSHIPACI0035T0 15 Jul 2011 15 Jul 2011 USD/BOSCAPITAL CALLFRANKLIN PARK VENTURE FD SER09

155,160.000 NHEL Local 1.000000 0.00 0.00 0.00 155,160.001.000000

Base 1.000000 0.00 0.00 0.00 155,160.00

04 Aug 2011 04 Aug 2011 USD/BOSCAPITAL CALL

206,880.000 NHEL Local 1.000000 0.00 0.00 0.00 206,880.001.000000

Base 1.000000 0.00 0.00 0.00 206,880.00

19 Sep 2011 19 Sep 2011 USD/BOSCAPITAL CALL

178,624.000 NHEL Local 1.000000 0.00 0.00 0.00 178,624.001.000000

Base 1.000000 0.00 0.00 0.00 178,624.00
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ACI0035T0 Total

0.00 0.000.00540,664.000 Local 540,664.00

Base 0.00 0.00 0.00 540,664.00

LIMITED PARTNERSHIPACI0040Y2 15 Jul 2011 15 Jul 2011 USD/BOSCAPITAL CALLFRANKLIN PARK VENTURE FD2010

78,750.000 NHEL Local 1.000000 0.00 0.00 0.00 78,750.001.000000

Base 1.000000 0.00 0.00 0.00 78,750.00

19 Sep 2011 19 Sep 2011 USD/BOSCAPITAL CALL

125,000.000 NHEL Local 1.000000 0.00 0.00 0.00 125,000.001.000000

Base 1.000000 0.00 0.00 0.00 125,000.00

ACI0040Y2 Total

0.00 0.000.00203,750.000 Local 203,750.00

Base 0.00 0.00 0.00 203,750.00

LIMITED PARTNERSHIPACI006KU3 25 Jul 2011 25 Jul 2011 USD/BOSCAPITAL CALLTA ASSOCIATES XI LP

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

29 Jul 2011 29 Jul 2011 USD/BOSCAPITAL CALL

1,187,500.000 NHEL Local 1.000000 0.00 0.00 0.00 1,187,500.001.000000

Base 1.000000 0.00 0.00 0.00 1,187,500.00

19 Sep 2011 19 Sep 2011 USD/BOSCAPITAL CALL

500,000.000 NHEL 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

30 Sep 2011 30 Sep 2011 USD/BOSCAPITAL CALL

500,000.000 NHEL 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
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ACI006KU3 Total

0.00 0.000.003,125,000.000 Local 3,125,000.00

Base 0.00 0.00 0.00 3,125,000.00

COMMON STOCKACI00EDF7 10 Dec 2010 10 Dec 2010 USD/DTCNON CASH USE ONLYRTS INVESTOR CORP.

125.080 NHHM Local 177.185960 0.00 0.00 0.00 22,162.421.000000

Base 177.185960 0.00 0.00 0.00 22,162.42

COMMON STOCKACI00ER62 10 Dec 2010 10 Dec 2010 USD/DTCNON CASH USE ONLYRJO LENDER JV A

174.450 NHHM Local 177.186013 0.00 0.00 0.00 30,910.101.000000

Base 177.186013 0.00 0.00 0.00 30,910.10

VI LPACI00KDF3 01 Aug 2011 01 Aug 2011 USD/BOSCAPITAL CALLBLACKSTONE CAPITAL PARTNERS

1,069,971.420 NHEL Local 1.000000 0.00 0.00 0.00 1,069,971.421.000000

Base 1.000000 0.00 0.00 0.00 1,069,971.42

REITACI00LU47 07 Jul 2011 07 Jul 2011 USD/BOSCAPITAL CALLING TAKEOVER PORTFOLIO

70,000.000 NHER Local 1.000000 0.00 0.00 0.00 70,000.001.000000

Base 1.000000 0.00 0.00 0.00 70,000.00

30 Aug 2011 30 Aug 2011 USD/BOSCAPITAL CALL

263,744.000 NHER Local 1.000000 0.00 0.00 0.00 263,744.001.000000

Base 1.000000 0.00 0.00 0.00 263,744.00

ACI00LU47 Total

0.00 0.000.00333,744.000 Local 333,744.00

Base 0.00 0.00 0.00 333,744.00

REITACI00LU54 28 Sep 2011 USD/BOSCAPITAL CALLCB RICHARD ELLIS

550,000.000 NHEP Local 1.000000 0.00 0.00 0.00 550,000.001.000000

Base 1.000000 0.00 0.00 0.00 550,000.00
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28 Sep 2011 CANCEL USD/BOSCAPITAL CALL

-550,000.000 NHEP Local 1.000000 0.00 0.00 0.00 -550,000.001.000000

Base 1.000000 0.00 0.00 0.00 -550,000.00

28 Sep 2011 28 Sep 2011 USD/BOSCAPITAL CALL

550,000.000 NHEP Local 1.000000 0.00 0.00 0.00 550,000.001.000000

Base 1.000000 0.00 0.00 0.00 550,000.00

ACI00LU54 Total

0.00 0.000.00550,000.000 Local 550,000.00

Base 0.00 0.00 0.00 550,000.00

REITACI00Q1W6 01 Jul 2011 01 Jul 2011 USD/BOSSTATE STREET BANK AND TRUSTCLARION PARTNERS

201,368,273.730 NHEQ Local 1.000000 0.00 0.00 0.00 201,368,273.731.000000

Base 1.000000 0.00 0.00 0.00 201,368,273.73

18 Aug 2011 18 Aug 2011 USD/BOSCAPITAL CALL

183,071.650 NHEQ Local 1.000000 0.00 0.00 0.00 183,071.651.000000

Base 1.000000 0.00 0.00 0.00 183,071.65

28 Sep 2011 28 Sep 2011 USD/BOSCAPITAL CALL

1,450,100.000 NHEQ Local 1.000000 0.00 0.00 0.00 1,450,100.001.000000

Base 1.000000 0.00 0.00 0.00 1,450,100.00

29 Sep 2011 29 Sep 2011 USD/BOSCAPITAL CALL

23,855.000 NHEQ Local 1.000000 0.00 0.00 0.00 23,855.001.000000

Base 1.000000 0.00 0.00 0.00 23,855.00

ACI00Q1W6 Total

0.00 0.000.00203,025,300.380 Local 203,025,300.38

Base 0.00 0.00 0.00 203,025,300.38
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LIMITED PARTNERSHIPACI00WAI4 01 Sep 2011 01 Sep 2011 USD/BOSSTATE STREET BANK AND TRUSTENTRUST CAPITAL

240,694,342.622 NHHG Local 0.999999 0.00 0.00 0.00 240,694,342.621.000000

Base 0.999999 0.00 0.00 0.00 240,694,342.62

GDRB05N80906 15 Aug 2011 19 Aug 2011 USD/EUR 0.011 LOOP CAPITAL MARKETS LLCSISTEMA JSFC REG S SPONS GDR

9,162.000 NHHJ Local 19.549100 0.00 89.55 0.00 179,198.401.000000

Base 19.549100 0.00 89.55 0.00 179,198.40

GDRB0RTNX900 15 Aug 2011 18 Aug 2011 USD/EUR 0.01LOOP CAPITAL MARKETS LLCNOVOLIPET STEEL GDR REG S

2,709.000 NHHJ Local 28.645102 0.00 38.80 0.00 77,638.381.000000

Base 28.645102 0.00 38.80 0.00 77,638.38

GDRB1W7FX909 11 Aug 2011 16 Aug 2011 USD/EURLOOP CAPITAL MARKETS LLCVTB BANK OJSC GDR REG S

21,777.000 NHHJ Local 4.857900 0.00 52.90 0.00 105,843.391.000000

Base 4.857900 0.00 52.90 0.00 105,843.39

15 Aug 2011 19 Aug 2011 USD/EUR1 LOOP CAPITAL MARKETS LLC

86,753.000 NHHJ Local 5.014400 0.00 217.51 0.00 435,231.751.000000

Base 5.014400 0.00 217.51 0.00 435,231.75

B1W7FX909 Total

270.41 0.000.00108,530.000 Local 541,075.14

Base 0.00 270.41 0.00 541,075.14

COMMON STOCK USD1.G0229R108 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSALTERRA CAPITAL HOLDINGS LTD

190.000 NHHZ Local 22.700000 0.00 2.85 0.00 4,315.851.000000

Base 22.700000 0.00 2.85 0.00 4,315.85

COMMON STOCK USD.01G0450A105 15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSARCH CAPITAL GROUP LTD

660.000 NHHY Local 33.780900 0.00 9.90 0.00 22,305.291.000000

Base 33.780900 0.00 9.90 0.00 22,305.29
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COMMON STOCK USD1.G0464B107 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSARGO GROUP INTERNATIONAL

100.000 NHHZ Local 26.730000 0.00 1.50 0.00 2,674.501.000000

Base 26.730000 0.00 1.50 0.00 2,674.50

COMMON STOCKG05384105 01 Aug 2011 04 Aug 2011 USD/DTC 0.01LIQUIDNETINCASPEN INSURANCE HOLDINGS LTD

3,300.000 NHDX Local 25.756600 0.00 33.00 0.00 85,029.781.000000

Base 25.756600 0.00 33.00 0.00 85,029.78

02 Aug 2011 05 Aug 2011 USD/DTC 0.01LIQUIDNETINC

3,350.000 NHDX Local 25.676700 0.00 33.50 0.00 86,050.451.000000

Base 25.676700 0.00 33.50 0.00 86,050.45

15 Aug 2011 18 Aug 2011 USD/DTC 0.02BNY CONVERGEX LJR

3,350.000 NHDX Local 25.686200 0.00 67.00 0.00 86,115.771.000000

Base 25.686200 0.00 67.00 0.00 86,115.77

G05384105 Total

133.50 0.000.0010,000.000 Local 257,196.00

Base 0.00 133.50 0.00 257,196.00

COMMON STOCK USD.01G0585R106 06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSASSURED GUARANTY LTD

1,500.000 NHHY Local 16.858000 0.00 22.50 0.00 25,309.501.000000

Base 16.858000 0.00 22.50 0.00 25,309.50

COMMON STOCKG1151C101 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSACCENTURE PLC CL A

27,966.000 NHDG Local 61.190400 0.00 279.66 0.00 1,711,530.391.000000

Base 61.190400 0.00 279.66 0.00 1,711,530.39

13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETS

14,364.000 NHDG Local 61.400000 0.00 0.00 0.00 881,949.601.000000

Base 61.400000 0.00 0.00 0.00 881,949.60
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05 Jul 2011 08 Jul 2011 USD/DTC 0.03BNY CONVERGEX

6,782.000 NHEZ Local 61.279000 0.00 203.46 0.00 415,797.641.000000

Base 61.279000 0.00 203.46 0.00 415,797.64

06 Jul 2011 11 Jul 2011 USD/DTC 0.03BNY CONVERGEX

6,782.000 NHEZ Local 61.826300 0.00 203.46 0.00 419,509.431.000000

Base 61.826300 0.00 203.46 0.00 419,509.43

14 Jul 2011 19 Jul 2011 USD/DTC 0.03PACIFIC AMERICAN SECURITIES, LLC

13,463.000 NHEZ Local 60.986500 0.00 403.89 0.00 821,465.141.000000

Base 60.986500 0.00 403.89 0.00 821,465.14

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

40,000.000 NHDM Local 59.140000 0.00 0.00 0.00 2,365,600.001.000000

Base 59.140000 0.00 0.00 0.00 2,365,600.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

6,480.000 NHDM Local 52.676300 0.00 64.80 0.00 341,407.221.000000

Base 52.676300 0.00 64.80 0.00 341,407.22

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

400.000 NHEU Local 51.500000 0.00 6.00 0.00 20,606.001.000000

Base 51.500000 0.00 6.00 0.00 20,606.00

G1151C101 Total

1,161.27 0.000.00116,237.000 Local 6,977,865.42

Base 0.00 1,161.27 0.00 6,977,865.42

COMMON STOCK USD5.G2519Y108 19 Jul 2011 22 Jul 2011 USD/DTC 0.02JONESTRADING INSTITUTIONAL SERVICESCREDICORP LTD

2,500.000 NHHJ Local 94.782600 0.00 37.50 0.00 236,994.001.000000

Base 94.782600 0.00 37.50 0.00 236,994.00
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COMMON STOCK USD.2G2554F113 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPCOVIDIEN PLC

1,300.000 NHDG Local 52.940000 0.00 0.00 0.00 68,822.001.000000

Base 52.940000 0.00 0.00 0.00 68,822.00

13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVP

400.000 NHDG Local 52.940000 0.00 0.00 0.00 21,176.001.000000

Base 52.940000 0.00 0.00 0.00 21,176.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

3,200.000 NHDG Local 53.062900 0.00 32.00 0.00 169,833.281.000000

Base 53.062900 0.00 32.00 0.00 169,833.28

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,310.000 NHDM Local 50.790000 0.00 0.00 0.00 168,114.901.000000

Base 50.790000 0.00 0.00 0.00 168,114.90

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

4,740.000 NHDM Local 45.407500 0.00 47.40 0.00 215,278.951.000000

Base 45.407500 0.00 47.40 0.00 215,278.95

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

440.000 NHHY Local 49.253200 0.00 6.60 0.00 21,678.011.000000

Base 49.253200 0.00 6.60 0.00 21,678.01

G2554F113 Total

86.00 0.000.0013,390.000 Local 664,903.14

Base 0.00 86.00 0.00 664,903.14

COMMON STOCK USD1.G30397106 01 Aug 2011 04 Aug 2011 USD/DTC 0.03SIDOTI + COMPANY LLCENDURANCE SPECIALTY HOLDINGS

1,650.000 NHDX Local 40.520000 0.00 49.50 0.00 66,907.501.000000

Base 40.520000 0.00 49.50 0.00 66,907.50
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15 Aug 2011 18 Aug 2011 USD/DTC 0.03MERRILL LYNCH PIERCE FENNER + SMITH

1,550.000 NHDX Local 37.433400 0.00 46.50 0.00 58,068.271.000000

Base 37.433400 0.00 46.50 0.00 58,068.27

16 Aug 2011 19 Aug 2011 USD/DTC 0.01WEEDEN + CO.

1,900.000 NHDX Local 37.333600 0.00 19.00 0.00 70,952.841.000000

Base 37.333600 0.00 19.00 0.00 70,952.84

G30397106 Total

115.00 0.000.005,100.000 Local 195,928.61

Base 0.00 115.00 0.00 195,928.61

COMMON STOCK USD1.G3075P101 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSENSTAR GROUP LTD

35.000 NHHZ Local 100.650000 0.00 0.53 0.00 3,523.281.000000

Base 100.650000 0.00 0.53 0.00 3,523.28

COMMON STOCK USD.01G36738105 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSFRESH DEL MONTE PRODUCE INC

200.000 NHHZ Local 23.120000 0.00 3.00 0.00 4,627.001.000000

Base 23.120000 0.00 3.00 0.00 4,627.00

COMMON STOCKG3727Q101 06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSFREESCALE SEMICONDUCTOR HOLD

1,280.000 NHHY Local 19.212700 0.00 19.20 0.00 24,611.461.000000

Base 19.212700 0.00 19.20 0.00 24,611.46

COMMON STOCK USD.01G3922B107 18 Jul 2011 21 Jul 2011 USD/DTC 0.02HEEVERS &CO. INC.GENPACT LTD

5,700.000 NHDZ Local 17.392000 0.00 114.00 0.00 99,248.401.000000

Base 17.392000 0.00 114.00 0.00 99,248.40

COMMON STOCK USD.01G39300101 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSGLOBAL SOURCES LTD

440.000 NHHZ Local 9.722800 0.00 6.60 0.00 4,284.631.000000

Base 9.722800 0.00 6.60 0.00 4,284.63
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COMMON STOCKG39319101 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSGLOBAL INDEMNITY PLC

200.000 NHHZ Local 22.318800 0.00 3.00 0.00 4,466.761.000000

Base 22.318800 0.00 3.00 0.00 4,466.76

COMMON STOCK USD.1G4388N106 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSHELEN OF TROY LTD

100.000 NHHZ Local 28.880000 0.00 1.50 0.00 2,889.501.000000

Base 28.880000 0.00 1.50 0.00 2,889.50

COMMON STOCKG4412G101 15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSHERBALIFE LTD

320.000 NHEU Local 56.420000 0.00 4.80 0.00 18,059.201.000000

Base 56.420000 0.00 4.80 0.00 18,059.20

COMMON STOCK USD1.G47791101 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSINGERSOLL RAND PLC

3,480.000 NHDG Local 45.619701 0.00 34.80 0.00 158,791.361.000000

Base 45.619701 0.00 34.80 0.00 158,791.36

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,220.000 NHDM Local 37.420000 0.00 0.00 0.00 83,072.401.000000

Base 37.420000 0.00 0.00 0.00 83,072.40

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

3,170.000 NHDM Local 28.512800 0.00 31.70 0.00 90,417.281.000000

Base 28.512800 0.00 31.70 0.00 90,417.28

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,340.000 NHEU Local 31.267800 0.00 20.10 0.00 41,918.951.000000

Base 31.267800 0.00 20.10 0.00 41,918.95

G47791101 Total

86.60 0.000.0010,210.000 Local 374,199.99

Base 0.00 86.60 0.00 374,199.99
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COMMON STOCK USD.2G491BT108 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSINVESCO LTD

4,680.000 NHDG Local 22.343701 0.00 46.80 0.00 104,615.321.000000

Base 22.343701 0.00 46.80 0.00 104,615.32

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,100.000 NHDM Local 22.180000 0.00 0.00 0.00 68,758.001.000000

Base 22.180000 0.00 0.00 0.00 68,758.00

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

4,420.000 NHDM Local 17.166500 0.00 44.20 0.00 75,920.131.000000

Base 17.166500 0.00 44.20 0.00 75,920.13

G491BT108 Total

91.00 0.000.0012,200.000 Local 249,293.45

Base 0.00 91.00 0.00 249,293.45

COMMON STOCKG5315B107 06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSKOSMOS ENERGY LTD

1,470.000 NHHY Local 17.127800 0.00 22.05 0.00 25,199.921.000000

Base 17.127800 0.00 22.05 0.00 25,199.92

LTD PART USD.01G54050102 09 Aug 2011 12 Aug 2011 USD/DTC 0.04BARCLAYS CAPITAL LELAZARD LTD CL A

12,607.000 NHEZ Local 27.867400 0.00 504.28 0.00 351,828.591.000000

Base 27.867400 0.00 504.28 0.00 351,828.59

10 Aug 2011 15 Aug 2011 USD/DTC 0.04BARCLAYS CAPITAL LE

13,289.000 NHEZ Local 28.253700 0.00 531.56 0.00 375,994.981.000000

Base 28.253700 0.00 531.56 0.00 375,994.98

11 Aug 2011 16 Aug 2011 USD/DTC 0.04BARCLAYS CAPITAL LE

11,115.000 NHEZ Local 28.366800 0.00 444.60 0.00 315,741.581.000000

Base 28.366800 0.00 444.60 0.00 315,741.58
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G54050102 Total

1,480.44 0.000.0037,011.000 Local 1,043,565.15

Base 0.00 1,480.44 0.00 1,043,565.15

COMMON STOCKG62185106 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSMONTPELIER RE HOLDINGS LTD

100.000 NHHZ Local 15.650000 0.00 1.50 0.00 1,566.501.000000

Base 15.650000 0.00 1.50 0.00 1,566.50

COMMON STOCKG6359F103 13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETSNABORS INDUSTRIES LTD

1,360.000 NHDG Local 23.740000 0.00 0.00 0.00 32,286.401.000000

Base 23.740000 0.00 0.00 0.00 32,286.40

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

410.000 NHDM Local 26.410000 0.00 0.00 0.00 10,828.101.000000

Base 26.410000 0.00 0.00 0.00 10,828.10

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,750.000 NHDM Local 18.448300 0.00 27.50 0.00 50,760.331.000000

Base 18.448300 0.00 27.50 0.00 50,760.33

G6359F103 Total

27.50 0.000.004,520.000 Local 93,874.83

Base 0.00 27.50 0.00 93,874.83

COMMON STOCK USD.01G65773106 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSNORDIC AMERICAN TANKERS LTD

100.000 NHHZ Local 17.240000 0.00 1.50 0.00 1,725.501.000000

Base 17.240000 0.00 1.50 0.00 1,725.50

COMMON STOCK USD.01G67743107 16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)ORIENT EXPRESS HOTELS LTD  A

200.000 NHHZ Local 7.989900 0.00 3.00 0.00 1,600.981.000000

Base 7.989900 0.00 3.00 0.00 1,600.98
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COMMON STOCK USD.01G7127P100 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSPLATINUM UNDERWRITERS HLDGS

100.000 NHHZ Local 28.710000 0.00 1.50 0.00 2,872.501.000000

Base 28.710000 0.00 1.50 0.00 2,872.50

COMMON STOCK USD.01G79978105 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSSEACUBE CONTAINER LEASING LT

300.000 NHHZ Local 12.406700 0.00 4.50 0.00 3,726.511.000000

Base 12.406700 0.00 4.50 0.00 3,726.51

COMMON STOCK USD.01G94368100 14 Jul 2011 19 Jul 2011 USD/DTC 0.03MR BEAL &COMPANYWARNER CHILCOTT PLC CLASS A

16,982.000 NHEZ Local 23.819700 0.00 509.46 0.00 405,015.611.000000

Base 23.819700 0.00 509.46 0.00 405,015.61

15 Jul 2011 20 Jul 2011 USD/DTC 0.03MR BEAL &COMPANY

16,982.000 NHEZ Local 23.867100 0.00 509.46 0.00 405,820.551.000000

Base 23.867100 0.00 509.46 0.00 405,820.55

G94368100 Total

1,018.92 0.000.0033,964.000 Local 810,836.16

Base 0.00 1,018.92 0.00 810,836.16

COMMON STOCK USD.01G98290102 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSXL GROUP PLC

2,560.000 NHDG Local 21.613801 0.00 25.60 0.00 55,356.931.000000

Base 21.613801 0.00 25.60 0.00 55,356.93

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,540.000 NHDM Local 20.520000 0.00 0.00 0.00 31,600.801.000000

Base 20.520000 0.00 0.00 0.00 31,600.80

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,960.000 NHDM Local 19.068400 0.00 29.60 0.00 56,472.061.000000

Base 19.068400 0.00 29.60 0.00 56,472.06
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21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

1,620.000 NHDM Local 19.746400 0.00 24.30 0.00 32,013.471.000000

Base 19.746400 0.00 24.30 0.00 32,013.47

G98290102 Total

79.50 0.000.008,680.000 Local 175,443.26

Base 0.00 79.50 0.00 175,443.26

COMMON STOCKH0023R105 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPACE LTD

800.000 NHDG Local 65.020000 0.00 0.00 0.00 52,016.001.000000

Base 65.020000 0.00 0.00 0.00 52,016.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

2,710.000 NHDG Local 65.166000 0.00 27.10 0.00 176,626.961.000000

Base 65.166000 0.00 27.10 0.00 176,626.96

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,420.000 NHDM Local 66.980000 0.00 0.00 0.00 162,091.601.000000

Base 66.980000 0.00 0.00 0.00 162,091.60

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

3,220.000 NHDM Local 60.866900 0.00 32.20 0.00 196,023.621.000000

Base 60.866900 0.00 32.20 0.00 196,023.62

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

200.000 NHHY Local 63.815000 0.00 3.00 0.00 12,766.001.000000

Base 63.815000 0.00 3.00 0.00 12,766.00

H0023R105 Total

62.30 0.000.009,350.000 Local 599,524.18

Base 0.00 62.30 0.00 599,524.18
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COMMON STOCK CHF3.8H5833N103 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSNOBLE CORP

2,490.000 NHDG Local 36.370900 0.00 24.90 0.00 90,588.441.000000

Base 36.370900 0.00 24.90 0.00 90,588.44

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,630.000 NHDM Local 36.870000 0.00 0.00 0.00 60,098.101.000000

Base 36.870000 0.00 0.00 0.00 60,098.10

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

2,410.000 NHDM Local 29.685500 0.00 24.10 0.00 71,566.161.000000

Base 29.685500 0.00 24.10 0.00 71,566.16

H5833N103 Total

49.00 0.000.006,530.000 Local 222,252.70

Base 0.00 49.00 0.00 222,252.70

COMMON STOCK USD8.3H89128104 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSTYCO INTERNATIONAL LTD

1,801.000 NHDG Local 48.735902 0.00 18.01 0.00 87,791.371.000000

Base 48.735902 0.00 18.01 0.00 87,791.37

13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETS

1,669.000 NHDG Local 48.830000 0.00 0.00 0.00 81,497.271.000000

Base 48.830000 0.00 0.00 0.00 81,497.27

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,920.000 NHDM Local 44.290000 0.00 0.00 0.00 85,036.801.000000

Base 44.290000 0.00 0.00 0.00 85,036.80

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

4,490.000 NHDM Local 39.378400 0.00 44.90 0.00 176,853.921.000000

Base 39.378400 0.00 44.90 0.00 176,853.92
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15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

280.000 NHHY Local 41.240000 0.00 4.20 0.00 11,551.401.000000

Base 41.240000 0.00 4.20 0.00 11,551.40

H89128104 Total

67.11 0.000.0010,160.000 Local 442,730.76

Base 0.00 67.11 0.00 442,730.76

COMMON STOCK ILS.05M52020100 15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSGIVEN IMAGING LTD

1,395.000 NHHJ Local 16.736401 0.00 20.93 0.00 23,368.211.000000

Base 16.736401 0.00 20.93 0.00 23,368.21

COMMON STOCK EUR.02N22717107 01 Jul 2011 07 Jul 2011 USD/DTC 0.02PIPER JAFFRAYCORE LABORATORIES N.V.

16,570.000 NHEZ Local 113.533500 0.00 331.40 0.00 1,881,581.501.000000

Base 113.533500 0.00 331.40 0.00 1,881,581.50

COMMON STOCK USD.01V7780T103 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPROYAL CARIBBEAN CRUISES LTD

7,900.000 NHDG Local 35.959999 0.00 0.00 0.00 284,083.991.000000

Base 35.959999 0.00 0.00 0.00 284,083.99

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

4,950.000 NHDG Local 36.225000 0.00 49.50 0.00 179,363.251.000000

Base 36.225000 0.00 49.50 0.00 179,363.25

19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

12,850.000 NHFR Local 34.420000 0.00 0.00 0.00 442,297.001.000000

Base 34.420000 0.00 0.00 0.00 442,297.00

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

12,547.000 NHIB Local 30.620000 0.00 0.00 0.00 384,189.141.000000

Base 30.620000 0.00 0.00 0.00 384,189.14
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24 Aug 2011 29 Aug 2011 USD/DTC 0.05BNY CONVERGEX

13,883.000 NHIB Local 23.309400 0.00 694.15 0.00 324,298.551.000000

Base 23.309400 0.00 694.15 0.00 324,298.55

V7780T103 Total

743.65 0.000.0052,130.000 Local 1,614,231.93

Base 0.00 743.65 0.00 1,614,231.93

US DOLLAR  Total

0.00Local532,009,600.735

0.00Base

0.00

0.00

224,134.56

224,134.56

1,089,520,406.09

1,089,520,406.09

EQUITY  Total

581,457,586.735
Base 0.00 438,911.12 193,514.04 1,301,427,763.55

FIXED INCOME
EURO CURRENCY

ITALY

1%   31 Dec 2012B3M44ZII1 01 Aug 2011 01 Aug 2011 EUR/IT4NON CASH USE ONLYCERT DI CREDITO DEL TES

27,000.000 NHHQ Local 94.191000 0.00 0.00 0.00 25,431.570.704126

Base 133.770092 0.00 0.00 0.00 36,117.92

27,000.000

0.00

0.00

0.00

0.00

0.00

0.00 25,431.57

36,117.92

Local

Base

ITALY Total

EURO CURRENCY  Total

0.00Local27,000.000

0.00Base

0.00

0.00

0.00

0.00

25,431.57

36,117.92
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US DOLLAR

1%   30 Dec 201800164YAD9 01 Aug 2011 USD/OTHSTATE STREET BANK AND TRUSTAMC NETWORKS INC

1,000,000.000 NHHL 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

01 Aug 2011 CANCEL USD/OTHSTATE STREET BANK AND TRUST

-1,000,000.000 NHHL 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

01 Aug 2011 01 Aug 2011 USD/OTHSTATE STREET BANK AND TRUST

1,000,000.000 NHHM Local 99.500000 0.00 0.00 0.00 995,000.001.000000

Base 99.500000 0.00 0.00 0.00 995,000.00

00164YAD9 Total

0.00 0.000.001,000,000.000 Local 995,000.00

Base 0.00 0.00 0.00 995,000.00

3.875%   15 Aug 202100206RAZ5 07 Sep 2011 12 Sep 2011 USD/DTCCITIGROUPGLOBAL MARKETS INC SALOMONAT+T INC

1,100,000.000 NHFI Local 102.655000 2,841.67 0.00 0.00 1,129,205.001.000000

Base 102.655000 2,841.67 0.00 0.00 1,129,205.00

07 Sep 2011 12 Sep 2011 USD/DTCCITIGROUPGLOBAL MARKETS INC SALOMON

1,655,000.000 NHHW Local 102.655000 4,275.42 0.00 0.00 1,698,940.251.000000

Base 102.655000 4,275.42 0.00 0.00 1,698,940.25

00206RAZ5 Total

0.00 0.007,117.092,755,000.000 Local 2,828,145.25

Base 7,117.09 0.00 0.00 2,828,145.25

1%   17 Jun 201800769EAG5 14 Jul 2011 14 Jul 2011 USD/OTHRESTRUCTURE NON CASHADVANTAGE SALES + MARKETING  I

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



Prepared by State StreetPage 887

Purchase Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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 Jun 201800809DAJ3 06 Sep 2011 09 Sep 2011 USD/OTHBANK OF AMERICAAES CORP

1,000,000.000 NHHM Local 97.000000 0.00 0.00 0.00 970,000.001.000000

Base 97.000000 0.00 0.00 0.00 970,000.00

1%   30 Jun 201701449HAD1 30 Jun 2011 29 Jul 2011 USD/OTHJEFFRIES & COMPANY INCALERE INC

1,109,552.000 NHHL Local 99.500000 0.00 0.00 0.00 1,104,004.241.000000

Base 99.500000 0.00 0.00 0.00 1,104,004.24

7.45%   16 May 2019020002AX9 02 Aug 2011 05 Aug 2011 USD/DTCFIRST TENNESSEE SECURITIES CORPALLSTATE CORP

205,000.000 NHID Local 124.447000 3,351.47 0.00 0.00 255,116.351.000000

Base 124.447000 3,351.47 0.00 0.00 255,116.35

1%   15 Jul 201302076JAC7 30 Sep 2011 30 Sep 2011 USD/OTHPAYMENT IN KINDALPHA MEDIA GROUP HLDGS INC

73,808.970 NHHM Local 100.000000 0.00 0.00 0.00 73,808.971.000000

Base 100.000000 0.00 0.00 0.00 73,808.97

0%023763AA3 20 Jul 2011 25 Jul 2011 USD/DTCGOLDMAN SACHS + COAMER AIRLN PT TRST 09 1A

703,024.130 NHFS Local 116.000000 4,659.98 0.00 0.00 815,507.991.000000

749,000.000 Base 116.000000 4,659.98 0.00 0.00 815,507.99

20 Jul 2011 25 Jul 2011 USD/DTCPIPER JAFFRAY

468,369.910 NHFS Local 116.249999 3,104.58 0.00 0.00 544,480.021.000000

499,000.000 Base 116.249999 3,104.58 0.00 0.00 544,480.02

023763AA3 Total

0.00 0.007,764.561,171,394.040 Local 1,359,988.01

1,248,000.000 Base 7,764.56 0.00 0.00 1,359,988.01

4.1%   15 Jun 2021031162BG4 07 Sep 2011 12 Sep 2011 USD/DTCUS BANCORP INVESTMENTS INCAMGEN INC

1,140,000.000 NHFI Local 107.066000 9,348.00 0.00 0.00 1,220,552.401.000000

Base 107.066000 9,348.00 0.00 0.00 1,220,552.40
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07 Sep 2011 12 Sep 2011 USD/DTCUS BANCORP INVESTMENTS INC

1,585,000.000 NHHW Local 107.066000 12,997.00 0.00 0.00 1,696,996.101.000000

Base 107.066000 12,997.00 0.00 0.00 1,696,996.10

031162BG4 Total

0.00 0.0022,345.002,725,000.000 Local 2,917,548.50

Base 22,345.00 0.00 0.00 2,917,548.50

5.375%   15 Jan 202003523TAN8 07 Sep 2011 12 Sep 2011 USD/DTCCITIGROUPGLOBAL MARKETS INC SALOMONANHEUSER BUSCH INBEV WOR

1,150,000.000 NHFI Local 118.911000 9,786.98 0.00 0.00 1,367,476.501.000000

Base 118.911000 9,786.98 0.00 0.00 1,367,476.50

07 Sep 2011 12 Sep 2011 USD/DTCCITIGROUPGLOBAL MARKETS INC SALOMON

1,790,000.000 NHHW Local 118.911000 15,233.65 0.00 0.00 2,128,506.901.000000

Base 118.911000 15,233.65 0.00 0.00 2,128,506.90

03523TAN8 Total

0.00 0.0025,020.632,940,000.000 Local 3,495,983.40

Base 25,020.63 0.00 0.00 3,495,983.40

1%   07 May 201604523JAL2 29 Jun 2011 USD/OTHJP MORGANCHASE BANKASPECT SOFTWARE INC

186,521.000 NHHL Local 100.500002 0.00 0.00 0.00 187,453.611.000000

Base 100.500002 0.00 0.00 0.00 187,453.61

29 Jun 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-186,521.000 NHHL Local 100.500002 0.00 0.00 0.00 -187,453.611.000000

Base 100.500002 0.00 0.00 0.00 -187,453.61

29 Jun 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-186,521.000 NHHL Local 100.500002 0.00 0.00 0.00 -187,453.611.000000

Base 100.500002 0.00 0.00 0.00 -187,453.61
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29 Jun 2011 12 Aug 2011 USD/OTHJP MORGANCHASE BANK

186,049.990 NHHL Local 100.500002 0.00 0.00 0.00 186,980.241.000000

Base 100.500002 0.00 0.00 0.00 186,980.24

04523JAL2 Total

0.00 0.000.00-471.010 Local -473.37

Base 0.00 0.00 0.00 -473.37

5.5%   24 May 201804649VAE0 14 Jun 2011 CANCEL USD/OTHBANK OF AMERICAASURION LLC

-750,000.000 NHHM Local 98.625000 0.00 0.00 0.00 -739,687.501.000000

Base 98.625000 0.00 0.00 0.00 -739,687.50

14 Jun 2011 01 Jul 2011 USD/OTHBANK OF AMERICA

750,000.000 NHHM Local 98.625000 0.00 0.00 0.00 739,687.501.000000

Base 98.625000 0.00 0.00 0.00 739,687.50

04649VAE0 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   27 Apr 201704962CAH4 01 Jul 2011 16 Sep 2011 USD/OTH57 CREDIT SUISSE FIRST BOSTONATTACHMATE CORP

199,994.000 NHHL Local 100.375001 0.00 0.00 0.00 200,743.981.000000

Base 100.375001 0.00 0.00 0.00 200,743.98

12 Jul 2011 16 Sep 2011 USD/OTH51 CREDIT SUISSE FIRST BOSTON

199,994.000 NHHL Local 100.250002 0.00 0.00 0.00 200,493.991.000000

Base 100.250002 0.00 0.00 0.00 200,493.99

04962CAH4 Total

0.00 0.000.00399,988.000 Local 401,237.97

Base 0.00 0.00 0.00 401,237.97
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1%   26 Oct 201705349UAP7 19 Sep 2011 USD/OTHDATEK PLANNING COAVAYA INC

850,000.000 NHHM Local 90.750000 0.00 0.00 0.00 771,375.001.000000

Base 90.750000 0.00 0.00 0.00 771,375.00

19 Sep 2011 CANCEL USD/OTHDATEK PLANNING CO

-850,000.000 NHHM Local 90.750000 0.00 0.00 0.00 -771,375.001.000000

Base 90.750000 0.00 0.00 0.00 -771,375.00

19 Sep 2011 USD/OTHDATEK PLANNING CO

850,000.000 NHHM Local 86.500000 0.00 0.00 0.00 735,250.001.000000

Base 86.500000 0.00 0.00 0.00 735,250.00

19 Sep 2011 CANCEL USD/OTHDATEK PLANNING CO

-850,000.000 NHHM Local 86.500000 0.00 0.00 0.00 -735,250.001.000000

Base 86.500000 0.00 0.00 0.00 -735,250.00

19 Sep 2011 USD/OTHDATEK PLANNING CO

847,777.320 NHHM Local 86.500000 0.00 0.00 0.00 733,327.381.000000

Base 86.500000 0.00 0.00 0.00 733,327.38

05349UAP7 Total

0.00 0.000.00847,777.320 Local 733,327.38

Base 0.00 0.00 0.00 733,327.38

3.125%   01 Oct 201505565QBN7 07 Sep 2011 12 Sep 2011 USD/DTCDEUTSCHE BANK SECURITIES INCBP CAPITAL MARKETS PLC

2,320,000.000 NHFI Local 105.028000 32,423.61 0.00 0.00 2,436,649.601.000000

Base 105.028000 32,423.61 0.00 0.00 2,436,649.60

1%   24 Jun 201405568CAD8 08 Aug 2011 USD/OTHBARCLAYS BANKBRSP LLC

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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08 Aug 2011 CANCEL USD/OTHBARCLAYS BANK

-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

08 Aug 2011 18 Aug 2011 USD/OTHBARCLAYS BANK

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

05568CAD8 Total

0.00 0.000.00500,000.000 Local 495,000.00

Base 0.00 0.00 0.00 495,000.00

1%   19 Dec 201605570UAL6 20 Sep 2011 USD/OTHBANK OF AMERICABNY CONVERGEX GROUP 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

20 Sep 2011 CANCEL USD/OTHBANK OF AMERICA

-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

20 Sep 2011 USD/OTHBANK OF AMERICA

997,487.440 NHHM Local 100.000000 0.00 0.00 0.00 997,487.441.000000

Base 100.000000 0.00 0.00 0.00 997,487.44

20 Sep 2011 CANCEL USD/OTHBANK OF AMERICA

-997,487.440 NHHM Local 100.000000 0.00 0.00 0.00 -997,487.441.000000

Base 100.000000 0.00 0.00 0.00 -997,487.44

20 Sep 2011 30 Sep 2011 USD/OTHBANK OF AMERICA

702,651.770 NHHM Local 100.000000 0.00 0.00 0.00 702,651.771.000000

Base 100.000000 0.00 0.00 0.00 702,651.77
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05570UAL6 Total

0.00 0.000.00702,651.770 Local 702,651.77

Base 0.00 0.00 0.00 702,651.77

1%   17 Dec 201605570UAP7 20 Sep 2011 30 Sep 2011 USD/OTHBANK OF AMERICABNY CONVERGEX GROUP LLC

294,835.670 NHHM Local 100.000000 0.00 0.00 0.00 294,835.671.000000

Base 100.000000 0.00 0.00 0.00 294,835.67

5%   13 May 202106051GEH8 08 Sep 2011 13 Sep 2011 USD/DTCBANK OF AMERICA SECURITIES LLCBANK OF AMERICA CORP

2,880,000.000 NHHW Local 96.086000 48,000.00 0.00 0.00 2,767,276.801.000000

Base 96.086000 48,000.00 0.00 0.00 2,767,276.80

08 Sep 2011 13 Sep 2011 USD/DTCBANK OF AMERICA SECURITIES LLC

2,585,000.000 NHFI Local 96.086000 43,083.33 0.00 0.00 2,483,823.101.000000

Base 96.086000 43,083.33 0.00 0.00 2,483,823.10

06051GEH8 Total

0.00 0.0091,083.335,465,000.000 Local 5,251,099.90

Base 91,083.33 0.00 0.00 5,251,099.90

1%   17 Jun 201706731DAC8 16 Jun 2011 USD/OTHGE CAPITAL CORPBARBRI INC

710,000.000 NHHL Local 99.000000 0.00 0.00 0.00 702,900.001.000000

Base 99.000000 0.00 0.00 0.00 702,900.00

16 Jun 2011 CANCEL USD/OTHGE CAPITAL CORP

-710,000.000 NHHL Local 99.000000 0.00 0.00 0.00 -702,900.001.000000

Base 99.000000 0.00 0.00 0.00 -702,900.00

16 Jun 2011 26 Jul 2011 USD/OTHGE CAPITAL CORP

773,566.000 NHHL Local 99.000000 0.00 0.00 0.00 765,830.341.000000

Base 99.000000 0.00 0.00 0.00 765,830.34
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06731DAC8 Total

0.00 0.000.00773,566.000 Local 765,830.34

Base 0.00 0.00 0.00 765,830.34

3.0633%   29 May 20107159HAC0 25 May 2011 CANCEL USD/OTHGOLDMAN SACHS + COCLAIRES STORES

-149,000.000 NHHL Local 92.250000 0.00 0.00 0.00 -137,452.501.000000

Base 92.250000 0.00 0.00 0.00 -137,452.50

24 May 2011 CANCEL USD/OTHGOLDMAN SACHS + CO

-447,000.000 NHHL Local 92.380000 0.00 0.00 0.00 -412,938.601.000000

Base 92.380000 0.00 0.00 0.00 -412,938.60

24 May 2011 USD/OTHGOLDMAN SACHS + CO

447,000.000 NHHL Local 92.380000 0.00 0.00 0.00 412,938.601.000000

Base 92.380000 0.00 0.00 0.00 412,938.60

24 May 2011 CANCEL USD/OTHGOLDMAN SACHS + CO

-447,000.000 NHHL Local 92.380000 0.00 0.00 0.00 -412,938.601.000000

Base 92.380000 0.00 0.00 0.00 -412,938.60

25 May 2011 25 Jul 2011 USD/OTHGOLDMAN SACHS + CO

149,000.000 NHHL Local 92.250000 0.00 0.00 0.00 137,452.501.000000

Base 92.250000 0.00 0.00 0.00 137,452.50

24 May 2011 22 Jul 2011 USD/OTHGOLDMAN SACHS + CO

447,000.000 NHHL Local 92.375000 0.00 0.00 0.00 412,916.251.000000

Base 92.375000 0.00 0.00 0.00 412,916.25

24 May 2011 USD/OTHGOLDMAN SACHS + CO

447,000.000 NHHL Local 92.380000 0.00 0.00 0.00 412,938.601.000000

Base 92.380000 0.00 0.00 0.00 412,938.60
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24 May 2011 CANCEL USD/OTHGOLDMAN SACHS + CO

-447,000.000 NHHL Local 92.380000 0.00 0.00 0.00 -412,938.601.000000

Base 92.380000 0.00 0.00 0.00 -412,938.60

07159HAC0 Total

0.00 0.000.000.000 Local -22.35

Base 0.00 0.00 0.00 -22.35

1%   10 Jan 2014084664BP5 13 Sep 2011 16 Sep 2011 USD/DTCSOUTHWESTSECURITIES, INC.BERKSHIRE HATHAWAY FIN

2,165,000.000 NHID Local 99.815392 2,321.08 0.00 0.00 2,161,003.241.000000

Base 99.815392 2,321.08 0.00 0.00 2,161,003.24

3.75%   15 Aug 2021084670BC1 07 Sep 2011 12 Sep 2011 USD/DTCWELLS FARGO SECURITIES, LLCBERKSHIRE HATHAWAY INC

1,095,000.000 NHFI Local 104.635000 3,079.69 0.00 0.00 1,145,753.251.000000

Base 104.635000 3,079.69 0.00 0.00 1,145,753.25

07 Sep 2011 12 Sep 2011 USD/DTCWELLS FARGO SECURITIES, LLC

1,645,000.000 NHHW Local 104.635000 4,626.56 0.00 0.00 1,721,245.751.000000

Base 104.635000 4,626.56 0.00 0.00 1,721,245.75

084670BC1 Total

0.00 0.007,706.252,740,000.000 Local 2,866,999.00

Base 7,706.25 0.00 0.00 2,866,999.00

1%   14 Oct 201610801QAB8 28 Jun 2011 USD/OTHCHASE MANHATTANBRICKMAN GROUP HOLDINGS INC

68,700.000 NHHL Local 101.750000 0.00 0.00 0.00 69,902.251.000000

Base 101.750000 0.00 0.00 0.00 69,902.25

28 Jun 2011 CANCEL USD/OTHCHASE MANHATTAN

-68,700.000 NHHL Local 101.750000 0.00 0.00 0.00 -69,902.251.000000

Base 101.750000 0.00 0.00 0.00 -69,902.25
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28 Jun 2011 CANCEL USD/OTHCHASE MANHATTAN

-68,700.000 NHHL Local 101.750000 0.00 0.00 0.00 -69,902.251.000000

Base 101.750000 0.00 0.00 0.00 -69,902.25

28 Jun 2011 16 Aug 2011 USD/OTHCHASE MANHATTAN

68,527.820 NHHL Local 101.750004 0.00 0.00 0.00 69,727.061.000000

Base 101.750004 0.00 0.00 0.00 69,727.06

10801QAB8 Total

0.00 0.000.00-172.180 Local -175.19

Base 0.00 0.00 0.00 -175.19

1%   16 Mar 201711162WAL4 28 Jun 2011 USD/OTHJP MORGANCHASE BANKBROCK HLDGS III INC

157,963.000 NHHL Local 101.000000 0.00 0.00 0.00 159,542.631.000000

Base 101.000000 0.00 0.00 0.00 159,542.63

28 Jun 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-157,963.000 NHHL Local 101.000000 0.00 0.00 0.00 -159,542.631.000000

Base 101.000000 0.00 0.00 0.00 -159,542.63

28 Jun 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-157,963.000 NHHL Local 101.000000 0.00 0.00 0.00 -159,542.631.000000

Base 101.000000 0.00 0.00 0.00 -159,542.63

22 Jul 2011 09 Sep 2011 USD/OTH31 JP MORGANCHASE BANK

300,000.000 NHHL Local 101.000000 0.00 0.00 0.00 303,000.001.000000

Base 101.000000 0.00 0.00 0.00 303,000.00

23 Jun 2011 11 Aug 2011 USD/OTHJP MORGANCHASE BANK

157,568.090 NHHL Local 101.000000 0.00 0.00 0.00 159,143.771.000000

Base 101.000000 0.00 0.00 0.00 159,143.77
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11162WAL4 Total

0.00 0.000.00299,605.090 Local 302,601.14

Base 0.00 0.00 0.00 302,601.14

1%   19 Oct 2016121206AG1 14 Jul 2011 14 Jul 2011 USD/OTHRESTRUCTURE NON CASHBURGER KING CORP

748,120.300 NHHM Local 99.500000 0.00 0.00 0.00 744,379.701.000000

Base 99.500000 0.00 0.00 0.00 744,379.70

14 Jul 2011 14 Jul 2011 USD/OTHRESTRUCTURE NON CASH

1,048,554.570 NHHL Local 99.320943 0.00 0.00 0.00 1,041,434.291.000000

Base 99.320943 0.00 0.00 0.00 1,041,434.29

121206AG1 Total

0.00 0.000.001,796,674.870 Local 1,785,813.99

Base 0.00 0.00 0.00 1,785,813.99

7%   02 May 2017125581GA0 29 Jul 2011 03 Aug 2011 USD/DTCBARCLAYS CAPITAL INCCIT GROUP INC

170,000.000 NHFS Local 100.500000 1,586.67 0.00 0.00 170,850.001.000000

Base 100.500000 1,586.67 0.00 0.00 170,850.00

1%   01 Apr 201813134MAW3 14 Jul 2011 14 Jul 2011 USD/OTHRESTRUCTURE NON CASHCALPINE CORP

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

14 Jul 2011 14 Jul 2011 USD/OTHRESTRUCTURE NON CASH

850,405.660 NHHL Local 100.249999 0.00 0.00 0.00 852,531.671.000000

Base 100.249999 0.00 0.00 0.00 852,531.67

11 Aug 2011 15 Aug 2011 USD/OTHMORGAN STANLEY CO INCORPORATED

1,000,000.000 NHHM Local 93.000000 0.00 0.00 0.00 930,000.001.000000

Base 93.000000 0.00 0.00 0.00 930,000.00
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26 Aug 2011 USD/OTHMORGAN STANLEY

500,000.000 NHHM Local 90.750000 0.00 0.00 0.00 453,750.001.000000

Base 90.750000 0.00 0.00 0.00 453,750.00

26 Aug 2011 CANCEL USD/OTHMORGAN STANLEY

-500,000.000 NHHM Local 90.750000 0.00 0.00 0.00 -453,750.001.000000

Base 90.750000 0.00 0.00 0.00 -453,750.00

26 Aug 2011 01 Sep 2011 USD/OTHMORGAN STANLEY

500,000.000 NHHM Local 90.750000 0.00 0.00 0.00 453,750.001.000000

Base 90.750000 0.00 0.00 0.00 453,750.00

13134MAW3 Total

0.00 0.000.003,098,530.660 Local 2,984,406.67

Base 0.00 0.00 0.00 2,984,406.67

4.5%   01 Apr 201813134MAY9 14 Jul 2011 14 Jul 2011 USD/OTHRESTRUCTURE NON CASHCALPINE CORP

1,250,000.000 NHHM Local 99.250000 0.00 0.00 0.00 1,240,625.001.000000

Base 99.250000 0.00 0.00 0.00 1,240,625.00

14 Jul 2011 14 Jul 2011 USD/OTHRESTRUCTURE NON CASH

942,600.000 NHHL Local 99.250000 0.00 0.00 0.00 935,530.501.000000

Base 99.250000 0.00 0.00 0.00 935,530.50

01 Aug 2011 USD/OTHMORGAN STANLEY CO INCORPORATED

500,000.000 NHHM Local 99.375000 0.00 0.00 0.00 496,875.001.000000

Base 99.375000 0.00 0.00 0.00 496,875.00

01 Aug 2011 CANCEL USD/OTHMORGAN STANLEY CO INCORPORATED

-500,000.000 NHHM Local 99.375000 0.00 0.00 0.00 -496,875.001.000000

Base 99.375000 0.00 0.00 0.00 -496,875.00
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01 Aug 2011 04 Aug 2011 USD/OTHMORGAN STANLEY CO INCORPORATED

500,000.000 NHHM Local 99.375000 0.00 0.00 0.00 496,875.001.000000

Base 99.375000 0.00 0.00 0.00 496,875.00

13134MAY9 Total

0.00 0.000.002,692,600.000 Local 2,673,030.50

Base 0.00 0.00 0.00 2,673,030.50

1%   11 Mar 201713973UAG4 18 Aug 2011 OPEN USD/OTH30 BARCLAYS BANKCAPITAL AUTOMOTIVE L P

400,000.000 NHHL Local 94.000000 0.00 0.00 0.00 376,000.001.000000

Base 94.000000 0.00 0.00 0.00 376,000.00

3%   15 Sep 2021144141DA3 12 Sep 2011 15 Sep 2011 USD/DTCJ.P. MORGAN SECURITIES LLCPROGRESS ENERGY CAROLINA

1,060,000.000 NHFI Local 100.077000 0.00 0.00 0.00 1,060,816.201.000000

Base 100.077000 0.00 0.00 0.00 1,060,816.20

12 Sep 2011 15 Sep 2011 USD/DTCJ.P. MORGAN SECURITIES LLC

570,000.000 NHFI Local 99.828000 0.00 0.00 0.00 569,019.601.000000

Base 99.828000 0.00 0.00 0.00 569,019.60

144141DA3 Total

0.00 0.000.001,630,000.000 Local 1,629,835.80

Base 0.00 0.00 0.00 1,629,835.80

7.875%   01 Dec 2017147446AR9 04 Aug 2011 10 Aug 2011 USD/DTC6 EXCHANGE OFFER (NON CASH)CASE NEW HOLLAND INC

250,000.000 NHFS Local 99.320000 3,445.31 0.00 0.00 248,300.001.000000

Base 99.320000 3,445.31 0.00 0.00 248,300.00

10.5%   16 Sep 201615200HAD0 07 Sep 2011 USD/OTHBANK OF AMERICACENTERPLATE INC

71,774.000 NHHL Local 100.000000 0.00 0.00 0.00 71,774.001.000000

Base 100.000000 0.00 0.00 0.00 71,774.00
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07 Sep 2011 CANCEL USD/OTHBANK OF AMERICA

-71,774.000 NHHL Local 100.000000 0.00 0.00 0.00 -71,774.001.000000

Base 100.000000 0.00 0.00 0.00 -71,774.00

17 Aug 2011 USD/OTHBANK OF AMERICA

71,774.000 NHHL Local 100.000000 0.00 0.00 0.00 71,774.001.000000

Base 100.000000 0.00 0.00 0.00 71,774.00

17 Aug 2011 CANCEL USD/OTHBANK OF AMERICA

-71,774.000 NHHL Local 100.000000 0.00 0.00 0.00 -71,774.001.000000

Base 100.000000 0.00 0.00 0.00 -71,774.00

17 Aug 2011 23 Sep 2011 USD/OTHBANK OF AMERICA

71,774.000 NHHL Local 100.000000 0.00 0.00 0.00 71,774.001.000000

Base 100.000000 0.00 0.00 0.00 71,774.00

15200HAD0 Total

0.00 0.000.0071,774.000 Local 71,774.00

Base 0.00 0.00 0.00 71,774.00

1%   24 May 201717121HAB6 25 May 2011 USD/OTHMORGAN STANLEY CO INCORPORATEDCHRYSLER GROUP LLC

142,325.630 NHHL Local 99.499998 0.00 0.00 0.00 141,614.001.000000

Base 99.499998 0.00 0.00 0.00 141,614.00

25 May 2011 CANCEL USD/OTHMORGAN STANLEY CO INCORPORATED

-142,325.630 NHHL Local 99.499998 0.00 0.00 0.00 -141,614.001.000000

Base 99.499998 0.00 0.00 0.00 -141,614.00

14 Jul 2011 14 Jul 2011 USD/OTHRESTRUCTURE NON CASH

1,208,020.000 NHHL Local 99.536886 0.00 0.00 0.00 1,202,425.501.000000

Base 99.536886 0.00 0.00 0.00 1,202,425.50
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25 May 2011 25 Jul 2011 USD/OTHMORGAN STANLEY CO INCORPORATED

142,325.630 NHHL Local 99.499998 0.00 0.00 0.00 141,614.001.000000

Base 99.499998 0.00 0.00 0.00 141,614.00

17121HAB6 Total

0.00 0.000.001,350,345.630 Local 1,344,039.50

Base 0.00 0.00 0.00 1,344,039.50

8.25%   15 Oct 2017171871AL0 26 Jul 2011 29 Jul 2011 USD/DTCJ.P. MORGAN SECURITIES LLCCINCINNATI BELL INC

1,470,000.000 NHFS Local 102.500000 35,035.00 0.00 0.00 1,506,750.001.000000

Base 102.500000 35,035.00 0.00 0.00 1,506,750.00

5.375%   09 Aug 2020172967FF3 07 Sep 2011 12 Sep 2011 USD/DTCCITIGROUPGLOBAL MARKETS INC SALOMONCITIGROUP INC

1,935,000.000 NHFI Local 107.156000 9,533.91 0.00 0.00 2,073,468.601.000000

Base 107.156000 9,533.91 0.00 0.00 2,073,468.60

07 Sep 2011 12 Sep 2011 USD/DTCCITIGROUPGLOBAL MARKETS INC SALOMON

1,900,000.000 NHHW Local 107.156000 9,361.46 0.00 0.00 2,035,964.001.000000

Base 107.156000 9,361.46 0.00 0.00 2,035,964.00

172967FF3 Total

0.00 0.0018,895.373,835,000.000 Local 4,109,432.60

Base 18,895.37 0.00 0.00 4,109,432.60

5.9%   15 Mar 201620030NAL5 07 Sep 2011 12 Sep 2011 USD/DTCICBC FINANCIAL SERVICES LLCCOMCAST CORP NEW

3,000,000.000 NHHW Local 116.278000 87,025.00 0.00 0.00 3,488,340.001.000000

Base 116.278000 87,025.00 0.00 0.00 3,488,340.00

07 Sep 2011 12 Sep 2011 USD/DTCICBC FINANCIAL SERVICES LLC

2,000,000.000 NHFI Local 116.278000 58,016.67 0.00 0.00 2,325,560.001.000000

Base 116.278000 58,016.67 0.00 0.00 2,325,560.00



Prepared by State StreetPage 901

Purchase Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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

20030NAL5 Total

0.00 0.00145,041.675,000,000.000 Local 5,813,900.00

Base 145,041.67 0.00 0.00 5,813,900.00

4.6%   15 Jan 201520825CAT1 07 Sep 2011 12 Sep 2011 USD/DTCFIRST TENNESSEE SECURITIES CORPCONOCOPHILLIPS

1,390,000.000 NHHW Local 110.479000 10,123.83 0.00 0.00 1,535,658.101.000000

Base 110.479000 10,123.83 0.00 0.00 1,535,658.10

07 Sep 2011 12 Sep 2011 USD/DTCFIRST TENNESSEE SECURITIES CORP

1,890,000.000 NHFI Local 110.479000 13,765.50 0.00 0.00 2,088,053.101.000000

Base 110.479000 13,765.50 0.00 0.00 2,088,053.10

20825CAT1 Total

0.00 0.0023,889.333,280,000.000 Local 3,623,711.20

Base 23,889.33 0.00 0.00 3,623,711.20

6.75%   01 Apr 2038209111EU3 07 Sep 2011 12 Sep 2011 USD/DTCMORGAN STANLEY CO INCORPORATEDCONSOLIDATED EDISON CO NY INC

1,155,000.000 NHHW Local 134.734000 34,866.56 0.00 0.00 1,556,177.701.000000

Base 134.734000 34,866.56 0.00 0.00 1,556,177.70

1%   20 Feb 2017238137AN3 26 Jul 2011 USD/OTHCREDIT SUISSE FIRST BOSTONDATATEL INC

210,508.000 NHHL Local 100.125002 0.00 0.00 0.00 210,771.141.000000

Base 100.125002 0.00 0.00 0.00 210,771.14

26 Jul 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-209,979.090 NHHL Local 100.125002 0.00 0.00 0.00 -210,241.561.000000

Base 100.125002 0.00 0.00 0.00 -210,241.56

26 Jul 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

209,450.200 NHHL Local 100.630670 0.00 0.00 0.00 210,771.141.000000

Base 100.630670 0.00 0.00 0.00 210,771.14
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238137AN3 Total

0.00 0.000.00209,979.110 Local 211,300.72

Base 0.00 0.00 0.00 211,300.72

1%   19 Feb 2018238137AP8 10 Jun 2011 USD/OTHCREDIT SUISSE - NEW YORK BRANCHDATATEL INC

65,090.000 NHHL Local 102.250007 0.00 0.00 0.00 66,554.531.000000

Base 102.250007 0.00 0.00 0.00 66,554.53

10 Jun 2011 CANCEL USD/OTHCREDIT SUISSE - NEW YORK BRANCH

-65,090.000 NHHL Local 102.250007 0.00 0.00 0.00 -66,554.531.000000

Base 102.250007 0.00 0.00 0.00 -66,554.53

14 Jul 2011 14 Jul 2011 USD/OTHRESTRUCTURE NON CASH

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

10 Jun 2011 26 Jul 2011 USD/OTHCREDIT SUISSE - NEW YORK BRANCH

65,090.000 NHHL Local 102.250007 0.00 0.00 0.00 66,554.531.000000

Base 102.250007 0.00 0.00 0.00 66,554.53

238137AP8 Total

0.00 0.000.00168,316.000 Local 169,264.40

Base 0.00 0.00 0.00 169,264.40

100%   20 Apr 201724736CAR5 22 Jun 2011 USD/OTHJP MORGANCHASE BANKDELTA AIR LINES INC

82,410.000 NHHL Local 99.250006 0.00 0.00 0.00 81,791.931.000000

Base 99.250006 0.00 0.00 0.00 81,791.93

22 Jun 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-82,410.000 NHHL Local 99.250006 0.00 0.00 0.00 -81,791.931.000000

Base 99.250006 0.00 0.00 0.00 -81,791.93
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22 Jun 2011 USD/OTHJP MORGANCHASE BANK

82,410.000 NHHL Local 99.250006 0.00 0.00 0.00 81,791.931.000000

Base 99.250006 0.00 0.00 0.00 81,791.93

22 Jun 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-82,410.000 NHHL Local 99.250006 0.00 0.00 0.00 -81,791.931.000000

Base 99.250006 0.00 0.00 0.00 -81,791.93

14 Jul 2011 USD/OTHJP MORGANCHASE BANK

50,000.000 NHHL Local 99.875000 0.00 0.00 0.00 49,937.501.000000

Base 99.875000 0.00 0.00 0.00 49,937.50

14 Jul 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-50,000.000 NHHL Local 99.875000 0.00 0.00 0.00 -49,937.501.000000

Base 99.875000 0.00 0.00 0.00 -49,937.50

14 Jul 2011 05 Aug 2011 USD/OTHJP MORGANCHASE BANK

50,000.000 NHHL Local 99.875000 0.00 0.00 0.00 49,937.501.000000

Base 99.875000 0.00 0.00 0.00 49,937.50

24736CAR5 Total

0.00 0.000.0050,000.000 Local 49,937.50

Base 0.00 0.00 0.00 49,937.50

4.45%   15 Mar 202125746UBL2 07 Sep 2011 12 Sep 2011 USD/DTCMORGAN STANLEY CO INCORPORATEDDOMINION RESOURCES INC

1,100,000.000 NHFI Local 110.169000 25,154.86 0.00 0.00 1,211,859.001.000000

Base 110.169000 25,154.86 0.00 0.00 1,211,859.00

07 Sep 2011 12 Sep 2011 USD/DTCMORGAN STANLEY CO INCORPORATED

1,595,000.000 NHHW Local 110.169000 36,474.55 0.00 0.00 1,757,195.551.000000

Base 110.169000 36,474.55 0.00 0.00 1,757,195.55
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25746UBL2 Total

0.00 0.0061,629.412,695,000.000 Local 2,969,054.55

Base 61,629.41 0.00 0.00 2,969,054.55

1%   04 May 201826225KAC3 20 Jun 2011 CANCEL USD/OTHCITIBANK ADRGOLDEN LIVING

-750,000.000 NHHM Local 98.375000 0.00 0.00 0.00 -737,812.501.000000

Base 98.375000 0.00 0.00 0.00 -737,812.50

20 Jun 2011 01 Jul 2011 USD/OTHCITIBANK ADR

750,000.000 NHHM Local 98.375000 0.00 0.00 0.00 737,812.501.000000

Base 98.375000 0.00 0.00 0.00 737,812.50

26225KAC3 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

3.55%   15 Sep 202126441CAF2 08 Sep 2011 13 Sep 2011 USD/DTCDEUTSCHE BANK SECURITIES INCDUKE ENERGY CORP

1,700,000.000 NHHW Local 101.095000 3,017.50 0.00 0.00 1,718,615.001.000000

Base 101.095000 3,017.50 0.00 0.00 1,718,615.00

9.25%   15 Jul 201926779YAA7 12 Jul 2011 19 Jul 2011 USD/DTCJ.P. MORGAN SECURITIES LLCDYNACAST INTL LLC/FIN IN

791,000.000 NHFS Local 102.375000 0.00 0.00 0.00 809,786.251.000000

Base 102.375000 0.00 0.00 0.00 809,786.25

12 Jul 2011 19 Jul 2011 USD/DTCJ.P. MORGAN SECURITIES LLC

659,000.000 NHFS Local 102.500000 0.00 0.00 0.00 675,475.001.000000

Base 102.500000 0.00 0.00 0.00 675,475.00

12 Jul 2011 19 Jul 2011 USD/DTCJ.P. MORGAN SECURITIES LLC

659,000.000 NHFS Local 100.000000 0.00 0.00 0.00 659,000.001.000000

Base 100.000000 0.00 0.00 0.00 659,000.00
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13 Jul 2011 19 Jul 2011 USD/DTCJ.P. MORGAN SECURITIES LLC

552,000.000 NHFS Local 102.500000 0.00 0.00 0.00 565,800.001.000000

Base 102.500000 0.00 0.00 0.00 565,800.00

26779YAA7 Total

0.00 0.000.002,661,000.000 Local 2,710,061.25

Base 0.00 0.00 0.00 2,710,061.25

1%   05 Aug 201626817DAB5 04 Aug 2011 12 Aug 2011 USD/OTHCREDIT SUISSE FIRST BOSTONDYNEGY MIDWEST GENERATION LLC

340,000.000 NHHL Local 98.000000 0.00 0.00 0.00 333,200.001.000000

Base 98.000000 0.00 0.00 0.00 333,200.00

1%   05 Aug 201626817MAB5 04 Aug 2011 12 Aug 2011 USD/OTHCREDIT SUISSE FIRST BOSTONDYNEGY PWR LLC

520,000.000 NHHL Local 98.000000 0.00 0.00 0.00 509,600.001.000000

Base 98.000000 0.00 0.00 0.00 509,600.00

1%   25 May 201829101QAD1 29 Apr 2011 CANCEL USD/OTHDEUTSCHE BANK AGEMERGENCY MED SVCS CORP

-178,564.470 NHHL Local 100.749998 0.00 0.00 0.00 -179,903.701.000000

Base 100.749998 0.00 0.00 0.00 -179,903.70

27 Apr 2011 CANCEL USD/OTHDEUTSCHE BANK AG

-178,564.470 NHHL Local 100.999997 0.00 0.00 0.00 -180,350.111.000000

Base 100.999997 0.00 0.00 0.00 -180,350.11

29 Apr 2011 06 Jul 2011 USD/OTHDEUTSCHE BANK AG

178,564.470 NHHL Local 100.749998 0.00 0.00 0.00 179,903.701.000000

Base 100.749998 0.00 0.00 0.00 179,903.70

27 Apr 2011 06 Jul 2011 USD/OTHDEUTSCHE BANK AG

178,564.470 NHHL Local 100.999997 0.00 0.00 0.00 180,350.111.000000

Base 100.999997 0.00 0.00 0.00 180,350.11
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29101QAD1 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

8.625%   01 Feb 2018302051AP2 21 Jul 2011 26 Jul 2011 USD/DTCCITADEL SECURITIES LLCEXIDE TECHNOLOGIES

760,000.000 NHFS Local 103.000000 32,957.08 0.00 0.00 782,800.001.000000

Base 103.000000 32,957.08 0.00 0.00 782,800.00

21 Jul 2011 26 Jul 2011 USD/DTCWELLS FARGO SECURITIES, LLC

515,000.000 NHFS Local 103.000000 22,332.76 0.00 0.00 530,450.001.000000

Base 103.000000 22,332.76 0.00 0.00 530,450.00

302051AP2 Total

0.00 0.0055,289.841,275,000.000 Local 1,313,250.00

Base 55,289.84 0.00 0.00 1,313,250.00

8.625%   01 Feb 2018302051AQ0 13 Sep 2011 19 Sep 2011 USD/DTC6 EXCHANGE OFFER (NON CASH)EXIDE TECHNOLOGIES

1,890,000.000 NHFS Local 102.023809 19,018.13 0.00 0.00 1,928,250.001.000000

Base 102.023809 19,018.13 0.00 0.00 1,928,250.00

5.5%   01 Apr 20383128M6AU2 15 Sep 2011 20 Sep 2011 USD/FEDBANK OF AMERICA SECURITIES LLCFED HM LN PC POOL G04219

14,996,193.440 NHHW Local 109.062500 43,530.62 0.00 0.00 16,355,223.471.000000

40,723,000.000 Base 109.062500 43,530.62 0.00 0.00 16,355,223.47

6%   01 Jun 20383128M6SC3 15 Sep 2011 20 Sep 2011 USD/FEDFIRST TENNESSEE BANK BOND DIVISIONFED HM LN PC POOL G04715

10,192,705.910 NHHW Local 110.656250 32,276.90 0.00 0.00 11,278,866.131.000000

28,436,000.000 Base 110.656250 32,276.90 0.00 0.00 11,278,866.13

5.5%   01 Dec 20223128MBQ75 20 Jul 2011 27 Jul 2011 USD/FEDSOUTHWESTSECURITIES, INC.FED HM LN PC POOL G12978

49,428.650 NHID Local 108.578142 196.34 0.00 0.00 53,668.711.000000

180,785.000 Base 108.578142 196.34 0.00 0.00 53,668.71
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5.5%   01 May 20233128MBXA0 15 Aug 2011 29 Aug 2011 USD/FEDCANTOR FITZGERALD + CO.FED HM LN PC POOL G13173

930,606.070 NHID Local 109.250000 3,980.93 0.00 0.00 1,016,687.131.000000

3,060,000.000 Base 109.250000 3,980.93 0.00 0.00 1,016,687.13

3.5%   01 Jul 20213128MC3Z6 15 Sep 2011 20 Sep 2011 USD/FEDGOLDMAN SACHS + COFED HM LN PC POOL G14216

20,837,019.150 NHFI Local 105.492187 38,490.60 0.00 0.00 21,981,427.311.000000

21,269,249.000 Base 105.492187 38,490.60 0.00 0.00 21,981,427.31

3%   01 Sep 20213128MC4R3 15 Sep 2011 20 Sep 2011 USD/FEDGOLDMAN SACHS + COFED HM LN PC POOL G14232

10,663,447.000 NHFI Local 104.539062 16,883.79 0.00 0.00 11,147,467.521.000000

10,663,447.000 Base 104.539062 16,883.79 0.00 0.00 11,147,467.52

3.5%   01 Apr 20213128PUQF2 15 Sep 2011 20 Sep 2011 USD/FEDNATIONAL FINANCIAL SERVICES CORP.FED HM LN PC POOL J14954

3,427,444.000 NHFI Local 105.281253 6,331.25 0.00 0.00 3,608,456.011.000000

3,789,006.000 Base 105.281253 6,331.25 0.00 0.00 3,608,456.01

3%   01 Sep 20213128PWNX2 15 Sep 2011 20 Sep 2011 USD/FEDRBS SECURITIES INC.FED HM LN PC POOL J16706

8,472,412.000 NHFI Local 104.515625 13,414.65 0.00 0.00 8,854,994.351.000000

8,472,412.000 Base 104.515625 13,414.65 0.00 0.00 8,854,994.35

5.25%   18 Jun 20143133X7FK5 29 Aug 2011 01 Sep 2011 USD/FEDMORGAN STANLEY CO INCORPORATEDFEDERAL HOME LOAN BANK

14,120,000.000 NHFI Local 113.204000 150,319.17 0.00 0.00 15,984,404.801.000000

Base 113.204000 150,319.17 0.00 0.00 15,984,404.80

01 Sep 2011 07 Sep 2011 USD/FEDARBOR RESEARCH AND TRADING LTD.

2,005,000.000 NHHW Local 113.275000 23,099.27 0.00 0.00 2,271,163.751.000000

Base 113.275000 23,099.27 0.00 0.00 2,271,163.75

3133X7FK5 Total

0.00 0.00173,418.4416,125,000.000 Local 18,255,568.55

Base 173,418.44 0.00 0.00 18,255,568.55
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5.375%   18 May 20163133XFJF4 01 Sep 2011 07 Sep 2011 USD/FEDBANK OF AMERICA SECURITIES LLCFEDERAL HOME LOAN BANK

5,795,000.000 NHHW Local 119.786000 94,309.60 0.00 0.00 6,941,598.701.000000

Base 119.786000 94,309.60 0.00 0.00 6,941,598.70

29 Aug 2011 01 Sep 2011 USD/FEDMORGAN STANLEY CO INCORPORATED

95,000.000 NHFI Local 119.432000 1,460.95 0.00 0.00 113,460.401.000000

Base 119.432000 1,460.95 0.00 0.00 113,460.40

3133XFJF4 Total

0.00 0.0095,770.555,890,000.000 Local 7,055,059.10

Base 95,770.55 0.00 0.00 7,055,059.10

5%   17 Nov 20173133XMQ87 28 Sep 2011 OPEN USD/FEDMORGAN STANLEY CO INCORPORATEDFEDERAL HOME LOAN BANK

5,000,000.000 NHHW Local 119.629600 94,444.45 0.00 0.00 5,981,480.001.000000

Base 119.629600 94,444.45 0.00 0.00 5,981,480.00

29 Aug 2011 01 Sep 2011 USD/FEDMORGAN STANLEY CO INCORPORATED

12,260,000.000 NHFI Local 119.749000 177,088.89 0.00 0.00 14,681,227.401.000000

Base 119.749000 177,088.89 0.00 0.00 14,681,227.40

3133XMQ87 Total

0.00 0.00271,533.3417,260,000.000 Local 20,662,707.40

Base 271,533.34 0.00 0.00 20,662,707.40

4%   06 Sep 20133133XRX88 01 Sep 2011 07 Sep 2011 USD/FEDMORGAN STANLEY CO INCORPORATEDFEDERAL HOME LOAN BANK

1,605,000.000 NHHW Local 107.272400 178.33 0.00 0.00 1,721,722.021.000000

Base 107.272400 178.33 0.00 0.00 1,721,722.02

4.125%   13 Mar 20203133XXP50 08 Jul 2011 USD/FEDARBOR RESEARCH AND TRADING LTD.FEDERAL HOME LOAN BANK

6,800,000.000 NHFI Local 107.035000 90,750.00 0.00 0.00 7,278,380.001.000000

Base 107.035000 90,750.00 0.00 0.00 7,278,380.00
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08 Jul 2011 CANCEL USD/FEDARBOR RESEARCH AND TRADING LTD.

-6,800,000.000 NHFI Local 107.035000 -90,750.00 0.00 0.00 -7,278,380.001.000000

Base 107.035000 -90,750.00 0.00 0.00 -7,278,380.00

08 Jul 2011 13 Jul 2011 USD/FEDARBOR RESEARCH AND TRADING LTD.

6,800,000.000 NHFI Local 107.035000 93,500.00 0.00 0.00 7,278,380.001.000000

Base 107.035000 93,500.00 0.00 0.00 7,278,380.00

3133XXP50 Total

0.00 0.0093,500.006,800,000.000 Local 7,278,380.00

Base 93,500.00 0.00 0.00 7,278,380.00

4.5%   15 Jan 20143134A4UM4 01 Sep 2011 07 Sep 2011 USD/FEDCITIGROUPGLOBAL MARKETS INC SALOMONFREDDIE MAC

1,590,000.000 NHHW Local 109.629900 10,335.00 0.00 0.00 1,743,115.411.000000

Base 109.629900 10,335.00 0.00 0.00 1,743,115.41

4.375%   17 Jul 20153134A4VC5 29 Aug 2011 01 Sep 2011 USD/FEDMORGAN STANLEY CO INCORPORATEDFREDDIE MAC

13,150,000.000 NHFI Local 113.590000 70,315.97 0.00 0.00 14,937,085.001.000000

Base 113.590000 70,315.97 0.00 0.00 14,937,085.00

01 Sep 2011 07 Sep 2011 USD/FEDDEUTSCHE BANK SECURITIES, INC.

3,065,000.000 NHHW Local 113.819600 18,624.13 0.00 0.00 3,488,570.741.000000

Base 113.819600 18,624.13 0.00 0.00 3,488,570.74

3134A4VC5 Total

0.00 0.0088,940.1016,215,000.000 Local 18,425,655.74

Base 88,940.10 0.00 0.00 18,425,655.74

4.75%   17 Nov 20153134A4VG6 29 Aug 2011 01 Sep 2011 USD/FEDMORGAN STANLEY CO INCORPORATEDFREDDIE MAC

19,435,000.000 NHFI Local 115.479000 266,691.39 0.00 0.00 22,443,343.651.000000

Base 115.479000 266,691.39 0.00 0.00 22,443,343.65
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01 Sep 2011 07 Sep 2011 USD/FEDGOLDMAN SACHS + CO

1,160,000.000 NHHW Local 115.815900 16,836.11 0.00 0.00 1,343,464.441.000000

Base 115.815900 16,836.11 0.00 0.00 1,343,464.44

3134A4VG6 Total

0.00 0.00283,527.5020,595,000.000 Local 23,786,808.09

Base 283,527.50 0.00 0.00 23,786,808.09

5%   13 Feb 201731359M4D2 26 Jul 2011 29 Jul 2011 USD/FEDGOLDMAN SACHS + COFANNIE MAE

18,000,000.000 NHHW Local 115.324000 415,000.00 0.00 0.00 20,758,320.001.000000

Base 115.324000 415,000.00 0.00 0.00 20,758,320.00

5%   11 May 201731359M7X5 29 Aug 2011 01 Sep 2011 USD/FEDCITIGROUPGLOBAL MARKETS INC SALOMONFANNIE MAE

18,885,000.000 NHFI Local 118.681000 288,520.83 0.00 0.00 22,412,906.851.000000

Base 118.681000 288,520.83 0.00 0.00 22,412,906.85

4.375%   15 Mar 201331359MRG0 26 Jul 2011 29 Jul 2011 USD/FEDGOLDMAN SACHS + COFANNIE MAE

4,400,000.000 NHHW Local 106.382700 71,652.78 0.00 0.00 4,680,838.801.000000

Base 106.382700 71,652.78 0.00 0.00 4,680,838.80

01 Sep 2011 07 Sep 2011 USD/FEDDEUTSCHE BANK AG NEW YORK

1,620,000.000 NHHW Local 106.215200 33,862.50 0.00 0.00 1,720,686.241.000000

Base 106.215200 33,862.50 0.00 0.00 1,720,686.24

31359MRG0 Total

0.00 0.00105,515.286,020,000.000 Local 6,401,525.04

Base 105,515.28 0.00 0.00 6,401,525.04

5.375%   15 Jul 201631359MS61 29 Aug 2011 01 Sep 2011 USD/FEDMORGAN STANLEY CO INCORPORATEDFANNIE MAE

18,500,000.000 NHFI Local 119.580000 127,059.03 0.00 0.00 22,122,300.001.000000

Base 119.580000 127,059.03 0.00 0.00 22,122,300.00
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01 Sep 2011 07 Sep 2011 USD/FEDMORGAN STANLEY CO INCORPORATED

7,620,000.000 NHHW Local 120.016000 59,160.83 0.00 0.00 9,145,219.201.000000

Base 120.016000 59,160.83 0.00 0.00 9,145,219.20

31359MS61 Total

0.00 0.00186,219.8626,120,000.000 Local 31,267,519.20

Base 186,219.86 0.00 0.00 31,267,519.20

3.75%   27 Mar 20193137EACA5 08 Jul 2011 13 Jul 2011 USD/FEDGOLDMAN SACHS + COFREDDIE MAC

655,000.000 NHHW Local 107.156101 7,232.29 0.00 0.00 701,872.461.000000

Base 107.156101 7,232.29 0.00 0.00 701,872.46

30 Sep 2011 OPEN USD/FEDDEUTSCHE BANK AG NEW YORK

1,660,000.000 NHFI Local 113.196600 1,383.33 0.00 0.00 1,879,063.561.000000

Base 113.196600 1,383.33 0.00 0.00 1,879,063.56

30 Sep 2011 OPEN USD/FEDDEUTSCHE BANK AG NEW YORK

4,500,000.000 NHHW Local 113.196600 3,750.00 0.00 0.00 5,093,847.001.000000

Base 113.196600 3,750.00 0.00 0.00 5,093,847.00

3137EACA5 Total

0.00 0.0012,365.626,815,000.000 Local 7,674,783.02

Base 12,365.62 0.00 0.00 7,674,783.02

2.5%   27 May 20163137EACT4 21 Sep 2011 26 Sep 2011 USD/FEDCITIGROUPGLOBAL MARKETS INCFREDDIE MAC

800,000.000 NHHW Local 106.769500 9,333.33 0.00 0.00 854,156.001.000000

Base 106.769500 9,333.33 0.00 0.00 854,156.00

4.5%   01 May 20413138EGFA7 15 Sep 2011 20 Sep 2011 USD/FEDFIRST TENNESSEE BANK BOND DIVISIONFNMA POOL AL0160

10,201,173.770 NHHW Local 106.359375 24,227.79 0.00 0.00 10,849,904.661.000000

10,574,000.000 Base 106.359375 24,227.79 0.00 0.00 10,849,904.66
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5%   01 Aug 20413138EGWT7 15 Sep 2011 20 Sep 2011 USD/FEDMORGAN STANLEY CO INCORPORATEDFNMA POOL AL0657

15,076,818.000 NHHW Local 108.414065 39,786.05 0.00 0.00 16,345,391.281.000000

15,192,000.000 Base 108.414065 39,786.05 0.00 0.00 16,345,391.28

1.25%   22 Jun 201231398AP71 08 Jul 2011 13 Jul 2011 USD/FEDCITIBANK N.A.FANNIE MAE

7,900,000.000 NHFI Local 100.949000 5,760.42 0.00 0.00 7,974,971.001.000000

Base 100.949000 5,760.42 0.00 0.00 7,974,971.00

2.875%   11 Dec 201331398AUJ9 29 Aug 2011 01 Sep 2011 USD/FEDBANK OF AMERICA SECURITIES LLCFANNIE MAE

11,000,000.000 NHFI Local 105.610000 70,277.78 0.00 0.00 11,617,100.001.000000

Base 105.610000 70,277.78 0.00 0.00 11,617,100.00

01 Sep 2011 07 Sep 2011 USD/FEDMORGAN STANLEY CO INCORPORATED

1,650,000.000 NHHW Local 105.647600 11,332.29 0.00 0.00 1,743,185.401.000000

Base 105.647600 11,332.29 0.00 0.00 1,743,185.40

31398AUJ9 Total

0.00 0.0081,610.0712,650,000.000 Local 13,360,285.40

Base 81,610.07 0.00 0.00 13,360,285.40

3.5%   01 Oct 202031417YTE7 15 Sep 2011 20 Sep 2011 USD/FEDNATIONAL FINANCIAL SERVICES CORP.FNMA POOL MA0548

3,632,597.190 NHFI Local 105.437499 6,710.21 0.00 0.00 3,830,119.661.000000

4,509,310.000 Base 105.437499 6,710.21 0.00 0.00 3,830,119.66

4%   01 Oct 204031419FEB8 05 Aug 2011 11 Aug 2011 USD/FEDPERSHING LLCFNMA POOL AE4629

2,905,137.480 NHFJ Local 102.734375 3,227.93 0.00 0.00 2,984,574.831.000000

3,000,000.000 Base 102.734375 3,227.93 0.00 0.00 2,984,574.83

2.9372%   24 Sep 20132007UAF6 10 Aug 2011 USD/OTHCREDIT SUISSE FIRST BOSTONFIRST DATA CORP

270,000.000 NHHL Local 85.500000 0.00 0.00 0.00 230,850.001.000000

Base 85.500000 0.00 0.00 0.00 230,850.00
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10 Aug 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-270,000.000 NHHL Local 85.500000 0.00 0.00 0.00 -230,850.001.000000

Base 85.500000 0.00 0.00 0.00 -230,850.00

09 Aug 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

270,000.000 NHHL Local 86.500000 0.00 0.00 0.00 233,550.001.000000

Base 86.500000 0.00 0.00 0.00 233,550.00

09 Aug 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-270,000.000 NHHL Local 86.500000 0.00 0.00 0.00 -233,550.001.000000

Base 86.500000 0.00 0.00 0.00 -233,550.00

09 Aug 2011 19 Sep 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

270,000.000 NHHL Local 86.500000 0.00 0.00 0.00 233,550.001.000000

Base 86.500000 0.00 0.00 0.00 233,550.00

10 Aug 2011 19 Sep 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

270,000.000 NHHL Local 85.500000 0.00 0.00 0.00 230,850.001.000000

Base 85.500000 0.00 0.00 0.00 230,850.00

32007UAF6 Total

0.00 0.000.00540,000.000 Local 464,400.00

Base 0.00 0.00 0.00 464,400.00

0.01%   24 Mar 201832007UAL3 06 Jul 2011 USD/OTHDATEK PLANNING COFIRST DATA CORP

350,000.000 NHHM Local 92.625000 0.00 0.00 0.00 324,187.501.000000

Base 92.625000 0.00 0.00 0.00 324,187.50

06 Jul 2011 CANCEL USD/OTHDATEK PLANNING CO

-350,000.000 NHHM Local 92.625000 0.00 0.00 0.00 -324,187.501.000000

Base 92.625000 0.00 0.00 0.00 -324,187.50
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06 Jul 2011 13 Jul 2011 USD/OTHDATEK PLANNING CO

350,000.000 NHHM Local 92.625000 0.00 0.00 0.00 324,187.501.000000

Base 92.625000 0.00 0.00 0.00 324,187.50

32007UAL3 Total

0.00 0.000.00350,000.000 Local 324,187.50

Base 0.00 0.00 0.00 324,187.50

1%   29 Jul 201735168LAC1 28 Jul 2011 USD/OTHCREDIT SUISSE FIRST BOSTONFRAM GROUP HLDGS INC

200,000.000 NHHL Local 99.500000 0.00 0.00 0.00 199,000.001.000000

Base 99.500000 0.00 0.00 0.00 199,000.00

28 Jul 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-200,000.000 NHHL Local 99.500000 0.00 0.00 0.00 -199,000.001.000000

Base 99.500000 0.00 0.00 0.00 -199,000.00

09 Aug 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

340,000.000 NHHL Local 99.250000 0.00 0.00 0.00 337,450.001.000000

Base 99.250000 0.00 0.00 0.00 337,450.00

03 Aug 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

418,502.000 NHHL Local 100.750001 0.00 0.00 0.00 421,640.771.000000

Base 100.750001 0.00 0.00 0.00 421,640.77

28 Jul 2011 07 Sep 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

200,000.000 NHHL Local 99.500000 0.00 0.00 0.00 199,000.001.000000

Base 99.500000 0.00 0.00 0.00 199,000.00

35168LAC1 Total

0.00 0.000.00958,502.000 Local 958,090.77

Base 0.00 0.00 0.00 958,090.77
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1%   29 Jan 201835168LAE7 28 Jul 2011 USD/OTHCREDIT SUISSE FIRST BOSTONFRAM GROUP HLDGS INC

70,000.000 NHHL Local 99.500000 0.00 0.00 0.00 69,650.001.000000

Base 99.500000 0.00 0.00 0.00 69,650.00

28 Jul 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-70,000.000 NHHL Local 99.500000 0.00 0.00 0.00 -69,650.001.000000

Base 99.500000 0.00 0.00 0.00 -69,650.00

28 Jul 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

70,000.000 NHHL Local 102.000000 0.00 0.00 0.00 71,400.001.000000

Base 102.000000 0.00 0.00 0.00 71,400.00

10 Jun 2011 USD/OTHMORGAN STANLEY CO INCORPORATED

1,000,000.000 NHHM Local 99.750000 0.00 0.00 0.00 997,500.001.000000

Base 99.750000 0.00 0.00 0.00 997,500.00

10 Jun 2011 CANCEL USD/OTHMORGAN STANLEY CO INCORPORATED

-1,000,000.000 NHHM Local 99.750000 0.00 0.00 0.00 -997,500.001.000000

Base 99.750000 0.00 0.00 0.00 -997,500.00

03 Aug 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

35,000.000 NHHL Local 102.000000 0.00 0.00 0.00 35,700.001.000000

Base 102.000000 0.00 0.00 0.00 35,700.00

02 Aug 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

35,000.000 NHHL Local 102.000000 0.00 0.00 0.00 35,700.001.000000

Base 102.000000 0.00 0.00 0.00 35,700.00

28 Jul 2011 07 Sep 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

70,000.000 NHHL Local 99.500000 0.00 0.00 0.00 69,650.001.000000

Base 99.500000 0.00 0.00 0.00 69,650.00

28 Jul 2011 OPEN USD/OTHCREDIT SUISSE FIRST BOSTON

35,000.000 NHHL Local 102.000000 0.00 0.00 0.00 35,700.001.000000

Base 102.000000 0.00 0.00 0.00 35,700.00
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03 Aug 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-35,000.000 NHHL Local 102.000000 0.00 0.00 0.00 -35,700.001.000000

Base 102.000000 0.00 0.00 0.00 -35,700.00

35168LAE7 Total

0.00 0.000.00210,000.000 Local 212,450.00

Base 0.00 0.00 0.00 212,450.00

2.95%   09 May 201636962G5C4 08 Sep 2011 13 Sep 2011 USD/DTCMESIROW FINANCIAL INC.GENERAL ELEC CAP CORP

3,215,000.000 NHFI Local 101.691000 32,667.97 0.00 0.00 3,269,365.651.000000

Base 101.691000 32,667.97 0.00 0.00 3,269,365.65

08 Sep 2011 13 Sep 2011 USD/DTCMESIROW FINANCIAL INC.

4,840,000.000 NHHW Local 101.691000 49,179.78 0.00 0.00 4,921,844.401.000000

Base 101.691000 49,179.78 0.00 0.00 4,921,844.40

36962G5C4 Total

0.00 0.0081,847.758,055,000.000 Local 8,191,210.05

Base 81,847.75 0.00 0.00 8,191,210.05

5.65%   15 Feb 2019370334BH6 07 Sep 2011 12 Sep 2011 USD/DTCSTIFEL NICOLAUS + CO INCGENERAL MLS INC

1,260,000.000 NHFI Local 119.940000 5,339.25 0.00 0.00 1,511,244.001.000000

Base 119.940000 5,339.25 0.00 0.00 1,511,244.00

7.5%   15 Feb 201938141EA25 06 Jul 2011 11 Jul 2011 USD/DTCLOOP CAPITAL MARKETS LLCGOLDMAN SACHS GROUP INC MTN

170,000.000 NHID Local 117.460000 5,170.83 0.00 0.00 199,682.001.000000

Base 117.460000 5,170.83 0.00 0.00 199,682.00

5.25%   27 Jul 202138141GGQ1 08 Sep 2011 13 Sep 2011 USD/DTCDEUTSCHE BANK SECURITIES INCGOLDMAN SACHS GROUP INC

1,900,000.000 NHFI Local 100.914000 12,745.83 0.00 0.00 1,917,366.001.000000

Base 100.914000 12,745.83 0.00 0.00 1,917,366.00
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08 Sep 2011 13 Sep 2011 USD/DTCDEUTSCHE BANK SECURITIES INC

1,870,000.000 NHHW Local 100.914000 12,544.58 0.00 0.00 1,887,091.801.000000

Base 100.914000 12,544.58 0.00 0.00 1,887,091.80

38141GGQ1 Total

0.00 0.0025,290.413,770,000.000 Local 3,804,457.80

Base 25,290.41 0.00 0.00 3,804,457.80

1%   14 Jun 201239006FAD0 13 Sep 2011 USD/OTHJP MORGANCHASE BANKGREAT ATLANTIC + PAC TEA CO IN

440,000.000 NHHL Local 100.250000 0.00 0.00 0.00 441,100.001.000000

Base 100.250000 0.00 0.00 0.00 441,100.00

13 Sep 2011 OPEN USD/OTHJP MORGANCHASE BANK

480,000.000 NHHL Local 100.250000 0.00 0.00 0.00 481,200.001.000000

Base 100.250000 0.00 0.00 0.00 481,200.00

13 Sep 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-440,000.000 NHHL Local 100.250000 0.00 0.00 0.00 -441,100.001.000000

Base 100.250000 0.00 0.00 0.00 -441,100.00

39006FAD0 Total

0.00 0.000.00480,000.000 Local 481,200.00

Base 0.00 0.00 0.00 481,200.00

7.125%   01 Apr 2018398433AF9 09 Aug 2011 15 Aug 2011 USD/DTC6 EXCHANGE OFFER (NON CASH)GRIFFON CORPORATION

1,487,000.000 NHFS Local 100.056825 41,790.90 0.00 0.00 1,487,845.001.000000

Base 100.056825 41,790.90 0.00 0.00 1,487,845.00

6.5%   15 Feb 2020404121AC9 26 Jul 2011 01 Aug 2011 USD/DTCJ.P. MORGAN SECURITIES LLCHCA INC

4,182,000.000 NHFS Local 100.000000 0.00 0.00 0.00 4,182,000.001.000000

Base 100.000000 0.00 0.00 0.00 4,182,000.00
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1%   01 May 2018404122AL7 25 Aug 2011 31 Aug 2011 USD/OTHBANK OF AMERICAHCA INC

1,000,000.000 NHHM Local 92.000000 0.00 0.00 0.00 920,000.001.000000

Base 92.000000 0.00 0.00 0.00 920,000.00

0.01%   31 Oct 2016413626AR3 11 Aug 2011 23 Aug 2011 USD/OTHCITIBANK ADRHARRAHS OPERATING CO 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

1%   11 Jul 201342709HAB4 31 May 2011 CANCEL USD/OTHUBS AGHERCULES OFFSHORE INC

-529,412.000 NHHL Local 99.750000 0.00 0.00 0.00 -528,088.471.000000

Base 99.750000 0.00 0.00 0.00 -528,088.47

22 Jun 2011 USD/OTHBANK OF AMERICA

231,550.000 NHHL Local 100.125001 0.00 0.00 0.00 231,839.441.000000

Base 100.125001 0.00 0.00 0.00 231,839.44

22 Jun 2011 CANCEL USD/OTHBANK OF AMERICA

-231,550.000 NHHL Local 100.125001 0.00 0.00 0.00 -231,839.441.000000

Base 100.125001 0.00 0.00 0.00 -231,839.44

22 Jun 2011 USD/OTHBANK OF AMERICA

154,367.000 NHHL Local 100.125000 0.00 0.00 0.00 154,559.961.000000

Base 100.125000 0.00 0.00 0.00 154,559.96

22 Jun 2011 CANCEL USD/OTHBANK OF AMERICA

-154,367.000 NHHL Local 100.125000 0.00 0.00 0.00 -154,559.961.000000

Base 100.125000 0.00 0.00 0.00 -154,559.96

22 Jun 2011 CANCEL USD/OTHBANK OF AMERICA

-231,550.000 NHHL Local 100.125001 0.00 0.00 0.00 -231,839.441.000000

Base 100.125001 0.00 0.00 0.00 -231,839.44
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22 Jun 2011 CANCEL USD/OTHBANK OF AMERICA

-154,367.000 NHHL Local 100.125000 0.00 0.00 0.00 -154,559.961.000000

Base 100.125000 0.00 0.00 0.00 -154,559.96

31 May 2011 14 Jul 2011 USD/OTHUBS AG

511,253.410 NHHL Local 99.750000 0.00 0.00 0.00 509,975.281.000000

Base 99.750000 0.00 0.00 0.00 509,975.28

26 Jul 2011 USD/OTHUBS AG

230,504.000 NHHL Local 100.000000 0.00 0.00 0.00 230,504.001.000000

Base 100.000000 0.00 0.00 0.00 230,504.00

26 Jul 2011 CANCEL USD/OTHUBS AG

-230,504.000 NHHL Local 100.000000 0.00 0.00 0.00 -230,504.001.000000

Base 100.000000 0.00 0.00 0.00 -230,504.00

22 Jun 2011 19 Aug 2011 USD/OTHBANK OF AMERICA

230,948.570 NHHL Local 100.125001 0.00 0.00 0.00 231,237.261.000000

Base 100.125001 0.00 0.00 0.00 231,237.26

26 Jul 2011 19 Aug 2011 USD/OTHUBS AG

230,504.000 NHHL Local 100.000000 0.00 0.00 0.00 230,504.001.000000

Base 100.000000 0.00 0.00 0.00 230,504.00

03 Aug 2011 USD/OTHUBS AG

174,473.000 NHHL Local 99.875000 0.00 0.00 0.00 174,254.911.000000

Base 99.875000 0.00 0.00 0.00 174,254.91

03 Aug 2011 CANCEL USD/OTHUBS AG

-174,473.000 NHHL Local 99.875000 0.00 0.00 0.00 -174,254.911.000000

Base 99.875000 0.00 0.00 0.00 -174,254.91

09 Aug 2011 USD/OTHUBS AG

200,000.000 NHHL Local 97.000000 0.00 0.00 0.00 194,000.001.000000

Base 97.000000 0.00 0.00 0.00 194,000.00
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09 Aug 2011 CANCEL USD/OTHUBS AG

-200,000.000 NHHL Local 97.000000 0.00 0.00 0.00 -194,000.001.000000

Base 97.000000 0.00 0.00 0.00 -194,000.00

22 Jun 2011 25 Aug 2011 USD/OTHBANK OF AMERICA

153,966.050 NHHL Local 100.125001 0.00 0.00 0.00 154,158.511.000000

Base 100.125001 0.00 0.00 0.00 154,158.51

03 Aug 2011 20 Sep 2011 USD/OTHUBS AG

174,473.000 NHHL Local 99.875000 0.00 0.00 0.00 174,254.911.000000

Base 99.875000 0.00 0.00 0.00 174,254.91

09 Aug 2011 20 Sep 2011 USD/OTHUBS AG

200,000.000 NHHL Local 97.000000 0.00 0.00 0.00 194,000.001.000000

Base 97.000000 0.00 0.00 0.00 194,000.00

42709HAB4 Total

0.00 0.000.00585,816.030 Local 579,642.09

Base 0.00 0.00 0.00 579,642.09

2.65%   01 Jun 2016428236BL6 03 Aug 2011 08 Aug 2011 USD/DTCPERSHING LLCHEWLETT PACKARD CO

5,000,000.000 NHFJ Local 103.840000 25,027.78 0.00 0.00 5,192,000.001.000000

Base 103.840000 25,027.78 0.00 0.00 5,192,000.00

1%   11 Feb 201845840XAC0 14 Jul 2011 14 Jul 2011 USD/OTHRESTRUCTURE NON CASHINTERACTIVE DATA CORP

1,496,250.000 NHHM Local 100.000000 0.00 0.00 0.00 1,496,250.001.000000

Base 100.000000 0.00 0.00 0.00 1,496,250.00

14 Jul 2011 14 Jul 2011 USD/OTHRESTRUCTURE NON CASH

901,845.780 NHHL Local 100.000000 0.00 0.00 0.00 901,845.781.000000

Base 100.000000 0.00 0.00 0.00 901,845.78
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45840XAC0 Total

0.00 0.000.002,398,095.780 Local 2,398,095.78

Base 0.00 0.00 0.00 2,398,095.78

1%   04 Aug 201646122YAG6 13 Jul 2011 USD/OTHCITIBANK ADRINVENTIV HEALTH INC

185,744.000 NHHL Local 99.000000 0.00 0.00 0.00 183,886.561.000000

Base 99.000000 0.00 0.00 0.00 183,886.56

13 Jul 2011 CANCEL USD/OTHCITIBANK ADR

-185,744.000 NHHL Local 99.000000 0.00 0.00 0.00 -183,886.561.000000

Base 99.000000 0.00 0.00 0.00 -183,886.56

01 Aug 2011 USD/OTHSTATE STREET BANK AND TRUST

1,140,137.970 NHHL Local 99.918901 0.00 0.00 0.00 1,139,213.331.000000

Base 99.918901 0.00 0.00 0.00 1,139,213.33

01 Aug 2011 CANCEL USD/OTHSTATE STREET BANK AND TRUST

-1,140,137.970 NHHL Local 99.918901 0.00 0.00 0.00 -1,139,213.331.000000

Base 99.918901 0.00 0.00 0.00 -1,139,213.33

31 Jul 2011 01 Aug 2011 USD/OTHSTATE STREET BANK AND TRUST

1,140,137.970 NHHL Local 99.918901 0.00 0.00 0.00 1,139,213.331.000000

Base 99.918901 0.00 0.00 0.00 1,139,213.33

13 Jul 2011 USD/OTHCITIBANK ADR

185,744.000 NHHL Local 99.000000 0.00 0.00 0.00 183,886.561.000000

Base 99.000000 0.00 0.00 0.00 183,886.56

13 Jul 2011 CANCEL USD/OTHCITIBANK ADR

-185,744.000 NHHL Local 99.000000 0.00 0.00 0.00 -183,886.561.000000

Base 99.000000 0.00 0.00 0.00 -183,886.56
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46122YAG6 Total

0.00 0.000.001,140,137.970 Local 1,139,213.33

Base 0.00 0.00 0.00 1,139,213.33

1%   07 Mar 201846613BAB3 14 Jul 2011 14 Jul 2011 USD/OTHRESTRUCTURE NON CASHJ CREW GROUP INC

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

4.625%   10 May 202146625HHZ6 07 Sep 2011 12 Sep 2011 USD/DTCJ.P. MORGAN SECURITIES LLCJPMORGAN CHASE + CO

2,335,000.000 NHFI Local 105.447000 36,597.88 0.00 0.00 2,462,187.451.000000

Base 105.447000 36,597.88 0.00 0.00 2,462,187.45

07 Sep 2011 12 Sep 2011 USD/DTCJ.P. MORGAN SECURITIES LLC

2,600,000.000 NHHW Local 105.447000 40,751.39 0.00 0.00 2,741,622.001.000000

Base 105.447000 40,751.39 0.00 0.00 2,741,622.00

46625HHZ6 Total

0.00 0.0077,349.274,935,000.000 Local 5,203,809.45

Base 77,349.27 0.00 0.00 5,203,809.45

1%   19 Mar 201847759FAB6 25 Aug 2011 USD/OTHJP MORGANCHASE BANKJO ANN STORES INC

161,046.000 NHHL Local 90.750003 0.00 0.00 0.00 146,149.251.000000

Base 90.750003 0.00 0.00 0.00 146,149.25

25 Aug 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-161,046.000 NHHL Local 90.750003 0.00 0.00 0.00 -146,149.251.000000

Base 90.750003 0.00 0.00 0.00 -146,149.25

25 Aug 2011 20 Sep 2011 USD/OTHJP MORGANCHASE BANK

161,046.000 NHHL Local 90.750003 0.00 0.00 0.00 146,149.251.000000

Base 90.750003 0.00 0.00 0.00 146,149.25
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47759FAB6 Total

0.00 0.000.00161,046.000 Local 146,149.25

Base 0.00 0.00 0.00 146,149.25

3.25%   21 May 2018487836BE7 05 Aug 2011 10 Aug 2011 USD/DTCMORGAN STANLEY CO INCORPORATEDKELLOGG CO

5,000,000.000 NHFJ Local 104.274000 36,562.50 0.00 0.00 5,213,700.001.000000

Base 104.274000 36,562.50 0.00 0.00 5,213,700.00

5.375%   10 Feb 202050075NBA1 07 Sep 2011 12 Sep 2011 USD/DTCICBC FINANCIAL SERVICES LLCKRAFT FOOD INC

1,790,000.000 NHHW Local 115.558000 8,552.22 0.00 0.00 2,068,488.201.000000

Base 115.558000 8,552.22 0.00 0.00 2,068,488.20

07 Sep 2011 12 Sep 2011 USD/DTCICBC FINANCIAL SERVICES LLC

1,295,000.000 NHFI Local 115.558000 6,187.22 0.00 0.00 1,496,476.101.000000

Base 115.558000 6,187.22 0.00 0.00 1,496,476.10

50075NBA1 Total

0.00 0.0014,739.443,085,000.000 Local 3,564,964.30

Base 14,739.44 0.00 0.00 3,564,964.30

1%   26 Aug 201852729KAD8 03 Aug 2011 OPEN USD/OTH55 BANK OF AMERICALEVEL 3 FINANCING INC

1,430,000.000 NHHL Local 99.000000 0.00 0.00 0.00 1,415,700.001.000000

Base 99.000000 0.00 0.00 0.00 1,415,700.00

7.717%   15 Feb 201959156RAT5 06 Jul 2011 11 Jul 2011 USD/DTCLOOP CAPITAL MARKETS LLCMETLIFE INC

160,000.000 NHID Local 122.260000 5,007.48 0.00 0.00 195,616.001.000000

Base 122.260000 5,007.48 0.00 0.00 195,616.00

5.5%   28 Jul 202161747WAL3 07 Sep 2011 12 Sep 2011 USD/DTCMORGAN STANLEY CO INCORPORATEDMORGAN STANLEY

1,860,000.000 NHFI Local 101.202000 12,503.33 0.00 0.00 1,882,357.201.000000

Base 101.202000 12,503.33 0.00 0.00 1,882,357.20
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07 Sep 2011 12 Sep 2011 USD/DTCMORGAN STANLEY CO INCORPORATED

1,890,000.000 NHHW Local 101.202000 12,705.00 0.00 0.00 1,912,717.801.000000

Base 101.202000 12,705.00 0.00 0.00 1,912,717.80

61747WAL3 Total

0.00 0.0025,208.333,750,000.000 Local 3,795,075.00

Base 25,208.33 0.00 0.00 3,795,075.00

9%   01 Oct 2018628782AH7 26 Jul 2011 27 Jul 2011 USD/DTC1 EXCHANGE OFFER (NON CASH)NBTY INC

2,153,000.000 NHFS Local 103.250464 61,898.75 0.00 0.00 2,222,982.501.000000

Base 103.250464 61,898.75 0.00 0.00 2,222,982.50

4%   01 Jul 201862937NAN7 10 Jun 2011 17 Aug 2011 USD/OTH35 MORGAN STANLEY CO INCORPORATEDNRG ENERGY INC

1,000,000.000 NHHM Local 99.750000 0.00 0.00 0.00 997,500.001.000000

Base 99.750000 0.00 0.00 0.00 997,500.00

0%639365AE5 04 Aug 2011 09 Aug 2011 USD/DTCGOLDMAN SACHS + CONAVIOS MARITIME HLDS/FIN

1,240,000.000 NHFS Local 86.000000 53,453.47 0.00 0.00 1,066,400.001.000000

Base 86.000000 53,453.47 0.00 0.00 1,066,400.00

8.125%   15 Feb 2019639365AF2 29 Sep 2011 30 Sep 2011 USD/DTC1 EXCHANGE OFFER (NON CASH)NAVIOS MARITIME HLDS/FIN

3,628,000.000 NHFS Local 95.637954 36,028.06 0.00 0.00 3,469,745.001.000000

Base 95.637954 36,028.06 0.00 0.00 3,469,745.00

1%   08 Mar 2013651714AN7 21 Sep 2011 USD/OTHJP MORGANCHASE BANKNEWPAGE CORP

1,500,000.000 NHHL 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

21 Sep 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-1,500,000.000 NHHL 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
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21 Sep 2011 USD/OTHJP MORGANCHASE BANK

150,000.000 NHHL Local 990.000000 0.00 0.00 0.00 1,485,000.001.000000

Base 990.000000 0.00 0.00 0.00 1,485,000.00

651714AN7 Total

0.00 0.000.00150,000.000 Local 1,485,000.00

Base 0.00 0.00 0.00 1,485,000.00

6.75%   15 Oct 2022681936AX8 13 Jul 2011 14 Jul 2011 USD/DTC1 EXCHANGE OFFER (NON CASH)OMEGA HLTHCARE INVESTORS

1,925,000.000 NHFS Local 98.984000 31,762.50 0.00 0.00 1,905,442.001.000000

Base 98.984000 31,762.50 0.00 0.00 1,905,442.00

1%   14 Jul 201870757DAJ8 21 Jun 2011 18 Jul 2011 USD/OTHBANK OF AMERICAPENN NATL GAMING INC

1,000,000.000 NHHM Local 99.750000 0.00 0.00 0.00 997,500.001.000000

Base 99.750000 0.00 0.00 0.00 997,500.00

2.5%   10 May 2016713448BT4 08 Sep 2011 13 Sep 2011 USD/DTCDEUTSCHE BANK SECURITIES INCPEPSICO INC

2,730,000.000 NHHW Local 104.280000 23,318.75 0.00 0.00 2,846,844.001.000000

Base 104.280000 23,318.75 0.00 0.00 2,846,844.00

08 Sep 2011 13 Sep 2011 USD/DTCDEUTSCHE BANK SECURITIES INC

1,760,000.000 NHFI Local 104.280000 15,033.33 0.00 0.00 1,835,328.001.000000

Base 104.280000 15,033.33 0.00 0.00 1,835,328.00

713448BT4 Total

0.00 0.0038,352.084,490,000.000 Local 4,682,172.00

Base 38,352.08 0.00 0.00 4,682,172.00

6.25%   01 Jun 2019716495AN6 20 Sep 2011 26 Sep 2011 USD/DTC6 EXCHANGE OFFER (NON CASH)PETROHAWK ENERGY CORP

2,884,000.000 NHFS Local 99.805998 60,083.33 0.00 0.00 2,878,405.001.000000

Base 99.805998 60,083.33 0.00 0.00 2,878,405.00
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6.2%   15 Mar 2019717081DB6 08 Sep 2011 13 Sep 2011 USD/DTCJ.P. MORGAN SECURITIES LLCPFIZER INC

1,220,000.000 NHFI Local 125.085000 37,399.78 0.00 0.00 1,526,037.001.000000

Base 125.085000 37,399.78 0.00 0.00 1,526,037.00

08 Sep 2011 13 Sep 2011 USD/DTCJ.P. MORGAN SECURITIES LLC

1,780,000.000 NHHW Local 125.085000 54,566.89 0.00 0.00 2,226,513.001.000000

Base 125.085000 54,566.89 0.00 0.00 2,226,513.00

717081DB6 Total

0.00 0.0091,966.673,000,000.000 Local 3,752,550.00

Base 91,966.67 0.00 0.00 3,752,550.00

5.65%   16 May 2018718172AA7 07 Sep 2011 12 Sep 2011 USD/DTCDEUTSCHE BANK SECURITIES INCPHILIP MORRIS INTL INC

1,360,000.000 NHFI Local 119.850000 24,759.56 0.00 0.00 1,629,960.001.000000

Base 119.850000 24,759.56 0.00 0.00 1,629,960.00

1%   23 Oct 201474154TAB1 23 Sep 2011 USD/OTHCREDIT SUISSE FIRST BOSTONPRIMARY ENERGY RECYCLING HLDGS

1,250,000.000 NHHM Local 98.250000 0.00 0.00 0.00 1,228,125.001.000000

Base 98.250000 0.00 0.00 0.00 1,228,125.00

23 Sep 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-1,250,000.000 NHHM Local 98.250000 0.00 0.00 0.00 -1,228,125.001.000000

Base 98.250000 0.00 0.00 0.00 -1,228,125.00

23 Sep 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

1,083,552.450 NHHM Local 98.250000 0.00 0.00 0.00 1,064,590.281.000000

Base 98.250000 0.00 0.00 0.00 1,064,590.28

74154TAB1 Total

0.00 0.000.001,083,552.450 Local 1,064,590.28

Base 0.00 0.00 0.00 1,064,590.28
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5.55%   05 Mar 2037742718DF3 12 Sep 2011 15 Sep 2011 USD/DTCCREDIT SUISSE SECURITIES (USA) LLCPROCTER + GAMBLE CO

1,170,000.000 NHHW Local 124.563000 1,803.75 0.00 0.00 1,457,387.101.000000

Base 124.563000 1,803.75 0.00 0.00 1,457,387.10

1%   11 Jan 201874981UAB7 01 Aug 2011 01 Aug 2011 USD/OTHSTATE STREET BANK AND TRUSTRACE POINT PWR II LLC

1,107,429.680 NHHL Local 97.999999 0.00 0.00 0.00 1,085,281.081.000000

Base 97.999999 0.00 0.00 0.00 1,085,281.08

2.533%   19 Jul 201376168JAD8 01 Jul 2011 USD/OTHCREDIT SUISSE FIRST BOSTONREXNORD LLC

315,926.000 NHHL Local 99.500000 0.00 0.00 0.00 314,346.371.000000

Base 99.500000 0.00 0.00 0.00 314,346.37

01 Jul 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-315,926.000 NHHL Local 99.500000 0.00 0.00 0.00 -314,346.371.000000

Base 99.500000 0.00 0.00 0.00 -314,346.37

01 Jul 2011 14 Sep 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

315,926.000 NHHL Local 99.500000 0.00 0.00 0.00 314,346.371.000000

Base 99.500000 0.00 0.00 0.00 314,346.37

76168JAD8 Total

0.00 0.000.00315,926.000 Local 314,346.37

Base 0.00 0.00 0.00 314,346.37

100%   09 Feb 201876173FAJ6 01 Aug 2011 23 Aug 2011 USD/OTH13 CREDIT SUISSE FIRST BOSTONREYNOLDS GROUP HLDGS INC

500,000.000 NHHM Local 99.375000 0.00 0.00 0.00 496,875.001.000000

Base 99.375000 0.00 0.00 0.00 496,875.00

17 Aug 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

1,000,000.000 NHHM Local 95.000000 0.00 0.00 0.00 950,000.001.000000

Base 95.000000 0.00 0.00 0.00 950,000.00
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17 Aug 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-1,000,000.000 NHHM Local 95.000000 0.00 0.00 0.00 -950,000.001.000000

Base 95.000000 0.00 0.00 0.00 -950,000.00

26 Aug 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

250,000.000 NHHM Local 94.125000 0.00 0.00 0.00 235,312.501.000000

Base 94.125000 0.00 0.00 0.00 235,312.50

26 Aug 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-250,000.000 NHHM Local 94.125000 0.00 0.00 0.00 -235,312.501.000000

Base 94.125000 0.00 0.00 0.00 -235,312.50

17 Aug 2011 01 Sep 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

1,000,000.000 NHHM Local 95.000000 0.00 0.00 0.00 950,000.001.000000

Base 95.000000 0.00 0.00 0.00 950,000.00

26 Aug 2011 16 Sep 2011 USD/OTH1 CREDIT SUISSE FIRST BOSTON

250,000.000 NHHM Local 94.125000 0.00 0.00 0.00 235,312.501.000000

Base 94.125000 0.00 0.00 0.00 235,312.50

76173FAJ6 Total

0.00 0.000.001,750,000.000 Local 1,682,187.50

Base 0.00 0.00 0.00 1,682,187.50

1%   09 Aug 201876173FAL1 27 Jul 2011 18 Aug 2011 USD/OTHCREDIT SUISSE FIRST BOSTONREYNOLDS GROUP HLDGS INC

1,227,674.000 NHHL Local 99.000000 0.00 0.00 0.00 1,215,397.261.000000

Base 99.000000 0.00 0.00 0.00 1,215,397.26

02 Aug 2011 28 Sep 2011 USD/OTH34 CREDIT SUISSE FIRST BOSTON

167,451.000 NHHL Local 99.000000 0.00 0.00 0.00 165,776.491.000000

Base 99.000000 0.00 0.00 0.00 165,776.49
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27 Jul 2011 10 Aug 2011 USD/OTHCSFB

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

76173FAL1 Total

0.00 0.000.001,895,125.000 Local 1,876,173.75

Base 0.00 0.00 0.00 1,876,173.75

1%   29 Jun 201878174TAC6 21 Jun 2011 15 Sep 2011 USD/OTH63 CREDIT SUISSE FIRST BOSTONRURAL / METRO CORP

215,456.000 NHHL Local 100.000000 0.00 0.00 0.00 215,456.001.000000

Base 100.000000 0.00 0.00 0.00 215,456.00

21 Jun 2011 15 Jul 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

1,510,000.000 NHHL Local 99.000000 0.00 0.00 0.00 1,494,900.001.000000

Base 99.000000 0.00 0.00 0.00 1,494,900.00

78174TAC6 Total

0.00 0.000.001,725,456.000 Local 1,710,356.00

Base 0.00 0.00 0.00 1,710,356.00

1%   15 Feb 201780909EAC7 01 Aug 2011 10 Aug 2011 USD/OTHJP MORGANCHASE BANKSCITOR CORP

150,000.000 NHHL Local 99.375000 0.00 0.00 0.00 149,062.501.000000

Base 99.375000 0.00 0.00 0.00 149,062.50

1%   09 May 201781726HAC9 07 Jul 2011 USD/OTHRESTRUCTURE NON CASHSENSUS USA INC

648,375.000 NHHL Local 99.499999 0.00 0.00 0.00 645,133.121.000000

Base 99.499999 0.00 0.00 0.00 645,133.12

07 Jul 2011 CANCEL USD/OTHRESTRUCTURE NON CASH

-648,375.000 NHHL Local 99.499999 0.00 0.00 0.00 -645,133.121.000000

Base 99.499999 0.00 0.00 0.00 -645,133.12
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22 Jun 2011 USD/OTHGOLDMAN SACHS + CO

157,963.000 NHHL Local 100.500003 0.00 0.00 0.00 158,752.821.000000

Base 100.500003 0.00 0.00 0.00 158,752.82

22 Jun 2011 CANCEL USD/OTHGOLDMAN SACHS + CO

-157,963.000 NHHL Local 100.500003 0.00 0.00 0.00 -158,752.821.000000

Base 100.500003 0.00 0.00 0.00 -158,752.82

22 Jun 2011 CANCEL USD/OTHGOLDMAN SACHS + CO

-157,963.000 NHHL Local 100.500003 0.00 0.00 0.00 -158,752.821.000000

Base 100.500003 0.00 0.00 0.00 -158,752.82

30 Jun 2011 USD/OTHRESTRUCTURE NON CASH

648,375.000 NHHL Local 99.499999 0.00 0.00 0.00 645,133.121.000000

Base 99.499999 0.00 0.00 0.00 645,133.12

30 Jun 2011 CANCEL USD/OTHRESTRUCTURE NON CASH

-648,375.000 NHHL Local 99.499999 0.00 0.00 0.00 -645,133.121.000000

Base 99.499999 0.00 0.00 0.00 -645,133.12

22 Jun 2011 14 Sep 2011 USD/OTHGOLDMAN SACHS + CO

157,568.090 NHHL Local 100.499999 0.00 0.00 0.00 158,355.931.000000

Base 100.499999 0.00 0.00 0.00 158,355.93

81726HAC9 Total

0.00 0.000.00-394.910 Local -396.89

Base 0.00 0.00 0.00 -396.89

1%   09 May 201881726HAF2 27 Jun 2011 USD/OTHGOLDMAN SACHS + COSENSUS USA INC

164,237.000 NHHL Local 101.750001 0.00 0.00 0.00 167,111.151.000000

Base 101.750001 0.00 0.00 0.00 167,111.15
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27 Jun 2011 CANCEL USD/OTHGOLDMAN SACHS + CO

-164,237.000 NHHL Local 101.750001 0.00 0.00 0.00 -167,111.151.000000

Base 101.750001 0.00 0.00 0.00 -167,111.15

81726HAF2 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   12 May 201881726JAC5 01 Aug 2011 01 Aug 2011 USD/OTHSTATE STREET BANK AND TRUSTSENSATA TECHNOLOGIES FIN CO LL

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%   10 Mar 201681749LAE9 08 Jun 2011 09 Sep 2011 USD/OTH93 RESTRUCTURE NON CASHSERENA SOFTWARE INC

457,971.020 NHHL Local 98.187501 0.00 0.00 0.00 449,670.301.000000

Base 98.187501 0.00 0.00 0.00 449,670.30

2.75%   24 Jul 201481760GAH7 17 Aug 2011 USD/OTHBARCLAYS BANKSERVICEMASTER CO

124,204.850 NHHL Local 93.249997 0.00 0.00 0.00 115,821.021.000000

Base 93.249997 0.00 0.00 0.00 115,821.02

17 Aug 2011 CANCEL USD/OTHBARCLAYS BANK

-124,204.850 NHHL Local 93.249997 0.00 0.00 0.00 -115,821.021.000000

Base 93.249997 0.00 0.00 0.00 -115,821.02

17 Aug 2011 OPEN USD/OTH13 BARCLAYS BANK

123,881.400 NHHL Local 93.250003 0.00 0.00 0.00 115,519.411.000000

Base 93.250003 0.00 0.00 0.00 115,519.41

81760GAH7 Total

0.00 0.000.00123,881.400 Local 115,519.41

Base 0.00 0.00 0.00 115,519.41



Prepared by State StreetPage 932

Purchase Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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

2.7629%   24 Jul 20181760GAJ3 17 Aug 2011 USD/OTHBARCLAYS BANKSERVICEMASTER CO

1,247,223.720 NHHL Local 93.250000 0.00 0.00 0.00 1,163,036.121.000000

Base 93.250000 0.00 0.00 0.00 1,163,036.12

17 Aug 2011 CANCEL USD/OTHBARCLAYS BANK

-1,247,223.720 NHHL Local 93.250000 0.00 0.00 0.00 -1,163,036.121.000000

Base 93.250000 0.00 0.00 0.00 -1,163,036.12

17 Aug 2011 OPEN USD/OTH13 BARCLAYS BANK

1,243,975.740 NHHL Local 93.250000 0.00 0.00 0.00 1,160,007.381.000000

Base 93.250000 0.00 0.00 0.00 1,160,007.38

81760GAJ3 Total

0.00 0.000.001,243,975.740 Local 1,160,007.38

Base 0.00 0.00 0.00 1,160,007.38

1%   30 Jun 201683002DAL9 11 Jul 2011 13 Jul 2011 USD/OTH2 DATEK PLANNING COSIX FLAGS THEME PARKS INC

1,000,000.000 NHHM Local 99.500000 0.00 0.00 0.00 995,000.001.000000

Base 99.500000 0.00 0.00 0.00 995,000.00

200%   23 Feb 201585022FAD3 26 Aug 2011 09 Sep 2011 USD/OTH2 JP MORGANCHASE BANKSPRINGBOARD FIN 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

1%   07 Dec 201885232BAJ5 03 Jun 2011 06 Jul 2011 USD/OTH26 JP MORGANCHASE BANKSRAM LLC

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

1%   07 Jun 201885232BAK2 14 Jul 2011 14 Jul 2011 USD/OTHRESTRUCTURE NON CASHSRAM LLC

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
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1%   16 May 201885520BAB3 01 Aug 2011 01 Aug 2011 USD/OTHSTATE STREET BANK AND TRUSTSTAR WEST GENERATION LLC

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

6.5%   15 Apr 2019860370AM7 18 Jul 2011 20 Jul 2011 USD/DTC2 EXCHANGE OFFER (NON CASH)STEWART ENTERPRISES

1,977,000.000 NHFS Local 100.000000 32,126.25 0.00 0.00 1,977,000.001.000000

Base 100.000000 32,126.25 0.00 0.00 1,977,000.00

1%   26 Jul 201886722CAB5 21 Jul 2011 01 Aug 2011 USD/OTHSTATE STREET BANK AND TRUSTSUNCOKE ENERGY 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

3.8533%   28 Feb 20186736GAG9 19 Aug 2011 USD/OTHSHARE ADJUSTMENTSUNGARD DATA SYS INC

1,000,000.000 NHHL Local 93.000000 0.00 0.00 0.00 930,000.001.000000

Base 93.000000 0.00 0.00 0.00 930,000.00

19 Aug 2011 CANCEL USD/OTHSHARE ADJUSTMENT

-1,000,000.000 NHHL Local 93.000000 0.00 0.00 0.00 -930,000.001.000000

Base 93.000000 0.00 0.00 0.00 -930,000.00

86736GAG9 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   04 Feb 201786880NAF0 28 Jun 2011 USD/OTHJEFFERIES+ COMPANY INCSURGERY CTR HLDGS INC

133,329.000 NHHL Local 100.500003 0.00 0.00 0.00 133,995.651.000000

Base 100.500003 0.00 0.00 0.00 133,995.65

28 Jun 2011 CANCEL USD/OTHJEFFERIES+ COMPANY INC

-133,329.000 NHHL Local 100.500003 0.00 0.00 0.00 -133,995.651.000000

Base 100.500003 0.00 0.00 0.00 -133,995.65
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14 Jul 2011 14 Jul 2011 USD/OTHDISPOSAL STOCK

729,377.480 NHHL Local 99.499999 0.00 0.00 0.00 725,730.591.000000

Base 99.499999 0.00 0.00 0.00 725,730.59

15 Jul 2011 05 Aug 2011 USD/OTHJEFFRIES & COMPANY INC

140,339.000 NHHL Local 100.625000 0.00 0.00 0.00 141,216.121.000000

Base 100.625000 0.00 0.00 0.00 141,216.12

28 Jun 2011 USD/OTHJEFFERIES+ COMPANY INC

133,329.000 NHHL Local 100.500003 0.00 0.00 0.00 133,995.651.000000

Base 100.500003 0.00 0.00 0.00 133,995.65

28 Jun 2011 CANCEL USD/OTHJEFFERIES+ COMPANY INC

-133,329.000 NHHL Local 100.500003 0.00 0.00 0.00 -133,995.651.000000

Base 100.500003 0.00 0.00 0.00 -133,995.65

28 Jun 2011 24 Aug 2011 USD/OTHJEFFERIES+ COMPANY INC

132,995.680 NHHL Local 100.500003 0.00 0.00 0.00 133,660.661.000000

Base 100.500003 0.00 0.00 0.00 133,660.66

86880NAF0 Total

0.00 0.000.001,002,712.160 Local 1,000,607.37

Base 0.00 0.00 0.00 1,000,607.37

1%   23 Jun 201886881UAD8 01 Aug 2011 01 Aug 2011 USD/OTHSTATE STREET BANK AND TRUSTSURGICAL CARE AFFILIATES LLC

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%   11 Feb 201787309LAE8 25 Aug 2011 USD/OTHDEUTSCHE BANK SECURITIES INCTWCC HLDG CORP

1,000,000.000 NHHM Local 95.625000 0.00 0.00 0.00 956,250.001.000000

Base 95.625000 0.00 0.00 0.00 956,250.00
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25 Aug 2011 CANCEL USD/OTHDEUTSCHE BANK SECURITIES INC

-1,000,000.000 NHHM Local 95.625000 0.00 0.00 0.00 -956,250.001.000000

Base 95.625000 0.00 0.00 0.00 -956,250.00

25 Aug 2011 OPEN USD/OTHDEUTSCHE BANK SECURITIES INC

997,493.730 NHHM Local 95.625000 0.00 0.00 0.00 953,853.381.000000

Base 95.625000 0.00 0.00 0.00 953,853.38

87309LAE8 Total

0.00 0.000.00997,493.730 Local 953,853.38

Base 0.00 0.00 0.00 953,853.38

7.875%   15 Oct 201887612BAF9 15 Aug 2011 15 Aug 2011 USD/DTCEXCHANGE OFFER (NON CASH)TARGA RES PARTNERS LP

1,119,000.000 NHFS Local 100.000000 29,373.75 0.00 0.00 1,119,000.001.000000

Base 100.000000 29,373.75 0.00 0.00 1,119,000.00

1%   18 Dec 201587650QAF9 07 Jul 2011 07 Jul 2011 USD/OTHRESTRUCTURE NON CASHTASC INC

645,853.970 NHHL Local 99.499999 0.00 0.00 0.00 642,624.701.000000

Base 99.499999 0.00 0.00 0.00 642,624.70

4.5%   01 Apr 2018880591EC2 22 Aug 2011 23 Aug 2011 USD/FEDSCOTIA CAPITAL (USA) INCTENN VALLEY AUTHORITY

4,300,000.000 NHFJ Local 117.055000 76,325.00 0.00 0.00 5,033,365.001.000000

Base 117.055000 76,325.00 0.00 0.00 5,033,365.00

4.75%   29 Mar 2021887317AK1 07 Sep 2011 12 Sep 2011 USD/DTCDEUTSCHE BANK SECURITIES INCTIME WARNER INC

1,080,000.000 NHFI Local 108.438000 22,942.50 0.00 0.00 1,171,130.401.000000

Base 108.438000 22,942.50 0.00 0.00 1,171,130.40

4%   01 Sep 202188732JBA5 07 Sep 2011 12 Sep 2011 USD/DTCGOLDMAN SACHS + COTIME WARNER CABLE INC

580,000.000 NHFI Local 99.109000 0.00 0.00 0.00 574,832.201.000000

Base 99.109000 0.00 0.00 0.00 574,832.20
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07 Sep 2011 12 Sep 2011 USD/DTCKEYBANC CAPITAL MARKETS INC

1,155,000.000 NHFI Local 99.440000 0.00 0.00 0.00 1,148,532.001.000000

Base 99.440000 0.00 0.00 0.00 1,148,532.00

88732JBA5 Total

0.00 0.000.001,735,000.000 Local 1,723,364.20

Base 0.00 0.00 0.00 1,723,364.20

3.8%   01 Oct 2020893526DK6 12 Sep 2011 15 Sep 2011 USD/DTCWELLS FARGO SECURITIES, LLCTRANSCANADA PIPELINES LTD

1,730,000.000 NHHW Local 106.051000 29,948.22 0.00 0.00 1,834,682.301.000000

Base 106.051000 29,948.22 0.00 0.00 1,834,682.30

7.75%   15 Dec 2018893647AP2 15 Sep 2011 21 Sep 2011 USD/DTC6 EXCHANGE OFFER (NON CASH)TRANSDIGM INC

6,000,000.000 NHFS Local 100.000000 116,250.00 0.00 0.00 6,000,000.001.000000

Base 100.000000 116,250.00 0.00 0.00 6,000,000.00

1%   21 Jun 201789621EAF8 01 Aug 2011 01 Aug 2011 USD/OTHSTATE STREET BANK AND TRUSTTRIMAS 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

4.7395%   10 Oct 20190210EAM8 14 Jul 2011 USD/OTHGOLDMAN SACHSTXU US HLDGS CO

200,000.000 NHHL Local 77.250000 0.00 0.00 0.00 154,500.001.000000

Base 77.250000 0.00 0.00 0.00 154,500.00

5.875%   20 Dec 201790261XEM0 11 Jul 2011 14 Jul 2011 USD/DTCFIRST TENNESSEE SECURITIES CORPUBS AG STAMFORD CT

180,000.000 NHID Local 111.205000 705.00 0.00 0.00 200,169.001.000000

Base 111.205000 705.00 0.00 0.00 200,169.00

1%   23 Feb 201790343TAL7 21 Jul 2011 USD/OTHCREDIT SUISSE FIRST BOSTONUS TELEPACIFIC CORP

175,000.000 NHHL Local 100.125000 0.00 0.00 0.00 175,218.751.000000

Base 100.125000 0.00 0.00 0.00 175,218.75
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21 Jul 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-175,000.000 NHHL Local 100.125000 0.00 0.00 0.00 -175,218.751.000000

Base 100.125000 0.00 0.00 0.00 -175,218.75

21 Jul 2011 20 Sep 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

175,000.000 NHHL Local 100.125000 0.00 0.00 0.00 175,218.751.000000

Base 100.125000 0.00 0.00 0.00 175,218.75

90343TAL7 Total

0.00 0.000.00175,000.000 Local 175,218.75

Base 0.00 0.00 0.00 175,218.75

3.5%   15 Feb 2039912810QA9 09 Aug 2011 12 Aug 2011 USD/FEDDEUTSCHE BANK SECURITIES, INC.US TREASURY N/B

2,990,000.000 NHHW Local 97.355868 51,457.73 0.00 0.00 2,910,940.481.000000

Base 97.355868 51,457.73 0.00 0.00 2,910,940.48

18 Aug 2011 23 Aug 2011 USD/FEDBANK OF AMERICA SECURITIES LLC

15,000,000.000 NHHW Local 101.906250 11,413.04 0.00 0.00 15,285,937.501.000000

Base 101.906250 11,413.04 0.00 0.00 15,285,937.50

23 Aug 2011 26 Aug 2011 USD/FEDDEUTSCHE BANK SECURITIES, INC.

5,765,000.000 NHHW Local 101.621493 6,031.32 0.00 0.00 5,858,479.111.000000

Base 101.621493 6,031.32 0.00 0.00 5,858,479.11

912810QA9 Total

0.00 0.0068,902.0923,755,000.000 Local 24,055,357.09

Base 68,902.09 0.00 0.00 24,055,357.09

4.875%   15 Feb 20129128277L0 03 Aug 2011 05 Aug 2011 USD/FEDCABRERA CAPITAL MARKETSUS TREASURY N/B

495,000.000 NHID Local 102.535156 11,399.02 0.00 0.00 507,549.021.000000

Base 102.535156 11,399.02 0.00 0.00 507,549.02
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4.375%   15 Aug 2012912828AJ9 31 Aug 2011 02 Sep 2011 USD/FEDCABRERA CAPITAL MARKETSUS TREASURY N/B

1,950,000.000 NHID Local 104.046875 4,172.89 0.00 0.00 2,028,914.061.000000

Base 104.046875 4,172.89 0.00 0.00 2,028,914.06

1.125%   15 Jan 2012912828KB5 21 Sep 2011 26 Sep 2011 USD/FEDPERSHING LLCUS TREASURY N/B

23,200,000.000 NHFI Local 100.343750 51,774.46 0.00 0.00 23,279,750.001.000000

Base 100.343750 51,774.46 0.00 0.00 23,279,750.00

21 Sep 2011 USD/FEDMORGAN STANLEY CO INCORPORATED

10,850,000.000 NHHW Local 100.336273 24,213.48 0.00 0.00 10,886,485.571.000000

Base 100.336273 24,213.48 0.00 0.00 10,886,485.57

21 Sep 2011 CANCEL USD/FEDMORGAN STANLEY CO INCORPORATED

-10,850,000.000 NHHW Local 100.336273 -24,213.48 0.00 0.00 -10,886,485.571.000000

Base 100.336273 -24,213.48 0.00 0.00 -10,886,485.57

21 Sep 2011 26 Sep 2011 USD/FEDMORGAN STANLEY CO INCORPORATED

10,850,000.000 NHHW Local 100.336272 24,213.49 0.00 0.00 10,886,485.571.000000

Base 100.336272 24,213.49 0.00 0.00 10,886,485.57

912828KB5 Total

0.00 0.0075,987.9534,050,000.000 Local 34,166,235.57

Base 75,987.95 0.00 0.00 34,166,235.57

2.625%   29 Feb 2016912828KS8 07 Sep 2011 12 Sep 2011 USD/FEDPERSHING LLCUS TREASURY N/B

4,500,000.000 NHFJ Local 108.304688 3,894.23 0.00 0.00 4,873,710.941.000000

Base 108.304688 3,894.23 0.00 0.00 4,873,710.94

2.25%   31 Jul 2017912828NR7 05 Aug 2011 08 Aug 2011 USD/FEDPERSHING LLCUS TREASURY N/B

7,000,000.000 NHFJ Local 104.625000 3,614.13 0.00 0.00 7,323,750.001.000000

Base 104.625000 3,614.13 0.00 0.00 7,323,750.00
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2.875%   15 Aug 2020912828NT3 01 Sep 2011 07 Sep 2011 USD/FEDLOOP CAPITAL MARKETS LLCUS TREASURY N/B

13,230,000.000 NHHW Local 105.640625 21,705.47 0.00 0.00 13,976,254.691.000000

Base 105.640625 21,705.47 0.00 0.00 13,976,254.69

3.625%   15 Feb 2021912828PX2 29 Aug 2011 01 Sep 2011 USD/FEDGOLDMAN SACHS + COUS TREASURY N/B

4,840,000.000 NHFI Local 112.297275 8,105.03 0.00 0.00 5,435,188.111.000000

Base 112.297275 8,105.03 0.00 0.00 5,435,188.11

2.875%   28 Feb 2018912828PY0 29 Aug 2011 01 Sep 2011 USD/FEDLOOP CAPITAL MARKETS LLCUS TREASURY N/B

10,300,000.000 NHFI Local 108.218750 778.16 0.00 0.00 11,146,531.251.000000

Base 108.218750 778.16 0.00 0.00 11,146,531.25

2.125%   29 Feb 2016912828QJ2 29 Aug 2011 01 Sep 2011 USD/FEDBANK OF AMERICA SECURITIES LLCUS TREASURY N/B

19,645,000.000 NHFI Local 105.832031 1,146.86 0.00 0.00 20,790,702.531.000000

Base 105.832031 1,146.86 0.00 0.00 20,790,702.53

01 Sep 2011 07 Sep 2011 USD/FEDJ.P. MORGAN SECURITIES LLC

26,155,000.000 NHHW Local 106.214843 10,688.34 0.00 0.00 27,780,492.381.000000

Base 106.214843 10,688.34 0.00 0.00 27,780,492.38

912828QJ2 Total

0.00 0.0011,835.2045,800,000.000 Local 48,571,194.91

Base 11,835.20 0.00 0.00 48,571,194.91

3.125%   15 May 2021912828QN3 08 Jul 2011 13 Jul 2011 USD/FEDLOOP CAPITAL MARKETS LLCUS TREASURY N/B

8,260,000.000 NHHW Local 100.929687 41,384.17 0.00 0.00 8,336,792.191.000000

Base 100.929687 41,384.17 0.00 0.00 8,336,792.19

0.625%   15 Jul 2014912828QU7 09 Aug 2011 12 Aug 2011 USD/FEDJ.P. MORGAN SECURITIES LLCUS TREASURY N/B

36,425,000.000 NHHW Local 100.804687 17,321.67 0.00 0.00 36,718,107.421.000000

Base 100.804687 17,321.67 0.00 0.00 36,718,107.42
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29 Aug 2011 01 Sep 2011 USD/FEDBANK OF AMERICA SECURITIES LLC

18,370,000.000 NHFI Local 100.867187 14,975.54 0.00 0.00 18,529,302.341.000000

Base 100.867187 14,975.54 0.00 0.00 18,529,302.34

912828QU7 Total

0.00 0.0032,297.2154,795,000.000 Local 55,247,409.76

Base 32,297.21 0.00 0.00 55,247,409.76

0.375%   31 Jul 2013912828QW3 10 Aug 2011 15 Aug 2011 USD/FEDGOLDMAN SACHS + COUS TREASURY N/B

14,700,000.000 NHHW Local 100.379241 2,246.94 0.00 0.00 14,755,748.461.000000

Base 100.379241 2,246.94 0.00 0.00 14,755,748.46

1.5%   31 Jul 2016912828QX1 09 Aug 2011 12 Aug 2011 USD/FEDLOOP CAPITAL MARKETS LLCUS TREASURY N/B

41,985,000.000 NHFI Local 102.484375 20,536.14 0.00 0.00 43,028,064.841.000000

Base 102.484375 20,536.14 0.00 0.00 43,028,064.84

18 Aug 2011 23 Aug 2011 USD/FEDDEUTSCHE BANK SECURITIES, INC.

15,000,000.000 NHHW Local 103.164062 14,062.50 0.00 0.00 15,474,609.381.000000

Base 103.164062 14,062.50 0.00 0.00 15,474,609.38

01 Sep 2011 07 Sep 2011 USD/FEDBANK OF AMERICA SECURITIES LLC

19,010,000.000 NHHW Local 103.031250 29,444.84 0.00 0.00 19,586,240.631.000000

Base 103.031250 29,444.84 0.00 0.00 19,586,240.63

912828QX1 Total

0.00 0.0064,043.4875,995,000.000 Local 78,088,914.85

Base 64,043.48 0.00 0.00 78,088,914.85

2.5%   15 Aug 2021912828RC6 07 Sep 2011 12 Sep 2011 USD/FEDPERSHING LLCUS TREASURY N/B

4,500,000.000 NHFJ Local 100.859375 7,275.82 0.00 0.00 4,538,671.881.000000

Base 100.859375 7,275.82 0.00 0.00 4,538,671.88
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0.125%   31 Aug 2013912828RD4 23 Sep 2011 26 Sep 2011 USD/FEDLOOP CAPITAL MARKETS LLCUS TREASURY N/B

7,000,000.000 NHFS Local 99.839843 625.00 0.00 0.00 6,988,789.061.000000

Base 99.839843 625.00 0.00 0.00 6,988,789.06

1%   29 Sep 2014914908AJ7 22 Jun 2011 CANCEL USD/OTHDEUTSCHE BANK SECURITIES INCUNIVISION COMMUNICATIONS INC

-300,000.000 NHHM Local 96.000000 0.00 0.00 0.00 -288,000.001.000000

Base 96.000000 0.00 0.00 0.00 -288,000.00

27 Jun 2011 CANCEL USD/OTHCITIBANK

-400,000.000 NHHM Local 95.875000 0.00 0.00 0.00 -383,500.001.000000

Base 95.875000 0.00 0.00 0.00 -383,500.00

22 Jun 2011 07 Jul 2011 USD/OTHDEUTSCHE BANK SECURITIES INC

300,000.000 NHHM Local 96.000000 0.00 0.00 0.00 288,000.001.000000

Base 96.000000 0.00 0.00 0.00 288,000.00

24 Aug 2011 USD/OTHMORGAN STANLEY

500,000.000 NHHL Local 88.250000 0.00 0.00 0.00 441,250.001.000000

Base 88.250000 0.00 0.00 0.00 441,250.00

24 Aug 2011 CANCEL USD/OTHMORGAN STANLEY

-500,000.000 NHHL Local 88.250000 0.00 0.00 0.00 -441,250.001.000000

Base 88.250000 0.00 0.00 0.00 -441,250.00

27 Jun 2011 08 Sep 2011 USD/OTHCITIBANK

400,000.000 NHHM Local 95.875000 0.00 0.00 0.00 383,500.001.000000

Base 95.875000 0.00 0.00 0.00 383,500.00

24 Aug 2011 23 Sep 2011 USD/OTHMORGAN STANLEY

500,000.000 NHHL Local 88.250000 0.00 0.00 0.00 441,250.001.000000

Base 88.250000 0.00 0.00 0.00 441,250.00

914908AJ7 Total

0.00 0.000.00500,000.000 Local 441,250.00

Base 0.00 0.00 0.00 441,250.00



Prepared by State StreetPage 942

Purchase Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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%   31 Mar 2017914908AN8 28 Sep 2011 USD/OTHDEUTSCHE BANK AGUNIVISION COMMUNICATIONS INC

3,000,000.000 NHHM Local 85.750000 0.00 0.00 0.00 2,572,500.001.000000

Base 85.750000 0.00 0.00 0.00 2,572,500.00

3%   01 Apr 201692343VAY0 05 Aug 2011 10 Aug 2011 USD/DTCPERSHING LLCVERIZON COMMUNICATIONS

5,000,000.000 NHFJ Local 104.306000 55,000.00 0.00 0.00 5,215,300.001.000000

Base 104.306000 55,000.00 0.00 0.00 5,215,300.00

08 Sep 2011 13 Sep 2011 USD/DTCJ.P. MORGAN SECURITIES LLC

1,301,000.000 NHFI Local 105.300000 17,888.75 0.00 0.00 1,369,953.001.000000

Base 105.300000 17,888.75 0.00 0.00 1,369,953.00

08 Sep 2011 13 Sep 2011 USD/DTCJ.P. MORGAN SECURITIES LLC

1,957,000.000 NHHW Local 105.300000 26,908.75 0.00 0.00 2,060,721.001.000000

Base 105.300000 26,908.75 0.00 0.00 2,060,721.00

09 Sep 2011 14 Sep 2011 USD/DTCJ.P. MORGAN SECURITIES LLC

779,000.000 NHFI Local 105.400000 10,776.17 0.00 0.00 821,066.001.000000

Base 105.400000 10,776.17 0.00 0.00 821,066.00

09 Sep 2011 14 Sep 2011 USD/DTCJ.P. MORGAN SECURITIES LLC

1,173,000.000 NHHW Local 105.400000 16,226.50 0.00 0.00 1,236,342.001.000000

Base 105.400000 16,226.50 0.00 0.00 1,236,342.00

92343VAY0 Total

0.00 0.00126,800.1710,210,000.000 Local 10,703,382.00

Base 126,800.17 0.00 0.00 10,703,382.00

1%   22 Dec 201692829EAG0 01 Aug 2011 10 Aug 2011 USD/OTHCREDIT SUISSE FIRST BOSTONVISANT CORP

1,500,000.000 NHHM Local 99.375000 0.00 0.00 0.00 1,490,625.001.000000

Base 99.375000 0.00 0.00 0.00 1,490,625.00
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1.5%   25 Oct 2015931142CX9 08 Sep 2011 13 Sep 2011 USD/DTCICBC FINANCIAL SERVICES LLCWAL MART STORES INC

3,440,000.000 NHFI Local 101.626000 19,780.00 0.00 0.00 3,495,934.401.000000

Base 101.626000 19,780.00 0.00 0.00 3,495,934.40

1%   20 Jun 201793208WAC8 01 Aug 2011 01 Aug 2011 USD/OTHSTATE STREET BANK AND TRUSTWALL STREET SYS HLDGS INC

664,443.000 NHHL Local 100.003988 0.00 0.00 0.00 664,469.501.000000

Base 100.003988 0.00 0.00 0.00 664,469.50

5.625%   11 Dec 2017949746NX5 19 Aug 2011 24 Aug 2011 USD/DTCBANK OF AMERICA SECURITIES LLCWELLS FARGO + COMPANY

890,000.000 NHID Local 114.155000 10,151.56 0.00 0.00 1,015,979.501.000000

Base 114.155000 10,151.56 0.00 0.00 1,015,979.50

4.6%   01 Apr 202194974BEV8 08 Sep 2011 13 Sep 2011 USD/DTCWELLS FARGO SECURITIES, LLCWELLS FARGO + COMPANY

1,600,000.000 NHFI Local 109.637000 33,528.89 0.00 0.00 1,754,192.001.000000

Base 109.637000 33,528.89 0.00 0.00 1,754,192.00

08 Sep 2011 13 Sep 2011 USD/DTCWELLS FARGO SECURITIES, LLC

2,435,000.000 NHHW Local 109.637000 51,026.78 0.00 0.00 2,669,660.951.000000

Base 109.637000 51,026.78 0.00 0.00 2,669,660.95

94974BEV8 Total

0.00 0.0084,555.674,035,000.000 Local 4,423,852.95

Base 84,555.67 0.00 0.00 4,423,852.95

8.625%   01 Oct 2018952355AH8 24 Aug 2011 26 Aug 2011 USD/DTC2 EXCHANGE OFFER (NON CASH)WEST CORP

3,672,000.000 NHFS Local 103.446895 34,310.25 0.00 0.00 3,798,570.001.000000

Base 103.446895 34,310.25 0.00 0.00 3,798,570.00

1%   22 Dec 2016973HHNII0 07 May 2011 USD/OTHGE CAPITAL CORPVIRTUAL RADIOLOGIC CORP

212,210.000 NHHL Local 99.000000 0.00 0.00 0.00 210,087.901.000000

Base 99.000000 0.00 0.00 0.00 210,087.90
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07 May 2011 CANCEL USD/OTHGE CAPITAL CORP

-212,210.000 NHHL Local 99.000000 0.00 0.00 0.00 -210,087.901.000000

Base 99.000000 0.00 0.00 0.00 -210,087.90

07 May 2011 12 Sep 2011 USD/OTH66 GE CAPITAL CORP

212,210.000 NHHL Local 99.000000 0.00 0.00 0.00 210,087.901.000000

Base 99.000000 0.00 0.00 0.00 210,087.90

973HHNII0 Total

0.00 0.000.00212,210.000 Local 210,087.90

Base 0.00 0.00 0.00 210,087.90

1%   23 Sep 2018973HKMII8 23 Sep 2011 OPEN USD/OTHCITIBANK ADRSEALED AIR CORP

2,000,000.000 NHHM Local 98.000000 0.00 0.00 0.00 1,960,000.001.000000

Base 98.000000 0.00 0.00 0.00 1,960,000.00

23 Sep 2011 OPEN USD/OTH7 CITIBANK ADR

140,000.000 NHHL Local 98.000000 0.00 0.00 0.00 137,200.001.000000

Base 98.000000 0.00 0.00 0.00 137,200.00

973HKMII8 Total

0.00 0.000.002,140,000.000 Local 2,097,200.00

Base 0.00 0.00 0.00 2,097,200.00

1%   22 Sep 2017973MYSII9 23 Sep 2011 OPEN USD/OTH13 CHASE MANHATTANBUFFALO GULF COAST TERMINALS

500,000.000 NHHM Local 98.000000 0.00 0.00 0.00 490,000.001.000000

Base 98.000000 0.00 0.00 0.00 490,000.00

1%   27 Sep 2018973MYZII3 27 Sep 2011 USD/OTHDEUTSCHE BANK SECURITIESBJ S WHOLESALE CLUB 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
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27 Sep 2011 CANCEL USD/OTHDEUTSCHE BANK SECURITIES

-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

27 Sep 2011 OPEN USD/OTHDEUTSCHE BANK SECURITIES

2,000,000.000 NHHM Local 95.000000 0.00 0.00 0.00 1,900,000.001.000000

Base 95.000000 0.00 0.00 0.00 1,900,000.00

27 Sep 2011 OPEN USD/OTH7 DEUTSCHE BANK SECURITIES INC

420,000.000 NHHL Local 95.000000 0.00 0.00 0.00 399,000.001.000000

Base 95.000000 0.00 0.00 0.00 399,000.00

973MYZII3 Total

0.00 0.000.002,420,000.000 Local 2,299,000.00

Base 0.00 0.00 0.00 2,299,000.00

1%   29 Sep 2017973SFVII0 28 Sep 2011 OPEN USD/OTHCHASE MANHATTANGO DADDY GROUP INC

1,500,000.000 NHHM Local 93.000000 0.00 0.00 0.00 1,395,000.001.000000

Base 93.000000 0.00 0.00 0.00 1,395,000.00

28 Sep 2011 OPEN USD/OTH7 BARCLAYS BANK

690,000.000 NHHL Local 93.000000 0.00 0.00 0.00 641,700.001.000000

Base 93.000000 0.00 0.00 0.00 641,700.00

28 Sep 2011 OPEN USD/OTH7 BARCLAYS BANK

190,000.000 NHHL Local 95.000000 0.00 0.00 0.00 180,500.001.000000

Base 95.000000 0.00 0.00 0.00 180,500.00

973SFVII0 Total

0.00 0.000.002,380,000.000 Local 2,217,200.00

Base 0.00 0.00 0.00 2,217,200.00
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1%   05 Jul 2017975EVXII7 29 Jun 2011 USD/OTHCREDIT SUISSE FIRST BOSTONLAWSON SOFTWARE

657,400.000 NHHL Local 96.000000 0.00 0.00 0.00 631,104.001.000000

Base 96.000000 0.00 0.00 0.00 631,104.00

29 Jun 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-657,400.000 NHHL Local 96.000000 0.00 0.00 0.00 -631,104.001.000000

Base 96.000000 0.00 0.00 0.00 -631,104.00

29 Jun 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-657,400.000 NHHL Local 96.000000 0.00 0.00 0.00 -631,104.001.000000

Base 96.000000 0.00 0.00 0.00 -631,104.00

29 Jun 2011 27 Jul 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

657,400.000 NHHL Local 96.000000 0.00 0.00 0.00 631,104.001.000000

Base 96.000000 0.00 0.00 0.00 631,104.00

1%   05 Jul 2017975EVXII7 19 Aug 2011 USD/OTHCREDIT SUISSE FIRST BOSTONLAWSON SOFTWARE

1,038,500.000 NHHL Local 93.250000 0.00 0.00 0.00 968,401.251.000000

Base 93.250000 0.00 0.00 0.00 968,401.25

19 Aug 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-1,038,500.000 NHHL Local 93.250000 0.00 0.00 0.00 -968,401.251.000000

Base 93.250000 0.00 0.00 0.00 -968,401.25

19 Aug 2011 21 Sep 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

1,038,500.000 NHHL Local 93.250000 0.00 0.00 0.00 968,401.251.000000

Base 93.250000 0.00 0.00 0.00 968,401.25

975EVXII7 Total

0.00 0.000.001,038,500.000 Local 968,401.25

Base 0.00 0.00 0.00 968,401.25
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1%   04 Aug 2016975EVYII5 15 Jun 2011 USD/OTHDATEK PLANNING COINVENTIV HEALTH INC.

1,142,995.460 NHHL Local 99.918900 0.00 0.00 0.00 1,142,068.501.000000

Base 99.918900 0.00 0.00 0.00 1,142,068.50

15 Jun 2011 CANCEL USD/OTHDATEK PLANNING CO

-1,142,995.460 NHHL Local 99.918900 0.00 0.00 0.00 -1,142,068.501.000000

Base 99.918900 0.00 0.00 0.00 -1,142,068.50

13 Jul 2011 USD/OTHCITIBANK ADR

185,744.000 NHHL Local 99.000000 0.00 0.00 0.00 183,886.561.000000

Base 99.000000 0.00 0.00 0.00 183,886.56

13 Jul 2011 CANCEL USD/OTHCITIBANK ADR

-185,744.000 NHHL Local 99.000000 0.00 0.00 0.00 -183,886.561.000000

Base 99.000000 0.00 0.00 0.00 -183,886.56

975EVYII5 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   13 Jul 2018975EYZII9 11 Jul 2011 USD/OTHMORGAN STANLEYINC. RESEARCH

1,316,830.000 NHHL Local 97.000000 0.00 0.00 0.00 1,277,325.101.000000

Base 97.000000 0.00 0.00 0.00 1,277,325.10

11 Jul 2011 CANCEL USD/OTHMORGAN STANLEY

-1,316,830.000 NHHL Local 97.000000 0.00 0.00 0.00 -1,277,325.101.000000

Base 97.000000 0.00 0.00 0.00 -1,277,325.10

11 Jul 2011 28 Jul 2011 USD/OTHMORGAN STANLEY

1,316,830.000 NHHL Local 97.000000 0.00 0.00 0.00 1,277,325.101.000000

Base 97.000000 0.00 0.00 0.00 1,277,325.10
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975EYZII9 Total

0.00 0.000.001,316,830.000 Local 1,277,325.10

Base 0.00 0.00 0.00 1,277,325.10

1%   30 Jul 2018975EZAII3 12 Jul 2011 USD/OTHCITIBANKASHLAND, INC.

1,500,000.000 NHHM Local 99.750000 0.00 0.00 0.00 1,496,250.001.000000

Base 99.750000 0.00 0.00 0.00 1,496,250.00

12 Jul 2011 CANCEL USD/OTHCITIBANK

-1,500,000.000 NHHM Local 99.750000 0.00 0.00 0.00 -1,496,250.001.000000

Base 99.750000 0.00 0.00 0.00 -1,496,250.00

12 Jul 2011 USD/OTHCITIBANK ADR

221,414.000 NHHL Local 99.500000 0.00 0.00 0.00 220,306.931.000000

Base 99.500000 0.00 0.00 0.00 220,306.93

12 Jul 2011 CANCEL USD/OTHCITIBANK ADR

-221,414.000 NHHL Local 99.500000 0.00 0.00 0.00 -220,306.931.000000

Base 99.500000 0.00 0.00 0.00 -220,306.93

12 Jul 2011 24 Aug 2011 USD/OTHCITIBANK

1,500,000.000 NHHM Local 99.750000 0.00 0.00 0.00 1,496,250.001.000000

Base 99.750000 0.00 0.00 0.00 1,496,250.00

12 Jul 2011 USD/OTHCITIBANK

221,414.000 NHHL Local 99.500000 0.00 0.00 0.00 220,306.931.000000

Base 99.500000 0.00 0.00 0.00 220,306.93

12 Jul 2011 CANCEL USD/OTHCITIBANK

-221,414.000 NHHL Local 99.500000 0.00 0.00 0.00 -220,306.931.000000

Base 99.500000 0.00 0.00 0.00 -220,306.93
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12 Jul 2011 31 Aug 2011 USD/OTHCITIBANK

221,414.000 NHHL Local 99.750002 0.00 0.00 0.00 220,860.471.000000

Base 99.750002 0.00 0.00 0.00 220,860.47

07 Sep 2011 30 Sep 2011 USD/OTH15 CITIBANK ADR

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

975EZAII3 Total

0.00 0.000.002,221,414.000 Local 2,212,110.47

Base 0.00 0.00 0.00 2,212,110.47

1%   19 Jul 2018975EZBII1 13 Jul 2011 USD/OTHCITIBANK ADRINVENTIV HEALTH, INC.

185,744.000 NHHL Local 99.000000 0.00 0.00 0.00 183,886.561.000000

Base 99.000000 0.00 0.00 0.00 183,886.56

13 Jul 2011 CANCEL USD/OTHCITIBANK ADR

-185,744.000 NHHL Local 99.000000 0.00 0.00 0.00 -183,886.561.000000

Base 99.000000 0.00 0.00 0.00 -183,886.56

13 Jul 2011 USD/OTHCITIBANK ADR

185,744.000 NHHL Local 99.000000 0.00 0.00 0.00 183,886.561.000000

Base 99.000000 0.00 0.00 0.00 183,886.56

13 Jul 2011 CANCEL USD/OTHCITIBANK ADR

-185,744.000 NHHL Local 99.000000 0.00 0.00 0.00 -183,886.561.000000

Base 99.000000 0.00 0.00 0.00 -183,886.56

13 Jul 2011 31 Aug 2011 USD/OTH15 CITIBANK ADR

185,744.000 NHHL Local 99.000000 0.00 0.00 0.00 183,886.561.000000

Base 99.000000 0.00 0.00 0.00 183,886.56
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Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

975EZBII1 Total

0.00 0.000.00185,744.000 Local 183,886.56

Base 0.00 0.00 0.00 183,886.56

1%   30 Aug 2018975GDVII6 22 Jul 2011 USD/OTHJP MORGANSECURITIES INCCUMULUS MEDIA 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

22 Jul 2011 CANCEL USD/OTHJP MORGANSECURITIES 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

22 Jul 2011 USD/OTHJP MORGANCHASE BANK

1,504,859.000 NHHL Local 99.000000 0.00 0.00 0.00 1,489,810.411.000000

Base 99.000000 0.00 0.00 0.00 1,489,810.41

22 Jul 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-1,504,859.000 NHHL Local 99.000000 0.00 0.00 0.00 -1,489,810.411.000000

Base 99.000000 0.00 0.00 0.00 -1,489,810.41

16 Aug 2011 USD/OTHJP MORGANCHASE BANK

230,000.000 NHHL Local 95.000000 0.00 0.00 0.00 218,500.001.000000

Base 95.000000 0.00 0.00 0.00 218,500.00

16 Aug 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-230,000.000 NHHL Local 95.000000 0.00 0.00 0.00 -218,500.001.000000

Base 95.000000 0.00 0.00 0.00 -218,500.00

22 Jul 2011 19 Sep 2011 USD/OTHJP MORGANSECURITIES 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
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Purchase Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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 Jul 2011 21 Sep 2011 USD/OTHJP MORGANCHASE BANK

1,504,859.000 NHHL Local 99.000000 0.00 0.00 0.00 1,489,810.411.000000

Base 99.000000 0.00 0.00 0.00 1,489,810.41

20 Sep 2011 USD/OTHJP MORGANCHASE BANK

1,000,000.000 NHHM Local 95.875000 0.00 0.00 0.00 958,750.001.000000

Base 95.875000 0.00 0.00 0.00 958,750.00

20 Sep 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-1,000,000.000 NHHM Local 95.875000 0.00 0.00 0.00 -958,750.001.000000

Base 95.875000 0.00 0.00 0.00 -958,750.00

16 Aug 2011 23 Sep 2011 USD/OTHJP MORGANCHASE BANK

230,000.000 NHHL Local 95.000000 0.00 0.00 0.00 218,500.001.000000

Base 95.000000 0.00 0.00 0.00 218,500.00

20 Sep 2011 28 Sep 2011 USD/OTHJP MORGANCHASE BANK

1,000,000.000 NHHM Local 95.875000 0.00 0.00 0.00 958,750.001.000000

Base 95.875000 0.00 0.00 0.00 958,750.00

975GDVII6 Total

0.00 0.000.003,734,859.000 Local 3,657,060.41

Base 0.00 0.00 0.00 3,657,060.41

1%   01 Aug 2018975JBBII6 27 Jul 2011 USD/OTHUBS AGCAPSUGEL HEALTHCARE LTD

306,529.000 NHHL Local 99.500001 0.00 0.00 0.00 304,996.361.000000

Base 99.500001 0.00 0.00 0.00 304,996.36

27 Jul 2011 CANCEL USD/OTHUBS AG

-306,529.000 NHHL Local 99.500001 0.00 0.00 0.00 -304,996.361.000000

Base 99.500001 0.00 0.00 0.00 -304,996.36



Prepared by State StreetPage 952

Purchase Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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

04 Aug 2011 USD/OTHUBS AG

630,000.000 NHHL Local 100.000000 0.00 0.00 0.00 630,000.001.000000

Base 100.000000 0.00 0.00 0.00 630,000.00

04 Aug 2011 CANCEL USD/OTHUBS AG

-630,000.000 NHHL Local 100.000000 0.00 0.00 0.00 -630,000.001.000000

Base 100.000000 0.00 0.00 0.00 -630,000.00

09 Aug 2011 USD/OTHUBS AG

120,000.000 NHHL Local 97.750000 0.00 0.00 0.00 117,300.001.000000

Base 97.750000 0.00 0.00 0.00 117,300.00

09 Aug 2011 CANCEL USD/OTHUBS AG

-120,000.000 NHHL Local 97.750000 0.00 0.00 0.00 -117,300.001.000000

Base 97.750000 0.00 0.00 0.00 -117,300.00

27 Jul 2011 24 Aug 2011 USD/OTHUBS AG

306,529.000 NHHL Local 99.500001 0.00 0.00 0.00 304,996.361.000000

Base 99.500001 0.00 0.00 0.00 304,996.36

04 Aug 2011 27 Sep 2011 USD/OTH1 UBS AG

630,000.000 NHHL Local 100.000000 0.00 0.00 0.00 630,000.001.000000

Base 100.000000 0.00 0.00 0.00 630,000.00

09 Aug 2011 27 Sep 2011 USD/OTH1 UBS AG

120,000.000 NHHL Local 97.750000 0.00 0.00 0.00 117,300.001.000000

Base 97.750000 0.00 0.00 0.00 117,300.00

975JBBII6 Total

0.00 0.000.001,056,529.000 Local 1,052,296.36

Base 0.00 0.00 0.00 1,052,296.36



Prepared by State StreetPage 953

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

1%   02 Apr 2018975LEVII4 01 Aug 2011 USD/OTHBANK OF AMERICAROYALTY PHARMA FINANCE TRUST

4,000,000.000 NHHM Local 99.500000 0.00 0.00 0.00 3,980,000.001.000000

Base 99.500000 0.00 0.00 0.00 3,980,000.00

01 Aug 2011 CANCEL USD/OTHBANK OF AMERICA

-4,000,000.000 NHHM Local 99.500000 0.00 0.00 0.00 -3,980,000.001.000000

Base 99.500000 0.00 0.00 0.00 -3,980,000.00

01 Aug 2011 12 Aug 2011 USD/OTHBANK OF AMERICA

4,000,000.000 NHHM Local 99.500000 0.00 0.00 0.00 3,980,000.001.000000

Base 99.500000 0.00 0.00 0.00 3,980,000.00

1%   02 Apr 2018975LEVII4 01 Aug 2011 23 Aug 2011 USD/OTHCREDIT SUISSE FIRST BOSTONROYALTY PHARMA FINANCE TRUST

2,070,000.000 NHHL Local 99.500000 0.00 0.00 0.00 2,059,650.001.000000

Base 99.500000 0.00 0.00 0.00 2,059,650.00

975LEVII4 Total

0.00 0.000.006,070,000.000 Local 6,039,650.00

Base 0.00 0.00 0.00 6,039,650.00

1%   28 Jul 2017975LEXII0 26 Jul 2011 USD/OTHGOLDMAN SACHSU.S. SECURITY HOLDINGS INC

60,151.000 NHHL Local 99.000000 0.00 0.00 0.00 59,549.491.000000

Base 99.000000 0.00 0.00 0.00 59,549.49

26 Jul 2011 CANCEL USD/OTHGOLDMAN SACHS

-60,151.000 NHHL Local 99.000000 0.00 0.00 0.00 -59,549.491.000000

Base 99.000000 0.00 0.00 0.00 -59,549.49

1%   28 Jul 2017975LEXII0 26 Jul 2011 17 Aug 2011 USD/OTHGOLDMAN SACHSU.S. SECURITY HOLDINGS INC

60,151.000 NHHL Local 99.000000 0.00 0.00 0.00 59,549.491.000000

Base 99.000000 0.00 0.00 0.00 59,549.49
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Purchase Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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

975LEXII0 Total

0.00 0.000.0060,151.000 Local 59,549.49

Base 0.00 0.00 0.00 59,549.49

1%   28 Jul 2017975LEYII8 26 Jul 2011 USD/OTHGOLDMAN SACHSU.S. SECURITY HOLDINGS, INC

308,872.000 NHHL Local 99.000000 0.00 0.00 0.00 305,783.281.000000

Base 99.000000 0.00 0.00 0.00 305,783.28

26 Jul 2011 CANCEL USD/OTHGOLDMAN SACHS

-308,872.000 NHHL Local 99.000000 0.00 0.00 0.00 -305,783.281.000000

Base 99.000000 0.00 0.00 0.00 -305,783.28

1%   28 Jul 2017975LEYII8 26 Jul 2011 USD/OTHGOLDMAN SACHSU.S. SECURITY HOLDINGS, INC

308,872.000 NHHL Local 99.000000 0.00 0.00 0.00 305,783.281.000000

Base 99.000000 0.00 0.00 0.00 305,783.28

26 Jul 2011 CANCEL USD/OTHGOLDMAN SACHS

-308,872.000 NHHL Local 99.000000 0.00 0.00 0.00 -305,783.281.000000

Base 99.000000 0.00 0.00 0.00 -305,783.28

26 Jul 2011 17 Aug 2011 USD/OTHGOLDMAN SACHS

308,872.000 NHHL Local 99.000000 0.00 0.00 0.00 305,783.281.000000

Base 99.000000 0.00 0.00 0.00 305,783.28

975LEYII8 Total

0.00 0.000.00308,872.000 Local 305,783.28

Base 0.00 0.00 0.00 305,783.28

1%   03 Aug 2017975LHYII5 03 Aug 2011 23 Aug 2011 USD/OTHTHE ROYALBANK OF CANADA EUROPEIPREO HOLDINGS

460,000.000 NHHL Local 98.000000 0.00 0.00 0.00 450,800.001.000000

Base 98.000000 0.00 0.00 0.00 450,800.00
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Purchase Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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 Aug 2017975LRJII7 10 Aug 2011 USD/OTHJEFFRIES & COMPANY INCCLEMENT PAPPAS CO.

1,190,000.000 NHHL Local 99.000000 0.00 0.00 0.00 1,178,100.001.000000

Base 99.000000 0.00 0.00 0.00 1,178,100.00

10 Aug 2011 CANCEL USD/OTHJEFFRIES & COMPANY INC

-1,190,000.000 NHHL Local 99.000000 0.00 0.00 0.00 -1,178,100.001.000000

Base 99.000000 0.00 0.00 0.00 -1,178,100.00

10 Aug 2011 13 Sep 2011 USD/OTHJEFFRIES & COMPANY INC

1,190,000.000 NHHL Local 99.000000 0.00 0.00 0.00 1,178,100.001.000000

Base 99.000000 0.00 0.00 0.00 1,178,100.00

975LRJII7 Total

0.00 0.000.001,190,000.000 Local 1,178,100.00

Base 0.00 0.00 0.00 1,178,100.00

1%   14 Apr 2015975LRXII6 22 Aug 2011 22 Aug 2011 USD/OTHSTATE STREET BANK AND TRUSTAVETA HOLDINGS, LLC

338,504.600 NHHL Local 97.000002 0.00 0.00 0.00 328,349.471.000000

Base 97.000002 0.00 0.00 0.00 328,349.47

06 Sep 2011 USD/OTHBANK OF AMERICA

100,000.000 NHHL Local 98.000000 0.00 0.00 0.00 98,000.001.000000

Base 98.000000 0.00 0.00 0.00 98,000.00

06 Sep 2011 CANCEL USD/OTHBANK OF AMERICA

-100,000.000 NHHL Local 98.000000 0.00 0.00 0.00 -98,000.001.000000

Base 98.000000 0.00 0.00 0.00 -98,000.00

06 Sep 2011 OPEN USD/OTH15 BANK OF AMERICA

97,874.180 NHHL Local 98.000003 0.00 0.00 0.00 95,916.701.000000

Base 98.000003 0.00 0.00 0.00 95,916.70
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Purchase Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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

975LRXII6 Total

0.00 0.000.00436,378.780 Local 424,266.17

Base 0.00 0.00 0.00 424,266.17

1%   14 Apr 2015975LRYII4 22 Aug 2011 22 Aug 2011 USD/OTHSTATE STREET BANK AND TRUSTAVETA HOLDINGS, LLC

338,504.600 NHHL Local 96.963095 0.00 0.00 0.00 328,224.541.000000

Base 96.963095 0.00 0.00 0.00 328,224.54

06 Sep 2011 USD/OTHBANK OF AMERICA

100,000.000 NHHL Local 98.000000 0.00 0.00 0.00 98,000.001.000000

Base 98.000000 0.00 0.00 0.00 98,000.00

06 Sep 2011 CANCEL USD/OTHBANK OF AMERICA

-100,000.000 NHHL Local 98.000000 0.00 0.00 0.00 -98,000.001.000000

Base 98.000000 0.00 0.00 0.00 -98,000.00

06 Sep 2011 OPEN USD/OTH15 BANK OF AMERICA

97,874.180 NHHL Local 98.000003 0.00 0.00 0.00 95,916.701.000000

Base 98.000003 0.00 0.00 0.00 95,916.70

975LRYII4 Total

0.00 0.000.00436,378.780 Local 424,141.24

Base 0.00 0.00 0.00 424,141.24

1%   05 Aug 2016975LUAII2 05 Aug 2011 12 Sep 2011 USD/OTH18 BARCLAYS BANKOCWEN FINANCIAL CORP

400,000.000 NHHL Local 98.000000 0.00 0.00 0.00 392,000.001.000000

Base 98.000000 0.00 0.00 0.00 392,000.00

200%   04 Aug 2016975LYNII0 04 Aug 2011 USD/OTHCREDIT SUISSE FIRST BOSTONDYNEGY HOLDING INC.

520,000.000 NHHL Local 98.000000 0.00 0.00 0.00 509,600.001.000000

Base 98.000000 0.00 0.00 0.00 509,600.00
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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

04 Aug 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-520,000.000 NHHL Local 98.000000 0.00 0.00 0.00 -509,600.001.000000

Base 98.000000 0.00 0.00 0.00 -509,600.00

975LYNII0 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

200%   04 Aug 2016975LYXII8 04 Aug 2011 USD/OTHCREDIT SUISSE FIRST BOSTONDYNEGY HOLDING INC.

340,000.000 NHHL Local 98.000000 0.00 0.00 0.00 333,200.001.000000

Base 98.000000 0.00 0.00 0.00 333,200.00

04 Aug 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-340,000.000 NHHL Local 98.000000 0.00 0.00 0.00 -333,200.001.000000

Base 98.000000 0.00 0.00 0.00 -333,200.00

975LYXII8 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   26 Jul 2018975MGTII5 22 Jul 2011 USD/OTHJP MORGANCHASE BANKQUAD/ GRAPHICS

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

22 Jul 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-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

22 Jul 2011 04 Aug 2011 USD/OTHJP MORGANCHASE BANK

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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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

975MGTII5 Total

0.00 0.000.00750,000.000 Local 746,250.00

Base 0.00 0.00 0.00 746,250.00

1%   26 Jul 2018975MTNII4 21 Jul 2011 USD/OTHJP MORGANCHASE BANKSUNCOKE ENERGY 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

21 Jul 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-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

21 Jul 2011 USD/OTHJP MORGANCHASE BANK

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

21 Jul 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-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

21 Jul 2011 USD/OTHJP MORGANCHASE BANK

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

21 Jul 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-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

975MTNII4 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00
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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

1%   08 Aug 2018975MXKII5 27 Jul 2011 USD/OTHCSFBREYNOLDS GROUP HLDS

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

27 Jul 2011 CANCEL USD/OTHCSFB

-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

27 Jul 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

1,227,674.000 NHHL Local 99.000000 0.00 0.00 0.00 1,215,397.261.000000

Base 99.000000 0.00 0.00 0.00 1,215,397.26

27 Jul 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-1,227,674.000 NHHL Local 99.000000 0.00 0.00 0.00 -1,215,397.261.000000

Base 99.000000 0.00 0.00 0.00 -1,215,397.26

27 Jul 2011 USD/OTHCSFB

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

27 Jul 2011 CANCEL USD/OTHCSFB

-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

1%   08 Aug 2018975MXKII5 27 Jul 2011 USD/OTHCREDIT SUISSE FIRST BOSTONREYNOLDS GROUP HLDS

1,227,674.000 NHHL Local 99.000000 0.00 0.00 0.00 1,215,397.261.000000

Base 99.000000 0.00 0.00 0.00 1,215,397.26

27 Jul 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-1,227,674.000 NHHL Local 99.000000 0.00 0.00 0.00 -1,215,397.261.000000

Base 99.000000 0.00 0.00 0.00 -1,215,397.26

02 Aug 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

167,451.000 NHHL Local 99.000000 0.00 0.00 0.00 165,776.491.000000

Base 99.000000 0.00 0.00 0.00 165,776.49
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Stl Date Fail Days Broker Name
Interest Commissions
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Base Currency: USD - US DOLLAR

02 Aug 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-167,451.000 NHHL Local 99.000000 0.00 0.00 0.00 -165,776.491.000000

Base 99.000000 0.00 0.00 0.00 -165,776.49

27 Jul 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

1,227,674.000 NHHL Local 99.000000 0.00 0.00 0.00 1,215,397.261.000000

Base 99.000000 0.00 0.00 0.00 1,215,397.26

27 Jul 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-1,227,674.000 NHHL Local 99.000000 0.00 0.00 0.00 -1,215,397.261.000000

Base 99.000000 0.00 0.00 0.00 -1,215,397.26

975MXKII5 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

0.01%   28 Jul 2017975MXLII3 29 Jul 2011 USD/OTHBANK OF AMERICAOM GROUP INC.

233,121.000 NHHL Local 100.124999 0.00 0.00 0.00 233,412.401.000000

Base 100.124999 0.00 0.00 0.00 233,412.40

29 Jul 2011 CANCEL USD/OTHBANK OF AMERICA

-233,121.000 NHHL Local 100.124999 0.00 0.00 0.00 -233,412.401.000000

Base 100.124999 0.00 0.00 0.00 -233,412.40

28 Jul 2011 17 Aug 2011 USD/OTH8 BANK OF AMERICA

389,766.000 NHHL Local 99.000000 0.00 0.00 0.00 385,868.341.000000

Base 99.000000 0.00 0.00 0.00 385,868.34

02 Aug 2011 USD/OTHBANK OF AMERICA

305,431.000 NHHL Local 100.125000 0.00 0.00 0.00 305,812.791.000000

Base 100.125000 0.00 0.00 0.00 305,812.79
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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

02 Aug 2011 CANCEL USD/OTHBANK OF AMERICA

-305,431.000 NHHL Local 100.125000 0.00 0.00 0.00 -305,812.791.000000

Base 100.125000 0.00 0.00 0.00 -305,812.79

29 Jul 2011 USD/OTHBANK OF AMERICA

252,242.000 NHHL Local 100.124999 0.00 0.00 0.00 252,557.301.000000

Base 100.124999 0.00 0.00 0.00 252,557.30

29 Jul 2011 CANCEL USD/OTHBANK OF AMERICA

-252,242.000 NHHL Local 100.124999 0.00 0.00 0.00 -252,557.301.000000

Base 100.124999 0.00 0.00 0.00 -252,557.30

29 Jul 2011 USD/OTHBANK OF AMERICA

233,121.000 NHHL Local 100.124999 0.00 0.00 0.00 233,412.401.000000

Base 100.124999 0.00 0.00 0.00 233,412.40

29 Jul 2011 CANCEL USD/OTHBANK OF AMERICA

-233,121.000 NHHL Local 100.124999 0.00 0.00 0.00 -233,412.401.000000

Base 100.124999 0.00 0.00 0.00 -233,412.40

29 Jul 2011 08 Sep 2011 USD/OTHBANK OF AMERICA

252,242.000 NHHL Local 100.124999 0.00 0.00 0.00 252,557.301.000000

Base 100.124999 0.00 0.00 0.00 252,557.30

02 Aug 2011 21 Sep 2011 USD/OTHBANK OF AMERICA

305,431.000 NHHL Local 100.125000 0.00 0.00 0.00 305,812.791.000000

Base 100.125000 0.00 0.00 0.00 305,812.79

975MXLII3 Total

0.00 0.000.00947,439.000 Local 944,238.43

Base 0.00 0.00 0.00 944,238.43
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1%   28 Jul 2017975NFMII9 28 Jul 2011 USD/OTHCSFBAUTOPARTS HLDS LTD.

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

28 Jul 2011 CANCEL USD/OTHCSFB

-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

28 Jul 2011 04 Aug 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

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

28 Jul 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

200,000.000 NHHL Local 99.500000 0.00 0.00 0.00 199,000.001.000000

Base 99.500000 0.00 0.00 0.00 199,000.00

28 Jul 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-200,000.000 NHHL Local 99.500000 0.00 0.00 0.00 -199,000.001.000000

Base 99.500000 0.00 0.00 0.00 -199,000.00

28 Jul 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

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

28 Jul 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-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

28 Jul 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

200,000.000 NHHL Local 99.500000 0.00 0.00 0.00 199,000.001.000000

Base 99.500000 0.00 0.00 0.00 199,000.00

28 Jul 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-200,000.000 NHHL Local 99.500000 0.00 0.00 0.00 -199,000.001.000000

Base 99.500000 0.00 0.00 0.00 -199,000.00
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975NFMII9 Total

0.00 0.000.002,000,000.000 Local 1,990,000.00

Base 0.00 0.00 0.00 1,990,000.00

1%   26 Jan 2018975NFNII7 28 Jul 2011 USD/OTHCREDIT SUISSE FIRST BOSTONAUTOPARTS HLDS LTD.

70,000.000 NHHL Local 102.000000 0.00 0.00 0.00 71,400.001.000000

Base 102.000000 0.00 0.00 0.00 71,400.00

28 Jul 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-70,000.000 NHHL Local 102.000000 0.00 0.00 0.00 -71,400.001.000000

Base 102.000000 0.00 0.00 0.00 -71,400.00

28 Jul 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

70,000.000 NHHL Local 99.500000 0.00 0.00 0.00 69,650.001.000000

Base 99.500000 0.00 0.00 0.00 69,650.00

28 Jul 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-70,000.000 NHHL Local 99.500000 0.00 0.00 0.00 -69,650.001.000000

Base 99.500000 0.00 0.00 0.00 -69,650.00

975NFNII7 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   26 Jul 2017975NKUII5 27 Jul 2011 USD/OTHCREDIT SUISSE FIRST BOSTONTEREX CORP

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

27 Jul 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-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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27 Jul 2011 15 Aug 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

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

975NKUII5 Total

0.00 0.000.00750,000.000 Local 742,500.00

Base 0.00 0.00 0.00 742,500.00

1%   03 Aug 2018975NKVII3 27 Jul 2011 USD/OTHMORGAN STANLEYACADEMY SPORTS + OUTDOORS

252,945.000 NHHL Local 99.000000 0.00 0.00 0.00 250,415.551.000000

Base 99.000000 0.00 0.00 0.00 250,415.55

27 Jul 2011 CANCEL USD/OTHMORGAN STANLEY

-252,945.000 NHHL Local 99.000000 0.00 0.00 0.00 -250,415.551.000000

Base 99.000000 0.00 0.00 0.00 -250,415.55

27 Jul 2011 09 Sep 2011 USD/OTH31 MORGAN STANLEY

280,645.000 NHHL Local 100.000000 0.00 0.00 0.00 280,645.001.000000

Base 100.000000 0.00 0.00 0.00 280,645.00

02 Aug 2011 27 Sep 2011 USD/OTH34 MORGAN STANLEY

209,314.000 NHHL Local 99.500000 0.00 0.00 0.00 208,267.431.000000

Base 99.500000 0.00 0.00 0.00 208,267.43

10 Aug 2011 USD/OTHMORGAN STANLEY

270,000.000 NHHL Local 100.000000 0.00 0.00 0.00 270,000.001.000000

Base 100.000000 0.00 0.00 0.00 270,000.00

10 Aug 2011 CANCEL USD/OTHMORGAN STANLEY

-270,000.000 NHHL Local 100.000000 0.00 0.00 0.00 -270,000.001.000000

Base 100.000000 0.00 0.00 0.00 -270,000.00
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Base Currency: USD - US DOLLAR

27 Jul 2011 18 Aug 2011 USD/OTHMORGAN STANLEY

252,945.000 NHHL Local 99.000000 0.00 0.00 0.00 250,415.551.000000

Base 99.000000 0.00 0.00 0.00 250,415.55

10 Aug 2011 USD/OTHMORGAN STANLEY

270,000.000 NHHL Local 100.000000 0.00 0.00 0.00 270,000.001.000000

Base 100.000000 0.00 0.00 0.00 270,000.00

10 Aug 2011 CANCEL USD/OTHMORGAN STANLEY

-270,000.000 NHHL Local 100.000000 0.00 0.00 0.00 -270,000.001.000000

Base 100.000000 0.00 0.00 0.00 -270,000.00

10 Aug 2011 23 Sep 2011 USD/OTHMORGAN STANLEY

270,000.000 NHHL Local 96.500000 0.00 0.00 0.00 260,550.001.000000

Base 96.500000 0.00 0.00 0.00 260,550.00

975NKVII3 Total

0.00 0.000.001,012,904.000 Local 999,877.98

Base 0.00 0.00 0.00 999,877.98

1%   29 Jun 2018977ESNII1 21 Jun 2011 USD/OTHCREDIT SUISSE FIRST BOSTONRURAL/METRO CORP

1,510,000.000 NHHL Local 99.000000 0.00 0.00 0.00 1,494,900.001.000000

Base 99.000000 0.00 0.00 0.00 1,494,900.00

21 Jun 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-1,510,000.000 NHHL Local 99.000000 0.00 0.00 0.00 -1,494,900.001.000000

Base 99.000000 0.00 0.00 0.00 -1,494,900.00

21 Jun 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

215,456.000 NHHL Local 100.000000 0.00 0.00 0.00 215,456.001.000000

Base 100.000000 0.00 0.00 0.00 215,456.00
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21 Jun 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-215,456.000 NHHL Local 100.000000 0.00 0.00 0.00 -215,456.001.000000

Base 100.000000 0.00 0.00 0.00 -215,456.00

21 Jun 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-215,456.000 NHHL Local 100.000000 0.00 0.00 0.00 -215,456.001.000000

Base 100.000000 0.00 0.00 0.00 -215,456.00

21 Jun 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-1,510,000.000 NHHL Local 99.000000 0.00 0.00 0.00 -1,494,900.001.000000

Base 99.000000 0.00 0.00 0.00 -1,494,900.00

21 Jun 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

1,510,000.000 NHHL Local 99.000000 0.00 0.00 0.00 1,494,900.001.000000

Base 99.000000 0.00 0.00 0.00 1,494,900.00

21 Jun 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-1,510,000.000 NHHL Local 99.000000 0.00 0.00 0.00 -1,494,900.001.000000

Base 99.000000 0.00 0.00 0.00 -1,494,900.00

977ESNII1 Total

0.00 0.000.00-1,725,456.000 Local -1,710,356.00

Base 0.00 0.00 0.00 -1,710,356.00

1%   20 Jul 2018977EZFII0 13 Jul 2011 USD/OTHCITIBANK ADRSRA INTL. INC.

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

13 Jul 2011 CANCEL USD/OTHCITIBANK ADR

-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
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13 Jul 2011 USD/OTHCITIBANK ADR

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

13 Jul 2011 CANCEL USD/OTHCITIBANK ADR

-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

13 Jul 2011 USD/OTHCITIBANK ADR

1,500,000.000 NHHM Local 95.000000 0.00 0.00 0.00 1,425,000.001.000000

Base 95.000000 0.00 0.00 0.00 1,425,000.00

13 Jul 2011 CANCEL USD/OTHCITIBANK ADR

-1,500,000.000 NHHM Local 95.000000 0.00 0.00 0.00 -1,425,000.001.000000

Base 95.000000 0.00 0.00 0.00 -1,425,000.00

13 Jul 2011 26 Jul 2011 USD/OTHCITIBANK ADR

1,500,000.000 NHHM Local 95.000000 0.00 0.00 0.00 1,425,000.001.000000

Base 95.000000 0.00 0.00 0.00 1,425,000.00

977EZFII0 Total

0.00 0.000.001,500,000.000 Local 1,425,000.00

Base 0.00 0.00 0.00 1,425,000.00

1%   30 Sep 2016977HWDII1 09 Aug 2011 USD/OTHMORGAN STANLEYCNO FINANCIAL GROUP INC.

270,000.000 NHHL Local 98.500000 0.00 0.00 0.00 265,950.001.000000

Base 98.500000 0.00 0.00 0.00 265,950.00

09 Aug 2011 CANCEL USD/OTHMORGAN STANLEY

-270,000.000 NHHL Local 98.500000 0.00 0.00 0.00 -265,950.001.000000

Base 98.500000 0.00 0.00 0.00 -265,950.00



Prepared by State StreetPage 968

Purchase Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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

09 Aug 2011 USD/OTHMORGAN STANLEY

235,497.790 NHHL Local 98.500000 0.00 0.00 0.00 231,965.321.000000

Base 98.500000 0.00 0.00 0.00 231,965.32

977HWDII1 Total

0.00 0.000.00235,497.790 Local 231,965.32

Base 0.00 0.00 0.00 231,965.32

6%   02 Jun 2017977QPVII9 25 May 2011 CANCEL USD/OTHMORGAN STANLEY CO INCORPORATEDCHRYSLER GROUP LLC

-142,325.630 NHHL Local 99.499998 0.00 0.00 0.00 -141,614.001.000000

Base 99.499998 0.00 0.00 0.00 -141,614.00

20 May 2011 CANCEL USD/OTHMORGAN STANLEY CO INCORPORATED

-216,190.000 NHHL Local 100.500000 0.00 0.00 0.00 -217,270.951.000000

Base 100.500000 0.00 0.00 0.00 -217,270.95

6%   02 Jun 2017977QPVII9 20 May 2011 01 Jul 2011 USD/OTHMORGAN STANLEY CO INCORPORATEDCHRYSLER GROUP LLC

216,190.000 NHHL Local 100.500000 0.00 0.00 0.00 217,270.951.000000

Base 100.500000 0.00 0.00 0.00 217,270.95

977QPVII9 Total

0.00 0.000.00-142,325.630 Local -141,614.00

Base 0.00 0.00 0.00 -141,614.00

1%   18 May 2017977QPZII0 19 May 2011 CANCEL USD/OTHCHASE MANHATTANVALITAS

-295,332.000 NHHL Local 100.500000 0.00 0.00 0.00 -296,808.661.000000

Base 100.500000 0.00 0.00 0.00 -296,808.66

21 Jun 2011 USD/OTHCHASE MANHATTAN

160,236.000 NHHL Local 100.250000 0.00 0.00 0.00 160,636.591.000000

Base 100.250000 0.00 0.00 0.00 160,636.59
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21 Jun 2011 CANCEL USD/OTHCHASE MANHATTAN

-160,236.000 NHHL Local 100.250000 0.00 0.00 0.00 -160,636.591.000000

Base 100.250000 0.00 0.00 0.00 -160,636.59

19 May 2011 12 Jul 2011 USD/OTHCHASE MANHATTAN

295,332.000 NHHL Local 100.500000 0.00 0.00 0.00 296,808.661.000000

Base 100.500000 0.00 0.00 0.00 296,808.66

21 Jun 2011 CANCEL USD/OTHCHASE MANHATTAN

-160,236.000 NHHL Local 100.250000 0.00 0.00 0.00 -160,636.591.000000

Base 100.250000 0.00 0.00 0.00 -160,636.59

21 Jun 2011 26 Jul 2011 USD/OTHCHASE MANHATTAN

160,236.000 NHHL Local 100.250000 0.00 0.00 0.00 160,636.591.000000

Base 100.250000 0.00 0.00 0.00 160,636.59

26 Jul 2011 15 Sep 2011 USD/OTH37 BARCLAYS BANK

250,000.000 NHHL Local 100.375000 0.00 0.00 0.00 250,937.501.000000

Base 100.375000 0.00 0.00 0.00 250,937.50

977QPZII0 Total

0.00 0.000.00250,000.000 Local 250,937.50

Base 0.00 0.00 0.00 250,937.50

1%   26 May 2016977RVAII6 01 Aug 2011 USD/OTHTHE ROYALBANK OF CANADA EUROPETECHNICOLOR

21,857.920 NHHM Local 92.874985 0.00 0.00 0.00 20,300.541.000000

Base 92.874985 0.00 0.00 0.00 20,300.54

01 Aug 2011 CANCEL USD/OTHTHE ROYALBANK OF CANADA EUROPE

-21,857.920 NHHM Local 92.874985 0.00 0.00 0.00 -20,300.541.000000

Base 92.874985 0.00 0.00 0.00 -20,300.54



Prepared by State StreetPage 970

Purchase Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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

01 Aug 2011 USD/OTHTHE ROYALBANK OF CANADA EUROPE

156,862.750 NHHM Local 92.875000 0.00 0.00 0.00 145,686.281.000000

Base 92.875000 0.00 0.00 0.00 145,686.28

01 Aug 2011 CANCEL USD/OTHTHE ROYALBANK OF CANADA EUROPE

-156,862.750 NHHM Local 92.875000 0.00 0.00 0.00 -145,686.281.000000

Base 92.875000 0.00 0.00 0.00 -145,686.28

01 Aug 2011 26 Aug 2011 USD/OTHTHE ROYALBANK OF CANADA EUROPE

156,862.750 NHHM Local 92.875000 0.00 0.00 0.00 145,686.281.000000

Base 92.875000 0.00 0.00 0.00 145,686.28

977RVAII6 Total

0.00 0.000.00156,862.750 Local 145,686.28

Base 0.00 0.00 0.00 145,686.28

1%   26 May 2017977RVBII4 01 Aug 2011 USD/OTHTHE ROYALBANK OF CANADA EUROPETECHNICOLOR

478,142.080 NHHM Local 92.875000 0.00 0.00 0.00 444,074.461.000000

Base 92.875000 0.00 0.00 0.00 444,074.46

01 Aug 2011 CANCEL USD/OTHTHE ROYALBANK OF CANADA EUROPE

-478,142.080 NHHM Local 92.875000 0.00 0.00 0.00 -444,074.461.000000

Base 92.875000 0.00 0.00 0.00 -444,074.46

01 Aug 2011 USD/OTHTHE ROYALBANK OF CANADA EUROPE

334,137.250 NHHM Local 92.875000 0.00 0.00 0.00 310,329.971.000000

Base 92.875000 0.00 0.00 0.00 310,329.97

01 Aug 2011 CANCEL USD/OTHTHE ROYALBANK OF CANADA EUROPE

-334,137.250 NHHM Local 92.875000 0.00 0.00 0.00 -310,329.971.000000

Base 92.875000 0.00 0.00 0.00 -310,329.97
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01 Aug 2011 USD/OTHTHE ROYALBANK OF CANADA EUROPE

343,137.250 NHHM Local 92.875000 0.00 0.00 0.00 318,688.721.000000

Base 92.875000 0.00 0.00 0.00 318,688.72

01 Aug 2011 CANCEL USD/OTHTHE ROYALBANK OF CANADA EUROPE

-343,137.250 NHHM Local 92.875000 0.00 0.00 0.00 -318,688.721.000000

Base 92.875000 0.00 0.00 0.00 -318,688.72

01 Aug 2011 26 Aug 2011 USD/OTHTHE ROYALBANK OF CANADA EUROPE

343,137.250 NHHM Local 92.875000 0.00 0.00 0.00 318,688.721.000000

Base 92.875000 0.00 0.00 0.00 318,688.72

977RVBII4 Total

0.00 0.000.00343,137.250 Local 318,688.72

Base 0.00 0.00 0.00 318,688.72

1%   27 Mar 2017977RVTII5 21 Jun 2011 USD/OTHCHASE MANHATTANWYLE SERVICES CORPORATION

266,658.000 NHHL Local 100.500000 0.00 0.00 0.00 267,991.291.000000

Base 100.500000 0.00 0.00 0.00 267,991.29

21 Jun 2011 CANCEL USD/OTHCHASE MANHATTAN

-266,658.000 NHHL Local 100.500000 0.00 0.00 0.00 -267,991.291.000000

Base 100.500000 0.00 0.00 0.00 -267,991.29

21 Jun 2011 CANCEL USD/OTHCHASE MANHATTAN

-266,658.000 NHHL Local 100.500000 0.00 0.00 0.00 -267,991.291.000000

Base 100.500000 0.00 0.00 0.00 -267,991.29

21 Jun 2011 USD/OTHCHASE MANHATTAN

266,185.160 NHHL Local 100.500001 0.00 0.00 0.00 267,516.091.000000

Base 100.500001 0.00 0.00 0.00 267,516.09
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21 Jun 2011 CANCEL USD/OTHCHASE MANHATTAN

-266,185.160 NHHL Local 100.500001 0.00 0.00 0.00 -267,516.091.000000

Base 100.500001 0.00 0.00 0.00 -267,516.09

21 Jun 2011 USD/OTHCHASE MANHATTAN

266,658.000 NHHL Local 100.500000 0.00 0.00 0.00 267,991.291.000000

Base 100.500000 0.00 0.00 0.00 267,991.29

21 Jun 2011 CANCEL USD/OTHCHASE MANHATTAN

-266,658.000 NHHL Local 100.500000 0.00 0.00 0.00 -267,991.291.000000

Base 100.500000 0.00 0.00 0.00 -267,991.29

21 Jun 2011 13 Sep 2011 USD/OTHCHASE MANHATTAN

266,185.160 NHHL Local 100.500001 0.00 0.00 0.00 267,516.091.000000

Base 100.500001 0.00 0.00 0.00 267,516.09

977RVTII5 Total

0.00 0.000.00-472.840 Local -475.20

Base 0.00 0.00 0.00 -475.20

1%   07 Dec 2018977UKXII1 03 Jun 2011 CANCEL USD/OTHJP MORGANCHASE BANKSRAM  LLC

-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

1%   14 Jun 2018977UKZII6 06 Jun 2011 CANCEL USD/OTHJP MORGANCHASE BANKGIBSON ENERGY

-1,041,270.000 NHHL Local 99.000000 0.00 0.00 0.00 -1,030,857.301.000000

Base 99.000000 0.00 0.00 0.00 -1,030,857.30

06 Jun 2011 06 Jul 2011 USD/OTHJP MORGANCHASE BANK

1,041,270.000 NHHL Local 99.000000 0.00 0.00 0.00 1,030,857.301.000000

Base 99.000000 0.00 0.00 0.00 1,030,857.30
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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

21 Jun 2011 USD/OTHJP MORGANCHASE BANK

109,880.000 NHHL Local 99.875000 0.00 0.00 0.00 109,742.651.000000

Base 99.875000 0.00 0.00 0.00 109,742.65

21 Jun 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-109,880.000 NHHL Local 99.875000 0.00 0.00 0.00 -109,742.651.000000

Base 99.875000 0.00 0.00 0.00 -109,742.65

21 Jun 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-109,880.000 NHHL Local 99.875000 0.00 0.00 0.00 -109,742.651.000000

Base 99.875000 0.00 0.00 0.00 -109,742.65

977UKZII6 Total

0.00 0.000.00-109,880.000 Local -109,742.65

Base 0.00 0.00 0.00 -109,742.65

1%   06 Jul 2017977UMMII3 30 Jun 2011 USD/OTHJEFFERIES+ COMPANY INCALERE, INC.

1,109,552.000 NHHL Local 99.500000 0.00 0.00 0.00 1,104,004.241.000000

Base 99.500000 0.00 0.00 0.00 1,104,004.24

30 Jun 2011 CANCEL USD/OTHJEFFERIES+ COMPANY INC

-1,109,552.000 NHHL Local 99.500000 0.00 0.00 0.00 -1,104,004.241.000000

Base 99.500000 0.00 0.00 0.00 -1,104,004.24

977UMMII3 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   31 Dec 2017977UMQII4 08 Jun 2011 05 Jul 2011 USD/OTH27 DATEK PLANNING COCONSOLIDATED COMMUNICATIONS

1,000,000.000 NHHM Local 97.500000 0.00 0.00 0.00 975,000.001.000000

Base 97.500000 0.00 0.00 0.00 975,000.00



Prepared by State StreetPage 974

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

1%   07 Jun 2017977UPPII3 16 Jun 2011 USD/OTHCREDIT SUISSE FIRST BOSTONWALL STREET SYSTEMS INC

178,598.000 NHHL Local 100.374998 0.00 0.00 0.00 179,267.741.000000

Base 100.374998 0.00 0.00 0.00 179,267.74

16 Jun 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-178,598.000 NHHL Local 100.374998 0.00 0.00 0.00 -179,267.741.000000

Base 100.374998 0.00 0.00 0.00 -179,267.74

977UPPII3 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   22 Jun 2018977URTII3 15 Jun 2011 CANCEL USD/OTHJP MORGANCHASE BANKSURGICAL CARE AFFILIATES LLC

-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

15 Jun 2011 13 Jul 2011 USD/OTHJP MORGANCHASE BANK

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

977URTII3 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   16 Jun 2017977URUII0 16 Jun 2011 USD/OTHGE CAPITAL CORPBARBRI REVIEW COURSES

710,000.000 NHHL Local 99.000000 0.00 0.00 0.00 702,900.001.000000

Base 99.000000 0.00 0.00 0.00 702,900.00

16 Jun 2011 CANCEL USD/OTHGE CAPITAL CORP

-710,000.000 NHHL Local 99.000000 0.00 0.00 0.00 -702,900.001.000000

Base 99.000000 0.00 0.00 0.00 -702,900.00
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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

16 Jun 2011 CANCEL USD/OTHGE CAPITAL CORP

-710,000.000 NHHL Local 99.000000 0.00 0.00 0.00 -702,900.001.000000

Base 99.000000 0.00 0.00 0.00 -702,900.00

977URUII0 Total

0.00 0.000.00-710,000.000 Local -702,900.00

Base 0.00 0.00 0.00 -702,900.00

1%   30 Nov 2017977UVYII7 29 Jun 2011 USD/OTHGOLDMAN SACHS + COSHIP US BIDCO INC.

279,782.000 NHHL Local 100.125000 0.00 0.00 0.00 280,131.731.000000

Base 100.125000 0.00 0.00 0.00 280,131.73

29 Jun 2011 CANCEL USD/OTHGOLDMAN SACHS + CO

-279,782.000 NHHL Local 100.125000 0.00 0.00 0.00 -280,131.731.000000

Base 100.125000 0.00 0.00 0.00 -280,131.73

22 Jun 2011 USD/OTHGOLDMAN SACHS + CO

157,963.000 NHHL Local 100.250001 0.00 0.00 0.00 158,357.911.000000

Base 100.250001 0.00 0.00 0.00 158,357.91

22 Jun 2011 CANCEL USD/OTHGOLDMAN SACHS + CO

-157,963.000 NHHL Local 100.250001 0.00 0.00 0.00 -158,357.911.000000

Base 100.250001 0.00 0.00 0.00 -158,357.91

1%   30 Nov 2017977UVYII7 21 Oct 2010 08 Aug 2011 USD/BOSSTATE STREET BANK AND TRUSTSHIP US BIDCO INC.

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 08 Aug 2011 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
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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

10 Jun 2011 USD/OTHRESTRUCTURE NON CASH

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

10 Jun 2011 CANCEL USD/OTHRESTRUCTURE NON CASH

-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

10 Jun 2011 30 Jun 2011 USD/OTHRESTRUCTURE NON CASH

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

977UVYII7 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

1%   20 Jun 2018977WANII0 21 Jun 2011 CANCEL USD/OTHBANK OF AMERICAPENN NATIONAL GAMING

-1,000,000.000 NHHM Local 99.750000 0.00 0.00 0.00 -997,500.001.000000

Base 99.750000 0.00 0.00 0.00 -997,500.00

21 Jun 2011 USD/OTHBANK OF AMERICA

800,000.000 NHHL Local 99.750000 0.00 0.00 0.00 798,000.001.000000

Base 99.750000 0.00 0.00 0.00 798,000.00

21 Jun 2011 CANCEL USD/OTHBANK OF AMERICA

-800,000.000 NHHL Local 99.750000 0.00 0.00 0.00 -798,000.001.000000

Base 99.750000 0.00 0.00 0.00 -798,000.00

21 Jun 2011 USD/OTHBANK OF AMERICA

1,000,000.000 NHHM Local 99.750000 0.00 0.00 0.00 997,500.001.000000

Base 99.750000 0.00 0.00 0.00 997,500.00
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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

21 Jun 2011 CANCEL USD/OTHBANK OF AMERICA

-1,000,000.000 NHHM Local 99.750000 0.00 0.00 0.00 -997,500.001.000000

Base 99.750000 0.00 0.00 0.00 -997,500.00

21 Jun 2011 22 Jul 2011 USD/OTHBANK OF AMERICA

800,000.000 NHHL Local 99.750000 0.00 0.00 0.00 798,000.001.000000

Base 99.750000 0.00 0.00 0.00 798,000.00

977WANII0 Total

0.00 0.000.00-200,000.000 Local -199,500.00

Base 0.00 0.00 0.00 -199,500.00

1%   06 Jul 2018977WASII9 23 Jun 2011 CANCEL USD/OTHJP MORGANCHASE BANKAMC NETWORKS

-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

22 Jun 2011 USD/OTHJP MORGANCHASE BANK

235,191.000 NHHL Local 99.500002 0.00 0.00 0.00 234,015.051.000000

Base 99.500002 0.00 0.00 0.00 234,015.05

22 Jun 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-235,191.000 NHHL Local 99.500002 0.00 0.00 0.00 -234,015.051.000000

Base 99.500002 0.00 0.00 0.00 -234,015.05

23 Jun 2011 11 Jul 2011 USD/OTHJP MORGANCHASE BANK

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

22 Jun 2011 13 Jul 2011 USD/OTHJP MORGANCHASE BANK

235,191.000 NHHL Local 99.500002 0.00 0.00 0.00 234,015.051.000000

Base 99.500002 0.00 0.00 0.00 234,015.05
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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

977WASII9 Total

0.00 0.000.00235,191.000 Local 234,015.05

Base 0.00 0.00 0.00 234,015.05

1%   31 Oct 2017977WATII7 20 Jun 2011 USD/OTHDATEK PLANNING COLONGVIEW POWER

433,333.330 NHHL Local 98.749999 0.00 0.00 0.00 427,916.661.000000

Base 98.749999 0.00 0.00 0.00 427,916.66

20 Jun 2011 CANCEL USD/OTHDATEK PLANNING CO

-433,333.330 NHHL Local 98.749999 0.00 0.00 0.00 -427,916.661.000000

Base 98.749999 0.00 0.00 0.00 -427,916.66

977WATII7 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   02 Apr 2018977ZUGII6 10 Jun 2011 CANCEL USD/OTHMORGAN STANLEY CO INCORPORATEDCALPINE CORPORATION

-942,600.000 NHHL Local 99.250000 0.00 0.00 0.00 -935,530.501.000000

Base 99.250000 0.00 0.00 0.00 -935,530.50

10 Jun 2011 07 Jul 2011 USD/OTHMORGAN STANLEY CO INCORPORATED

942,600.000 NHHL Local 99.250000 0.00 0.00 0.00 935,530.501.000000

Base 99.250000 0.00 0.00 0.00 935,530.50

977ZUGII6 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   11 Jun 2018977ZYEII7 10 Jun 2011 CANCEL USD/OTHMORGAN STANLEY CO INCORPORATEDNRG ENERGY

-1,000,000.000 NHHM Local 99.750000 0.00 0.00 0.00 -997,500.001.000000

Base 99.750000 0.00 0.00 0.00 -997,500.00
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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

10 Jun 2011 CANCEL USD/OTHMORGAN STANLEY CO INCORPORATED

-565,739.000 NHHL Local 99.749999 0.00 0.00 0.00 -564,324.651.000000

Base 99.749999 0.00 0.00 0.00 -564,324.65

10 Jun 2011 USD/OTHMORGAN STANLEY CO INCORPORATED

565,739.000 NHHL Local 99.749999 0.00 0.00 0.00 564,324.651.000000

Base 99.749999 0.00 0.00 0.00 564,324.65

10 Jun 2011 CANCEL USD/OTHMORGAN STANLEY CO INCORPORATED

-565,739.000 NHHL Local 99.749999 0.00 0.00 0.00 -564,324.651.000000

Base 99.749999 0.00 0.00 0.00 -564,324.65

10 Jun 2011 USD/OTHMORGAN STANLEY CO INCORPORATED

1,000,000.000 NHHM Local 99.750000 0.00 0.00 0.00 997,500.001.000000

Base 99.750000 0.00 0.00 0.00 997,500.00

10 Jun 2011 CANCEL USD/OTHMORGAN STANLEY CO INCORPORATED

-1,000,000.000 NHHM Local 99.750000 0.00 0.00 0.00 -997,500.001.000000

Base 99.750000 0.00 0.00 0.00 -997,500.00

977ZYEII7 Total

0.00 0.000.00-1,565,739.000 Local -1,561,824.65

Base 0.00 0.00 0.00 -1,561,824.65

1%   30 Jun 2014983TGKII9 25 Jul 2011 USD/OTHBANK OF NEW YORKWILLBROS UNITED STATES HOLDING

111,460.180 NHHL Local 100.999998 0.00 0.00 0.00 112,574.781.000000

Base 100.999998 0.00 0.00 0.00 112,574.78

25 Jul 2011 CANCEL USD/OTHBANK OF NEW YORK

-111,460.180 NHHL Local 100.999998 0.00 0.00 0.00 -112,574.781.000000

Base 100.999998 0.00 0.00 0.00 -112,574.78
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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

25 Jul 2011 03 Aug 2011 USD/OTHBANK OF NEW YORK

111,460.180 NHHL Local 100.999998 0.00 0.00 0.00 112,574.781.000000

Base 100.999998 0.00 0.00 0.00 112,574.78

983TGKII9 Total

0.00 0.000.00111,460.180 Local 112,574.78

Base 0.00 0.00 0.00 112,574.78

1%   31 May 2017984DJUII8 19 Jul 2011 USD/OTHBNPSECURUS TECHNOLOGIES

148,625.450 NHHL Local 100.124998 0.00 0.00 0.00 148,811.231.000000

Base 100.124998 0.00 0.00 0.00 148,811.23

19 Jul 2011 CANCEL USD/OTHBNP

-148,625.450 NHHL Local 100.124998 0.00 0.00 0.00 -148,811.231.000000

Base 100.124998 0.00 0.00 0.00 -148,811.23

19 Jul 2011 22 Sep 2011 USD/OTHBNP

148,625.450 NHHL Local 100.124998 0.00 0.00 0.00 148,811.231.000000

Base 100.124998 0.00 0.00 0.00 148,811.23

984DJUII8 Total

0.00 0.000.00148,625.450 Local 148,811.23

Base 0.00 0.00 0.00 148,811.23

1%   17 Jun 2016984EMAII6 20 Jun 2011 USD/OTHCREDIT SUISSE FIRST BOSTONWALTER INVESTMENT MGMT

68,736.000 NHHL Local 98.500000 0.00 0.00 0.00 67,704.961.000000

Base 98.500000 0.00 0.00 0.00 67,704.96

20 Jun 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-68,736.000 NHHL Local 98.500000 0.00 0.00 0.00 -67,704.961.000000

Base 98.500000 0.00 0.00 0.00 -67,704.96
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Units/Original Face

Trd Date
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Stl Date Fail Days Broker Name
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

17 Jun 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

550,000.000 NHHL Local 98.000000 0.00 0.00 0.00 539,000.001.000000

Base 98.000000 0.00 0.00 0.00 539,000.00

17 Jun 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-550,000.000 NHHL Local 98.000000 0.00 0.00 0.00 -539,000.001.000000

Base 98.000000 0.00 0.00 0.00 -539,000.00

20 Jun 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-68,736.000 NHHL Local 98.500000 0.00 0.00 0.00 -67,704.961.000000

Base 98.500000 0.00 0.00 0.00 -67,704.96

17 Jun 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-550,000.000 NHHL Local 98.000000 0.00 0.00 0.00 -539,000.001.000000

Base 98.000000 0.00 0.00 0.00 -539,000.00

17 Jun 2011 03 Aug 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

550,000.000 NHHL Local 98.000000 0.00 0.00 0.00 539,000.001.000000

Base 98.000000 0.00 0.00 0.00 539,000.00

25 Jul 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

210,508.000 NHHL Local 100.250000 0.00 0.00 0.00 211,034.271.000000

Base 100.250000 0.00 0.00 0.00 211,034.27

25 Jul 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-210,508.000 NHHL Local 100.250000 0.00 0.00 0.00 -211,034.271.000000

Base 100.250000 0.00 0.00 0.00 -211,034.27

20 Jun 2011 09 Aug 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

68,736.000 NHHL Local 98.500000 0.00 0.00 0.00 67,704.961.000000

Base 98.500000 0.00 0.00 0.00 67,704.96

03 Aug 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

140,338.670 NHHL Local 100.250002 0.00 0.00 0.00 140,689.521.000000

Base 100.250002 0.00 0.00 0.00 140,689.52
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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

25 Jul 2011 23 Sep 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

210,508.000 NHHL Local 100.250000 0.00 0.00 0.00 211,034.271.000000

Base 100.250000 0.00 0.00 0.00 211,034.27

984EMAII6 Total

0.00 0.000.00350,846.670 Local 351,723.79

Base 0.00 0.00 0.00 351,723.79

1%   03 Oct 2016984FWNII4 22 Jul 2011 22 Jul 2011 USD/OTHRESTRUCTURE NON CASHCHG COMPANIES INC.

579,081.630 NHHL Local 98.269119 0.00 0.00 0.00 569,058.421.000000

Base 98.269119 0.00 0.00 0.00 569,058.42

1%   27 Jul 2012984FWPII9 15 Jul 2011 USD/OTHJP MORGANCHASE BANKNEBRASKA BOOK COMPANY, INC

1,000,000.000 NHHM Local 99.500000 0.00 0.00 0.00 995,000.001.000000

Base 99.500000 0.00 0.00 0.00 995,000.00

15 Jul 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-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

15 Jul 2011 USD/OTHJP MORGANCHASE BANK

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

15 Jul 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-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

15 Jul 2011 25 Jul 2011 USD/OTHJP MORGANCHASE BANK

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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Base Currency: USD - US DOLLAR

984FWPII9 Total

0.00 0.000.001,000,000.000 Local 990,000.00

Base 0.00 0.00 0.00 990,000.00

1%   21 Sep 2018984JBWII9 21 Sep 2011 OPEN USD/OTHMORGAN STANLEY CO INCORPORATEDAVIS BUDGET CAR RENTAL LLC

1,500,000.000 NHHM Local 98.000000 0.00 0.00 0.00 1,470,000.001.000000

Base 98.000000 0.00 0.00 0.00 1,470,000.00

21 Sep 2011 OPEN USD/OTH7 MORGAN STANLEY

260,000.000 NHHL Local 98.000000 0.00 0.00 0.00 254,800.001.000000

Base 98.000000 0.00 0.00 0.00 254,800.00

27 Sep 2011 OPEN USD/OTH7 MORGAN STANLEY

230,000.000 NHHL Local 99.500000 0.00 0.00 0.00 228,850.001.000000

Base 99.500000 0.00 0.00 0.00 228,850.00

984JBWII9 Total

0.00 0.000.001,990,000.000 Local 1,953,650.00

Base 0.00 0.00 0.00 1,953,650.00

0.01%   15 Oct 2017987HHWII4 21 Oct 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUSTSHIP US BIDCO INC

-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 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
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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

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

987HHWII4 Total

0.00 0.000.00-515,772.850 Local -519,383.26

Base 0.00 0.00 0.00 -519,383.26

1%   18 Mar 2013987HMAII6 08 Sep 2011 USD/OTHJEFFERIES+ COMPANY INCGUILFORD MILLS INC

415,306.960 NHHM Local 94.999999 0.00 0.00 0.00 394,541.611.000000

Base 94.999999 0.00 0.00 0.00 394,541.61

08 Sep 2011 CANCEL USD/OTHJEFFERIES+ COMPANY INC

-415,306.960 NHHM Local 94.999999 0.00 0.00 0.00 -394,541.611.000000

Base 94.999999 0.00 0.00 0.00 -394,541.61

08 Sep 2011 OPEN USD/OTHJEFFERIES+ COMPANY INC

414,255.550 NHHM Local 95.000001 0.00 0.00 0.00 393,542.781.000000

Base 95.000001 0.00 0.00 0.00 393,542.78

987HMAII6 Total

0.00 0.000.00414,255.550 Local 393,542.78

Base 0.00 0.00 0.00 393,542.78
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1%   18 Sep 2013987HMBII4 08 Sep 2011 USD/OTHDATEK PLANNING COGUILFORD MILLS INC

256,195.800 NHHM Local 95.000000 0.00 0.00 0.00 243,386.011.000000

Base 95.000000 0.00 0.00 0.00 243,386.01

08 Sep 2011 CANCEL USD/OTHDATEK PLANNING CO

-256,195.800 NHHM Local 95.000000 0.00 0.00 0.00 -243,386.011.000000

Base 95.000000 0.00 0.00 0.00 -243,386.01

08 Sep 2011 OPEN USD/OTHDATEK PLANNING CO

245,252.810 NHHM Local 95.000000 0.00 0.00 0.00 232,990.171.000000

Base 95.000000 0.00 0.00 0.00 232,990.17

987HMBII4 Total

0.00 0.000.00245,252.810 Local 232,990.17

Base 0.00 0.00 0.00 232,990.17

1%   21 Feb 2014987HMJII7 15 Aug 2011 23 Aug 2011 USD/OTHBANK OF AMERICAMGM MIRAGE

1,000,000.000 NHHM Local 94.625000 0.00 0.00 0.00 946,250.001.000000

Base 94.625000 0.00 0.00 0.00 946,250.00

1%   17 Jun 2016987HNBII3 26 Aug 2011 USD/OTHCREDIT SUISSE FIRST BOSTONSPECTRUM BRANDS INC

500,000.000 NHHM Local 96.250000 0.00 0.00 0.00 481,250.001.000000

Base 96.250000 0.00 0.00 0.00 481,250.00

26 Aug 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-500,000.000 NHHM Local 96.250000 0.00 0.00 0.00 -481,250.001.000000

Base 96.250000 0.00 0.00 0.00 -481,250.00

26 Aug 2011 19 Sep 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

500,000.000 NHHM Local 96.250000 0.00 0.00 0.00 481,250.001.000000

Base 96.250000 0.00 0.00 0.00 481,250.00
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987HNBII3 Total

0.00 0.000.00500,000.000 Local 481,250.00

Base 0.00 0.00 0.00 481,250.00

200%   16 Dec 2016987HNDII9 10 Jun 2011 CANCEL USD/OTHJEFFERIES+ COMPANY INCSUNQUEST INFORMATION SYSTEMS I

-98,660.000 NHHL Local 101.000000 0.00 0.00 0.00 -99,646.601.000000

Base 101.000000 0.00 0.00 0.00 -99,646.60

10 Jun 2011 14 Jul 2011 USD/OTHJEFFERIES+ COMPANY INC

98,660.000 NHHL Local 101.125005 0.00 0.00 0.00 99,769.931.000000

Base 101.125005 0.00 0.00 0.00 99,769.93

10 Aug 2011 USD/OTHJEFFRIES & COMPANY INC

270,000.000 NHHL Local 98.000000 0.00 0.00 0.00 264,600.001.000000

Base 98.000000 0.00 0.00 0.00 264,600.00

10 Aug 2011 CANCEL USD/OTHJEFFRIES & COMPANY INC

-270,000.000 NHHL Local 98.000000 0.00 0.00 0.00 -264,600.001.000000

Base 98.000000 0.00 0.00 0.00 -264,600.00

10 Aug 2011 USD/OTHJEFFRIES & COMPANY INC

270,000.000 NHHL Local 98.000000 0.00 0.00 0.00 264,600.001.000000

Base 98.000000 0.00 0.00 0.00 264,600.00

10 Aug 2011 CANCEL USD/OTHJEFFRIES & COMPANY INC

-270,000.000 NHHL Local 98.000000 0.00 0.00 0.00 -264,600.001.000000

Base 98.000000 0.00 0.00 0.00 -264,600.00

10 Aug 2011 USD/OTHJEFFRIES & COMPANY INC

269,325.000 NHHL Local 98.000000 0.00 0.00 0.00 263,938.501.000000

Base 98.000000 0.00 0.00 0.00 263,938.50
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10 Aug 2011 CANCEL USD/OTHJEFFRIES & COMPANY INC

-269,325.000 NHHL Local 98.000000 0.00 0.00 0.00 -263,938.501.000000

Base 98.000000 0.00 0.00 0.00 -263,938.50

10 Aug 2011 USD/OTHJEFFRIES & COMPANY INC

270,000.000 NHHL Local 98.000000 0.00 0.00 0.00 264,600.001.000000

Base 98.000000 0.00 0.00 0.00 264,600.00

10 Aug 2011 CANCEL USD/OTHJEFFRIES & COMPANY INC

-270,000.000 NHHL Local 98.000000 0.00 0.00 0.00 -264,600.001.000000

Base 98.000000 0.00 0.00 0.00 -264,600.00

10 Aug 2011 08 Sep 2011 USD/OTHJEFFRIES & COMPANY INC

269,325.000 NHHL Local 98.000000 0.00 0.00 0.00 263,938.501.000000

Base 98.000000 0.00 0.00 0.00 263,938.50

987HNDII9 Total

0.00 0.000.00269,325.000 Local 264,061.83

Base 0.00 0.00 0.00 264,061.83

7.75%   03 Nov 2016987HNGII2 31 May 2011 CANCEL USD/OTHGE CAPITAL CORPVIRTUAL RADIOLOGIC CORP

-212,210.000 NHHL Local 99.000000 0.00 0.00 0.00 -210,087.901.000000

Base 99.000000 0.00 0.00 0.00 -210,087.90

31 May 2011 USD/OTHGE CAPITAL CORP

211,678.140 NHHL Local 99.000000 0.00 0.00 0.00 209,561.361.000000

Base 99.000000 0.00 0.00 0.00 209,561.36

31 May 2011 CANCEL USD/OTHGE CAPITAL CORP

-211,678.140 NHHL Local 99.000000 0.00 0.00 0.00 -209,561.361.000000

Base 99.000000 0.00 0.00 0.00 -209,561.36
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31 May 2011 USD/OTHGE CAPITAL CORP

212,210.000 NHHL Local 99.000000 0.00 0.00 0.00 210,087.901.000000

Base 99.000000 0.00 0.00 0.00 210,087.90

31 May 2011 CANCEL USD/OTHGE CAPITAL CORP

-212,210.000 NHHL Local 99.000000 0.00 0.00 0.00 -210,087.901.000000

Base 99.000000 0.00 0.00 0.00 -210,087.90

27 May 2011 USD/OTHGE CAPITAL CORP

212,210.000 NHHL Local 99.000000 0.00 0.00 0.00 210,087.901.000000

Base 99.000000 0.00 0.00 0.00 210,087.90

27 May 2011 CANCEL USD/OTHGE CAPITAL CORP

-212,210.000 NHHL Local 99.000000 0.00 0.00 0.00 -210,087.901.000000

Base 99.000000 0.00 0.00 0.00 -210,087.90

07 May 2011 USD/OTHGE CAPITAL CORP

212,210.000 NHHL Local 99.000000 0.00 0.00 0.00 210,087.901.000000

Base 99.000000 0.00 0.00 0.00 210,087.90

07 May 2011 CANCEL USD/OTHGE CAPITAL CORP

-212,210.000 NHHL Local 99.000000 0.00 0.00 0.00 -210,087.901.000000

Base 99.000000 0.00 0.00 0.00 -210,087.90

987HNGII2 Total

0.00 0.000.00-212,210.000 Local -210,087.90

Base 0.00 0.00 0.00 -210,087.90

100%   15 Mar 2017987HWHII0 31 Aug 2011 22 Sep 2011 USD/OTH3 CREDIT SUISSE FIRST BOSTONFAIRMOUNT MINERALS

210,000.000 NHHL Local 95.250000 0.00 0.00 0.00 200,025.001.000000

Base 95.250000 0.00 0.00 0.00 200,025.00
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1%   21 Nov 2016987HXKII2 21 Mar 2011 CANCEL USD/OTHJEFFERIES+ COMPANY INCARIZONA CHEMICALS

-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

1%   21 Nov 2016987HXKII2 22 Mar 2011 USD/OTHGOLDMAN SACHSARIZONA CHEMICALS

232,625.220 NHHL Local 100.750001 0.00 0.00 0.00 234,369.911.000000

Base 100.750001 0.00 0.00 0.00 234,369.91

22 Mar 2011 CANCEL USD/OTHGOLDMAN SACHS

-232,625.220 NHHL Local 100.750001 0.00 0.00 0.00 -234,369.911.000000

Base 100.750001 0.00 0.00 0.00 -234,369.91

21 Mar 2011 USD/OTHJEFFERIES+ 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

987HXKII2 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   07 Aug 2015987HYAII3 20 Sep 2011 USD/OTHDATEK PLANNING CONTELOS

1,500,000.000 NHHM Local 97.750000 0.00 0.00 0.00 1,466,250.001.000000

Base 97.750000 0.00 0.00 0.00 1,466,250.00

20 Sep 2011 CANCEL USD/OTHDATEK PLANNING CO

-1,500,000.000 NHHM Local 97.750000 0.00 0.00 0.00 -1,466,250.001.000000

Base 97.750000 0.00 0.00 0.00 -1,466,250.00

20 Sep 2011 OPEN USD/OTHDATEK PLANNING CO

1,496,187.990 NHHM Local 97.750000 0.00 0.00 0.00 1,462,523.761.000000

Base 97.750000 0.00 0.00 0.00 1,462,523.76
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30 Sep 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-1,000,000.000 NHHM Local 98.000000 0.00 0.00 0.00 -980,000.001.000000

Base 98.000000 0.00 0.00 0.00 -980,000.00

30 Sep 2011 OPEN USD/OTHJP MORGANCHASE BANK

997,458.660 NHHM Local 98.000000 0.00 0.00 0.00 977,509.491.000000

Base 98.000000 0.00 0.00 0.00 977,509.49

30 Sep 2011 USD/OTHJP MORGANCHASE BANK

1,000,000.000 NHHM Local 98.000000 0.00 0.00 0.00 980,000.001.000000

Base 98.000000 0.00 0.00 0.00 980,000.00

987HYAII3 Total

0.00 0.000.002,493,646.650 Local 2,440,033.25

Base 0.00 0.00 0.00 2,440,033.25

1%   05 Apr 2017987MTFII7 06 Sep 2011 OPEN USD/OTH9 BARCLAYS BANKCHG COMPANIES INC

190,000.000 NHHL Local 100.250000 0.00 0.00 0.00 190,475.001.000000

Base 100.250000 0.00 0.00 0.00 190,475.00

1%   19 Feb 2018987PHGII1 10 Jun 2011 CANCEL USD/OTHCREDIT SUISSE - NEW YORK BRANCHDATATEL

-65,090.000 NHHL Local 102.250007 0.00 0.00 0.00 -66,554.531.000000

Base 102.250007 0.00 0.00 0.00 -66,554.53

1%   24 Jun 2015987PTWII3 25 Jul 2011 USD/OTHBANK OF NEW YORKCITGO PETROLEUM CORPORATION

129,285.040 NHHL Local 101.392898 0.00 0.00 0.00 131,085.851.000000

Base 101.392898 0.00 0.00 0.00 131,085.85

25 Jul 2011 CANCEL USD/OTHBANK OF NEW YORK

-129,285.040 NHHL Local 101.392898 0.00 0.00 0.00 -131,085.851.000000

Base 101.392898 0.00 0.00 0.00 -131,085.85
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25 Jul 2011 02 Aug 2011 USD/OTHBANK OF NEW YORK

129,285.040 NHHL Local 101.392898 0.00 0.00 0.00 131,085.851.000000

Base 101.392898 0.00 0.00 0.00 131,085.85

987PTWII3 Total

0.00 0.000.00129,285.040 Local 131,085.85

Base 0.00 0.00 0.00 131,085.85

1%   30 Sep 2016987UBBII7 22 Jun 2011 USD/OTHBANK OF AMERICAEVERTEC INC

140,795.000 NHHL Local 100.500003 0.00 0.00 0.00 141,498.981.000000

Base 100.500003 0.00 0.00 0.00 141,498.98

22 Jun 2011 CANCEL USD/OTHBANK OF AMERICA

-140,795.000 NHHL Local 100.500003 0.00 0.00 0.00 -141,498.981.000000

Base 100.500003 0.00 0.00 0.00 -141,498.98

22 Jun 2011 CANCEL USD/OTHBANK OF AMERICA

-140,795.000 NHHL Local 100.500003 0.00 0.00 0.00 -141,498.981.000000

Base 100.500003 0.00 0.00 0.00 -141,498.98

01 Jul 2011 14 Jul 2011 USD/OTHBANK OF AMERICA

140,795.000 NHHL Local 100.374999 0.00 0.00 0.00 141,322.981.000000

Base 100.374999 0.00 0.00 0.00 141,322.98

22 Jun 2011 14 Jul 2011 USD/OTHBANK OF AMERICA

140,412.730 NHHL Local 100.500003 0.00 0.00 0.00 141,114.791.000000

Base 100.500003 0.00 0.00 0.00 141,114.79

987UBBII7 Total

0.00 0.000.00140,412.730 Local 140,938.79

Base 0.00 0.00 0.00 140,938.79
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1%   06 Feb 2017987YDZII4 28 Jun 2011 USD/OTHJEFFERIES+ COMPANY INCSURGERY PARTNERS

133,329.000 NHHL Local 100.500003 0.00 0.00 0.00 133,995.651.000000

Base 100.500003 0.00 0.00 0.00 133,995.65

28 Jun 2011 CANCEL USD/OTHJEFFERIES+ COMPANY INC

-133,329.000 NHHL Local 100.500003 0.00 0.00 0.00 -133,995.651.000000

Base 100.500003 0.00 0.00 0.00 -133,995.65

28 Jun 2011 CANCEL USD/OTHJEFFERIES+ COMPANY INC

-133,329.000 NHHL Local 100.500003 0.00 0.00 0.00 -133,995.651.000000

Base 100.500003 0.00 0.00 0.00 -133,995.65

987YDZII4 Total

0.00 0.000.00-133,329.000 Local -133,995.65

Base 0.00 0.00 0.00 -133,995.65

1%   15 Jun 2018C3927NAC4 21 Jun 2011 USD/OTHJP MORGANCHASE BANKGIBSON ENERGY ULC

109,880.000 NHHL Local 99.875000 0.00 0.00 0.00 109,742.651.000000

Base 99.875000 0.00 0.00 0.00 109,742.65

21 Jun 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-109,880.000 NHHL Local 99.875000 0.00 0.00 0.00 -109,742.651.000000

Base 99.875000 0.00 0.00 0.00 -109,742.65

01 Aug 2011 USD/OTHSTATE STREET BANK AND TRUST

1,041,270.000 NHHL Local 99.000000 0.00 0.00 0.00 1,030,857.301.000000

Base 99.000000 0.00 0.00 0.00 1,030,857.30

01 Aug 2011 CANCEL USD/OTHSTATE STREET BANK AND TRUST

-1,041,270.000 NHHL Local 99.000000 0.00 0.00 0.00 -1,030,857.301.000000

Base 99.000000 0.00 0.00 0.00 -1,030,857.30
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21 Jun 2011 05 Aug 2011 USD/OTHJP MORGANCHASE BANK

109,880.000 NHHL Local 99.875000 0.00 0.00 0.00 109,742.651.000000

Base 99.875000 0.00 0.00 0.00 109,742.65

31 Jul 2011 01 Aug 2011 USD/OTHSTATE STREET BANK AND TRUST

1,041,270.000 NHHL Local 99.000000 0.00 0.00 0.00 1,030,857.301.000000

Base 99.000000 0.00 0.00 0.00 1,030,857.30

C3927NAC4 Total

0.00 0.000.001,151,150.000 Local 1,140,599.95

Base 0.00 0.00 0.00 1,140,599.95

US DOLLAR  Total

4,636,410.81Local849,837,261.730

151,117,209.000 4,636,410.81Base

0.00

0.00

0.00

0.00

899,246,519.63

899,246,519.63

FIXED INCOME  Total

849,864,261.730
151,117,209.000 Base 4,636,410.81 0.00 0.00 899,282,637.55

PURCHASE Total
2,605,495,491.315

151,117,209.000 4,636,410.81 438,911.12 193,514.04 3,374,883,884.19Base
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FUTURE BUY TO OPEN
US DOLLAR

SEP11 XIOM99XZ28307 01 Jul 2011 CITIGROUPGLOBAL MARKETS INCS+P 500 E MINI INDEX FUTURES

16.000 NHEM Local 1,332.750000 36.00 1,066,200.001.000000

Base 1,332.750000 36.00 1,066,200.00800.000216

05 Jul 2011 CITIGROUPGLOBAL MARKETS INC

12.000 NHEM Local 1,333.750000 27.00 800,250.001.000000

Base 1,333.750000 27.00 800,250.00600.000219

07 Jul 2011 CITIGROUPGLOBAL MARKETS INC

78.000 NHEM Local 1,352.000000 175.50 5,272,800.001.000000

Base 1,352.000000 175.50 5,272,800.003,900.000225

08 Jul 2011 CITIGROUPGLOBAL MARKETS INC

33.000 NHEM Local 1,337.000000 74.25 2,206,050.001.000000

Base 1,337.000000 74.25 2,206,050.001,650.000228

12 Jul 2011 CITIGROUPGLOBAL MARKETS INC

19.000 NHEM Local 1,323.000000 42.75 1,256,850.001.000000

Base 1,323.000000 42.75 1,256,850.00950.000235

13 Jul 2011 CITIGROUPGLOBAL MARKETS INC

53.000 NHEM Local 1,313.750000 119.25 3,481,437.501.000000

Base 1,313.750000 119.25 3,481,437.502,650.000239

19 Jul 2011 CITIGROUPGLOBAL MARKETS INC

15.000 NHEM Local 1,322.250000 33.75 991,687.501.000000

Base 1,322.250000 33.75 991,687.50750.000255

20 Jul 2011 CITIGROUPGLOBAL MARKETS INC

6.000 NHEM Local 1,323.250000 13.50 396,975.001.000000

Base 1,323.250000 13.50 396,975.00300.000259



Prepared by State StreetPage 995

Purchase Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 1, 2011

Base Currency: USD - US DOLLAR

Asset ID Security Description
Contracts Exchange Rate Fund

Notional Par
Price

Trd Date Stl Date Broker Name
Commissions Cost

Notional

Lot
Taxes/Fees/Other

22 Jul 2011 CITIGROUPGLOBAL MARKETS INC

48.000 NHEM Local 1,341.500000 108.00 3,219,600.001.000000

Base 1,341.500000 108.00 3,219,600.002,400.000267

27 Jul 2011 CITIGROUPGLOBAL MARKETS INC

6.000 NHEM Local 1,304.750000 13.50 391,425.001.000000

Base 1,304.750000 13.50 391,425.00300.000279

01 Aug 2011 CITIGROUPGLOBAL MARKETS INC

63.000 NHEM Local 1,277.500000 141.75 4,024,125.001.000000

Base 1,277.500000 141.75 4,024,125.003,150.000291

02 Aug 2011 CITIGROUPGLOBAL MARKETS INC

19.000 NHEM Local 1,262.250000 42.75 1,199,137.501.000000

Base 1,262.250000 42.75 1,199,137.50950.000295

08 Aug 2011 CITIGROUPGLOBAL MARKETS INC

30.000 NHEM Local 1,129.500000 67.50 1,694,250.001.000000

Base 1,129.500000 67.50 1,694,250.001,500.000309

12 Aug 2011 CITIGROUPGLOBAL MARKETS INC

18.000 NHEM Local 1,174.750000 40.50 1,057,275.001.000000

Base 1,174.750000 40.50 1,057,275.00900.000325

15 Aug 2011 CITIGROUPGLOBAL MARKETS INC

18.000 NHEM Local 1,198.750000 40.50 1,078,875.001.000000

Base 1,198.750000 40.50 1,078,875.00900.000329

16 Aug 2011 CITIGROUPGLOBAL MARKETS INC

13.000 NHEM Local 1,185.000000 29.25 770,250.001.000000

Base 1,185.000000 29.25 770,250.00650.000333

25 Aug 2011 CITIGROUPGLOBAL MARKETS INC

76.000 NHEM Local 1,162.500000 171.00 4,417,500.001.000000

Base 1,162.500000 171.00 4,417,500.003,800.000362
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26 Aug 2011 CITIGROUPGLOBAL MARKETS INC

25.000 NHEM Local 1,174.750000 56.25 1,468,437.501.000000

Base 1,174.750000 56.25 1,468,437.501,250.000366

29 Aug 2011 CITIGROUPGLOBAL MARKETS INC

6.000 NHEM Local 1,203.500000 13.50 361,050.001.000000

Base 1,203.500000 13.50 361,050.00300.000370

31 Aug 2011 CITIGROUPGLOBAL MARKETS INC

17.000 NHEM Local 1,214.500000 38.25 1,032,325.001.000000

Base 1,214.500000 38.25 1,032,325.00850.000378

01 Sep 2011 CITIGROUPGLOBAL MARKETS INC

25.000 NHEM Local 1,206.000000 56.25 1,507,500.001.000000

Base 1,206.000000 56.25 1,507,500.001,250.000382

07 Sep 2011 CITIGROUPGLOBAL MARKETS INC

46.000 NHEM Local 1,196.000000 103.50 2,750,800.001.000000

Base 1,196.000000 103.50 2,750,800.002,300.000392

99XZ28307 Total

1,444.50642.000 Local 40,444,800.00

Base 1,444.50 40,444,800.0032,100.000

DEC11 XIOM99XZ53370 08 Sep 2011 CITIGROUPGLOBAL MARKETS INCS+P 500 E MINI INDEX FUTURES

1,157.000 NHEM Local 1,193.250000 2,603.25 69,029,512.501.000000

Base 1,193.250000 2,603.25 69,029,512.5057,850.000398

09 Sep 2011 CITIGROUPGLOBAL MARKETS INC

9.000 NHEM Local 1,143.500000 20.25 514,575.001.000000

Base 1,143.500000 20.25 514,575.00450.000404
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12 Sep 2011 CITIGROUPGLOBAL MARKETS INC

10.000 NHEM Local 1,134.000000 22.50 567,000.001.000000

Base 1,134.000000 22.50 567,000.00500.000408

14 Sep 2011 CITIGROUPGLOBAL MARKETS INC

13.000 NHEM Local 1,182.750000 29.25 768,787.501.000000

Base 1,182.750000 29.25 768,787.50650.000416

16 Sep 2011 CITIGROUPGLOBAL MARKETS INC

60.000 NHEM Local 1,205.250000 135.00 3,615,750.001.000000

Base 1,205.250000 135.00 3,615,750.003,000.000424

16 Sep 2011 CANCEL CITIGROUPGLOBAL MARKETS INC

-60.000 NHEM Local 1,205.250000 -135.00 -3,615,750.001.000000

Base 1,205.250000 -135.00 -3,615,750.00-3,000.000424

19 Sep 2011 CITIGROUPGLOBAL MARKETS INC

31.000 NHEM Local 1,190.250000 69.75 1,844,887.501.000000

Base 1,190.250000 69.75 1,844,887.501,550.000430

20 Sep 2011 CITIGROUPGLOBAL MARKETS INC

86.000 NHEM Local 1,207.250000 193.50 5,191,175.001.000000

Base 1,207.250000 193.50 5,191,175.004,300.000434

21 Sep 2011 CITIGROUPGLOBAL MARKETS INC

10.000 NHEM Local 1,187.500000 22.50 593,750.001.000000

Base 1,187.500000 22.50 593,750.00500.000438

22 Sep 2011 CITIGROUPGLOBAL MARKETS INC

28.000 NHEM Local 1,113.500000 63.00 1,558,900.001.000000

Base 1,113.500000 63.00 1,558,900.001,400.000442

27 Sep 2011 CITIGROUPGLOBAL MARKETS INC

8.000 NHEM Local 1,189.500000 18.00 475,800.001.000000

Base 1,189.500000 18.00 475,800.00400.000454
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28 Sep 2011 CITIGROUPGLOBAL MARKETS INC

6.000 NHEM Local 1,159.250000 13.50 347,775.001.000000

Base 1,159.250000 13.50 347,775.00300.000458

30 Sep 2011 CITIGROUPGLOBAL MARKETS INC

51.000 NHEM Local 1,135.250000 114.75 2,894,887.501.000000

Base 1,135.250000 114.75 2,894,887.502,550.000466

16 Sep 2011 CITIGROUPGLOBAL MARKETS INC

60.000 NHEM Local 1,205.250000 135.00 3,615,750.001.000000

Base 1,205.250000 135.00 3,615,750.003,000.000425

16 Sep 2011 CANCEL CITIGROUPGLOBAL MARKETS INC

-60.000 NHEM Local 1,205.250000 -135.00 -3,615,750.001.000000

Base 1,205.250000 -135.00 -3,615,750.00-3,000.000425

16 Sep 2011 CITIGROUPGLOBAL MARKETS INC

60.000 NHEM Local 1,205.250000 135.00 3,615,750.001.000000

Base 1,205.250000 135.00 3,615,750.003,000.000426

99XZ53370 Total

3,305.251,469.000 Local 87,402,800.00

Base 3,305.25 87,402,800.0073,450.000

US DOLLAR  Total

Local2,111.000

Base

4,749.75

4,749.75

127,847,600.00

127,847,600.00105,550.000

FUTURE BUY TO OPEN  Total

2,111.000
105,550.000 Base 4,749.75 127,847,600.00
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FUTURE PURCHASE Total
2,111.000

4,749.75 127,847,600.00105,550.000 Base
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Stl Date Fail Days Broker Name
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Stl Cur/Loc Comm Per Shr
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Base Currency: USD - US DOLLAR

CASH EQUIVALENTS
US DOLLAR

1.000% 31 Dec 20308611249L1 01 Aug 2011 01 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

428,002.180 NHFR Local 100.000000 0.00 0.00 0.00 428,002.181.000000

Base 100.000000 0.00 0.00 0.00 428,002.18

31 Dec 2030 19 Aug 2011 19 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

0.160 NHFN Local 100.000000 0.00 0.00 0.00 0.161.000000

Base 100.000000 0.00 0.00 0.00 0.16

31 Dec 2030 02 Sep 2011 02 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

53.560 NHFR Local 100.000000 0.00 0.00 0.00 53.561.000000

Base 100.000000 0.00 0.00 0.00 53.56

31 Dec 2030 14 Sep 2011 14 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

111,612.880 NHFR Local 100.000000 0.00 0.00 0.00 111,612.881.000000

Base 100.000000 0.00 0.00 0.00 111,612.88

31 Dec 2030 14 Sep 2011 14 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

388.210 NHFY Local 100.000000 0.00 0.00 0.00 388.211.000000

Base 100.000000 0.00 0.00 0.00 388.21

31 Dec 2030 14 Sep 2011 14 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

0.110 NHIA Local 100.000000 0.00 0.00 0.00 0.111.000000

Base 100.000000 0.00 0.00 0.00 0.11

8611249L1 Total

0.00 0.000.00540,057.100 Local 540,057.10

Base 0.00 0.00 0.00 540,057.10
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0.216% 31 Dec 203086199E9B7 01 Jul 2011 01 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

134,686.710 NHHO Local 100.000000 0.00 0.00 0.00 134,686.711.000000

Base 100.000000 0.00 0.00 0.00 134,686.71

0.179% 31 Dec 203086199E9B7 01 Jul 2011 01 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND
119,997,792.020 NHHW Local 100.000000 0.00 0.00 0.00 119,997,792.021.000000

Base 100.000000 0.00 0.00 0.00 119,997,792.02

0.149% 31 Dec 203086199E9B7 05 Jul 2011 05 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

7,884,915.000 NHEN Local 100.000000 0.00 0.00 0.00 7,884,915.001.000000

Base 100.000000 0.00 0.00 0.00 7,884,915.00

0.177% 31 Dec 203086199E9B7 05 Jul 2011 05 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

186,600.190 NHEX Local 100.000000 0.00 0.00 0.00 186,600.191.000000

Base 100.000000 0.00 0.00 0.00 186,600.19

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

41.850 NHFS Local 100.000000 0.00 0.00 0.00 41.851.000000

Base 100.000000 0.00 0.00 0.00 41.85

0.217% 31 Dec 203086199E9B7 05 Jul 2011 05 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1.500 NHHJ Local 100.000000 0.00 0.00 0.00 1.501.000000

Base 100.000000 0.00 0.00 0.00 1.50

0.182% 31 Dec 203086199E9B7 05 Jul 2011 05 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

32.990 NHHP Local 100.000000 0.00 0.00 0.00 32.991.000000

Base 100.000000 0.00 0.00 0.00 32.99
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1.000% 31 Dec 203086199E9B7 05 Jul 2011 05 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

202.930 NHHV Local 100.000000 0.00 0.00 0.00 202.931.000000

Base 100.000000 0.00 0.00 0.00 202.93

0.160% 31 Dec 203086199E9B7 05 Jul 2011 05 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

17.670 NHHW Local 100.000000 0.00 0.00 0.00 17.671.000000

Base 100.000000 0.00 0.00 0.00 17.67

0.144% 31 Dec 203086199E9B7 06 Jul 2011 06 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

846,818.550 NHEN Local 100.000000 0.00 0.00 0.00 846,818.551.000000

Base 100.000000 0.00 0.00 0.00 846,818.55

0.149% 31 Dec 203086199E9B7 06 Jul 2011 06 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

143,586.880 NHEX Local 100.000000 0.00 0.00 0.00 143,586.881.000000

Base 100.000000 0.00 0.00 0.00 143,586.88

0.182% 31 Dec 203086199E9B7 06 Jul 2011 06 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

171,612.800 NHHP Local 100.000000 0.00 0.00 0.00 171,612.801.000000

Base 100.000000 0.00 0.00 0.00 171,612.80

0.245% 31 Dec 203086199E9B7 07 Jul 2011 07 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

59,985.000 NHEM Local 100.000000 0.00 0.00 0.00 59,985.001.000000

Base 100.000000 0.00 0.00 0.00 59,985.00

0.144% 31 Dec 203086199E9B7 07 Jul 2011 07 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

99,753,379.470 NHEN Local 100.000000 0.00 0.00 0.00 99,753,379.471.000000

Base 100.000000 0.00 0.00 0.00 99,753,379.47
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0.182% 31 Dec 203086199E9B7 07 Jul 2011 07 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,928,471.270 NHHP Local 100.000000 0.00 0.00 0.00 1,928,471.271.000000

Base 100.000000 0.00 0.00 0.00 1,928,471.27

0.185% 31 Dec 203086199E9B7 07 Jul 2011 07 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,939.850 NHHY Local 100.000000 0.00 0.00 0.00 1,939.851.000000

Base 100.000000 0.00 0.00 0.00 1,939.85

0.186% 31 Dec 203086199E9B7 08 Jul 2011 08 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

348,984.290 NHDX Local 100.000000 0.00 0.00 0.00 348,984.291.000000

Base 100.000000 0.00 0.00 0.00 348,984.29

0.177% 31 Dec 203086199E9B7 08 Jul 2011 08 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

989,309.530 NHHM Local 100.000000 0.00 0.00 0.00 989,309.531.000000

Base 100.000000 0.00 0.00 0.00 989,309.53

0.186% 31 Dec 203086199E9B7 08 Jul 2011 08 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

688,288.150 NHHP Local 100.000000 0.00 0.00 0.00 688,288.151.000000

Base 100.000000 0.00 0.00 0.00 688,288.15

0.184% 31 Dec 203086199E9B7 08 Jul 2011 08 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

629,174.070 NHIB Local 100.000000 0.00 0.00 0.00 629,174.071.000000

Base 100.000000 0.00 0.00 0.00 629,174.07

0.199% 31 Dec 203086199E9B7 11 Jul 2011 11 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,531,351.670 NHDF Local 100.000000 0.00 0.00 0.00 1,531,351.671.000000

Base 100.000000 0.00 0.00 0.00 1,531,351.67
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0.176% 31 Dec 203086199E9B7 11 Jul 2011 11 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

9,001.200 NHDX Local 100.000000 0.00 0.00 0.00 9,001.201.000000

Base 100.000000 0.00 0.00 0.00 9,001.20

0.185% 31 Dec 203086199E9B7 11 Jul 2011 11 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

858,068.250 NHDZ Local 100.000000 0.00 0.00 0.00 858,068.251.000000

Base 100.000000 0.00 0.00 0.00 858,068.25

0.159% 31 Dec 203086199E9B7 11 Jul 2011 11 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

910,997.720 NHEN Local 100.000000 0.00 0.00 0.00 910,997.721.000000

Base 100.000000 0.00 0.00 0.00 910,997.72

0.155% 31 Dec 203086199E9B7 11 Jul 2011 11 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

693,764.710 NHEZ Local 100.000000 0.00 0.00 0.00 693,764.711.000000

Base 100.000000 0.00 0.00 0.00 693,764.71

0.177% 31 Dec 203086199E9B7 11 Jul 2011 11 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

265.350 NHHM Local 100.000000 0.00 0.00 0.00 265.351.000000

Base 100.000000 0.00 0.00 0.00 265.35

0.185% 31 Dec 203086199E9B7 11 Jul 2011 11 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,279,226.470 NHHY Local 100.000000 0.00 0.00 0.00 2,279,226.471.000000

Base 100.000000 0.00 0.00 0.00 2,279,226.47

0.177% 31 Dec 203086199E9B7 11 Jul 2011 11 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

551,157.220 NHIB Local 100.000000 0.00 0.00 0.00 551,157.221.000000

Base 100.000000 0.00 0.00 0.00 551,157.22
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0.183% 31 Dec 203086199E9B7 11 Jul 2011 11 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

405,476.310 NHID Local 100.000000 0.00 0.00 0.00 405,476.311.000000

Base 100.000000 0.00 0.00 0.00 405,476.31

0.245% 31 Dec 203086199E9B7 12 Jul 2011 12 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

3,073,364.010 NHEM Local 100.000000 0.00 0.00 0.00 3,073,364.011.000000

Base 100.000000 0.00 0.00 0.00 3,073,364.01

1.000% 31 Dec 203086199E9B7 12 Jul 2011 12 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

324,606.860 NHHL Local 100.000000 0.00 0.00 0.00 324,606.861.000000

Base 100.000000 0.00 0.00 0.00 324,606.86

0.144% 31 Dec 203086199E9B7 12 Jul 2011 12 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

65,799.500 NHIB Local 100.000000 0.00 0.00 0.00 65,799.501.000000

Base 100.000000 0.00 0.00 0.00 65,799.50

0.167% 31 Dec 203086199E9B7 13 Jul 2011 13 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

7,834.750 NHDF Local 100.000000 0.00 0.00 0.00 7,834.751.000000

Base 100.000000 0.00 0.00 0.00 7,834.75

0.221% 31 Dec 203086199E9B7 13 Jul 2011 13 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

226,112.750 NHEM Local 100.000000 0.00 0.00 0.00 226,112.751.000000

Base 100.000000 0.00 0.00 0.00 226,112.75

1.000% 31 Dec 203086199E9B7 13 Jul 2011 13 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

202,971.080 NHHL Local 100.000000 0.00 0.00 0.00 202,971.081.000000

Base 100.000000 0.00 0.00 0.00 202,971.08
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0.177% 31 Dec 203086199E9B7 13 Jul 2011 13 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,292,445.190 NHHM Local 100.000000 0.00 0.00 0.00 2,292,445.191.000000

Base 100.000000 0.00 0.00 0.00 2,292,445.19

0.160% 31 Dec 203086199E9B7 13 Jul 2011 13 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

4,438,022.360 NHHW Local 100.000000 0.00 0.00 0.00 4,438,022.361.000000

Base 100.000000 0.00 0.00 0.00 4,438,022.36

0.180% 31 Dec 203086199E9B7 14 Jul 2011 14 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

286,277.040 NHDU Local 100.000000 0.00 0.00 0.00 286,277.041.000000

Base 100.000000 0.00 0.00 0.00 286,277.04

0.176% 31 Dec 203086199E9B7 14 Jul 2011 14 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

7,246.830 NHDX Local 100.000000 0.00 0.00 0.00 7,246.831.000000

Base 100.000000 0.00 0.00 0.00 7,246.83

0.225% 31 Dec 203086199E9B7 14 Jul 2011 14 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

953,089.310 NHDY Local 100.000000 0.00 0.00 0.00 953,089.311.000000

Base 100.000000 0.00 0.00 0.00 953,089.31

0.180% 31 Dec 203086199E9B7 14 Jul 2011 14 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

125,951.680 NHDZ Local 100.000000 0.00 0.00 0.00 125,951.681.000000

Base 100.000000 0.00 0.00 0.00 125,951.68

0.159% 31 Dec 203086199E9B7 14 Jul 2011 14 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

255,290.000 NHEN Local 100.000000 0.00 0.00 0.00 255,290.001.000000

Base 100.000000 0.00 0.00 0.00 255,290.00
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0.196% 31 Dec 203086199E9B7 14 Jul 2011 14 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

7,371,880.000 NHFI Local 100.000000 0.00 0.00 0.00 7,371,880.001.000000

Base 100.000000 0.00 0.00 0.00 7,371,880.00

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

898,315.350 NHHL Local 100.000000 0.00 0.00 0.00 898,315.351.000000

Base 100.000000 0.00 0.00 0.00 898,315.35

0.216% 31 Dec 203086199E9B7 14 Jul 2011 14 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

47,653.210 NHHO Local 100.000000 0.00 0.00 0.00 47,653.211.000000

Base 100.000000 0.00 0.00 0.00 47,653.21

0.177% 31 Dec 203086199E9B7 14 Jul 2011 14 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

200,874.000 NHID Local 100.000000 0.00 0.00 0.00 200,874.001.000000

Base 100.000000 0.00 0.00 0.00 200,874.00

0.167% 31 Dec 203086199E9B7 15 Jul 2011 15 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,596.250 NHDF Local 100.000000 0.00 0.00 0.00 1,596.251.000000

Base 100.000000 0.00 0.00 0.00 1,596.25

0.180% 31 Dec 203086199E9B7 15 Jul 2011 15 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

95,810.880 NHDU Local 100.000000 0.00 0.00 0.00 95,810.881.000000

Base 100.000000 0.00 0.00 0.00 95,810.88

0.189% 31 Dec 203086199E9B7 15 Jul 2011 15 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,030,204.370 NHDY Local 100.000000 0.00 0.00 0.00 1,030,204.371.000000

Base 100.000000 0.00 0.00 0.00 1,030,204.37
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0.217% 31 Dec 203086199E9B7 15 Jul 2011 15 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

393,821.000 NHEM Local 100.000000 0.00 0.00 0.00 393,821.001.000000

Base 100.000000 0.00 0.00 0.00 393,821.00

0.159% 31 Dec 203086199E9B7 15 Jul 2011 15 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

233,420.780 NHEN Local 100.000000 0.00 0.00 0.00 233,420.781.000000

Base 100.000000 0.00 0.00 0.00 233,420.78

0.151% 31 Dec 203086199E9B7 15 Jul 2011 15 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,219,630.900 NHHL Local 100.000000 0.00 0.00 0.00 1,219,630.901.000000

Base 100.000000 0.00 0.00 0.00 1,219,630.90

0.149% 31 Dec 203086199E9B7 15 Jul 2011 15 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

946,249.590 NHHM Local 100.000000 0.00 0.00 0.00 946,249.591.000000

Base 100.000000 0.00 0.00 0.00 946,249.59

0.216% 31 Dec 203086199E9B7 15 Jul 2011 15 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

339,946.880 NHHO Local 100.000000 0.00 0.00 0.00 339,946.881.000000

Base 100.000000 0.00 0.00 0.00 339,946.88

0.144% 31 Dec 203086199E9B7 15 Jul 2011 15 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

242,214.210 NHIB Local 100.000000 0.00 0.00 0.00 242,214.211.000000

Base 100.000000 0.00 0.00 0.00 242,214.21

0.217% 31 Dec 203086199E9B7 18 Jul 2011 18 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

5,458,671.690 NHDG Local 100.000000 0.00 0.00 0.00 5,458,671.691.000000

Base 100.000000 0.00 0.00 0.00 5,458,671.69
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0.180% 31 Dec 203086199E9B7 18 Jul 2011 18 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

10,186.920 NHDU Local 100.000000 0.00 0.00 0.00 10,186.921.000000

Base 100.000000 0.00 0.00 0.00 10,186.92

0.216% 31 Dec 203086199E9B7 18 Jul 2011 18 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

514,588.550 NHDY Local 100.000000 0.00 0.00 0.00 514,588.551.000000

Base 100.000000 0.00 0.00 0.00 514,588.55

0.159% 31 Dec 203086199E9B7 18 Jul 2011 18 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,486,254.000 NHEN Local 100.000000 0.00 0.00 0.00 1,486,254.001.000000

Base 100.000000 0.00 0.00 0.00 1,486,254.00

0.189% 31 Dec 203086199E9B7 18 Jul 2011 18 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

338,679.950 NHHO Local 100.000000 0.00 0.00 0.00 338,679.951.000000

Base 100.000000 0.00 0.00 0.00 338,679.95

0.184% 31 Dec 203086199E9B7 18 Jul 2011 18 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

488,908.560 NHHP Local 100.000000 0.00 0.00 0.00 488,908.561.000000

Base 100.000000 0.00 0.00 0.00 488,908.56

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

63,212.740 NHHV Local 100.000000 0.00 0.00 0.00 63,212.741.000000

Base 100.000000 0.00 0.00 0.00 63,212.74

0.167% 31 Dec 203086199E9B7 19 Jul 2011 19 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

25,886.970 NHDF Local 100.000000 0.00 0.00 0.00 25,886.971.000000

Base 100.000000 0.00 0.00 0.00 25,886.97
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0.196% 31 Dec 203086199E9B7 19 Jul 2011 19 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

112,457.190 NHDG Local 100.000000 0.00 0.00 0.00 112,457.191.000000

Base 100.000000 0.00 0.00 0.00 112,457.19

0.184% 31 Dec 203086199E9B7 19 Jul 2011 19 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

21,647.250 NHDX Local 100.000000 0.00 0.00 0.00 21,647.251.000000

Base 100.000000 0.00 0.00 0.00 21,647.25

0.173% 31 Dec 203086199E9B7 19 Jul 2011 19 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,118.760 NHDY Local 100.000000 0.00 0.00 0.00 2,118.761.000000

Base 100.000000 0.00 0.00 0.00 2,118.76

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

1,013,348.300 NHEF Local 100.000000 0.00 0.00 0.00 1,013,348.301.000000

Base 100.000000 0.00 0.00 0.00 1,013,348.30

0.180% 31 Dec 203086199E9B7 19 Jul 2011 19 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

312,934.550 NHEG Local 100.000000 0.00 0.00 0.00 312,934.551.000000

Base 100.000000 0.00 0.00 0.00 312,934.55

0.230% 31 Dec 203086199E9B7 19 Jul 2011 19 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,022,712.250 NHEM Local 100.000000 0.00 0.00 0.00 1,022,712.251.000000

Base 100.000000 0.00 0.00 0.00 1,022,712.25

0.155% 31 Dec 203086199E9B7 19 Jul 2011 19 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

379,675.020 NHEZ Local 100.000000 0.00 0.00 0.00 379,675.021.000000

Base 100.000000 0.00 0.00 0.00 379,675.02
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1.000% 31 Dec 203086199E9B7 19 Jul 2011 19 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,071.350 NHFG Local 100.000000 0.00 0.00 0.00 1,071.351.000000

Base 100.000000 0.00 0.00 0.00 1,071.35

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

2,710,061.250 NHFS Local 100.000000 0.00 0.00 0.00 2,710,061.251.000000

Base 100.000000 0.00 0.00 0.00 2,710,061.25

0.144% 31 Dec 203086199E9B7 19 Jul 2011 19 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

477,465.310 NHHM Local 100.000000 0.00 0.00 0.00 477,465.311.000000

Base 100.000000 0.00 0.00 0.00 477,465.31

0.184% 31 Dec 203086199E9B7 19 Jul 2011 19 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

101,509.910 NHHO Local 100.000000 0.00 0.00 0.00 101,509.911.000000

Base 100.000000 0.00 0.00 0.00 101,509.91

0.167% 31 Dec 203086199E9B7 20 Jul 2011 20 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

38,880.770 NHDF Local 100.000000 0.00 0.00 0.00 38,880.771.000000

Base 100.000000 0.00 0.00 0.00 38,880.77

0.184% 31 Dec 203086199E9B7 20 Jul 2011 20 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

28,502.590 NHDX Local 100.000000 0.00 0.00 0.00 28,502.591.000000

Base 100.000000 0.00 0.00 0.00 28,502.59

0.173% 31 Dec 203086199E9B7 20 Jul 2011 20 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

111,842.210 NHDY Local 100.000000 0.00 0.00 0.00 111,842.211.000000

Base 100.000000 0.00 0.00 0.00 111,842.21
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0.160% 31 Dec 203086199E9B7 20 Jul 2011 20 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,317,670.770 NHEG Local 100.000000 0.00 0.00 0.00 1,317,670.771.000000

Base 100.000000 0.00 0.00 0.00 1,317,670.77

0.159% 31 Dec 203086199E9B7 20 Jul 2011 20 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,754,835.160 NHEN Local 100.000000 0.00 0.00 0.00 1,754,835.161.000000

Base 100.000000 0.00 0.00 0.00 1,754,835.16

0.184% 31 Dec 203086199E9B7 20 Jul 2011 20 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

10,825.230 NHHO Local 100.000000 0.00 0.00 0.00 10,825.231.000000

Base 100.000000 0.00 0.00 0.00 10,825.23

0.184% 31 Dec 203086199E9B7 20 Jul 2011 20 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

509,749.410 NHHP Local 100.000000 0.00 0.00 0.00 509,749.411.000000

Base 100.000000 0.00 0.00 0.00 509,749.41

0.184% 31 Dec 203086199E9B7 21 Jul 2011 21 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

59,468.250 NHDX Local 100.000000 0.00 0.00 0.00 59,468.251.000000

Base 100.000000 0.00 0.00 0.00 59,468.25

0.186% 31 Dec 203086199E9B7 21 Jul 2011 21 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

807,839.550 NHDY Local 100.000000 0.00 0.00 0.00 807,839.551.000000

Base 100.000000 0.00 0.00 0.00 807,839.55

0.180% 31 Dec 203086199E9B7 21 Jul 2011 21 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

5,008,260.530 NHDZ Local 100.000000 0.00 0.00 0.00 5,008,260.531.000000

Base 100.000000 0.00 0.00 0.00 5,008,260.53
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0.160% 31 Dec 203086199E9B7 21 Jul 2011 21 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

318,578.340 NHEG Local 100.000000 0.00 0.00 0.00 318,578.341.000000

Base 100.000000 0.00 0.00 0.00 318,578.34

0.149% 31 Dec 203086199E9B7 21 Jul 2011 21 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

334,212.000 NHEX Local 100.000000 0.00 0.00 0.00 334,212.001.000000

Base 100.000000 0.00 0.00 0.00 334,212.00

0.217% 31 Dec 203086199E9B7 21 Jul 2011 21 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,227,554.620 NHHJ Local 100.000000 0.00 0.00 0.00 2,227,554.621.000000

Base 100.000000 0.00 0.00 0.00 2,227,554.62

0.159% 31 Dec 203086199E9B7 21 Jul 2011 21 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

248,615.510 NHHL Local 100.000000 0.00 0.00 0.00 248,615.511.000000

Base 100.000000 0.00 0.00 0.00 248,615.51

0.141% 31 Dec 203086199E9B7 21 Jul 2011 21 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

277,143.950 NHHM Local 100.000000 0.00 0.00 0.00 277,143.951.000000

Base 100.000000 0.00 0.00 0.00 277,143.95

0.184% 31 Dec 203086199E9B7 21 Jul 2011 21 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

62,921.060 NHHO Local 100.000000 0.00 0.00 0.00 62,921.061.000000

Base 100.000000 0.00 0.00 0.00 62,921.06

0.184% 31 Dec 203086199E9B7 21 Jul 2011 21 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,167,636.190 NHHP Local 100.000000 0.00 0.00 0.00 1,167,636.191.000000

Base 100.000000 0.00 0.00 0.00 1,167,636.19
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0.151% 31 Dec 203086199E9B7 21 Jul 2011 21 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

329,511.650 NHIB Local 100.000000 0.00 0.00 0.00 329,511.651.000000

Base 100.000000 0.00 0.00 0.00 329,511.65

0.179% 31 Dec 203086199E9B7 22 Jul 2011 22 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

895,143.040 NHDZ Local 100.000000 0.00 0.00 0.00 895,143.041.000000

Base 100.000000 0.00 0.00 0.00 895,143.04

0.155% 31 Dec 203086199E9B7 22 Jul 2011 22 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

12,290.160 NHHO Local 100.000000 0.00 0.00 0.00 12,290.161.000000

Base 100.000000 0.00 0.00 0.00 12,290.16

0.184% 31 Dec 203086199E9B7 22 Jul 2011 22 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

378,309.850 NHHP Local 100.000000 0.00 0.00 0.00 378,309.851.000000

Base 100.000000 0.00 0.00 0.00 378,309.85

0.180% 31 Dec 203086199E9B7 25 Jul 2011 25 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,471,578.560 NHDU Local 100.000000 0.00 0.00 0.00 1,471,578.561.000000

Base 100.000000 0.00 0.00 0.00 1,471,578.56

0.184% 31 Dec 203086199E9B7 25 Jul 2011 25 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

161,597.920 NHDX Local 100.000000 0.00 0.00 0.00 161,597.921.000000

Base 100.000000 0.00 0.00 0.00 161,597.92

0.186% 31 Dec 203086199E9B7 25 Jul 2011 25 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

93,484.030 NHDY Local 100.000000 0.00 0.00 0.00 93,484.031.000000

Base 100.000000 0.00 0.00 0.00 93,484.03
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0.184% 31 Dec 203086199E9B7 25 Jul 2011 25 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

833,583.900 NHDZ Local 100.000000 0.00 0.00 0.00 833,583.901.000000

Base 100.000000 0.00 0.00 0.00 833,583.90

0.160% 31 Dec 203086199E9B7 25 Jul 2011 25 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

437.320 NHEG Local 100.000000 0.00 0.00 0.00 437.321.000000

Base 100.000000 0.00 0.00 0.00 437.32

0.235% 31 Dec 203086199E9B7 25 Jul 2011 25 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

93,708.000 NHEM Local 100.000000 0.00 0.00 0.00 93,708.001.000000

Base 100.000000 0.00 0.00 0.00 93,708.00

0.159% 31 Dec 203086199E9B7 25 Jul 2011 25 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

660,277.500 NHEN Local 100.000000 0.00 0.00 0.00 660,277.501.000000

Base 100.000000 0.00 0.00 0.00 660,277.50

0.140% 31 Dec 203086199E9B7 25 Jul 2011 25 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,367,752.570 NHFS Local 100.000000 0.00 0.00 0.00 1,367,752.571.000000

Base 100.000000 0.00 0.00 0.00 1,367,752.57

0.149% 31 Dec 203086199E9B7 25 Jul 2011 25 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,485,080.210 NHHL Local 100.000000 0.00 0.00 0.00 1,485,080.211.000000

Base 100.000000 0.00 0.00 0.00 1,485,080.21

0.141% 31 Dec 203086199E9B7 25 Jul 2011 25 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,442,777.610 NHHM Local 100.000000 0.00 0.00 0.00 2,442,777.611.000000

Base 100.000000 0.00 0.00 0.00 2,442,777.61
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0.155% 31 Dec 203086199E9B7 25 Jul 2011 25 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

15,210.990 NHHO Local 100.000000 0.00 0.00 0.00 15,210.991.000000

Base 100.000000 0.00 0.00 0.00 15,210.99

0.184% 31 Dec 203086199E9B7 25 Jul 2011 25 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,736,069.160 NHHP Local 100.000000 0.00 0.00 0.00 1,736,069.161.000000

Base 100.000000 0.00 0.00 0.00 1,736,069.16

0.130% 31 Dec 203086199E9B7 25 Jul 2011 25 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

114,244.800 NHIB Local 100.000000 0.00 0.00 0.00 114,244.801.000000

Base 100.000000 0.00 0.00 0.00 114,244.80

0.184% 31 Dec 203086199E9B7 26 Jul 2011 26 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

824,929.150 NHDU Local 100.000000 0.00 0.00 0.00 824,929.151.000000

Base 100.000000 0.00 0.00 0.00 824,929.15

0.186% 31 Dec 203086199E9B7 26 Jul 2011 26 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

20,278.310 NHDY Local 100.000000 0.00 0.00 0.00 20,278.311.000000

Base 100.000000 0.00 0.00 0.00 20,278.31

0.141% 31 Dec 203086199E9B7 26 Jul 2011 26 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

922,079.700 NHDZ Local 100.000000 0.00 0.00 0.00 922,079.701.000000

Base 100.000000 0.00 0.00 0.00 922,079.70

0.235% 31 Dec 203086199E9B7 26 Jul 2011 26 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

479,226.500 NHEM Local 100.000000 0.00 0.00 0.00 479,226.501.000000

Base 100.000000 0.00 0.00 0.00 479,226.50
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0.136% 31 Dec 203086199E9B7 26 Jul 2011 26 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,368,539.830 NHFS Local 100.000000 0.00 0.00 0.00 1,368,539.831.000000

Base 100.000000 0.00 0.00 0.00 1,368,539.83

1.000% 31 Dec 203086199E9B7 26 Jul 2011 26 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

325,473.810 NHHJ Local 100.000000 0.00 0.00 0.00 325,473.811.000000

Base 100.000000 0.00 0.00 0.00 325,473.81

0.141% 31 Dec 203086199E9B7 26 Jul 2011 26 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

978,262.900 NHHL Local 100.000000 0.00 0.00 0.00 978,262.901.000000

Base 100.000000 0.00 0.00 0.00 978,262.90

0.184% 31 Dec 203086199E9B7 26 Jul 2011 26 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

990,357.440 NHHP Local 100.000000 0.00 0.00 0.00 990,357.441.000000

Base 100.000000 0.00 0.00 0.00 990,357.44

0.141% 31 Dec 203086199E9B7 26 Jul 2011 26 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

18,171.340 NHHV Local 100.000000 0.00 0.00 0.00 18,171.341.000000

Base 100.000000 0.00 0.00 0.00 18,171.34

0.216% 31 Dec 203086199E9B7 27 Jul 2011 27 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

110,901.470 NHDU Local 100.000000 0.00 0.00 0.00 110,901.471.000000

Base 100.000000 0.00 0.00 0.00 110,901.47

0.203% 31 Dec 203086199E9B7 27 Jul 2011 27 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

425,037.460 NHDX Local 100.000000 0.00 0.00 0.00 425,037.461.000000

Base 100.000000 0.00 0.00 0.00 425,037.46
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0.222% 31 Dec 203086199E9B7 27 Jul 2011 27 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

449,048.250 NHEM Local 100.000000 0.00 0.00 0.00 449,048.251.000000

Base 100.000000 0.00 0.00 0.00 449,048.25

0.141% 31 Dec 203086199E9B7 27 Jul 2011 27 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

207,442.360 NHHL Local 100.000000 0.00 0.00 0.00 207,442.361.000000

Base 100.000000 0.00 0.00 0.00 207,442.36

0.199% 31 Dec 203086199E9B7 27 Jul 2011 27 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

317,455.460 NHHP Local 100.000000 0.00 0.00 0.00 317,455.461.000000

Base 100.000000 0.00 0.00 0.00 317,455.46

0.149% 31 Dec 203086199E9B7 27 Jul 2011 27 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

473,549.280 NHHZ Local 100.000000 0.00 0.00 0.00 473,549.281.000000

Base 100.000000 0.00 0.00 0.00 473,549.28

0.177% 31 Dec 203086199E9B7 27 Jul 2011 27 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

53,865.050 NHID Local 100.000000 0.00 0.00 0.00 53,865.051.000000

Base 100.000000 0.00 0.00 0.00 53,865.05

0.216% 31 Dec 203086199E9B7 28 Jul 2011 28 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

101,016.460 NHDU Local 100.000000 0.00 0.00 0.00 101,016.461.000000

Base 100.000000 0.00 0.00 0.00 101,016.46

0.199% 31 Dec 203086199E9B7 28 Jul 2011 28 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

130,077.990 NHDX Local 100.000000 0.00 0.00 0.00 130,077.991.000000

Base 100.000000 0.00 0.00 0.00 130,077.99



Prepared by State StreetPage 1019

Sales Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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

0.186% 31 Dec 203086199E9B7 28 Jul 2011 28 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,034,497.070 NHDY Local 100.000000 0.00 0.00 0.00 1,034,497.071.000000

Base 100.000000 0.00 0.00 0.00 1,034,497.07

0.222% 31 Dec 203086199E9B7 28 Jul 2011 28 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,679,353.500 NHEM Local 100.000000 0.00 0.00 0.00 1,679,353.501.000000

Base 100.000000 0.00 0.00 0.00 1,679,353.50

0.159% 31 Dec 203086199E9B7 28 Jul 2011 28 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

492,040.000 NHEN Local 100.000000 0.00 0.00 0.00 492,040.001.000000

Base 100.000000 0.00 0.00 0.00 492,040.00

0.141% 31 Dec 203086199E9B7 28 Jul 2011 28 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,364,551.060 NHHL Local 100.000000 0.00 0.00 0.00 1,364,551.061.000000

Base 100.000000 0.00 0.00 0.00 1,364,551.06

0.154% 31 Dec 203086199E9B7 28 Jul 2011 28 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

63,539.450 NHHZ Local 100.000000 0.00 0.00 0.00 63,539.451.000000

Base 100.000000 0.00 0.00 0.00 63,539.45

0.216% 31 Dec 203086199E9B7 29 Jul 2011 29 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

40,485.400 NHDU Local 100.000000 0.00 0.00 0.00 40,485.401.000000

Base 100.000000 0.00 0.00 0.00 40,485.40

0.199% 31 Dec 203086199E9B7 29 Jul 2011 29 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

116,876.870 NHDX Local 100.000000 0.00 0.00 0.00 116,876.871.000000

Base 100.000000 0.00 0.00 0.00 116,876.87
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0.176% 31 Dec 203086199E9B7 29 Jul 2011 29 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,930,414.160 NHDY Local 100.000000 0.00 0.00 0.00 1,930,414.161.000000

Base 100.000000 0.00 0.00 0.00 1,930,414.16

0.226% 31 Dec 203086199E9B7 29 Jul 2011 29 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

127,032.000 NHEM Local 100.000000 0.00 0.00 0.00 127,032.001.000000

Base 100.000000 0.00 0.00 0.00 127,032.00

0.159% 31 Dec 203086199E9B7 29 Jul 2011 29 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,103,279.600 NHEN Local 100.000000 0.00 0.00 0.00 1,103,279.601.000000

Base 100.000000 0.00 0.00 0.00 1,103,279.60

1.000% 31 Dec 203086199E9B7 29 Jul 2011 29 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,355.530 NHHJ Local 100.000000 0.00 0.00 0.00 1,355.531.000000

Base 100.000000 0.00 0.00 0.00 1,355.53

0.138% 31 Dec 203086199E9B7 29 Jul 2011 29 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

686,275.590 NHHL Local 100.000000 0.00 0.00 0.00 686,275.591.000000

Base 100.000000 0.00 0.00 0.00 686,275.59

0.160% 31 Dec 203086199E9B7 29 Jul 2011 29 Jul 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

5,419,856.820 NHHW Local 100.000000 0.00 0.00 0.00 5,419,856.821.000000

Base 100.000000 0.00 0.00 0.00 5,419,856.82

0.216% 31 Dec 203086199E9B7 01 Aug 2011 01 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

367,242.210 NHDG Local 100.000000 0.00 0.00 0.00 367,242.211.000000

Base 100.000000 0.00 0.00 0.00 367,242.21
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31 Dec 2030 01 Aug 2011 01 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

77,926.790 NHDU Local 100.000000 0.00 0.00 0.00 77,926.791.000000

Base 100.000000 0.00 0.00 0.00 77,926.79

31 Dec 2030 01 Aug 2011 01 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

180,263.900 NHDX Local 100.000000 0.00 0.00 0.00 180,263.901.000000

Base 100.000000 0.00 0.00 0.00 180,263.90

0.163% 31 Dec 203086199E9B7 01 Aug 2011 01 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

303,053.690 NHDY Local 100.000000 0.00 0.00 0.00 303,053.691.000000

Base 100.000000 0.00 0.00 0.00 303,053.69

0.160% 31 Dec 203086199E9B7 01 Aug 2011 01 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

157,201.710 NHEG Local 100.000000 0.00 0.00 0.00 157,201.711.000000

Base 100.000000 0.00 0.00 0.00 157,201.71

0.226% 31 Dec 203086199E9B7 01 Aug 2011 01 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

501,980.900 NHEM Local 100.000000 0.00 0.00 0.00 501,980.901.000000

Base 100.000000 0.00 0.00 0.00 501,980.90

0.136% 31 Dec 203086199E9B7 01 Aug 2011 01 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,968,130.450 NHFS Local 100.000000 0.00 0.00 0.00 1,968,130.451.000000

Base 100.000000 0.00 0.00 0.00 1,968,130.45

0.155% 31 Dec 203086199E9B7 01 Aug 2011 01 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

253,840.340 NHHO Local 100.000000 0.00 0.00 0.00 253,840.341.000000

Base 100.000000 0.00 0.00 0.00 253,840.34



Prepared by State StreetPage 1022

Sales Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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

0.177% 31 Dec 203086199E9B7 02 Aug 2011 02 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

326,088.910 NHDU Local 100.000000 0.00 0.00 0.00 326,088.911.000000

Base 100.000000 0.00 0.00 0.00 326,088.91

0.163% 31 Dec 203086199E9B7 02 Aug 2011 02 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

525,720.410 NHDY Local 100.000000 0.00 0.00 0.00 525,720.411.000000

Base 100.000000 0.00 0.00 0.00 525,720.41

0.230% 31 Dec 203086199E9B7 02 Aug 2011 02 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

514,797.910 NHEM Local 100.000000 0.00 0.00 0.00 514,797.911.000000

Base 100.000000 0.00 0.00 0.00 514,797.91

0.141% 31 Dec 203086199E9B7 02 Aug 2011 02 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

162,910.480 NHEX Local 100.000000 0.00 0.00 0.00 162,910.481.000000

Base 100.000000 0.00 0.00 0.00 162,910.48

0.154% 31 Dec 203086199E9B7 02 Aug 2011 02 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

30.570 NHFI Local 100.000000 0.00 0.00 0.00 30.571.000000

Base 100.000000 0.00 0.00 0.00 30.57

1.000% 31 Dec 203086199E9B7 02 Aug 2011 02 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

30.570 NHHJ Local 100.000000 0.00 0.00 0.00 30.571.000000

Base 100.000000 0.00 0.00 0.00 30.57

0.130% 31 Dec 203086199E9B7 02 Aug 2011 02 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

9.860 NHIB Local 100.000000 0.00 0.00 0.00 9.861.000000

Base 100.000000 0.00 0.00 0.00 9.86
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0.177% 31 Dec 203086199E9B7 03 Aug 2011 03 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

398,895.960 NHDU Local 100.000000 0.00 0.00 0.00 398,895.961.000000

Base 100.000000 0.00 0.00 0.00 398,895.96

0.163% 31 Dec 203086199E9B7 03 Aug 2011 03 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

124,115.660 NHDY Local 100.000000 0.00 0.00 0.00 124,115.661.000000

Base 100.000000 0.00 0.00 0.00 124,115.66

0.141% 31 Dec 203086199E9B7 03 Aug 2011 03 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

99,092.580 NHDZ Local 100.000000 0.00 0.00 0.00 99,092.581.000000

Base 100.000000 0.00 0.00 0.00 99,092.58

0.230% 31 Dec 203086199E9B7 03 Aug 2011 03 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,058,685.250 NHEM Local 100.000000 0.00 0.00 0.00 2,058,685.251.000000

Base 100.000000 0.00 0.00 0.00 2,058,685.25

0.121% 31 Dec 203086199E9B7 03 Aug 2011 03 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

172,436.670 NHFS Local 100.000000 0.00 0.00 0.00 172,436.671.000000

Base 100.000000 0.00 0.00 0.00 172,436.67

0.122% 31 Dec 203086199E9B7 03 Aug 2011 03 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

344,754.760 NHHL Local 100.000000 0.00 0.00 0.00 344,754.761.000000

Base 100.000000 0.00 0.00 0.00 344,754.76

0.141% 31 Dec 203086199E9B7 03 Aug 2011 03 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

48,613.980 NHHV Local 100.000000 0.00 0.00 0.00 48,613.981.000000

Base 100.000000 0.00 0.00 0.00 48,613.98
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0.141% 31 Dec 203086199E9B7 04 Aug 2011 04 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

178,677.110 NHDU Local 100.000000 0.00 0.00 0.00 178,677.111.000000

Base 100.000000 0.00 0.00 0.00 178,677.11

0.216% 31 Dec 203086199E9B7 04 Aug 2011 04 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

285,588.370 NHDX Local 100.000000 0.00 0.00 0.00 285,588.371.000000

Base 100.000000 0.00 0.00 0.00 285,588.37

0.163% 31 Dec 203086199E9B7 04 Aug 2011 04 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

75,133.340 NHDY Local 100.000000 0.00 0.00 0.00 75,133.341.000000

Base 100.000000 0.00 0.00 0.00 75,133.34

0.159% 31 Dec 203086199E9B7 04 Aug 2011 04 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

73,048,068.000 NHEN Local 100.000000 0.00 0.00 0.00 73,048,068.001.000000

Base 100.000000 0.00 0.00 0.00 73,048,068.00

0.137% 31 Dec 203086199E9B7 04 Aug 2011 04 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,262,646.790 NHHM Local 100.000000 0.00 0.00 0.00 2,262,646.791.000000

Base 100.000000 0.00 0.00 0.00 2,262,646.79

0.184% 31 Dec 203086199E9B7 04 Aug 2011 04 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

206,361.830 NHHO Local 100.000000 0.00 0.00 0.00 206,361.831.000000

Base 100.000000 0.00 0.00 0.00 206,361.83

0.130% 31 Dec 203086199E9B7 04 Aug 2011 04 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

262,297.920 NHIB Local 100.000000 0.00 0.00 0.00 262,297.921.000000

Base 100.000000 0.00 0.00 0.00 262,297.92
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0.167% 31 Dec 203086199E9B7 05 Aug 2011 05 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

984,862.000 NHDF Local 100.000000 0.00 0.00 0.00 984,862.001.000000

Base 100.000000 0.00 0.00 0.00 984,862.00

0.141% 31 Dec 203086199E9B7 05 Aug 2011 05 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

788,762.090 NHDU Local 100.000000 0.00 0.00 0.00 788,762.091.000000

Base 100.000000 0.00 0.00 0.00 788,762.09

0.162% 31 Dec 203086199E9B7 05 Aug 2011 05 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

582,304.750 NHDX Local 100.000000 0.00 0.00 0.00 582,304.751.000000

Base 100.000000 0.00 0.00 0.00 582,304.75

0.163% 31 Dec 203086199E9B7 05 Aug 2011 05 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

272,131.000 NHDY Local 100.000000 0.00 0.00 0.00 272,131.001.000000

Base 100.000000 0.00 0.00 0.00 272,131.00

0.151% 31 Dec 203086199E9B7 05 Aug 2011 05 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

773,925.140 NHDZ Local 100.000000 0.00 0.00 0.00 773,925.141.000000

Base 100.000000 0.00 0.00 0.00 773,925.14

0.184% 31 Dec 203086199E9B7 05 Aug 2011 05 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

465,248.420 NHEB Local 100.000000 0.00 0.00 0.00 465,248.421.000000

Base 100.000000 0.00 0.00 0.00 465,248.42

0.174% 31 Dec 203086199E9B7 05 Aug 2011 05 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

354,617.050 NHEH Local 100.000000 0.00 0.00 0.00 354,617.051.000000

Base 100.000000 0.00 0.00 0.00 354,617.05
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0.220% 31 Dec 203086199E9B7 05 Aug 2011 05 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

3,592,811.500 NHEM Local 100.000000 0.00 0.00 0.00 3,592,811.501.000000

Base 100.000000 0.00 0.00 0.00 3,592,811.50

0.141% 31 Dec 203086199E9B7 05 Aug 2011 05 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

5,914.290 NHEU Local 100.000000 0.00 0.00 0.00 5,914.291.000000

Base 100.000000 0.00 0.00 0.00 5,914.29

0.160% 31 Dec 203086199E9B7 05 Aug 2011 05 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

71,015.610 NHEX Local 100.000000 0.00 0.00 0.00 71,015.611.000000

Base 100.000000 0.00 0.00 0.00 71,015.61

0.221% 31 Dec 203086199E9B7 05 Aug 2011 05 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

21,014.860 NHEY Local 100.000000 0.00 0.00 0.00 21,014.861.000000

Base 100.000000 0.00 0.00 0.00 21,014.86

0.162% 31 Dec 203086199E9B7 05 Aug 2011 05 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

93,927.450 NHEZ Local 100.000000 0.00 0.00 0.00 93,927.451.000000

Base 100.000000 0.00 0.00 0.00 93,927.45

0.175% 31 Dec 203086199E9B7 05 Aug 2011 05 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

563,397.960 NHHG Local 100.000000 0.00 0.00 0.00 563,397.961.000000

Base 100.000000 0.00 0.00 0.00 563,397.96

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

72,740.790 NHHJ Local 100.000000 0.00 0.00 0.00 72,740.791.000000

Base 100.000000 0.00 0.00 0.00 72,740.79
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0.122% 31 Dec 203086199E9B7 05 Aug 2011 05 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

426,108.670 NHHL Local 100.000000 0.00 0.00 0.00 426,108.671.000000

Base 100.000000 0.00 0.00 0.00 426,108.67

0.199% 31 Dec 203086199E9B7 05 Aug 2011 05 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

589,020.720 NHHP Local 100.000000 0.00 0.00 0.00 589,020.721.000000

Base 100.000000 0.00 0.00 0.00 589,020.72

0.160% 31 Dec 203086199E9B7 05 Aug 2011 05 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

287.790 NHHW Local 100.000000 0.00 0.00 0.00 287.791.000000

Base 100.000000 0.00 0.00 0.00 287.79

0.136% 31 Dec 203086199E9B7 05 Aug 2011 05 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

4,446.350 NHHZ Local 100.000000 0.00 0.00 0.00 4,446.351.000000

Base 100.000000 0.00 0.00 0.00 4,446.35

0.116% 31 Dec 203086199E9B7 05 Aug 2011 05 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

56,181.000 NHIB Local 100.000000 0.00 0.00 0.00 56,181.001.000000

Base 100.000000 0.00 0.00 0.00 56,181.00

1.000% 31 Dec 203086199E9B7 08 Aug 2011 08 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

18,800.000 NHDG Local 100.000000 0.00 0.00 0.00 18,800.001.000000

Base 100.000000 0.00 0.00 0.00 18,800.00

0.163% 31 Dec 203086199E9B7 08 Aug 2011 08 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

334,903.410 NHDY Local 100.000000 0.00 0.00 0.00 334,903.411.000000

Base 100.000000 0.00 0.00 0.00 334,903.41
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Base Currency: USD - US DOLLAR

0.184% 31 Dec 203086199E9B7 08 Aug 2011 08 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

4,500,481.770 NHEB Local 100.000000 0.00 0.00 0.00 4,500,481.771.000000

Base 100.000000 0.00 0.00 0.00 4,500,481.77

0.195% 31 Dec 203086199E9B7 08 Aug 2011 08 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

74,550.000 NHEM Local 100.000000 0.00 0.00 0.00 74,550.001.000000

Base 100.000000 0.00 0.00 0.00 74,550.00

0.206% 31 Dec 203086199E9B7 08 Aug 2011 08 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

162,984.740 NHEN Local 100.000000 0.00 0.00 0.00 162,984.741.000000

Base 100.000000 0.00 0.00 0.00 162,984.74

0.160% 31 Dec 203086199E9B7 08 Aug 2011 08 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

186,964.320 NHEX Local 100.000000 0.00 0.00 0.00 186,964.321.000000

Base 100.000000 0.00 0.00 0.00 186,964.32

0.198% 31 Dec 203086199E9B7 08 Aug 2011 08 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

7,384,732.610 NHFJ Local 100.000000 0.00 0.00 0.00 7,384,732.611.000000

Base 100.000000 0.00 0.00 0.00 7,384,732.61

0.168% 31 Dec 203086199E9B7 08 Aug 2011 08 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

263,551.500 NHHL Local 100.000000 0.00 0.00 0.00 263,551.501.000000

Base 100.000000 0.00 0.00 0.00 263,551.50

0.160% 31 Dec 203086199E9B7 09 Aug 2011 09 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

251,765.530 NHDU Local 100.000000 0.00 0.00 0.00 251,765.531.000000

Base 100.000000 0.00 0.00 0.00 251,765.53
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0.149% 31 Dec 203086199E9B7 09 Aug 2011 09 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

883,761.170 NHDX Local 100.000000 0.00 0.00 0.00 883,761.171.000000

Base 100.000000 0.00 0.00 0.00 883,761.17

0.151% 31 Dec 203086199E9B7 09 Aug 2011 09 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,581,825.020 NHDZ Local 100.000000 0.00 0.00 0.00 1,581,825.021.000000

Base 100.000000 0.00 0.00 0.00 1,581,825.02

0.184% 31 Dec 203086199E9B7 09 Aug 2011 09 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

9,399,252.110 NHEB Local 100.000000 0.00 0.00 0.00 9,399,252.111.000000

Base 100.000000 0.00 0.00 0.00 9,399,252.11

0.195% 31 Dec 203086199E9B7 09 Aug 2011 09 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

5,247,642.500 NHEM Local 100.000000 0.00 0.00 0.00 5,247,642.501.000000

Base 100.000000 0.00 0.00 0.00 5,247,642.50

0.206% 31 Dec 203086199E9B7 09 Aug 2011 09 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

6,973,209.410 NHEN Local 100.000000 0.00 0.00 0.00 6,973,209.411.000000

Base 100.000000 0.00 0.00 0.00 6,973,209.41

0.159% 31 Dec 203086199E9B7 09 Aug 2011 09 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

179,046.930 NHEX Local 100.000000 0.00 0.00 0.00 179,046.931.000000

Base 100.000000 0.00 0.00 0.00 179,046.93

0.221% 31 Dec 203086199E9B7 09 Aug 2011 09 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

94,482.050 NHEY Local 100.000000 0.00 0.00 0.00 94,482.051.000000

Base 100.000000 0.00 0.00 0.00 94,482.05
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0.121% 31 Dec 203086199E9B7 09 Aug 2011 09 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,119,853.470 NHFS Local 100.000000 0.00 0.00 0.00 1,119,853.471.000000

Base 100.000000 0.00 0.00 0.00 1,119,853.47

0.177% 31 Dec 203086199E9B7 09 Aug 2011 09 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

157,425.420 NHHO Local 100.000000 0.00 0.00 0.00 157,425.421.000000

Base 100.000000 0.00 0.00 0.00 157,425.42

0.160% 31 Dec 203086199E9B7 10 Aug 2011 10 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

556,593.070 NHDU Local 100.000000 0.00 0.00 0.00 556,593.071.000000

Base 100.000000 0.00 0.00 0.00 556,593.07

0.141% 31 Dec 203086199E9B7 10 Aug 2011 10 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

245,800.650 NHDX Local 100.000000 0.00 0.00 0.00 245,800.651.000000

Base 100.000000 0.00 0.00 0.00 245,800.65

0.163% 31 Dec 203086199E9B7 10 Aug 2011 10 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

825,790.150 NHDY Local 100.000000 0.00 0.00 0.00 825,790.151.000000

Base 100.000000 0.00 0.00 0.00 825,790.15

0.141% 31 Dec 203086199E9B7 10 Aug 2011 10 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,101,239.600 NHDZ Local 100.000000 0.00 0.00 0.00 1,101,239.601.000000

Base 100.000000 0.00 0.00 0.00 1,101,239.60

0.193% 31 Dec 203086199E9B7 10 Aug 2011 10 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,113,854.710 NHEB Local 100.000000 0.00 0.00 0.00 1,113,854.711.000000

Base 100.000000 0.00 0.00 0.00 1,113,854.71
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0.154% 31 Dec 203086199E9B7 10 Aug 2011 10 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

75,000,000.000 NHFI 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

0.168% 31 Dec 203086199E9B7 10 Aug 2011 10 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

37,738,643.670 NHFJ Local 100.000000 0.00 0.00 0.00 37,738,643.671.000000

Base 100.000000 0.00 0.00 0.00 37,738,643.67

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

134,390.340 NHHL Local 100.000000 0.00 0.00 0.00 134,390.341.000000

Base 100.000000 0.00 0.00 0.00 134,390.34

0.131% 31 Dec 203086199E9B7 10 Aug 2011 10 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,484,851.120 NHHM Local 100.000000 0.00 0.00 0.00 1,484,851.121.000000

Base 100.000000 0.00 0.00 0.00 1,484,851.12

0.177% 31 Dec 203086199E9B7 10 Aug 2011 10 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

60,931.340 NHHO Local 100.000000 0.00 0.00 0.00 60,931.341.000000

Base 100.000000 0.00 0.00 0.00 60,931.34

0.141% 31 Dec 203086199E9B7 11 Aug 2011 11 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

299,299.560 NHDX Local 100.000000 0.00 0.00 0.00 299,299.561.000000

Base 100.000000 0.00 0.00 0.00 299,299.56

0.193% 31 Dec 203086199E9B7 11 Aug 2011 11 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

136,422.630 NHEB Local 100.000000 0.00 0.00 0.00 136,422.631.000000

Base 100.000000 0.00 0.00 0.00 136,422.63
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0.192% 31 Dec 203086199E9B7 11 Aug 2011 11 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,858,265.250 NHEM Local 100.000000 0.00 0.00 0.00 2,858,265.251.000000

Base 100.000000 0.00 0.00 0.00 2,858,265.25

0.206% 31 Dec 203086199E9B7 11 Aug 2011 11 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,375,000.000 NHEN Local 100.000000 0.00 0.00 0.00 1,375,000.001.000000

Base 100.000000 0.00 0.00 0.00 1,375,000.00

0.137% 31 Dec 203086199E9B7 11 Aug 2011 11 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,987,802.760 NHFJ Local 100.000000 0.00 0.00 0.00 2,987,802.761.000000

Base 100.000000 0.00 0.00 0.00 2,987,802.76

0.168% 31 Dec 203086199E9B7 11 Aug 2011 11 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

130,303.370 NHHL Local 100.000000 0.00 0.00 0.00 130,303.371.000000

Base 100.000000 0.00 0.00 0.00 130,303.37

0.116% 31 Dec 203086199E9B7 11 Aug 2011 11 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

218,615.820 NHIB Local 100.000000 0.00 0.00 0.00 218,615.821.000000

Base 100.000000 0.00 0.00 0.00 218,615.82

0.177% 31 Dec 203086199E9B7 12 Aug 2011 12 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

4,914.000 NHDF Local 100.000000 0.00 0.00 0.00 4,914.001.000000

Base 100.000000 0.00 0.00 0.00 4,914.00

0.130% 31 Dec 203086199E9B7 12 Aug 2011 12 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

848,376.890 NHDU Local 100.000000 0.00 0.00 0.00 848,376.891.000000

Base 100.000000 0.00 0.00 0.00 848,376.89
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0.163% 31 Dec 203086199E9B7 12 Aug 2011 12 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

103,153.980 NHDY Local 100.000000 0.00 0.00 0.00 103,153.981.000000

Base 100.000000 0.00 0.00 0.00 103,153.98

0.174% 31 Dec 203086199E9B7 12 Aug 2011 12 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,140,478.500 NHEH Local 100.000000 0.00 0.00 0.00 1,140,478.501.000000

Base 100.000000 0.00 0.00 0.00 1,140,478.50

0.206% 31 Dec 203086199E9B7 12 Aug 2011 12 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

166,373.970 NHEN Local 100.000000 0.00 0.00 0.00 166,373.971.000000

Base 100.000000 0.00 0.00 0.00 166,373.97

0.162% 31 Dec 203086199E9B7 12 Aug 2011 12 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

255,910.710 NHEZ Local 100.000000 0.00 0.00 0.00 255,910.711.000000

Base 100.000000 0.00 0.00 0.00 255,910.71

1.000% 31 Dec 203086199E9B7 12 Aug 2011 12 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

7,108,707.150 NHHJ Local 100.000000 0.00 0.00 0.00 7,108,707.151.000000

Base 100.000000 0.00 0.00 0.00 7,108,707.15

0.168% 31 Dec 203086199E9B7 12 Aug 2011 12 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

995,813.720 NHHL Local 100.000000 0.00 0.00 0.00 995,813.721.000000

Base 100.000000 0.00 0.00 0.00 995,813.72

0.177% 31 Dec 203086199E9B7 15 Aug 2011 15 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,751,164.010 NHDF Local 100.000000 0.00 0.00 0.00 1,751,164.011.000000

Base 100.000000 0.00 0.00 0.00 1,751,164.01
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0.162% 31 Dec 203086199E9B7 15 Aug 2011 15 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

98,514,557.310 NHDM Local 100.000000 0.00 0.00 0.00 98,514,557.311.000000

Base 100.000000 0.00 0.00 0.00 98,514,557.31

0.137% 31 Dec 203086199E9B7 15 Aug 2011 15 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

204,380.780 NHDX Local 100.000000 0.00 0.00 0.00 204,380.781.000000

Base 100.000000 0.00 0.00 0.00 204,380.78

0.206% 31 Dec 203086199E9B7 15 Aug 2011 15 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

599,510.260 NHEN Local 100.000000 0.00 0.00 0.00 599,510.261.000000

Base 100.000000 0.00 0.00 0.00 599,510.26

0.137% 31 Dec 203086199E9B7 15 Aug 2011 15 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

33,667,771.100 NHFJ Local 100.000000 0.00 0.00 0.00 33,667,771.101.000000

Base 100.000000 0.00 0.00 0.00 33,667,771.10

0.168% 31 Dec 203086199E9B7 15 Aug 2011 15 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

5,570,548.240 NHHM Local 100.000000 0.00 0.00 0.00 5,570,548.241.000000

Base 100.000000 0.00 0.00 0.00 5,570,548.24

0.177% 31 Dec 203086199E9B7 15 Aug 2011 15 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

64,399.500 NHHO Local 100.000000 0.00 0.00 0.00 64,399.501.000000

Base 100.000000 0.00 0.00 0.00 64,399.50

0.160% 31 Dec 203086199E9B7 15 Aug 2011 15 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

11,475,368.720 NHHW Local 100.000000 0.00 0.00 0.00 11,475,368.721.000000

Base 100.000000 0.00 0.00 0.00 11,475,368.72
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0.116% 31 Dec 203086199E9B7 15 Aug 2011 15 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

605,166.790 NHIB Local 100.000000 0.00 0.00 0.00 605,166.791.000000

Base 100.000000 0.00 0.00 0.00 605,166.79

0.206% 31 Dec 203086199E9B7 16 Aug 2011 16 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

300,000.000 NHEN Local 100.000000 0.00 0.00 0.00 300,000.001.000000

Base 100.000000 0.00 0.00 0.00 300,000.00

0.136% 31 Dec 203086199E9B7 16 Aug 2011 16 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

510,355.820 NHEX Local 100.000000 0.00 0.00 0.00 510,355.821.000000

Base 100.000000 0.00 0.00 0.00 510,355.82

0.162% 31 Dec 203086199E9B7 16 Aug 2011 16 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

120,760.550 NHEZ Local 100.000000 0.00 0.00 0.00 120,760.551.000000

Base 100.000000 0.00 0.00 0.00 120,760.55

0.114% 31 Dec 203086199E9B7 16 Aug 2011 16 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

830,382.960 NHHJ Local 100.000000 0.00 0.00 0.00 830,382.961.000000

Base 100.000000 0.00 0.00 0.00 830,382.96

0.177% 31 Dec 203086199E9B7 16 Aug 2011 16 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

140,727.360 NHHO Local 100.000000 0.00 0.00 0.00 140,727.361.000000

Base 100.000000 0.00 0.00 0.00 140,727.36

0.137% 31 Dec 203086199E9B7 17 Aug 2011 17 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

361,313.000 NHDF Local 100.000000 0.00 0.00 0.00 361,313.001.000000

Base 100.000000 0.00 0.00 0.00 361,313.00
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0.116% 31 Dec 203086199E9B7 17 Aug 2011 17 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

78,279.960 NHEG Local 100.000000 0.00 0.00 0.00 78,279.961.000000

Base 100.000000 0.00 0.00 0.00 78,279.96

0.196% 31 Dec 203086199E9B7 17 Aug 2011 17 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

354,269.250 NHEM Local 100.000000 0.00 0.00 0.00 354,269.251.000000

Base 100.000000 0.00 0.00 0.00 354,269.25

0.138% 31 Dec 203086199E9B7 17 Aug 2011 17 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

91,492.800 NHEX Local 100.000000 0.00 0.00 0.00 91,492.801.000000

Base 100.000000 0.00 0.00 0.00 91,492.80

0.137% 31 Dec 203086199E9B7 17 Aug 2011 17 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

121,547.760 NHFI Local 100.000000 0.00 0.00 0.00 121,547.761.000000

Base 100.000000 0.00 0.00 0.00 121,547.76

0.121% 31 Dec 203086199E9B7 17 Aug 2011 17 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

205,578.990 NHFS Local 100.000000 0.00 0.00 0.00 205,578.991.000000

Base 100.000000 0.00 0.00 0.00 205,578.99

1.000% 31 Dec 203086199E9B7 17 Aug 2011 17 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

20,423.710 NHFV Local 100.000000 0.00 0.00 0.00 20,423.711.000000

Base 100.000000 0.00 0.00 0.00 20,423.71

0.114% 31 Dec 203086199E9B7 17 Aug 2011 17 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

32,072,018.700 NHHJ Local 100.000000 0.00 0.00 0.00 32,072,018.701.000000

Base 100.000000 0.00 0.00 0.00 32,072,018.70
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0.168% 31 Dec 203086199E9B7 17 Aug 2011 17 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

750,011.950 NHHL Local 100.000000 0.00 0.00 0.00 750,011.951.000000

Base 100.000000 0.00 0.00 0.00 750,011.95

0.141% 31 Dec 203086199E9B7 17 Aug 2011 17 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

142,777.080 NHHO Local 100.000000 0.00 0.00 0.00 142,777.081.000000

Base 100.000000 0.00 0.00 0.00 142,777.08

0.151% 31 Dec 203086199E9B7 17 Aug 2011 17 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

561,795.000 NHHV Local 100.000000 0.00 0.00 0.00 561,795.001.000000

Base 100.000000 0.00 0.00 0.00 561,795.00

0.107% 31 Dec 203086199E9B7 17 Aug 2011 17 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

199,668.350 NHHW Local 100.000000 0.00 0.00 0.00 199,668.351.000000

Base 100.000000 0.00 0.00 0.00 199,668.35

0.163% 31 Dec 203086199E9B7 18 Aug 2011 18 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

16,777.120 NHDY Local 100.000000 0.00 0.00 0.00 16,777.121.000000

Base 100.000000 0.00 0.00 0.00 16,777.12

0.133% 31 Dec 203086199E9B7 18 Aug 2011 18 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

27,938.000 NHEG Local 100.000000 0.00 0.00 0.00 27,938.001.000000

Base 100.000000 0.00 0.00 0.00 27,938.00

0.177% 31 Dec 203086199E9B7 18 Aug 2011 18 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

143,478.000 NHEM Local 100.000000 0.00 0.00 0.00 143,478.001.000000

Base 100.000000 0.00 0.00 0.00 143,478.00
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0.206% 31 Dec 203086199E9B7 18 Aug 2011 18 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

136,227.680 NHEN Local 100.000000 0.00 0.00 0.00 136,227.681.000000

Base 100.000000 0.00 0.00 0.00 136,227.68

0.159% 31 Dec 203086199E9B7 18 Aug 2011 18 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,350,362.170 NHEU Local 100.000000 0.00 0.00 0.00 1,350,362.171.000000

Base 100.000000 0.00 0.00 0.00 1,350,362.17

0.138% 31 Dec 203086199E9B7 18 Aug 2011 18 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

55,102.940 NHEX Local 100.000000 0.00 0.00 0.00 55,102.941.000000

Base 100.000000 0.00 0.00 0.00 55,102.94

0.121% 31 Dec 203086199E9B7 18 Aug 2011 18 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

5,265,870.370 NHHJ Local 100.000000 0.00 0.00 0.00 5,265,870.371.000000

Base 100.000000 0.00 0.00 0.00 5,265,870.37

0.168% 31 Dec 203086199E9B7 18 Aug 2011 18 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,406,050.090 NHHL Local 100.000000 0.00 0.00 0.00 1,406,050.091.000000

Base 100.000000 0.00 0.00 0.00 1,406,050.09

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

440,218.210 NHHM Local 100.000000 0.00 0.00 0.00 440,218.211.000000

Base 100.000000 0.00 0.00 0.00 440,218.21

0.149% 31 Dec 203086199E9B7 18 Aug 2011 18 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

37,958.410 NHHO Local 100.000000 0.00 0.00 0.00 37,958.411.000000

Base 100.000000 0.00 0.00 0.00 37,958.41
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0.159% 31 Dec 203086199E9B7 18 Aug 2011 18 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,516,274.700 NHHY Local 100.000000 0.00 0.00 0.00 1,516,274.701.000000

Base 100.000000 0.00 0.00 0.00 1,516,274.70

0.141% 31 Dec 203086199E9B7 19 Aug 2011 19 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

3,089,956.820 NHDZ Local 100.000000 0.00 0.00 0.00 3,089,956.821.000000

Base 100.000000 0.00 0.00 0.00 3,089,956.82

0.127% 31 Dec 203086199E9B7 19 Aug 2011 19 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

110,981.220 NHEG Local 100.000000 0.00 0.00 0.00 110,981.221.000000

Base 100.000000 0.00 0.00 0.00 110,981.22

0.177% 31 Dec 203086199E9B7 19 Aug 2011 19 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,772,210.500 NHEM Local 100.000000 0.00 0.00 0.00 2,772,210.501.000000

Base 100.000000 0.00 0.00 0.00 2,772,210.50

0.138% 31 Dec 203086199E9B7 19 Aug 2011 19 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

98,461.350 NHEX Local 100.000000 0.00 0.00 0.00 98,461.351.000000

Base 100.000000 0.00 0.00 0.00 98,461.35

0.121% 31 Dec 203086199E9B7 19 Aug 2011 19 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,021,008.460 NHHJ Local 100.000000 0.00 0.00 0.00 2,021,008.461.000000

Base 100.000000 0.00 0.00 0.00 2,021,008.46

0.140% 31 Dec 203086199E9B7 19 Aug 2011 19 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

51,346.370 NHHO Local 100.000000 0.00 0.00 0.00 51,346.371.000000

Base 100.000000 0.00 0.00 0.00 51,346.37
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0.163% 31 Dec 203086199E9B7 22 Aug 2011 22 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

271,289.200 NHDY Local 100.000000 0.00 0.00 0.00 271,289.201.000000

Base 100.000000 0.00 0.00 0.00 271,289.20

0.141% 31 Dec 203086199E9B7 22 Aug 2011 22 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,411,430.430 NHDZ Local 100.000000 0.00 0.00 0.00 2,411,430.431.000000

Base 100.000000 0.00 0.00 0.00 2,411,430.43

0.160% 31 Dec 203086199E9B7 22 Aug 2011 22 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,106,985.250 NHEM Local 100.000000 0.00 0.00 0.00 1,106,985.251.000000

Base 100.000000 0.00 0.00 0.00 1,106,985.25

0.206% 31 Dec 203086199E9B7 22 Aug 2011 22 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

770,670.290 NHEN Local 100.000000 0.00 0.00 0.00 770,670.291.000000

Base 100.000000 0.00 0.00 0.00 770,670.29

0.189% 31 Dec 203086199E9B7 22 Aug 2011 22 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

595,639.870 NHHP Local 100.000000 0.00 0.00 0.00 595,639.871.000000

Base 100.000000 0.00 0.00 0.00 595,639.87

0.168% 31 Dec 203086199E9B7 22 Aug 2011 22 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

333,733.010 NHIB Local 100.000000 0.00 0.00 0.00 333,733.011.000000

Base 100.000000 0.00 0.00 0.00 333,733.01

0.114% 31 Dec 203086199E9B7 23 Aug 2011 23 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

129,758.720 NHDF Local 100.000000 0.00 0.00 0.00 129,758.721.000000

Base 100.000000 0.00 0.00 0.00 129,758.72
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0.163% 31 Dec 203086199E9B7 23 Aug 2011 23 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

146,279.020 NHDY Local 100.000000 0.00 0.00 0.00 146,279.021.000000

Base 100.000000 0.00 0.00 0.00 146,279.02

0.140% 31 Dec 203086199E9B7 23 Aug 2011 23 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

540,015.830 NHDZ Local 100.000000 0.00 0.00 0.00 540,015.831.000000

Base 100.000000 0.00 0.00 0.00 540,015.83

0.186% 31 Dec 203086199E9B7 23 Aug 2011 23 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,126,825.540 NHEH Local 100.000000 0.00 0.00 0.00 2,126,825.541.000000

Base 100.000000 0.00 0.00 0.00 2,126,825.54

1.000% 31 Dec 203086199E9B7 23 Aug 2011 23 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

771,338.150 NHEL Local 100.000000 0.00 0.00 0.00 771,338.151.000000

Base 100.000000 0.00 0.00 0.00 771,338.15

0.141% 31 Dec 203086199E9B7 23 Aug 2011 23 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

29,385.250 NHEM Local 100.000000 0.00 0.00 0.00 29,385.251.000000

Base 100.000000 0.00 0.00 0.00 29,385.25

0.206% 31 Dec 203086199E9B7 23 Aug 2011 23 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

407,022.950 NHEN Local 100.000000 0.00 0.00 0.00 407,022.951.000000

Base 100.000000 0.00 0.00 0.00 407,022.95

0.103% 31 Dec 203086199E9B7 23 Aug 2011 23 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

5,512.000 NHEU Local 100.000000 0.00 0.00 0.00 5,512.001.000000

Base 100.000000 0.00 0.00 0.00 5,512.00
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0.177% 31 Dec 203086199E9B7 23 Aug 2011 23 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

28,104.000 NHEZ Local 100.000000 0.00 0.00 0.00 28,104.001.000000

Base 100.000000 0.00 0.00 0.00 28,104.00

0.168% 31 Dec 203086199E9B7 23 Aug 2011 23 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,202,792.650 NHHL Local 100.000000 0.00 0.00 0.00 2,202,792.651.000000

Base 100.000000 0.00 0.00 0.00 2,202,792.65

31 Dec 2030 23 Aug 2011 23 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,938,125.000 NHHM Local 100.000000 0.00 0.00 0.00 1,938,125.001.000000

Base 100.000000 0.00 0.00 0.00 1,938,125.00

0.140% 31 Dec 203086199E9B7 23 Aug 2011 23 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

47,809.380 NHHO Local 100.000000 0.00 0.00 0.00 47,809.381.000000

Base 100.000000 0.00 0.00 0.00 47,809.38

0.189% 31 Dec 203086199E9B7 23 Aug 2011 23 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,195,935.210 NHHP Local 100.000000 0.00 0.00 0.00 1,195,935.211.000000

Base 100.000000 0.00 0.00 0.00 1,195,935.21

0.114% 31 Dec 203086199E9B7 24 Aug 2011 24 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

216,120.600 NHDF Local 100.000000 0.00 0.00 0.00 216,120.601.000000

Base 100.000000 0.00 0.00 0.00 216,120.60

0.163% 31 Dec 203086199E9B7 24 Aug 2011 24 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

469,205.330 NHDY Local 100.000000 0.00 0.00 0.00 469,205.331.000000

Base 100.000000 0.00 0.00 0.00 469,205.33
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0.137% 31 Dec 203086199E9B7 24 Aug 2011 24 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,044,882.190 NHDZ Local 100.000000 0.00 0.00 0.00 1,044,882.191.000000

Base 100.000000 0.00 0.00 0.00 1,044,882.19

0.151% 31 Dec 203086199E9B7 24 Aug 2011 24 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

367,372.440 NHEH Local 100.000000 0.00 0.00 0.00 367,372.441.000000

Base 100.000000 0.00 0.00 0.00 367,372.44

0.121% 31 Dec 203086199E9B7 24 Aug 2011 24 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

29,513.020 NHEX Local 100.000000 0.00 0.00 0.00 29,513.021.000000

Base 100.000000 0.00 0.00 0.00 29,513.02

0.168% 31 Dec 203086199E9B7 24 Aug 2011 24 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

435,641.540 NHHL Local 100.000000 0.00 0.00 0.00 435,641.541.000000

Base 100.000000 0.00 0.00 0.00 435,641.54

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

1,493,345.000 NHHM Local 100.000000 0.00 0.00 0.00 1,493,345.001.000000

Base 100.000000 0.00 0.00 0.00 1,493,345.00

0.189% 31 Dec 203086199E9B7 24 Aug 2011 24 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

5,461,599.750 NHHP Local 100.000000 0.00 0.00 0.00 5,461,599.751.000000

Base 100.000000 0.00 0.00 0.00 5,461,599.75

0.136% 31 Dec 203086199E9B7 24 Aug 2011 24 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

8,151.700 NHHZ Local 100.000000 0.00 0.00 0.00 8,151.701.000000

Base 100.000000 0.00 0.00 0.00 8,151.70
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0.177% 31 Dec 203086199E9B7 24 Aug 2011 24 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,026,131.060 NHID Local 100.000000 0.00 0.00 0.00 1,026,131.061.000000

Base 100.000000 0.00 0.00 0.00 1,026,131.06

0.137% 31 Dec 203086199E9B7 25 Aug 2011 25 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

92,556.420 NHDX Local 100.000000 0.00 0.00 0.00 92,556.421.000000

Base 100.000000 0.00 0.00 0.00 92,556.42

0.177% 31 Dec 203086199E9B7 25 Aug 2011 25 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

17,317.170 NHEZ Local 100.000000 0.00 0.00 0.00 17,317.171.000000

Base 100.000000 0.00 0.00 0.00 17,317.17

0.168% 31 Dec 203086199E9B7 25 Aug 2011 25 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

119,947.800 NHHL Local 100.000000 0.00 0.00 0.00 119,947.801.000000

Base 100.000000 0.00 0.00 0.00 119,947.80

0.140% 31 Dec 203086199E9B7 25 Aug 2011 25 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

80,719.300 NHHO Local 100.000000 0.00 0.00 0.00 80,719.301.000000

Base 100.000000 0.00 0.00 0.00 80,719.30

0.138% 31 Dec 203086199E9B7 25 Aug 2011 25 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

3,953,406.470 NHHP Local 100.000000 0.00 0.00 0.00 3,953,406.471.000000

Base 100.000000 0.00 0.00 0.00 3,953,406.47

0.116% 31 Dec 203086199E9B7 26 Aug 2011 26 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

87,131.650 NHDX Local 100.000000 0.00 0.00 0.00 87,131.651.000000

Base 100.000000 0.00 0.00 0.00 87,131.65
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0.151% 31 Dec 203086199E9B7 26 Aug 2011 26 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

262,423.020 NHEH Local 100.000000 0.00 0.00 0.00 262,423.021.000000

Base 100.000000 0.00 0.00 0.00 262,423.02

0.141% 31 Dec 203086199E9B7 26 Aug 2011 26 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

721,346.000 NHEM Local 100.000000 0.00 0.00 0.00 721,346.001.000000

Base 100.000000 0.00 0.00 0.00 721,346.00

0.206% 31 Dec 203086199E9B7 26 Aug 2011 26 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,690,829.200 NHEN Local 100.000000 0.00 0.00 0.00 1,690,829.201.000000

Base 100.000000 0.00 0.00 0.00 1,690,829.20

31 Dec 2030 26 Aug 2011 26 Aug 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

466,842.030 NHHM Local 100.000000 0.00 0.00 0.00 466,842.031.000000

Base 100.000000 0.00 0.00 0.00 466,842.03

0.107% 31 Dec 203086199E9B7 26 Aug 2011 26 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

5,864,510.430 NHHW Local 100.000000 0.00 0.00 0.00 5,864,510.431.000000

Base 100.000000 0.00 0.00 0.00 5,864,510.43

0.120% 31 Dec 203086199E9B7 29 Aug 2011 29 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

4,961.480 NHDU Local 100.000000 0.00 0.00 0.00 4,961.481.000000

Base 100.000000 0.00 0.00 0.00 4,961.48

0.131% 31 Dec 203086199E9B7 29 Aug 2011 29 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

785,729.860 NHDZ Local 100.000000 0.00 0.00 0.00 785,729.861.000000

Base 100.000000 0.00 0.00 0.00 785,729.86
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0.206% 31 Dec 203086199E9B7 29 Aug 2011 29 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

407,597.510 NHEN Local 100.000000 0.00 0.00 0.00 407,597.511.000000

Base 100.000000 0.00 0.00 0.00 407,597.51

0.136% 31 Dec 203086199E9B7 29 Aug 2011 29 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

824,220.600 NHHP Local 100.000000 0.00 0.00 0.00 824,220.601.000000

Base 100.000000 0.00 0.00 0.00 824,220.60

0.112% 31 Dec 203086199E9B7 29 Aug 2011 29 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

85,529.690 NHIB Local 100.000000 0.00 0.00 0.00 85,529.691.000000

Base 100.000000 0.00 0.00 0.00 85,529.69

0.149% 31 Dec 203086199E9B7 29 Aug 2011 29 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,020,668.060 NHID Local 100.000000 0.00 0.00 0.00 1,020,668.061.000000

Base 100.000000 0.00 0.00 0.00 1,020,668.06

0.116% 31 Dec 203086199E9B7 30 Aug 2011 30 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

145,370.020 NHDX Local 100.000000 0.00 0.00 0.00 145,370.021.000000

Base 100.000000 0.00 0.00 0.00 145,370.02

0.163% 31 Dec 203086199E9B7 30 Aug 2011 30 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

441,328.530 NHDY Local 100.000000 0.00 0.00 0.00 441,328.531.000000

Base 100.000000 0.00 0.00 0.00 441,328.53

0.168% 31 Dec 203086199E9B7 30 Aug 2011 30 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

383,568.660 NHDZ Local 100.000000 0.00 0.00 0.00 383,568.661.000000

Base 100.000000 0.00 0.00 0.00 383,568.66
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0.206% 31 Dec 203086199E9B7 30 Aug 2011 30 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

263,744.000 NHEN Local 100.000000 0.00 0.00 0.00 263,744.001.000000

Base 100.000000 0.00 0.00 0.00 263,744.00

0.140% 31 Dec 203086199E9B7 30 Aug 2011 30 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

288,758.210 NHHO Local 100.000000 0.00 0.00 0.00 288,758.211.000000

Base 100.000000 0.00 0.00 0.00 288,758.21

0.136% 31 Dec 203086199E9B7 30 Aug 2011 30 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

487,456.240 NHHZ Local 100.000000 0.00 0.00 0.00 487,456.241.000000

Base 100.000000 0.00 0.00 0.00 487,456.24

0.112% 31 Dec 203086199E9B7 30 Aug 2011 30 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

412,102.060 NHIB Local 100.000000 0.00 0.00 0.00 412,102.061.000000

Base 100.000000 0.00 0.00 0.00 412,102.06

0.163% 31 Dec 203086199E9B7 31 Aug 2011 31 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

73,642.200 NHDY Local 100.000000 0.00 0.00 0.00 73,642.201.000000

Base 100.000000 0.00 0.00 0.00 73,642.20

0.151% 31 Dec 203086199E9B7 31 Aug 2011 31 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

168,878.750 NHEM Local 100.000000 0.00 0.00 0.00 168,878.751.000000

Base 100.000000 0.00 0.00 0.00 168,878.75

0.206% 31 Dec 203086199E9B7 31 Aug 2011 31 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,412,125.580 NHEN Local 100.000000 0.00 0.00 0.00 1,412,125.581.000000

Base 100.000000 0.00 0.00 0.00 1,412,125.58
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0.168% 31 Dec 203086199E9B7 31 Aug 2011 31 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

201,022.100 NHHL Local 100.000000 0.00 0.00 0.00 201,022.101.000000

Base 100.000000 0.00 0.00 0.00 201,022.10

0.133% 31 Dec 203086199E9B7 31 Aug 2011 31 Aug 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,320,117.650 NHHM Local 100.000000 0.00 0.00 0.00 1,320,117.651.000000

Base 100.000000 0.00 0.00 0.00 1,320,117.65

0.177% 31 Dec 203086199E9B7 01 Sep 2011 01 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

280,137.890 NHEZ Local 100.000000 0.00 0.00 0.00 280,137.891.000000

Base 100.000000 0.00 0.00 0.00 280,137.89

0.137% 31 Dec 203086199E9B7 01 Sep 2011 01 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

8,611,856.170 NHFI Local 100.000000 0.00 0.00 0.00 8,611,856.171.000000

Base 100.000000 0.00 0.00 0.00 8,611,856.17

0.107% 31 Dec 203086199E9B7 01 Sep 2011 01 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

39,942,725.090 NHHW Local 100.000000 0.00 0.00 0.00 39,942,725.091.000000

Base 100.000000 0.00 0.00 0.00 39,942,725.09

0.168% 31 Dec 203086199E9B7 02 Sep 2011 02 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,847,283.860 NHDZ Local 100.000000 0.00 0.00 0.00 1,847,283.861.000000

Base 100.000000 0.00 0.00 0.00 1,847,283.86

0.160% 31 Dec 203086199E9B7 02 Sep 2011 02 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1.660 NHEH Local 100.000000 0.00 0.00 0.00 1.661.000000

Base 100.000000 0.00 0.00 0.00 1.66
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Base Currency: USD - US DOLLAR

0.151% 31 Dec 203086199E9B7 02 Sep 2011 02 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

901,371.250 NHEM Local 100.000000 0.00 0.00 0.00 901,371.251.000000

Base 100.000000 0.00 0.00 0.00 901,371.25

0.163% 31 Dec 203086199E9B7 02 Sep 2011 02 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

268,542.180 NHEZ Local 100.000000 0.00 0.00 0.00 268,542.181.000000

Base 100.000000 0.00 0.00 0.00 268,542.18

0.121% 31 Dec 203086199E9B7 02 Sep 2011 02 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

6.870 NHHJ Local 100.000000 0.00 0.00 0.00 6.871.000000

Base 100.000000 0.00 0.00 0.00 6.87

0.112% 31 Dec 203086199E9B7 02 Sep 2011 02 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,384,957.940 NHHM Local 100.000000 0.00 0.00 0.00 1,384,957.941.000000

Base 100.000000 0.00 0.00 0.00 1,384,957.94

0.144% 31 Dec 203086199E9B7 02 Sep 2011 02 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,033,086.950 NHID Local 100.000000 0.00 0.00 0.00 2,033,086.951.000000

Base 100.000000 0.00 0.00 0.00 2,033,086.95

0.163% 31 Dec 203086199E9B7 06 Sep 2011 06 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

313,623.760 NHDY Local 100.000000 0.00 0.00 0.00 313,623.761.000000

Base 100.000000 0.00 0.00 0.00 313,623.76

0.168% 31 Dec 203086199E9B7 06 Sep 2011 06 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

872,350.250 NHDZ Local 100.000000 0.00 0.00 0.00 872,350.251.000000

Base 100.000000 0.00 0.00 0.00 872,350.25
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0.160% 31 Dec 203086199E9B7 06 Sep 2011 06 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,787,200.000 NHEM Local 100.000000 0.00 0.00 0.00 1,787,200.001.000000

Base 100.000000 0.00 0.00 0.00 1,787,200.00

0.206% 31 Dec 203086199E9B7 06 Sep 2011 06 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

3,870,625.000 NHEN Local 100.000000 0.00 0.00 0.00 3,870,625.001.000000

Base 100.000000 0.00 0.00 0.00 3,870,625.00

0.160% 31 Dec 203086199E9B7 06 Sep 2011 06 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

276,891.190 NHEZ Local 100.000000 0.00 0.00 0.00 276,891.191.000000

Base 100.000000 0.00 0.00 0.00 276,891.19

0.112% 31 Dec 203086199E9B7 06 Sep 2011 06 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

306,564.620 NHHM Local 100.000000 0.00 0.00 0.00 306,564.621.000000

Base 100.000000 0.00 0.00 0.00 306,564.62

0.138% 31 Dec 203086199E9B7 06 Sep 2011 06 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

140,535.460 NHHO Local 100.000000 0.00 0.00 0.00 140,535.461.000000

Base 100.000000 0.00 0.00 0.00 140,535.46

0.116% 31 Dec 203086199E9B7 07 Sep 2011 07 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

43.370 NHDX Local 100.000000 0.00 0.00 0.00 43.371.000000

Base 100.000000 0.00 0.00 0.00 43.37

0.163% 31 Dec 203086199E9B7 07 Sep 2011 07 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

438,499.890 NHDY Local 100.000000 0.00 0.00 0.00 438,499.891.000000

Base 100.000000 0.00 0.00 0.00 438,499.89
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0.161% 31 Dec 203086199E9B7 07 Sep 2011 07 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

269,743.500 NHEM Local 100.000000 0.00 0.00 0.00 269,743.501.000000

Base 100.000000 0.00 0.00 0.00 269,743.50

0.121% 31 Dec 203086199E9B7 07 Sep 2011 07 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

14,159.430 NHEX Local 100.000000 0.00 0.00 0.00 14,159.431.000000

Base 100.000000 0.00 0.00 0.00 14,159.43

0.168% 31 Dec 203086199E9B7 07 Sep 2011 07 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

255,854.140 NHHL Local 100.000000 0.00 0.00 0.00 255,854.141.000000

Base 100.000000 0.00 0.00 0.00 255,854.14

0.112% 31 Dec 203086199E9B7 07 Sep 2011 07 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

98,099.110 NHHM Local 100.000000 0.00 0.00 0.00 98,099.111.000000

Base 100.000000 0.00 0.00 0.00 98,099.11

0.121% 31 Dec 203086199E9B7 07 Sep 2011 07 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

29,972,222.820 NHHW Local 100.000000 0.00 0.00 0.00 29,972,222.821.000000

Base 100.000000 0.00 0.00 0.00 29,972,222.82

0.112% 31 Dec 203086199E9B7 07 Sep 2011 07 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

372,993.890 NHIB Local 100.000000 0.00 0.00 0.00 372,993.891.000000

Base 100.000000 0.00 0.00 0.00 372,993.89

0.127% 31 Dec 203086199E9B7 08 Sep 2011 08 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

780,630.080 NHDF Local 100.000000 0.00 0.00 0.00 780,630.081.000000

Base 100.000000 0.00 0.00 0.00 780,630.08
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0.116% 31 Dec 203086199E9B7 08 Sep 2011 08 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

206,808.670 NHDX Local 100.000000 0.00 0.00 0.00 206,808.671.000000

Base 100.000000 0.00 0.00 0.00 206,808.67

0.163% 31 Dec 203086199E9B7 08 Sep 2011 08 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

864,767.480 NHDY Local 100.000000 0.00 0.00 0.00 864,767.481.000000

Base 100.000000 0.00 0.00 0.00 864,767.48

0.206% 31 Dec 203086199E9B7 08 Sep 2011 08 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

478,727.410 NHEN Local 100.000000 0.00 0.00 0.00 478,727.411.000000

Base 100.000000 0.00 0.00 0.00 478,727.41

0.168% 31 Dec 203086199E9B7 08 Sep 2011 08 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,190,370.670 NHHL Local 100.000000 0.00 0.00 0.00 1,190,370.671.000000

Base 100.000000 0.00 0.00 0.00 1,190,370.67

0.112% 31 Dec 203086199E9B7 08 Sep 2011 08 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,833,401.360 NHHM Local 100.000000 0.00 0.00 0.00 1,833,401.361.000000

Base 100.000000 0.00 0.00 0.00 1,833,401.36

0.109% 31 Dec 203086199E9B7 08 Sep 2011 08 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

193,380.950 NHIB Local 100.000000 0.00 0.00 0.00 193,380.951.000000

Base 100.000000 0.00 0.00 0.00 193,380.95

0.120% 31 Dec 203086199E9B7 09 Sep 2011 09 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

144,602.270 NHDU Local 100.000000 0.00 0.00 0.00 144,602.271.000000

Base 100.000000 0.00 0.00 0.00 144,602.27
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0.193% 31 Dec 203086199E9B7 09 Sep 2011 09 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

298,059.360 NHDX Local 100.000000 0.00 0.00 0.00 298,059.361.000000

Base 100.000000 0.00 0.00 0.00 298,059.36

0.161% 31 Dec 203086199E9B7 09 Sep 2011 09 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

770,955.000 NHEM Local 100.000000 0.00 0.00 0.00 770,955.001.000000

Base 100.000000 0.00 0.00 0.00 770,955.00

0.136% 31 Dec 203086199E9B7 09 Sep 2011 09 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

541,759.210 NHEZ Local 100.000000 0.00 0.00 0.00 541,759.211.000000

Base 100.000000 0.00 0.00 0.00 541,759.21

0.168% 31 Dec 203086199E9B7 09 Sep 2011 09 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

554,770.530 NHHL Local 100.000000 0.00 0.00 0.00 554,770.531.000000

Base 100.000000 0.00 0.00 0.00 554,770.53

0.103% 31 Dec 203086199E9B7 09 Sep 2011 09 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,224,224.590 NHHM Local 100.000000 0.00 0.00 0.00 1,224,224.591.000000

Base 100.000000 0.00 0.00 0.00 1,224,224.59

0.109% 31 Dec 203086199E9B7 09 Sep 2011 09 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

132,216.460 NHIB Local 100.000000 0.00 0.00 0.00 132,216.461.000000

Base 100.000000 0.00 0.00 0.00 132,216.46

0.112% 31 Dec 203086199E9B7 12 Sep 2011 12 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

32,594.500 NHDX Local 100.000000 0.00 0.00 0.00 32,594.501.000000

Base 100.000000 0.00 0.00 0.00 32,594.50
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0.163% 31 Dec 203086199E9B7 12 Sep 2011 12 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

87,549.880 NHDY Local 100.000000 0.00 0.00 0.00 87,549.881.000000

Base 100.000000 0.00 0.00 0.00 87,549.88

0.140% 31 Dec 203086199E9B7 12 Sep 2011 12 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,576,345.250 NHEM Local 100.000000 0.00 0.00 0.00 1,576,345.251.000000

Base 100.000000 0.00 0.00 0.00 1,576,345.25

0.221% 31 Dec 203086199E9B7 12 Sep 2011 12 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

70,880.400 NHEY Local 100.000000 0.00 0.00 0.00 70,880.401.000000

Base 100.000000 0.00 0.00 0.00 70,880.40

0.122% 31 Dec 203086199E9B7 12 Sep 2011 12 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

575,733.840 NHEZ Local 100.000000 0.00 0.00 0.00 575,733.841.000000

Base 100.000000 0.00 0.00 0.00 575,733.84

0.137% 31 Dec 203086199E9B7 12 Sep 2011 12 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

345,150.640 NHHO Local 100.000000 0.00 0.00 0.00 345,150.641.000000

Base 100.000000 0.00 0.00 0.00 345,150.64

0.112% 31 Dec 203086199E9B7 13 Sep 2011 13 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

176,288.340 NHDU Local 100.000000 0.00 0.00 0.00 176,288.341.000000

Base 100.000000 0.00 0.00 0.00 176,288.34

0.141% 31 Dec 203086199E9B7 13 Sep 2011 13 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

544,963.730 NHDY Local 100.000000 0.00 0.00 0.00 544,963.731.000000

Base 100.000000 0.00 0.00 0.00 544,963.73
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0.206% 31 Dec 203086199E9B7 13 Sep 2011 13 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,128,016.000 NHEN Local 100.000000 0.00 0.00 0.00 1,128,016.001.000000

Base 100.000000 0.00 0.00 0.00 1,128,016.00

0.107% 31 Dec 203086199E9B7 13 Sep 2011 13 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

17,838,092.880 NHFI Local 100.000000 0.00 0.00 0.00 17,838,092.881.000000

Base 100.000000 0.00 0.00 0.00 17,838,092.88

0.168% 31 Dec 203086199E9B7 13 Sep 2011 13 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,443,701.460 NHHL Local 100.000000 0.00 0.00 0.00 1,443,701.461.000000

Base 100.000000 0.00 0.00 0.00 1,443,701.46

0.116% 31 Dec 203086199E9B7 13 Sep 2011 13 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

110,326.810 NHHO Local 100.000000 0.00 0.00 0.00 110,326.811.000000

Base 100.000000 0.00 0.00 0.00 110,326.81

0.121% 31 Dec 203086199E9B7 13 Sep 2011 13 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

21,304,961.130 NHHW Local 100.000000 0.00 0.00 0.00 21,304,961.131.000000

Base 100.000000 0.00 0.00 0.00 21,304,961.13

0.133% 31 Dec 203086199E9B7 14 Sep 2011 14 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

45,638.080 NHDG Local 100.000000 0.00 0.00 0.00 45,638.081.000000

Base 100.000000 0.00 0.00 0.00 45,638.08

0.112% 31 Dec 203086199E9B7 14 Sep 2011 14 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

38,490.310 NHDU Local 100.000000 0.00 0.00 0.00 38,490.311.000000

Base 100.000000 0.00 0.00 0.00 38,490.31
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31 Dec 2030 14 Sep 2011 14 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

507,439.640 NHDX Local 100.000000 0.00 0.00 0.00 507,439.641.000000

Base 100.000000 0.00 0.00 0.00 507,439.64

0.151% 31 Dec 203086199E9B7 14 Sep 2011 14 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

94,629.990 NHDY Local 100.000000 0.00 0.00 0.00 94,629.991.000000

Base 100.000000 0.00 0.00 0.00 94,629.99

0.206% 31 Dec 203086199E9B7 14 Sep 2011 14 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

7,342,101.040 NHEN Local 100.000000 0.00 0.00 0.00 7,342,101.041.000000

Base 100.000000 0.00 0.00 0.00 7,342,101.04

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

0.070 NHFG Local 100.000000 0.00 0.00 0.00 0.071.000000

Base 100.000000 0.00 0.00 0.00 0.07

0.119% 31 Dec 203086199E9B7 14 Sep 2011 14 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

831,842.170 NHFI Local 100.000000 0.00 0.00 0.00 831,842.171.000000

Base 100.000000 0.00 0.00 0.00 831,842.17

0.137% 31 Dec 203086199E9B7 14 Sep 2011 14 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

491,800.910 NHHL Local 100.000000 0.00 0.00 0.00 491,800.911.000000

Base 100.000000 0.00 0.00 0.00 491,800.91

0.116% 31 Dec 203086199E9B7 14 Sep 2011 14 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

79,249.970 NHHO Local 100.000000 0.00 0.00 0.00 79,249.971.000000

Base 100.000000 0.00 0.00 0.00 79,249.97
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0.119% 31 Dec 203086199E9B7 14 Sep 2011 14 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,178,732.780 NHHW Local 100.000000 0.00 0.00 0.00 1,178,732.781.000000

Base 100.000000 0.00 0.00 0.00 1,178,732.78

0.119% 31 Dec 203086199E9B7 15 Sep 2011 15 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,529,971.350 NHDF Local 100.000000 0.00 0.00 0.00 1,529,971.351.000000

Base 100.000000 0.00 0.00 0.00 1,529,971.35

0.112% 31 Dec 203086199E9B7 15 Sep 2011 15 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

60,936.830 NHDU Local 100.000000 0.00 0.00 0.00 60,936.831.000000

Base 100.000000 0.00 0.00 0.00 60,936.83

0.107% 31 Dec 203086199E9B7 15 Sep 2011 15 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

86,242.740 NHDX Local 100.000000 0.00 0.00 0.00 86,242.741.000000

Base 100.000000 0.00 0.00 0.00 86,242.74

0.154% 31 Dec 203086199E9B7 15 Sep 2011 15 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

85,584.240 NHDY Local 100.000000 0.00 0.00 0.00 85,584.241.000000

Base 100.000000 0.00 0.00 0.00 85,584.24

0.127% 31 Dec 203086199E9B7 15 Sep 2011 15 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

438,566.880 NHEG Local 100.000000 0.00 0.00 0.00 438,566.881.000000

Base 100.000000 0.00 0.00 0.00 438,566.88

0.121% 31 Dec 203086199E9B7 15 Sep 2011 15 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

277,208.320 NHEX Local 100.000000 0.00 0.00 0.00 277,208.321.000000

Base 100.000000 0.00 0.00 0.00 277,208.32
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0.119% 31 Dec 203086199E9B7 15 Sep 2011 15 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

427,868.450 NHFI Local 100.000000 0.00 0.00 0.00 427,868.451.000000

Base 100.000000 0.00 0.00 0.00 427,868.45

0.121% 31 Dec 203086199E9B7 15 Sep 2011 15 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,515,443.610 NHHJ Local 100.000000 0.00 0.00 0.00 1,515,443.611.000000

Base 100.000000 0.00 0.00 0.00 1,515,443.61

0.137% 31 Dec 203086199E9B7 15 Sep 2011 15 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

209,635.830 NHHL Local 100.000000 0.00 0.00 0.00 209,635.831.000000

Base 100.000000 0.00 0.00 0.00 209,635.83

0.100% 31 Dec 203086199E9B7 15 Sep 2011 15 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

235,312.500 NHHM Local 100.000000 0.00 0.00 0.00 235,312.501.000000

Base 100.000000 0.00 0.00 0.00 235,312.50

0.116% 31 Dec 203086199E9B7 15 Sep 2011 15 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

148,443.410 NHHO Local 100.000000 0.00 0.00 0.00 148,443.411.000000

Base 100.000000 0.00 0.00 0.00 148,443.41

0.119% 31 Dec 203086199E9B7 15 Sep 2011 15 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,013,524.190 NHHW Local 100.000000 0.00 0.00 0.00 2,013,524.191.000000

Base 100.000000 0.00 0.00 0.00 2,013,524.19

0.154% 31 Dec 203086199E9B7 16 Sep 2011 16 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

485,517.400 NHDY Local 100.000000 0.00 0.00 0.00 485,517.401.000000

Base 100.000000 0.00 0.00 0.00 485,517.40
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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

0.130% 31 Dec 203086199E9B7 16 Sep 2011 16 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

255,512.410 NHEG Local 100.000000 0.00 0.00 0.00 255,512.411.000000

Base 100.000000 0.00 0.00 0.00 255,512.41

0.137% 31 Dec 203086199E9B7 16 Sep 2011 16 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

532,001.650 NHHL Local 100.000000 0.00 0.00 0.00 532,001.651.000000

Base 100.000000 0.00 0.00 0.00 532,001.65

0.100% 31 Dec 203086199E9B7 16 Sep 2011 16 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

479,519.290 NHHM Local 100.000000 0.00 0.00 0.00 479,519.291.000000

Base 100.000000 0.00 0.00 0.00 479,519.29

0.206% 31 Dec 203086199E9B7 16 Sep 2011 16 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

8,072.820 NHHO Local 100.000000 0.00 0.00 0.00 8,072.821.000000

Base 100.000000 0.00 0.00 0.00 8,072.82

0.107% 31 Dec 203086199E9B7 19 Sep 2011 19 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

260,719.840 NHDX Local 100.000000 0.00 0.00 0.00 260,719.841.000000

Base 100.000000 0.00 0.00 0.00 260,719.84

0.154% 31 Dec 203086199E9B7 19 Sep 2011 19 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

9,074.010 NHDY Local 100.000000 0.00 0.00 0.00 9,074.011.000000

Base 100.000000 0.00 0.00 0.00 9,074.01

0.090% 31 Dec 203086199E9B7 19 Sep 2011 19 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

3,472,929.530 NHEN Local 100.000000 0.00 0.00 0.00 3,472,929.531.000000

Base 100.000000 0.00 0.00 0.00 3,472,929.53
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Base Currency: USD - US DOLLAR

0.127% 31 Dec 203086199E9B7 19 Sep 2011 21 Sep 2011 USD/CSW2 STATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

442,536.520 NHHL Local 100.000000 0.00 0.00 0.00 442,536.521.000000

Base 100.000000 0.00 0.00 0.00 442,536.52

0.090% 31 Dec 203086199E9B7 19 Sep 2011 19 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

589,557.860 NHHM Local 100.000000 0.00 0.00 0.00 589,557.861.000000

Base 100.000000 0.00 0.00 0.00 589,557.86

0.206% 31 Dec 203086199E9B7 19 Sep 2011 19 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

296,822.890 NHHO Local 100.000000 0.00 0.00 0.00 296,822.891.000000

Base 100.000000 0.00 0.00 0.00 296,822.89

0.193% 31 Dec 203086199E9B7 19 Sep 2011 19 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,062,563.990 NHID Local 100.000000 0.00 0.00 0.00 2,062,563.991.000000

Base 100.000000 0.00 0.00 0.00 2,062,563.99

0.122% 31 Dec 203086199E9B7 20 Sep 2011 20 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

833,967.250 NHEM Local 100.000000 0.00 0.00 0.00 833,967.251.000000

Base 100.000000 0.00 0.00 0.00 833,967.25

0.119% 31 Dec 203086199E9B7 20 Sep 2011 20 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

4,235,593.000 NHEN Local 100.000000 0.00 0.00 0.00 4,235,593.001.000000

Base 100.000000 0.00 0.00 0.00 4,235,593.00

0.094% 31 Dec 203086199E9B7 20 Sep 2011 20 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

652,871.930 NHHL Local 100.000000 0.00 0.00 0.00 652,871.931.000000

Base 100.000000 0.00 0.00 0.00 652,871.93
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Base Currency: USD - US DOLLAR

0.193% 31 Dec 203086199E9B7 20 Sep 2011 20 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

205,671.040 NHHO Local 100.000000 0.00 0.00 0.00 205,671.041.000000

Base 100.000000 0.00 0.00 0.00 205,671.04

0.122% 31 Dec 203086199E9B7 20 Sep 2011 20 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,689,341.870 NHHP Local 100.000000 0.00 0.00 0.00 1,689,341.871.000000

Base 100.000000 0.00 0.00 0.00 1,689,341.87

0.119% 31 Dec 203086199E9B7 20 Sep 2011 20 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

8,898,250.240 NHHW Local 100.000000 0.00 0.00 0.00 8,898,250.241.000000

Base 100.000000 0.00 0.00 0.00 8,898,250.24

0.122% 31 Dec 203086199E9B7 21 Sep 2011 21 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

160,078.500 NHEM Local 100.000000 0.00 0.00 0.00 160,078.501.000000

Base 100.000000 0.00 0.00 0.00 160,078.50

0.094% 31 Dec 203086199E9B7 21 Sep 2011 21 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,750,996.100 NHHL Local 100.000000 0.00 0.00 0.00 2,750,996.101.000000

Base 100.000000 0.00 0.00 0.00 2,750,996.10

0.121% 31 Dec 203086199E9B7 21 Sep 2011 21 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

410,385.150 NHHZ Local 100.000000 0.00 0.00 0.00 410,385.151.000000

Base 100.000000 0.00 0.00 0.00 410,385.15

0.107% 31 Dec 203086199E9B7 22 Sep 2011 22 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

20,092.440 NHDX Local 100.000000 0.00 0.00 0.00 20,092.441.000000

Base 100.000000 0.00 0.00 0.00 20,092.44
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Base Currency: USD - US DOLLAR

0.154% 31 Dec 203086199E9B7 22 Sep 2011 22 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

265,386.540 NHDY Local 100.000000 0.00 0.00 0.00 265,386.541.000000

Base 100.000000 0.00 0.00 0.00 265,386.54

0.122% 31 Dec 203086199E9B7 22 Sep 2011 22 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,679,122.500 NHEM Local 100.000000 0.00 0.00 0.00 2,679,122.501.000000

Base 100.000000 0.00 0.00 0.00 2,679,122.50

0.121% 31 Dec 203086199E9B7 22 Sep 2011 22 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

44,262.880 NHEX Local 100.000000 0.00 0.00 0.00 44,262.881.000000

Base 100.000000 0.00 0.00 0.00 44,262.88

0.161% 31 Dec 203086199E9B7 22 Sep 2011 22 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

640,516.070 NHFV Local 100.000000 0.00 0.00 0.00 640,516.071.000000

Base 100.000000 0.00 0.00 0.00 640,516.07

0.119% 31 Dec 203086199E9B7 22 Sep 2011 22 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

331,511.410 NHHL Local 100.000000 0.00 0.00 0.00 331,511.411.000000

Base 100.000000 0.00 0.00 0.00 331,511.41

0.107% 31 Dec 203086199E9B7 23 Sep 2011 23 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

51,592.820 NHDX Local 100.000000 0.00 0.00 0.00 51,592.821.000000

Base 100.000000 0.00 0.00 0.00 51,592.82

0.154% 31 Dec 203086199E9B7 23 Sep 2011 23 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

94,434.510 NHDY Local 100.000000 0.00 0.00 0.00 94,434.511.000000

Base 100.000000 0.00 0.00 0.00 94,434.51
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Base Currency: USD - US DOLLAR

0.206% 31 Dec 203086199E9B7 23 Sep 2011 23 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

3,008,437.840 NHDZ Local 100.000000 0.00 0.00 0.00 3,008,437.841.000000

Base 100.000000 0.00 0.00 0.00 3,008,437.84

0.193% 31 Dec 203086199E9B7 23 Sep 2011 23 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

730,033.450 NHEB Local 100.000000 0.00 0.00 0.00 730,033.451.000000

Base 100.000000 0.00 0.00 0.00 730,033.45

0.114% 31 Dec 203086199E9B7 23 Sep 2011 23 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,142,088.000 NHEM Local 100.000000 0.00 0.00 0.00 2,142,088.001.000000

Base 100.000000 0.00 0.00 0.00 2,142,088.00

0.121% 31 Dec 203086199E9B7 23 Sep 2011 23 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

288,265.160 NHEX Local 100.000000 0.00 0.00 0.00 288,265.161.000000

Base 100.000000 0.00 0.00 0.00 288,265.16

0.168% 31 Dec 203086199E9B7 23 Sep 2011 23 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

244,594.190 NHEZ Local 100.000000 0.00 0.00 0.00 244,594.191.000000

Base 100.000000 0.00 0.00 0.00 244,594.19

0.119% 31 Dec 203086199E9B7 23 Sep 2011 23 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,062,902.780 NHHL Local 100.000000 0.00 0.00 0.00 1,062,902.781.000000

Base 100.000000 0.00 0.00 0.00 1,062,902.78

0.193% 31 Dec 203086199E9B7 23 Sep 2011 23 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

191,649.760 NHHO Local 100.000000 0.00 0.00 0.00 191,649.761.000000

Base 100.000000 0.00 0.00 0.00 191,649.76
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Base Currency: USD - US DOLLAR

0.109% 31 Dec 203086199E9B7 23 Sep 2011 23 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

430,106.070 NHIB Local 100.000000 0.00 0.00 0.00 430,106.071.000000

Base 100.000000 0.00 0.00 0.00 430,106.07

0.114% 31 Dec 203086199E9B7 26 Sep 2011 26 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

5,295,595.660 NHDM Local 100.000000 0.00 0.00 0.00 5,295,595.661.000000

Base 100.000000 0.00 0.00 0.00 5,295,595.66

0.107% 31 Dec 203086199E9B7 26 Sep 2011 26 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,362,517.740 NHDX Local 100.000000 0.00 0.00 0.00 1,362,517.741.000000

Base 100.000000 0.00 0.00 0.00 1,362,517.74

0.154% 31 Dec 203086199E9B7 26 Sep 2011 26 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

915,083.300 NHDY Local 100.000000 0.00 0.00 0.00 915,083.301.000000

Base 100.000000 0.00 0.00 0.00 915,083.30

0.119% 31 Dec 203086199E9B7 26 Sep 2011 26 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

3,249,873.880 NHEN Local 100.000000 0.00 0.00 0.00 3,249,873.881.000000

Base 100.000000 0.00 0.00 0.00 3,249,873.88

0.206% 31 Dec 203086199E9B7 26 Sep 2011 26 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

252,090.810 NHEZ Local 100.000000 0.00 0.00 0.00 252,090.811.000000

Base 100.000000 0.00 0.00 0.00 252,090.81

0.119% 31 Dec 203086199E9B7 26 Sep 2011 26 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

16,951,494.280 NHFI Local 100.000000 0.00 0.00 0.00 16,951,494.281.000000

Base 100.000000 0.00 0.00 0.00 16,951,494.28
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Base Currency: USD - US DOLLAR

0.121% 31 Dec 203086199E9B7 26 Sep 2011 26 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

6,989,414.060 NHFS Local 100.000000 0.00 0.00 0.00 6,989,414.061.000000

Base 100.000000 0.00 0.00 0.00 6,989,414.06

0.119% 31 Dec 203086199E9B7 26 Sep 2011 26 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

68,764.120 NHHL Local 100.000000 0.00 0.00 0.00 68,764.121.000000

Base 100.000000 0.00 0.00 0.00 68,764.12

0.138% 31 Dec 203086199E9B7 26 Sep 2011 26 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

224,959.320 NHHP Local 100.000000 0.00 0.00 0.00 224,959.321.000000

Base 100.000000 0.00 0.00 0.00 224,959.32

0.119% 31 Dec 203086199E9B7 26 Sep 2011 26 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

6,974,352.980 NHHW Local 100.000000 0.00 0.00 0.00 6,974,352.981.000000

Base 100.000000 0.00 0.00 0.00 6,974,352.98

0.122% 31 Dec 203086199E9B7 26 Sep 2011 26 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

690,044.900 NHIB Local 100.000000 0.00 0.00 0.00 690,044.901.000000

Base 100.000000 0.00 0.00 0.00 690,044.90

0.130% 31 Dec 203086199E9B7 27 Sep 2011 27 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

330,846.370 NHDF Local 100.000000 0.00 0.00 0.00 330,846.371.000000

Base 100.000000 0.00 0.00 0.00 330,846.37

0.112% 31 Dec 203086199E9B7 27 Sep 2011 27 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

38,796.900 NHDU Local 100.000000 0.00 0.00 0.00 38,796.901.000000

Base 100.000000 0.00 0.00 0.00 38,796.90
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0.122% 31 Dec 203086199E9B7 27 Sep 2011 27 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

52,067.040 NHDX Local 100.000000 0.00 0.00 0.00 52,067.041.000000

Base 100.000000 0.00 0.00 0.00 52,067.04

0.121% 31 Dec 203086199E9B7 27 Sep 2011 27 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

236,142.190 NHDZ Local 100.000000 0.00 0.00 0.00 236,142.191.000000

Base 100.000000 0.00 0.00 0.00 236,142.19

0.130% 31 Dec 203086199E9B7 27 Sep 2011 27 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

124,572.550 NHEX Local 100.000000 0.00 0.00 0.00 124,572.551.000000

Base 100.000000 0.00 0.00 0.00 124,572.55

0.119% 31 Dec 203086199E9B7 27 Sep 2011 27 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

157,025.310 NHHL Local 100.000000 0.00 0.00 0.00 157,025.311.000000

Base 100.000000 0.00 0.00 0.00 157,025.31

0.121% 31 Dec 203086199E9B7 27 Sep 2011 27 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

339.600 NHHZ Local 100.000000 0.00 0.00 0.00 339.601.000000

Base 100.000000 0.00 0.00 0.00 339.60

0.130% 31 Dec 203086199E9B7 28 Sep 2011 28 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

140,210.950 NHDF Local 100.000000 0.00 0.00 0.00 140,210.951.000000

Base 100.000000 0.00 0.00 0.00 140,210.95

0.112% 31 Dec 203086199E9B7 28 Sep 2011 28 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

147,912.790 NHDU Local 100.000000 0.00 0.00 0.00 147,912.791.000000

Base 100.000000 0.00 0.00 0.00 147,912.79
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0.122% 31 Dec 203086199E9B7 28 Sep 2011 28 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

394,467.080 NHDX Local 100.000000 0.00 0.00 0.00 394,467.081.000000

Base 100.000000 0.00 0.00 0.00 394,467.08

0.114% 31 Dec 203086199E9B7 28 Sep 2011 28 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

636,337.000 NHEM Local 100.000000 0.00 0.00 0.00 636,337.001.000000

Base 100.000000 0.00 0.00 0.00 636,337.00

0.118% 31 Dec 203086199E9B7 28 Sep 2011 28 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

257,232.320 NHEX Local 100.000000 0.00 0.00 0.00 257,232.321.000000

Base 100.000000 0.00 0.00 0.00 257,232.32

0.119% 31 Dec 203086199E9B7 28 Sep 2011 28 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

160,124.640 NHHL Local 100.000000 0.00 0.00 0.00 160,124.641.000000

Base 100.000000 0.00 0.00 0.00 160,124.64

0.098% 31 Dec 203086199E9B7 28 Sep 2011 28 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

235,294.430 NHHO Local 100.000000 0.00 0.00 0.00 235,294.431.000000

Base 100.000000 0.00 0.00 0.00 235,294.43

0.168% 31 Dec 203086199E9B7 28 Sep 2011 28 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,362,842.250 NHHP Local 100.000000 0.00 0.00 0.00 1,362,842.251.000000

Base 100.000000 0.00 0.00 0.00 1,362,842.25

0.193% 31 Dec 203086199E9B7 29 Sep 2011 29 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

6,903,157.980 NHEB Local 100.000000 0.00 0.00 0.00 6,903,157.981.000000

Base 100.000000 0.00 0.00 0.00 6,903,157.98
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0.121% 31 Dec 203086199E9B7 29 Sep 2011 29 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,915,166.000 NHEU Local 100.000000 0.00 0.00 0.00 1,915,166.001.000000

Base 100.000000 0.00 0.00 0.00 1,915,166.00

31 Dec 2030 29 Sep 2011 29 Sep 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

52,645.420 NHEZ Local 100.000000 0.00 0.00 0.00 52,645.421.000000

Base 100.000000 0.00 0.00 0.00 52,645.42

0.127% 31 Dec 203086199E9B7 29 Sep 2011 29 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

76,578.960 NHHP Local 100.000000 0.00 0.00 0.00 76,578.961.000000

Base 100.000000 0.00 0.00 0.00 76,578.96

0.107% 31 Dec 203086199E9B7 29 Sep 2011 29 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,587,339.940 NHHY Local 100.000000 0.00 0.00 0.00 1,587,339.941.000000

Base 100.000000 0.00 0.00 0.00 1,587,339.94

0.130% 31 Dec 203086199E9B7 30 Sep 2011 30 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

432,685.950 NHDF Local 100.000000 0.00 0.00 0.00 432,685.951.000000

Base 100.000000 0.00 0.00 0.00 432,685.95

0.116% 31 Dec 203086199E9B7 30 Sep 2011 30 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

11,373,027.600 NHEB Local 100.000000 0.00 0.00 0.00 11,373,027.601.000000

Base 100.000000 0.00 0.00 0.00 11,373,027.60

0.222% 31 Dec 203086199E9B7 30 Sep 2011 30 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

46,251.930 NHEY Local 100.000000 0.00 0.00 0.00 46,251.931.000000

Base 100.000000 0.00 0.00 0.00 46,251.93
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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

0.121% 31 Dec 203086199E9B7 30 Sep 2011 30 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

7,984.770 NHEZ Local 100.000000 0.00 0.00 0.00 7,984.771.000000

Base 100.000000 0.00 0.00 0.00 7,984.77

0.119% 31 Dec 203086199E9B7 30 Sep 2011 30 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,488,645.600 NHHM Local 100.000000 0.00 0.00 0.00 1,488,645.601.000000

Base 100.000000 0.00 0.00 0.00 1,488,645.60

0.121% 31 Dec 203086199E9B7 30 Sep 2011 30 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

71,742.860 NHHO Local 100.000000 0.00 0.00 0.00 71,742.861.000000

Base 100.000000 0.00 0.00 0.00 71,742.86

0.127% 31 Dec 203086199E9B7 30 Sep 2011 30 Sep 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,703,709.230 NHHP Local 100.000000 0.00 0.00 0.00 1,703,709.231.000000

Base 100.000000 0.00 0.00 0.00 1,703,709.23

86199E9B7 Total

0.00 0.000.001,135,548,705.770 Local 1,135,548,705.77

Base 0.00 0.00 0.00 1,135,548,705.77

US DOLLAR  Total

0.00Local1,136,088,762.870

0.00Base

0.00

0.00

0.00

0.00

1,136,088,762.87

1,136,088,762.87

CASH EQUIVALENTS  Total

1,136,088,762.870
Base 0.00 0.00 0.00 1,136,088,762.87

EQUITY
AUSTRALIAN DOLLAR
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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

COMMON STOCK NPV603185901 19 Aug 2011 24 Aug 2011 AUD/AU8LOOP CAPITAL MARKETS LLCMINARA RESOURCES LTD

443,950.000 NHEH Local 0.646800 0.00 287.15 0.00 286,859.710.957671

Base 0.675389 0.00 299.84 0.00 299,538.89

22 Aug 2011 25 Aug 2011 AUD/AU8LOOP CAPITAL MARKETS LLC

59,046.000 NHEH Local 0.644000 0.00 38.03 0.00 37,987.590.960154

Base 0.670726 0.00 39.61 0.00 39,564.06

23 Aug 2011 26 Aug 2011 AUD/AU8LOOP CAPITAL MARKETS LLC

92,686.000 NHEH Local 0.647700 0.00 60.03 0.00 59,972.690.951656

Base 0.680603 0.00 63.08 0.00 63,019.29

603185901 Total

385.21 0.000.00595,682.000 Local 384,819.99

Base 0.00 402.53 0.00 402,122.24

COMMON STOCK NPV604199901 19 Aug 2011 24 Aug 2011 AUD/AU8 0.02LOOP CAPITAL MARKETS LLCRAMSAY HEALTH CARE LTD

45,306.000 NHEH Local 16.727600 0.00 757.86 0.00 757,102.790.957671

Base 17.466959 0.00 791.36 0.00 790,566.69

COMMON STOCK NPV608820007 19 Aug 2011 24 Aug 2011 AUD/AU8LOOP CAPITAL MARKETS LLCBEACH ENERGY LTD

312,153.000 NHEH Local 0.968100 0.00 302.20 0.00 301,893.120.957671

Base 1.010890 0.00 315.56 0.00 315,236.78

COMMON STOCK NPV629749904 19 Aug 2011 24 Aug 2011 AUD/AU8 0.01LOOP CAPITAL MARKETS LLCIRESS MARKET TECHNOLOGY LTD

40,022.000 NHEH Local 8.070300 0.00 322.99 0.00 322,666.560.957671

Base 8.427007 0.00 337.27 0.00 336,928.40

COMMON STOCK NPV631707007 15 Jul 2011 20 Jul 2011 AUD/AU8GOLDMAN SACHS + COST BARBARA LTD

140,150.000 NHEG Local 1.917400 0.00 429.96 0.00 268,293.650.938086

Base 2.043949 0.00 458.34 0.00 286,001.12
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Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
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Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

COMMON STOCK NPV640566907 19 Aug 2011 24 Aug 2011 AUD/AU8LOOP CAPITAL MARKETS LLCPANORAMIC RESOURCES LTD

223,808.000 NHEH Local 1.469300 0.00 328.84 0.00 328,512.250.957671

Base 1.534243 0.00 343.37 0.00 343,032.47

22 Aug 2011 25 Aug 2011 AUD/AU8LOOP CAPITAL MARKETS LLC

143,183.000 NHEH Local 1.477800 0.00 211.60 0.00 211,384.240.960154

Base 1.539128 0.00 220.38 0.00 220,156.60

640566907 Total

540.44 0.000.00366,991.000 Local 539,896.49

Base 0.00 563.75 0.00 563,189.07

COMMON STOCK NPV646557900 02 Sep 2011 07 Sep 2011 AUD/AU8CABRERA CAPITAL MARKETS LLCDOWNER EDI LTD

151,208.000 NHHV Local 3.433500 0.00 311.50 0.00 518,861.160.936680

Base 3.665606 0.00 332.56 0.00 553,936.41

06 Sep 2011 09 Sep 2011 AUD/AU8CABRERA CAPITAL MARKETS LLC

106,292.000 NHHV Local 3.210000 0.00 204.72 0.00 340,992.600.951611

Base 3.373227 0.00 215.13 0.00 358,331.92

646557900 Total

516.22 0.000.00257,500.000 Local 859,853.76

Base 0.00 547.69 0.00 912,268.33

COMMON STOCK NPV660047903 19 Aug 2011 24 Aug 2011 AUD/AU8 0.02LOOP CAPITAL MARKETS LLCMONADELPHOUS GROUP LTD

29,523.000 NHEH Local 17.620800 0.00 520.22 0.00 519,698.660.957671

Base 18.399638 0.00 543.21 0.00 542,669.31

COMMON STOCK NPV663708006 19 Aug 2011 24 Aug 2011 AUD/AU8LOOP CAPITAL MARKETS LLCCONSOLIDATED MEDIA HOLDINGS

116,574.000 NHEH Local 2.192100 0.00 255.54 0.00 255,286.330.957671

Base 2.288991 0.00 266.83 0.00 266,569.97
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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

COMMON STOCK NPV671574002 22 Aug 2011 25 Aug 2011 AUD/AU8 0.01UBS WARBURG LLCQBE INSURANCE GROUP LTD

47,500.000 NHHP Local 13.301500 0.00 252.73 0.00 631,568.520.960154

Base 13.853507 0.00 263.22 0.00 657,778.36

05 Sep 2011 08 Sep 2011 AUD/AU8 0.01MACQUARIEEQUITIES LIMITED (SYDNEY)

166,686.000 NHHP Local 13.337600 0.00 889.28 0.00 2,222,301.910.936680

Base 14.239228 0.00 949.40 0.00 2,372,530.54

671574002 Total

1,142.01 0.000.00214,186.000 Local 2,853,870.43

Base 0.00 1,212.62 0.00 3,030,308.90

COMMON STOCK NPV672630902 08 Sep 2011 13 Sep 2011 AUD/AU8CABRERA CAPITAL MARKETS LLCCHALLENGER LTD

36,216.000 NHHV Local 4.740600 0.00 103.01 0.00 171,582.550.940778

Base 5.039021 0.00 109.49 0.00 182,383.68

09 Sep 2011 14 Sep 2011 AUD/AU8CABRERA CAPITAL MARKETS LLC

90,024.000 NHHV Local 4.735400 0.00 255.78 0.00 426,043.860.957533

Base 4.945417 0.00 267.12 0.00 444,939.09

12 Sep 2011 15 Sep 2011 AUD/AU8CABRERA CAPITAL MARKETS LLC

11,132.000 NHHV Local 4.570000 0.00 30.52 0.00 50,842.720.969791

Base 4.712356 0.00 31.47 0.00 52,426.47

13 Sep 2011 16 Sep 2011 AUD/AU8CABRERA CAPITAL MARKETS LLC

93,628.000 NHHV Local 4.606600 0.00 258.78 0.00 431,047.960.969274

Base 4.752629 0.00 266.98 0.00 444,712.19

672630902 Total

648.09 0.000.00231,000.000 Local 1,079,517.09

Base 0.00 675.06 0.00 1,124,461.43
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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 Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCK NPV690540901 11 Aug 2011 16 Aug 2011 AUD/AU8 0.01BNP PARIBAS PEREGRINE SECURITIESTROY RESOURCES NL

170,100.000 NHEG Local 4.248000 0.00 1,156.14 0.00 721,428.660.973662

Base 4.362910 0.00 1,187.41 0.00 740,943.63

12 Aug 2011 17 Aug 2011 AUD/AU8 0.01BNP PARIBAS PEREGRINE SECURITIES

71,400.000 NHEG Local 4.171600 0.00 476.56 0.00 297,375.680.966137

Base 4.317814 0.00 493.26 0.00 307,798.67

690540901 Total

1,632.70 0.000.00241,500.000 Local 1,018,804.34

Base 0.00 1,680.67 0.00 1,048,742.30

COMMON STOCK NPV698123908 02 Sep 2011 07 Sep 2011 AUD/AU8 0.05NOMURA SECURITIES INTERNATIONAL INCWOOLWORTHS LTD

57,937.000 NHHP Local 25.284000 0.00 2,929.76 0.00 1,461,949.350.936680

Base 26.993210 0.00 3,127.81 0.00 1,560,777.80

EXP 25AUG2011975KQT907 25 Aug 2011 25 Aug 2011 AUD/AU8LAPSED RIGHTSDUET GROUP RTS

42,800.000 NHEH Local 0.000000 0.00 0.00 0.00 0.000.953289

Base 0.000000 0.00 0.00 0.00 0.00

COMMON STOCK NPVB0498J907 19 Aug 2011 24 Aug 2011 AUD/AU8LOOP CAPITAL MARKETS LLCNAVITAS LTD

150,025.000 NHEH Local 3.568700 0.00 535.39 0.00 534,858.830.957671

Base 3.726436 0.00 559.05 0.00 558,499.56

MISC. NPVB04C8F908 19 Aug 2011 24 Aug 2011 AUD/AU8LOOP CAPITAL MARKETS LLCCONNECTEAST GROUP

1,202,237.000 NHEH Local 0.524700 0.00 630.81 0.00 630,182.940.957671

Base 0.547892 0.00 658.69 0.00 658,036.99

COMMON STOCKB0H1MB901 08 Sep 2011 13 Sep 2011 AUD/AU8BNP PARIBAS PEREGRINE SECURITIESAUTOMOTIVE HOLDINGS GROUP

166,000.000 NHEG Local 2.151600 0.00 571.46 0.00 356,594.140.940778

Base 2.287043 0.00 607.43 0.00 379,041.75
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Base Currency: USD - US DOLLAR

COMMON STOCK NPVB12CM3909 08 Sep 2011 13 Sep 2011 AUD/AU8BNP PARIBAS PEREGRINE SECURITIESLINC ENERGY LTD

65,400.000 NHEG Local 1.987800 0.00 208.00 0.00 129,794.120.940778

Base 2.112932 0.00 221.09 0.00 137,964.66

09 Sep 2011 14 Sep 2011 AUD/AU8BNP PARIBAS PEREGRINE SECURITIES

14,600.000 NHEG Local 1.970900 0.00 46.04 0.00 28,729.100.957533

Base 2.058310 0.00 48.08 0.00 30,003.25

12 Sep 2011 15 Sep 2011 AUD/AU8BNP PARIBAS PEREGRINE SECURITIES

64,200.000 NHEG Local 1.906700 0.00 195.86 0.00 122,214.280.969791

Base 1.966094 0.00 201.96 0.00 126,021.26

13 Sep 2011 16 Sep 2011 AUD/AU8BNP PARIBAS PEREGRINE SECURITIES

15,400.000 NHEG Local 1.867300 0.00 46.01 0.00 28,710.410.969274

Base 1.926493 0.00 47.47 0.00 29,620.53

B12CM3909 Total

495.91 0.000.00159,600.000 Local 309,447.91

Base 0.00 518.60 0.00 323,609.70

COMMON STOCK NPVB12TY1903 08 Sep 2011 13 Sep 2011 AUD/AU8BNP PARIBAS PEREGRINE SECURITIESADITYA BIRLA MINERALS LTD

253,000.000 NHEG Local 1.141400 0.00 462.04 0.00 288,312.160.940778

Base 1.213251 0.00 491.13 0.00 306,461.42

COMMON STOCKB17ZL5909 19 Aug 2011 24 Aug 2011 AUD/AU8 0.01LOOP CAPITAL MARKETS LLCMINERAL RESOURCES LTD

53,045.000 NHEH Local 10.911400 0.00 578.80 0.00 578,216.410.957671

Base 11.393683 0.00 604.38 0.00 603,773.54

COMMON STOCK NPVB23XW7900 21 Jul 2011 26 Jul 2011 AUD/AU8CABRERA CAPITAL MARKETS LLCNRW HOLDINGS LTD

47,326.000 NHHV Local 2.763600 0.00 78.47 0.00 130,711.660.922850

Base 2.994636 0.00 85.03 0.00 141,639.12
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Interest Commissions

Stl Cur/Loc Comm Per Shr
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Base Currency: USD - US DOLLAR

22 Jul 2011 27 Jul 2011 AUD/AU8CABRERA CAPITAL MARKETS LLC

92,786.000 NHHV Local 2.783200 0.00 154.95 0.00 258,087.040.921659

Base 3.019772 0.00 168.12 0.00 280,024.43

25 Jul 2011 28 Jul 2011 AUD/AU8CABRERA CAPITAL MARKETS LLC

27,206.000 NHHV Local 2.755300 0.00 44.98 0.00 74,915.710.921404

Base 2.990328 0.00 48.82 0.00 81,306.04

26 Jul 2011 29 Jul 2011 AUD/AU8CABRERA CAPITAL MARKETS LLC

87,636.000 NHHV Local 2.791100 0.00 146.76 0.00 244,454.070.913993

Base 3.053743 0.00 160.57 0.00 267,457.27

27 Jul 2011 03 Aug 2011 AUD/AU81 CABRERA CAPITAL MARKETS LLC

51,063.000 NHHV Local 2.804900 0.00 85.94 0.00 143,140.660.906988

Base 3.092544 0.00 94.75 0.00 157,819.79

B23XW7900 Total

511.10 0.000.00306,017.000 Local 851,309.14

Base 0.00 557.29 0.00 928,246.65

AUSTRALIAN DOLLAR  Total

0.00Local4,981,248.000

0.00Base

0.00

0.00

14,168.71

14,919.27

14,172,574.09

14,937,511.95

BRAZILIAN REAL

COMMON STOCK NPV229256904 15 Aug 2011 15 Aug 2011 BRL/BR3CONVERSIONTIM PARTICIPACOES SA

0.006 NHHJ Local 3.333333 0.00 0.00 0.00 0.021.593150

Base 2.092291 0.00 0.00 0.00 0.01

PREFERENCE229258900 03 Aug 2011 05 Aug 2011 BRL/BR3CONVERSION NON CASHTIM PARTICIPACOES SA PREF

21,010.000 NHHJ Local 5.701685 0.00 0.00 0.00 119,792.421.827192

Base 3.120462 0.00 0.00 0.00 65,560.92
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Base Currency: USD - US DOLLAR

PREFERENCE251671905 26 Aug 2011 26 Aug 2011 BRL/BR3BONUS ISSUELOJAS AMERICANAS SA PREF

0.939 NHHJ Local 14.291799 0.00 0.00 0.00 13.421.606000

Base 8.899003 0.00 0.00 0.00 8.36

RECEIPTACI00MP41 20 Jul 2011 25 Jul 2011 BRL/BR3CONVERSION NON CASHCIA DE BEBIDAS DAS AMER RCT

218.000 NHHJ Local 44.960000 0.00 0.00 0.00 9,801.281.595388

Base 28.181239 0.00 0.00 0.00 6,143.51

RECEIPTB43MJY906 12 Jul 2011 15 Jul 2011 BRL/BR3CONVERSION NON CASHCETIP SA RECEIPTS

2,962.000 NHHP Local 21.810000 0.00 0.00 0.00 64,601.221.589950

Base 13.717414 0.00 0.00 0.00 40,630.98

RECEIPTB67RRT908 01 Jul 2011 05 Jul 2011 BRL/BR3NEW TO ORD NON CASHITAUSA INV ITAU RCT

1,286.000 NHHJ Local 10.000000 0.00 0.00 0.00 12,860.001.595549

Base 6.267434 0.00 0.00 0.00 8,059.92

BRAZILIAN REAL  Total

0.00Local25,476.945

0.00Base

0.00

0.00

0.00

0.00

207,068.36

120,403.70

CANADIAN DOLLAR

COMMON STOCK NPV01626P403 15 Jul 2011 15 Jul 2011 CAD/CANCUSIP CHANGE NON CASHALIMENTATION COUCHE TARD  B

800.000 NHHJ Local 15.400000 0.00 0.00 0.00 12,320.001.192400

Base 12.915125 0.00 0.00 0.00 10,332.10

COMMON STOCK NPV046789954 08 Sep 2011 13 Sep 2011 CAD/CAN 0.04JEFFERIES+ COMPANY INCATCO LTD  CLASS I

2,600.000 NHEG Local 63.020300 0.00 104.00 0.00 163,748.780.985800

Base 63.928079 0.00 105.50 0.00 166,107.51

COMMON STOCK NPV106902968 31 Aug 2011 31 Aug 2011 CAD/CANTENDER OFFERBREAKWATER RESOURCES LTD

195,300.000 NHHV Local 7.000000 0.00 0.00 0.00 1,367,100.000.978300

Base 7.155269 0.00 0.00 0.00 1,397,424.10
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COMMON STOCK NPV136385952 02 Sep 2011 08 Sep 2011 CAD/CAN 0.03G TRADE SERVICES LTDCANADIAN NATURAL RESOURCES

32,000.000 NHHP Local 35.198900 0.00 960.00 0.00 1,125,404.800.981550

Base 35.860527 0.00 978.04 0.00 1,146,558.81

06 Sep 2011 09 Sep 2011 CAD/CAN 0.03MERRILL LYNCH PEIRCE FENNER AND S

53,303.000 NHHP Local 33.849000 0.00 1,599.09 0.00 1,802,654.160.990900

Base 34.159855 0.00 1,613.78 0.00 1,819,208.96

06 Sep 2011 CAD/CAN 0.01JPMORGAN CHASE BANK

403.000 NHHP Local 33.506900 0.00 3.02 0.00 13,500.260.990900

Base 33.814613 0.00 3.05 0.00 13,624.24

06 Sep 2011 CANCEL CAD/CAN 0.01JPMORGAN CHASE BANK

-403.000 NHHP Local 33.506900 0.00 -3.02 0.00 -13,500.260.990900

Base 33.814613 0.00 -3.05 0.00 -13,624.24

06 Sep 2011 CAD/CAN 0.01JPMORGAN CHASE BANK

491.000 NHHP Local 33.953890 0.00 3.68 0.00 16,667.680.990900

Base 34.265708 0.00 3.71 0.00 16,820.75

06 Sep 2011 CANCEL CAD/CAN 0.01JPMORGAN CHASE BANK

-491.000 NHHP Local 33.953890 0.00 -3.68 0.00 -16,667.680.990900

Base 34.265708 0.00 -3.71 0.00 -16,820.75

06 Sep 2011 CAD/CAN 0.01JPMORGAN CHASE BANK

403.000 NHHP Local 33.769504 0.00 3.02 0.00 13,606.090.990900

Base 34.079629 0.00 3.05 0.00 13,731.04

06 Sep 2011 CANCEL CAD/CAN 0.01JPMORGAN CHASE BANK

-403.000 NHHP Local 33.769504 0.00 -3.02 0.00 -13,606.090.990900

Base 34.079629 0.00 -3.05 0.00 -13,731.04

06 Sep 2011 12 Sep 2011 CAD/CAN 0.013 J P MORGAN SECURITIES INC

403.000 NHHP Local 33.506900 0.00 3.02 0.00 13,500.260.990900

Base 33.814613 0.00 3.05 0.00 13,624.24
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06 Sep 2011 12 Sep 2011 CAD/CAN 0.013 J P MORGAN SECURITIES INC

491.000 NHHP Local 33.953890 0.00 3.68 0.00 16,667.680.990900

Base 34.265708 0.00 3.71 0.00 16,820.75

06 Sep 2011 12 Sep 2011 CAD/CAN 0.013 J P MORGAN SECURITIES INC

403.000 NHHP Local 33.769504 0.00 3.02 0.00 13,606.090.990900

Base 34.079629 0.00 3.05 0.00 13,731.04

136385952 Total

2,568.81 0.000.0086,600.000 Local 2,971,832.99

Base 0.00 2,601.63 0.00 3,009,943.80

COMMON STOCK NPV146900956 15 Jul 2011 20 Jul 2011 CAD/CAN 0.04CHICAGO ANALYTIC TRADING COMPANYCASCADES INC

104,000.000 NHEG Local 6.261000 0.00 4,160.00 0.00 646,984.000.953750

Base 6.564613 0.00 4,361.73 0.00 678,358.06

COMMON STOCK NPV182873950 15 Jul 2011 20 Jul 2011 CAD/CAN 0.02CHICAGO ANALYTIC TRADING COMPANYCLAUDE RESOURCES INC

9,800.000 NHEG Local 1.953700 0.00 196.00 0.00 18,950.260.953750

Base 2.048440 0.00 205.50 0.00 19,869.21

18 Jul 2011 21 Jul 2011 CAD/CAN 0.02CHICAGO ANALYTIC TRADING COMPANY

18,900.000 NHEG Local 1.973000 0.00 378.00 0.00 36,911.700.961500

Base 2.052002 0.00 393.14 0.00 38,389.70

19 Jul 2011 22 Jul 2011 CAD/CAN 0.02CHICAGO ANALYTIC TRADING COMPANY

20,800.000 NHEG Local 1.877900 0.00 416.00 0.00 38,644.320.950550

Base 1.975593 0.00 437.64 0.00 40,654.69

28 Jul 2011 03 Aug 2011 CAD/CAN 0.04ITG CANADA

4,400.000 NHEG Local 1.731234 0.00 176.00 0.00 7,441.430.948350

Base 1.825522 0.00 185.59 0.00 7,846.71
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02 Aug 2011 05 Aug 2011 CAD/CAN 0.04ITG CANADA

14,575.000 NHEG Local 1.748370 0.00 583.00 0.00 24,899.490.957950

Base 1.825116 0.00 608.59 0.00 25,992.47

03 Aug 2011 08 Aug 2011 CAD/CAN 0.04ITG CANADA

3,200.000 NHEG Local 1.725563 0.00 128.00 0.00 5,393.800.963300

Base 1.791304 0.00 132.88 0.00 5,599.29

04 Aug 2011 09 Aug 2011 CAD/CAN 0.04ITG CANADA

22,325.000 NHEG Local 1.567284 0.00 893.00 0.00 34,096.620.976550

Base 1.604919 0.00 914.44 0.00 34,915.39

05 Aug 2011 10 Aug 2011 CAD/CAN 0.04ITG CANADA

79,400.000 NHEG Local 1.554543 0.00 3,176.00 0.00 120,254.710.984200

Base 1.579499 0.00 3,226.99 0.00 122,185.24

08 Aug 2011 11 Aug 2011 CAD/CAN 0.04ITG CANADA

33,100.000 NHEG Local 1.507500 0.00 1,324.00 0.00 48,574.250.989000

Base 1.524267 0.00 1,338.73 0.00 49,114.51

09 Aug 2011 12 Aug 2011 CAD/CAN 0.04ITG CANADA

22,200.000 NHEG Local 1.518956 0.00 888.00 0.00 32,832.820.989300

Base 1.535385 0.00 897.60 0.00 33,187.93

182873950 Total

8,158.00 0.000.00228,700.000 Local 367,999.40

Base 0.00 8,341.10 0.00 377,755.14

COMMON STOCK NPV264901950 15 Jul 2011 20 Jul 2011 CAD/CAN 0.04CANTOR FITZGERALD AND CODUNDEE CORP  CL A

7,100.000 NHEG Local 25.571600 0.00 284.00 0.00 181,274.360.953750

Base 26.811638 0.00 297.77 0.00 190,064.86
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REIT NPV302251954 15 Jul 2011 20 Jul 2011 CAD/CAN 0.04G TRADE SERVICES LTDEXTENDICARE REAL ESTATE INVE

1,000.000 NHEG Local 10.388300 0.00 40.00 0.00 10,348.300.953750

Base 10.892058 0.00 41.94 0.00 10,850.12

18 Jul 2011 21 Jul 2011 CAD/CAN 0.04G TRADE SERVICES LTD

2,200.000 NHEG Local 10.285200 0.00 88.00 0.00 22,539.440.961500

Base 10.697036 0.00 91.52 0.00 23,441.96

19 Jul 2011 22 Jul 2011 CAD/CAN 0.04G TRADE SERVICES LTD

22,100.000 NHEG Local 10.237600 0.00 884.00 0.00 225,366.960.950550

Base 10.770186 0.00 929.99 0.00 237,091.12

20 Jul 2011 25 Jul 2011 CAD/CAN 0.04G TRADE SERVICES LTD

30,200.000 NHEG Local 10.180600 0.00 1,208.00 0.00 306,246.120.947950

Base 10.739596 0.00 1,274.33 0.00 323,061.47

302251954 Total

2,220.00 0.000.0055,500.000 Local 564,500.82

Base 0.00 2,337.78 0.00 594,444.67

COMMON STOCK NPV349907105 24 Aug 2011 24 Aug 2011 CAD/CANTENDER OFFERFORZANI GROUP LTD CL A

52,300.000 NHHV Local 26.500000 0.00 0.00 0.00 1,385,950.000.987900

Base 26.824577 0.00 0.00 0.00 1,402,925.40

COMMON STOCK380134957 11 Aug 2011 16 Aug 2011 CAD/CAN 0.04NOMURA SECURITIES INTERNATIONAL INCGMP CAPITAL INC

17,400.000 NHEG Local 8.196000 0.00 696.00 0.00 141,914.400.989200

Base 8.285483 0.00 703.60 0.00 143,463.81

12 Aug 2011 17 Aug 2011 CAD/CAN 0.04NOMURA SECURITIES INTERNATIONAL INC

8,000.000 NHEG Local 8.586000 0.00 320.00 0.00 68,368.000.987950

Base 8.690723 0.00 323.90 0.00 69,201.88



Prepared by State StreetPage 1081

Sales Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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

15 Aug 2011 18 Aug 2011 CAD/CAN 0.04NOMURA SECURITIES INTERNATIONAL INC

16,800.000 NHEG Local 8.984000 0.00 672.00 0.00 150,259.200.983900

Base 9.131009 0.00 683.00 0.00 152,717.96

16 Aug 2011 19 Aug 2011 CAD/CAN 0.04NOMURA SECURITIES INTERNATIONAL INC

8,000.000 NHEG Local 8.815100 0.00 320.00 0.00 70,200.800.981750

Base 8.978966 0.00 325.95 0.00 71,505.78

380134957 Total

2,008.00 0.000.0050,200.000 Local 430,742.40

Base 0.00 2,036.45 0.00 436,889.43

COMMON STOCK NPV653905109 07 Sep 2011 07 Sep 2011 CAD/CANCUSIP CHANGE NON CASHNIKO RESOURCES LTD

733.000 NHHJ Local 93.000000 0.00 0.00 0.00 68,169.001.057850

Base 87.914161 0.00 0.00 0.00 64,441.08

COMMON STOCK NPV739239101 25 Jul 2011 25 Jul 2011 CAD/CANCUSIP CHANGE NON CASHPOWER CORP OF CANADA

4,130.000 NHHJ Local 40.277845 0.00 0.00 0.00 166,347.501.055070

Base 38.175523 0.00 0.00 0.00 157,664.91

COMMON STOCK NPV74386V951 19 Jul 2011 22 Jul 2011 CAD/CAN 0.01MORGAN STANLEY CO INCORPORATEDPROVIDENT ENERGY LTD

40,678.000 NHHJ Local 8.601700 0.00 406.78 0.00 349,493.170.950550

Base 9.049182 0.00 427.94 0.00 367,674.68

COMMON STOCK NPV823901954 11 Aug 2011 16 Aug 2011 CAD/CAN 0.04NOMURA SECURITIES INTERNATIONAL INCSHERRITT INTERNATIONAL CORP

144,600.000 NHEG Local 5.056900 0.00 5,784.00 0.00 725,443.740.989200

Base 5.112111 0.00 5,847.15 0.00 733,364.07

COMMON STOCK NPV82509W103 25 Jul 2011 25 Jul 2011 CAD/CANCUSIP CHANGE NON CASHSHOPPERS DRUG MART CORP

1,713.000 NHHJ Local 47.258458 0.00 0.00 0.00 80,953.741.171178

Base 40.351231 0.00 0.00 0.00 69,121.66
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COMMON STOCK NPV893662957 15 Jul 2011 20 Jul 2011 CAD/CAN 0.04CHICAGO ANALYTIC TRADING COMPANYTRANSGLOBE ENERGY CORP

24,700.000 NHEG Local 11.403800 0.00 988.00 0.00 280,685.860.953750

Base 11.956802 0.00 1,035.91 0.00 294,297.10

18 Jul 2011 21 Jul 2011 CAD/CAN 0.04CHICAGO ANALYTIC TRADING COMPANY

7,900.000 NHEG Local 11.345100 0.00 316.00 0.00 89,310.290.961500

Base 11.799376 0.00 328.65 0.00 92,886.42

19 Jul 2011 22 Jul 2011 CAD/CAN 0.04CHICAGO ANALYTIC TRADING COMPANY

15,200.000 NHEG Local 11.223400 0.00 608.00 0.00 169,987.680.950550

Base 11.807269 0.00 639.63 0.00 178,830.87

20 Jul 2011 25 Jul 2011 CAD/CAN 0.04CHICAGO ANALYTIC TRADING COMPANY

5,800.000 NHEG Local 11.218800 0.00 232.00 0.00 64,837.040.947950

Base 11.834801 0.00 244.74 0.00 68,397.11

893662957 Total

2,144.00 0.000.0053,600.000 Local 604,820.87

Base 0.00 2,248.93 0.00 634,411.50

COMMON STOCK NPV952845956 11 Aug 2011 16 Aug 2011 CAD/CAN 0.04GOLDMAN SACHS + COWEST FRASER TIMBER CO LTD

10,700.000 NHEG Local 39.274300 0.00 428.00 0.00 419,807.010.989200

Base 39.703093 0.00 432.67 0.00 424,390.43

12 Aug 2011 17 Aug 2011 CAD/CAN 0.04GOLDMAN SACHS + CO

1,500.000 NHEG Local 39.878500 0.00 60.00 0.00 59,757.750.987950

Base 40.364897 0.00 60.73 0.00 60,486.61

15 Aug 2011 18 Aug 2011 CAD/CAN 0.04GOLDMAN SACHS + CO

2,000.000 NHEG Local 39.908300 0.00 80.00 0.00 79,736.600.983900

Base 40.561338 0.00 81.31 0.00 81,041.37
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16 Aug 2011 19 Aug 2011 CAD/CAN 0.04GOLDMAN SACHS + CO

1,700.000 NHEG Local 39.874700 0.00 68.00 0.00 67,718.990.981750

Base 40.615941 0.00 69.26 0.00 68,977.84

952845956 Total

636.00 0.000.0015,900.000 Local 627,020.35

Base 0.00 643.97 0.00 634,896.25

COMMON STOCK NPV985521954 31 Aug 2011 06 Sep 2011 CAD/CANCREDIT SUISSE SECURITIES (USA) LLCYELLOW MEDIA INC

9,234.000 NHHJ Local 0.810400 0.00 0.00 0.00 7,483.230.978300

Base 0.828376 0.00 0.00 0.00 7,649.22

CANADIAN DOLLAR  Total

0.00Local1,053,688.000

0.00Base

0.00

0.00

28,473.59

29,249.95

10,722,184.35

10,933,468.44

DANISH KRONE

COMMON STOCK DKK20.524510906 28 Jul 2011 02 Aug 2011 DKK/DK2 0.18UBS AGSATAIR

9,200.000 NHEG Local 573.000000 0.00 8,434.56 0.00 5,263,165.445.208500

Base 110.012480 0.00 1,619.38 0.00 1,010,495.43

COMMON STOCK DKK20.705707909 15 Jul 2011 20 Jul 2011 DKK/DK2 0.08UBS AGTHRANE + THRANE A/S

811.000 NHEG Local 250.024700 0.00 324.43 0.00 202,445.605.267400

Base 47.466435 0.00 61.59 0.00 38,433.69

18 Jul 2011 21 Jul 2011 DKK/DK2 0.07UBS AG

536.000 NHEG Local 246.793993 0.00 211.65 0.00 132,069.935.310600

Base 46.471960 0.00 39.85 0.00 24,869.12

19 Jul 2011 22 Jul 2011 DKK/DK2 0.07UBS AG

3,469.000 NHEG Local 242.721101 0.00 1,347.20 0.00 840,652.305.254050

Base 46.196953 0.00 256.41 0.00 160,000.82
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20 Jul 2011 25 Jul 2011 DKK/DK2 0.08UBS AG

235.000 NHEG Local 248.117021 0.00 93.29 0.00 58,214.215.251150

Base 47.250035 0.00 17.77 0.00 11,085.99

21 Jul 2011 26 Jul 2011 DKK/DK2 0.08UBS AG

744.000 NHEG Local 247.388602 0.00 294.49 0.00 183,762.635.183750

Base 47.723868 0.00 56.81 0.00 35,449.75

22 Jul 2011 27 Jul 2011 DKK/DK2 0.08UBS AG

999.000 NHEG Local 249.863203 0.00 399.38 0.00 249,213.965.188050

Base 48.161294 0.00 76.98 0.00 48,036.15

25 Jul 2011 28 Jul 2011 DKK/DK2 0.08UBS AG

4,563.000 NHEG Local 244.614000 0.00 1,785.88 0.00 1,114,387.805.198450

Base 47.055180 0.00 343.54 0.00 214,369.24

26 Jul 2011 29 Jul 2011 DKK/DK2 0.08UBS AG

5,243.000 NHEG Local 242.193900 0.00 2,031.72 0.00 1,267,790.905.141700

Base 47.103857 0.00 395.15 0.00 246,570.38

705707909 Total

6,488.04 0.000.0016,600.000 Local 4,048,537.33

Base 0.00 1,248.10 0.00 778,815.14

DANISH KRONE  Total

0.00Local25,800.000

0.00Base

0.00

0.00

14,922.60

2,867.48

9,311,702.77

1,789,310.57

EURO CURRENCY

AUSTRIA
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COMMON STOCK568104905 11 Aug 2011 17 Aug 2011 EUR/AT2 0.02GOLDMAN SACHS + COCA IMMOBILIEN ANLAGEN AG

27,700.000 NHEG Local 8.994600 0.00 398.64 0.00 248,751.780.702790

Base 12.798418 0.00 567.22 0.00 353,948.95

COMMON STOCK NPVB13WZ2902 05 Jul 2011 08 Jul 2011 EUR/AT2 0.01INVESTMENT TECHNOLOGY GROUP LTDZUMTOBEL AG

407.000 NHHV Local 19.000100 0.00 3.09 0.00 7,729.950.691133

Base 27.491235 0.00 4.47 0.00 11,184.46

07 Jul 2011 12 Jul 2011 EUR/AT2 0.01CREDIT SUISSE SECURITIES (EUROPE) L

325.000 NHHV Local 19.163108 0.00 3.11 0.00 6,224.900.696961

Base 27.495237 0.00 4.46 0.00 8,931.49

11 Jul 2011 14 Jul 2011 EUR/AT2 0.01UBS AG

400.000 NHHV Local 18.635200 0.00 3.73 0.00 7,450.350.712606

Base 26.150776 0.00 5.23 0.00 10,455.08

13 Jul 2011 18 Jul 2011 EUR/AT2 0.02J.P. MORGAN CLEARING CORP.

2,868.000 NHHV Local 17.740000 0.00 35.61 0.00 50,842.710.705766

Base 25.135810 0.00 50.46 0.00 72,039.05

19 Jul 2011 22 Jul 2011 EUR/AT2 0.02J.P. MORGAN CLEARING CORP.

2,300.000 NHHV Local 16.882500 0.00 27.18 0.00 38,802.570.706290

Base 23.903071 0.00 38.48 0.00 54,938.58

11 Aug 2011 17 Aug 2011 EUR/AT2 0.03GOLDMAN SACHS + CO

18,878.000 NHEG Local 13.624900 0.00 411.54 0.00 256,799.320.702790

Base 19.386872 0.00 585.58 0.00 365,399.79

12 Aug 2011 18 Aug 2011 EUR/AT2 0.03GOLDMAN SACHS + CO

9,222.000 NHEG Local 13.957100 0.00 205.94 0.00 128,506.440.703457

Base 19.840729 0.00 292.75 0.00 182,678.46

01 Aug 2011 04 Aug 2011 EUR/AT2 0.01INVESTMENT TECHNOLOGY GROUP LTD

3,613.000 NHEH Local 16.646601 0.00 30.07 0.00 60,114.100.704126

Base 23.641509 0.00 42.71 0.00 85,374.07



Prepared by State StreetPage 1086

Sales Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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

02 Aug 2011 05 Aug 2011 EUR/AT2 0.01INVESTMENT TECHNOLOGY GROUP LTD

4,252.000 NHEH Local 16.004200 0.00 34.02 0.00 68,015.840.702642

Base 22.777175 0.00 48.42 0.00 96,800.13

03 Aug 2011 08 Aug 2011 EUR/AT2 0.01INVESTMENT TECHNOLOGY GROUP LTD

3,155.000 NHEH Local 16.125700 0.00 25.44 0.00 50,851.140.698300

Base 23.092797 0.00 36.43 0.00 72,821.34

B13WZ2902 Total

779.73 0.000.0045,420.000 Local 675,337.32

Base 0.00 1,108.99 0.00 960,622.45

73,120.000

0.00

0.00

1,676.21

1,178.37

0.00

0.00 924,089.10

1,314,571.40

Local

Base

AUSTRIA Total

BELGIUM

COMMON STOCK595527904 01 Aug 2011 04 Aug 2011 EUR/BE5 0.02INVESTMENT TECHNOLOGY GROUP LTDOMEGA PHARMA

4,231.000 NHEH Local 33.425500 0.00 70.71 0.00 141,352.580.704126

Base 47.470907 0.00 100.42 0.00 200,748.99

COMMON STOCK737006908 11 Aug 2011 16 Aug 2011 EUR/BE5 0.02GOLDMAN SACHS + COMELEXIS NV

4,700.000 NHEG Local 9.793800 0.00 73.65 0.00 45,957.210.700820

Base 13.974772 0.00 105.09 0.00 65,576.34

12 Aug 2011 17 Aug 2011 EUR/BE5 0.02GOLDMAN SACHS + CO

11,786.000 NHEG Local 9.643200 0.00 181.85 0.00 113,472.910.703457

Base 13.708301 0.00 258.51 0.00 161,307.53

15 Aug 2011 18 Aug 2011 EUR/BE5 0.02GOLDMAN SACHS + CO

9,214.000 NHEG Local 9.714800 0.00 143.22 0.00 89,368.950.692257

Base 14.033516 0.00 206.89 0.00 129,097.94



Prepared by State StreetPage 1087

Sales Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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

16 Aug 2011 19 Aug 2011 EUR/BE5 0.02GOLDMAN SACHS + CO

5,600.000 NHEG Local 9.580200 0.00 85.84 0.00 53,563.280.693505

Base 13.814176 0.00 123.78 0.00 77,235.61

17 Aug 2011 22 Aug 2011 EUR/BE5 0.02GOLDMAN SACHS + CO

1,831.000 NHEG Local 9.328700 0.00 27.33 0.00 17,053.520.692905

Base 13.463173 0.00 39.44 0.00 24,611.63

18 Aug 2011 23 Aug 2011 EUR/BE5 0.02GOLDMAN SACHS + CO

7,039.000 NHEG Local 8.938200 0.00 100.67 0.00 62,815.320.698348

Base 12.799063 0.00 144.15 0.00 89,948.45

19 Aug 2011 24 Aug 2011 EUR/BE5 0.02GOLDMAN SACHS + CO

3,836.000 NHEG Local 8.385100 0.00 51.46 0.00 32,113.780.694107

Base 12.080414 0.00 74.14 0.00 46,266.32

23 Aug 2011 26 Aug 2011 EUR/BE5 0.02GOLDMAN SACHS + CO

129.000 NHEG Local 9.000000 0.00 1.86 0.00 1,159.140.693001

Base 12.986994 0.00 2.68 0.00 1,672.64

24 Aug 2011 29 Aug 2011 EUR/BE5 0.02GOLDMAN SACHS + CO

661.000 NHEG Local 9.055008 0.00 9.58 0.00 5,975.780.694444

Base 13.039220 0.00 13.80 0.00 8,605.13

25 Aug 2011 29 Aug 2011 EUR/BE5 0.02GOLDMAN SACHS + CO

702.000 NHEG Local 9.028305 0.00 10.14 0.00 6,327.730.696767

Base 12.957423 0.00 14.55 0.00 9,081.56

26 Aug 2011 31 Aug 2011 EUR/BE5 0.02GOLDMAN SACHS + CO

1,002.000 NHEG Local 8.898703 0.00 14.27 0.00 8,902.230.691252

Base 12.873312 0.00 20.64 0.00 12,878.41

737006908 Total

699.87 0.000.0046,500.000 Local 436,709.85

Base 0.00 1,003.67 0.00 626,281.56
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COMMON STOCK NPVACI009ZR8 22 Aug 2011 25 Aug 2011 EUR/BE5 0.02UBS AGCOLRUYT SA

7,981.000 NHHP Local 34.531100 0.00 110.24 0.00 275,482.470.695314

Base 49.662598 0.00 158.55 0.00 396,198.65

23 Aug 2011 26 Aug 2011 EUR/BE5 0.02UBS AG

2,919.000 NHHP Local 34.871000 0.00 40.72 0.00 101,747.730.693001

Base 50.318831 0.00 58.76 0.00 146,821.91

22 Sep 2011 27 Sep 2011 EUR/BE5 0.01GOLDMAN SACHS + CO

1,446.000 NHHP Local 30.130700 0.00 13.07 0.00 43,555.920.743771

Base 40.510722 0.00 17.57 0.00 58,560.93

22 Sep 2011 27 Sep 2011 EUR/BE5 0.06PERSHING LLC

19,751.000 NHHP Local 29.977100 0.00 888.12 0.00 591,189.580.743771

Base 40.304207 0.00 1,194.08 0.00 794,854.30

22 Sep 2011 27 Sep 2011 EUR/BE5 0.08KAS-ASSOCIATIE N.V.

12,796.000 NHHP Local 29.900000 0.00 765.20 0.00 381,835.200.743771

Base 40.200546 0.00 1,028.81 0.00 513,377.37

23 Sep 2011 28 Sep 2011 EUR/BE5 0.06PERSHING LLC

3,412.000 NHHP Local 29.947800 0.00 153.27 0.00 102,028.620.739864

Base 40.477439 0.00 207.16 0.00 137,901.86

ACI009ZR8 Total

1,970.62 0.000.0048,305.000 Local 1,495,839.52

Base 0.00 2,664.93 0.00 2,047,715.02

COMMON STOCK NPVACI00DRF4 19 Aug 2011 24 Aug 2011 EUR/BE5 0.03INVESTMENT TECHNOLOGY GROUP LTDD IETEREN SA/NV

1,796.000 NHEH Local 36.422600 0.00 32.71 0.00 65,382.280.694107

Base 52.474042 0.00 47.13 0.00 94,196.26
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COMMON STOCK NPVB1H4YG909 05 Jul 2011 05 Jul 2011 EUR/BE5TENDER OFFERCNP  CIE NATL A PORTEFEUILLE

794.000 NHHJ Local 49.010000 0.00 0.00 0.00 38,913.940.691133

Base 70.912545 0.00 0.00 0.00 56,304.56

101,626.000

0.00

0.00

3,816.15

2,773.91

0.00

0.00 2,178,198.17

3,025,246.39

Local

Base

BELGIUM Total

FINLAND

COMMON STOCK NPV402400006 02 Sep 2011 07 Sep 2011 EUR/FI2 0.01LOOP CAPITAL MARKETS LLCAMER SPORTS OYJ A SHS

9,642.000 NHEH Local 9.088800 0.00 43.82 0.00 87,590.390.704077

Base 12.908815 0.00 62.24 0.00 124,404.56

05 Sep 2011 08 Sep 2011 EUR/FI2 0.01LOOP CAPITAL MARKETS LLC

14,393.000 NHEH Local 8.701400 0.00 62.62 0.00 125,176.630.704077

Base 12.358591 0.00 88.94 0.00 177,788.27

402400006 Total

106.44 0.000.0024,035.000 Local 212,767.02

Base 0.00 151.18 0.00 302,192.83

COMMON STOCK NPV449000900 01 Aug 2011 04 Aug 2011 EUR/FI2 0.02BNP PARIBAS SAKESKO OYJ B SHS

3,602.000 NHEH Local 26.917601 0.00 48.48 0.00 96,908.720.704126

Base 38.228387 0.00 68.85 0.00 137,629.80

COMMON STOCK EUR.65B17NY4905 29 Aug 2011 01 Sep 2011 EUR/FI2 0.01CABRERA CAPITAL MARKETS LLCORION OYJ CLASS B

4,392.000 NHHV Local 15.531498 0.00 40.93 0.00 68,173.410.689204

Base 22.535415 0.00 59.39 0.00 98,916.16

30 Aug 2011 02 Sep 2011 EUR/FI2 0.01CABRERA CAPITAL MARKETS LLC

808.000 NHHV Local 15.383490 0.00 7.46 0.00 12,422.400.692785

Base 22.205287 0.00 10.77 0.00 17,931.10
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B17NY4905 Total

48.39 0.000.005,200.000 Local 80,595.81

Base 0.00 70.16 0.00 116,847.26

32,837.000

0.00

0.00

290.19

203.31

0.00

0.00 390,271.55

556,669.89

Local

Base

FINLAND Total

FRANCE

COMMON STOCK EUR1.419689906 02 Sep 2011 07 Sep 2011 EUR/FR4 0.02LOOP CAPITAL MARKETS LLCINGENICO

5,602.000 NHEH Local 28.580100 0.00 80.05 0.00 160,025.670.704077

Base 40.592293 0.00 113.69 0.00 227,284.33

05 Sep 2011 08 Sep 2011 EUR/FR4 0.02LOOP CAPITAL MARKETS LLC

2,192.000 NHEH Local 27.592901 0.00 30.24 0.00 60,453.400.704077

Base 39.190175 0.00 42.95 0.00 85,861.92

419689906 Total

110.29 0.000.007,794.000 Local 220,479.07

Base 0.00 156.64 0.00 313,146.25

COMMON STOCK EUR4.419954003 02 Sep 2011 07 Sep 2011 EUR/FR4 0.04LOOP CAPITAL MARKETS LLCCIMENTS FRANCAIS

2,058.000 NHEH Local 62.073902 0.00 63.87 0.00 127,684.220.704077

Base 88.163513 0.00 90.71 0.00 181,349.80

COMMON STOCK EUR3.436892905 20 Jul 2011 25 Jul 2011 EUR/FR4 0.02INVESTMENT TECHNOLOGY GROUP LTDRALLYE SA

200.000 NHHV Local 28.416400 0.00 2.27 0.00 5,681.010.704771

Base 40.320047 0.00 3.22 0.00 8,060.79

17 Aug 2011 22 Aug 2011 EUR/FR4 0.01INVESTMENT TECHNOLOGY GROUP LTD

200.000 NHHV Local 24.755000 0.00 1.98 0.00 4,949.020.692905

Base 35.726398 0.00 2.86 0.00 7,142.42
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26 Aug 2011 31 Aug 2011 EUR/FR4 0.02UBS AG

700.000 NHHV Local 23.167900 0.00 8.11 0.00 16,209.420.691252

Base 33.515852 0.00 11.73 0.00 23,449.36

29 Aug 2011 01 Sep 2011 EUR/FR4 0.02UBS AG

200.000 NHHV Local 24.249500 0.00 2.42 0.00 4,847.480.689204

Base 35.184793 0.00 3.51 0.00 7,033.45

30 Aug 2011 02 Sep 2011 EUR/FR4 0.01INVESTMENT TECHNOLOGY GROUP LTD

200.000 NHHV Local 23.909100 0.00 1.91 0.00 4,779.910.692785

Base 34.511573 0.00 2.76 0.00 6,899.56

31 Aug 2011 05 Sep 2011 EUR/FR4 0.02UBS AG

200.000 NHHV Local 24.950200 0.00 2.50 0.00 4,987.540.694203

Base 35.940784 0.00 3.60 0.00 7,184.56

01 Sep 2011 06 Sep 2011 EUR/FR4 0.02UBS AG

200.000 NHHV Local 24.517900 0.00 2.45 0.00 4,901.130.700158

Base 35.017667 0.00 3.50 0.00 7,000.03

02 Sep 2011 07 Sep 2011 EUR/FR4 0.01INVESTMENT TECHNOLOGY GROUP LTD

600.000 NHHV Local 23.551100 0.00 5.65 0.00 14,125.010.704077

Base 33.449608 0.00 8.02 0.00 20,061.74

06 Sep 2011 09 Sep 2011 EUR/FR4 0.02UBS AG

200.000 NHHV Local 22.689200 0.00 2.27 0.00 4,535.570.714388

Base 31.760332 0.00 3.18 0.00 6,348.89

08 Sep 2011 13 Sep 2011 EUR/FR4 0.01INVESTMENT TECHNOLOGY GROUP LTD

200.000 NHHV Local 23.426200 0.00 1.87 0.00 4,683.370.717051

Base 32.670201 0.00 2.61 0.00 6,531.43

13 Sep 2011 16 Sep 2011 EUR/FR4 0.01MERRILL LYNCH INTERNATIONAL

200.000 NHHV Local 20.668700 0.00 1.65 0.00 4,132.090.731101

Base 28.270649 0.00 2.26 0.00 5,651.87
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21 Sep 2011 26 Sep 2011 EUR/FR4 0.01INVESTMENT TECHNOLOGY GROUP LTD

300.000 NHHV Local 22.242000 0.00 2.67 0.00 6,669.930.728571

Base 30.528253 0.00 3.66 0.00 9,154.81

436892905 Total

35.75 0.000.003,400.000 Local 80,501.48

Base 0.00 50.91 0.00 114,518.91

COMMON STOCK EUR7.440044907 19 Aug 2011 24 Aug 2011 EUR/FR4 0.01INVESTMENT TECHNOLOGY GROUP LTDFAURECIA

6,015.000 NHEH Local 17.972299 0.00 54.05 0.00 108,049.330.694107

Base 25.892692 0.00 77.87 0.00 155,666.68

COMMON STOCK EUR6.1454721002 02 Sep 2011 07 Sep 2011 EUR/FR4 0.01LOOP CAPITAL MARKETS LLCLAGARDERE S.C.A.

8,067.000 NHEH Local 20.200000 0.00 81.48 0.00 162,871.920.704077

Base 28.690044 0.00 115.73 0.00 231,326.86

COMMON STOCK EUR3.493757900 09 Aug 2011 12 Aug 2011 EUR/FR4 0.02LOOP CAPITAL MARKETS LLCVALEO SA

891.000 NHEH Local 32.534100 0.00 14.49 0.00 28,973.390.702124

Base 46.336687 0.00 20.64 0.00 41,265.35

COMMON STOCK NPV525397907 20 Jul 2011 25 Jul 2011 EUR/FR4 0.11UBS AGHERMES INTERNATIONAL

3,477.000 NHHJ Local 224.864101 0.00 273.65 0.00 781,578.830.704771

Base 319.059809 0.00 388.28 0.00 1,108,982.68

COMMON STOCK EUR4.576320907 01 Jul 2011 06 Jul 2011 EUR/FR4 0.03CREDIT AGRICOLE INDOSUEZ CHEUVREUXSA DES CIMENTS VICAT VICAT

200.000 NHHV Local 57.969900 0.00 4.64 0.00 11,589.340.689346

Base 84.094054 0.00 6.73 0.00 16,812.08

05 Jul 2011 08 Jul 2011 EUR/FR4 0.04CREDIT SUISSE SECURITIES (EUROPE) L

200.000 NHHV Local 57.770500 0.00 5.78 0.00 11,548.320.691133

Base 83.588108 0.00 8.36 0.00 16,709.26
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11 Jul 2011 14 Jul 2011 EUR/FR4 0.04UBS AG

241.000 NHHV Local 55.293500 0.00 6.66 0.00 13,319.070.712606

Base 77.593369 0.00 9.35 0.00 18,690.65

20 Jul 2011 25 Jul 2011 EUR/FR4 0.03INVESTMENT TECHNOLOGY GROUP LTD

982.000 NHHV Local 54.136904 0.00 21.26 0.00 53,141.180.704771

Base 76.814886 0.00 30.17 0.00 75,402.05

576320907 Total

38.34 0.000.001,623.000 Local 89,597.91

Base 0.00 54.61 0.00 127,614.04

COMMON STOCK EUR.4598095909 02 Sep 2011 07 Sep 2011 EUR/FR4LOOP CAPITAL MARKETS LLCHAVAS SA

24,556.000 NHEH Local 2.672000 0.00 32.81 0.00 65,580.820.704077

Base 3.795039 0.00 46.60 0.00 93,144.39

05 Sep 2011 08 Sep 2011 EUR/FR4LOOP CAPITAL MARKETS LLC

45,412.000 NHEH Local 2.571000 0.00 58.38 0.00 116,695.870.704077

Base 3.651589 0.00 82.92 0.00 165,743.05

598095909 Total

91.19 0.000.0069,968.000 Local 182,276.69

Base 0.00 129.52 0.00 258,887.44

COMMON STOCK NPV729433904 02 Sep 2011 07 Sep 2011 EUR/FR4 0.04LOOP CAPITAL MARKETS LLCZODIAC AEROSPACE

10,927.000 NHEH Local 55.114600 0.00 301.12 0.00 601,936.110.704077

Base 78.279222 0.00 427.68 0.00 854,929.38

COMMON STOCK EUR4.0739011906 19 Aug 2011 24 Aug 2011 EUR/FR4 0.04INVESTMENT TECHNOLOGY GROUP LTDWENDEL

9,161.000 NHEH Local 52.280300 0.00 239.47 0.00 478,700.360.694107

Base 75.320232 0.00 345.00 0.00 689,663.64
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COMMON STOCK NPVB01MJR901 25 Jul 2011 28 Jul 2011 EUR/FR4 0.23MERRILL LYNCH INTERNATIONALBIOMERIEUX

2,102.000 NHHP Local 79.261500 0.00 333.22 0.00 166,274.450.696573

Base 113.787787 0.00 478.37 0.00 238,703.55

26 Jul 2011 29 Jul 2011 EUR/FR4 0.23MERRILL LYNCH INTERNATIONAL

2,774.000 NHHP Local 78.353298 0.00 434.70 0.00 216,917.350.689869

Base 113.577068 0.00 630.12 0.00 314,432.67

27 Jul 2011 01 Aug 2011 EUR/FR4 0.22MERRILL LYNCH INTERNATIONAL

1,246.000 NHHP Local 78.231501 0.00 194.95 0.00 97,281.500.695797

Base 112.434375 0.00 280.18 0.00 139,813.05

B01MJR901 Total

962.87 0.000.006,122.000 Local 480,473.30

Base 0.00 1,388.67 0.00 692,949.27

COMMON STOCKB04VST904 08 Sep 2011 13 Sep 2011 EUR/FR4 0.04JEFFERIES+ COMPANY INCPARROT SA

1,200.000 NHEG Local 20.154000 0.00 38.70 0.00 24,146.100.717051

Base 28.106787 0.00 53.97 0.00 33,674.17

12 Sep 2011 15 Sep 2011 EUR/FR4 0.04JEFFERIES+ COMPANY INC

252.000 NHEG Local 18.997700 0.00 7.66 0.00 4,779.760.733460

Base 25.901481 0.00 10.44 0.00 6,516.73

13 Sep 2011 16 Sep 2011 EUR/FR4 0.04JEFFERIES+ COMPANY INC

1,200.000 NHEG Local 18.089200 0.00 34.73 0.00 21,672.310.731101

Base 24.742409 0.00 47.50 0.00 29,643.39

14 Sep 2011 19 Sep 2011 EUR/FR4 0.04JEFFERIES+ COMPANY INC

956.000 NHEG Local 18.163800 0.00 27.78 0.00 17,336.810.729315

Base 24.905288 0.00 38.09 0.00 23,771.36
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15 Sep 2011 20 Sep 2011 EUR/FR4 0.04JEFFERIES+ COMPANY INC

900.000 NHEG Local 17.882200 0.00 25.75 0.00 16,068.230.721475

Base 24.785613 0.00 35.69 0.00 22,271.36

16 Sep 2011 21 Sep 2011 EUR/FR4 0.04JEFFERIES+ COMPANY INC

436.000 NHEG Local 17.792600 0.00 12.41 0.00 7,745.160.725531

Base 24.523556 0.00 17.10 0.00 10,675.16

19 Sep 2011 22 Sep 2011 EUR/FR4 0.04JEFFERIES+ COMPANY INC

294.000 NHEG Local 17.455714 0.00 8.21 0.00 5,123.770.733299

Base 23.804361 0.00 11.20 0.00 6,987.29

20 Sep 2011 23 Sep 2011 EUR/FR4 0.04JEFFERIES+ COMPANY INC

800.000 NHEG Local 17.059600 0.00 21.84 0.00 13,625.840.730060

Base 23.367394 0.00 29.92 0.00 18,664.00

21 Sep 2011 26 Sep 2011 EUR/FR4 0.04JEFFERIES+ COMPANY INC

1,100.000 NHEG Local 16.981400 0.00 29.89 0.00 18,649.650.728571

Base 23.307818 0.00 41.03 0.00 25,597.57

22 Sep 2011 27 Sep 2011 EUR/FR4 0.04JEFFERIES+ COMPANY INC

348.000 NHEG Local 16.604914 0.00 9.25 0.00 5,769.260.743771

Base 22.325304 0.00 12.44 0.00 7,756.77

23 Sep 2011 28 Sep 2011 EUR/FR4 0.03JEFFERIES+ COMPANY INC

897.000 NHEG Local 15.688004 0.00 22.52 0.00 14,049.620.739864

Base 21.203902 0.00 30.44 0.00 18,989.46

26 Sep 2011 29 Sep 2011 EUR/FR4 0.03JEFFERIES+ COMPANY INC

1,572.000 NHEG Local 15.548003 0.00 39.11 0.00 24,402.350.739809

Base 21.016239 0.00 52.86 0.00 32,984.66

27 Sep 2011 30 Sep 2011 EUR/FR4 0.04JEFFERIES+ COMPANY INC

2,245.000 NHEG Local 16.152401 0.00 58.02 0.00 36,204.120.734997

Base 21.976145 0.00 78.94 0.00 49,257.51



Prepared by State StreetPage 1096

Sales Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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

29 Sep 2011 OPEN EUR/FR4 0.03JEFFERIES+ COMPANY INC

395.000 NHEG Local 15.436000 0.00 9.76 0.00 6,087.460.733192

Base 21.053148 0.00 13.31 0.00 8,302.68

30 Sep 2011 OPEN EUR/FR4 0.03JEFFERIES+ COMPANY INC

905.000 NHEG Local 15.422400 0.00 22.33 0.00 13,934.940.745323

Base 20.692237 0.00 29.96 0.00 18,696.51

B04VST904 Total

367.96 0.000.0013,500.000 Local 229,595.38

Base 0.00 502.89 0.00 313,788.62

COMMON STOCK EUR.2B058TZ909 09 Aug 2011 12 Aug 2011 EUR/FR4 0.02LOOP CAPITAL MARKETS LLCSAFRAN SA

5,871.000 NHEH Local 23.293901 0.00 68.38 0.00 136,690.110.702124

Base 33.176335 0.00 97.39 0.00 194,680.87

COMMON STOCK EUR.17B08V9H907 09 Aug 2011 12 Aug 2011 EUR/FR4 0.01LOOP CAPITAL MARKETS LLCPLASTIC OMNIUM

3,727.000 NHEH Local 17.524500 0.00 32.66 0.00 65,281.150.702124

Base 24.959266 0.00 46.52 0.00 92,976.67

02 Sep 2011 07 Sep 2011 EUR/FR4 0.01LOOP CAPITAL MARKETS LLC

9,173.000 NHEH Local 20.099200 0.00 92.19 0.00 184,277.770.704077

Base 28.546878 0.00 130.94 0.00 261,729.57

B08V9H907 Total

124.85 0.000.0012,900.000 Local 249,558.92

Base 0.00 177.46 0.00 354,706.24

COMMON STOCK EUR1.0B29QD1903 09 Aug 2011 12 Aug 2011 EUR/FR4PERSHING SECURITIES LIMITEDEURO DISNEY SCA   REGR

2,554.000 NHEH Local 5.037702 0.00 4.50 0.00 12,861.790.702124

Base 7.174946 0.00 6.41 0.00 18,318.40
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09 Aug 2011 12 Aug 2011 EUR/FR4UBS AG

18,061.000 NHEH Local 4.946700 0.00 31.27 0.00 89,311.080.702124

Base 7.045337 0.00 44.54 0.00 127,201.29

09 Aug 2011 12 Aug 2011 EUR/FR4GOLDMAN SACHS INTERNATIONAL

1,145.000 NHEH Local 5.220000 0.00 2.09 0.00 5,974.810.702124

Base 7.434584 0.00 2.98 0.00 8,509.62

B29QD1903 Total

37.86 0.000.0021,760.000 Local 108,147.68

Base 0.00 53.93 0.00 154,029.31

COMMON STOCKB3S0TP907 09 Sep 2011 14 Sep 2011 EUR/FR4 0.01INVESTMENT TECHNOLOGY GROUP LTDAXWAY SOFTWARE SA

200.000 NHHV Local 18.972500 0.00 1.52 0.00 3,792.980.731850

Base 25.924028 0.00 2.08 0.00 5,182.73

EXP 08JUL11B4KBR6903 01 Jul 2011 06 Jul 2011 EUR/FR4MERRILL LYNCH INTERNATIONALAXWAY SOFTWARE SA RTS

8,200.000 NHHV Local 1.556600 0.00 5.11 0.00 12,759.010.689346

Base 2.258082 0.00 7.41 0.00 18,508.86

04 Jul 2011 07 Jul 2011 EUR/FR4RIGHTS SOLD

2,968.000 NHEH Local 1.532146 0.00 0.00 0.00 4,547.410.688610

Base 2.224984 0.00 0.00 0.00 6,603.75

B4KBR6903 Total

5.11 0.000.0011,168.000 Local 17,306.42

Base 0.00 7.41 0.00 25,112.61

194,902.000

0.00

0.00

4,087.42

2,872.25

0.00

0.00 4,088,214.10

5,817,800.68

Local

Base

FRANCE Total

GERMANY
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COMMON STOCK457006906 09 Aug 2011 11 Aug 2011 EUR/DE5PERSHING SECURITIES LIMITEDKHD HUMBOLDT WEDAG INTERNATI

898.000 NHEH Local 5.216503 0.00 1.64 0.00 4,682.780.702124

Base 7.429604 0.00 2.34 0.00 6,669.45

09 Aug 2011 16 Aug 2011 EUR/DE55 UBS AG

42,455.000 NHEH Local 5.216600 0.00 77.51 0.00 221,393.240.702124

Base 7.429742 0.00 110.39 0.00 315,319.29

09 Aug 2011 11 Aug 2011 EUR/DE5GOLDMAN SACHS INTERNATIONAL

232.000 NHEH Local 5.220000 0.00 0.42 0.00 1,210.620.702124

Base 7.434584 0.00 0.60 0.00 1,724.23

457006906 Total

79.57 0.000.0043,585.000 Local 227,286.64

Base 0.00 113.33 0.00 323,712.97

PREFERENCE457913903 09 Aug 2011 11 Aug 2011 EUR/DE5 0.01LOOP CAPITAL MARKETS LLCPROSIEBEN SAT.1 MEDIA AG PFD

6,831.000 NHEH Local 13.686700 0.00 46.75 0.00 93,447.100.702124

Base 19.493280 0.00 66.58 0.00 133,092.02

COMMON STOCK NPV529412900 11 Jul 2011 13 Jul 2011 EUR/DE5 0.29SOCIETE GENERALE LONDON BRANCHMUENCHENER RUECKVER AG REG

13,672.000 NHHP Local 101.844600 0.00 2,784.84 0.00 1,389,634.530.712606

Base 142.918527 0.00 3,907.97 0.00 1,950,074.14

16 Aug 2011 18 Aug 2011 EUR/DE5 0.26KEEFE BRUYETTE AND WOOD LIMITED

11,071.000 NHHP Local 91.323100 0.00 2,022.08 0.00 1,009,015.960.693505

Base 131.683405 0.00 2,915.74 0.00 1,454,951.24

22 Aug 2011 25 Aug 2011 EUR/DE5 0.051 UBS AG

4,200.000 NHHP Local 88.115300 0.00 148.03 0.00 369,936.230.695314

Base 126.727349 0.00 212.90 0.00 532,041.97
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26 Aug 2011 30 Aug 2011 EUR/DE5 0.25BNP PARIBAS SECURITIES SERVICES

23,627.000 NHHP Local 85.256577 0.00 4,028.71 0.00 2,010,328.430.691252

Base 123.336463 0.00 5,828.14 0.00 2,908,242.48

529412900 Total

8,983.66 0.000.0052,570.000 Local 4,778,915.15

Base 0.00 12,864.75 0.00 6,845,309.83

COMMON STOCK NPV533458907 09 Aug 2011 11 Aug 2011 EUR/DE5 0.03LOOP CAPITAL MARKETS LLCRHEINMETALL AG

1,765.000 NHEH Local 45.936703 0.00 40.54 0.00 81,037.740.702124

Base 65.425342 0.00 57.74 0.00 115,417.99

COMMON STOCK NPV565348901 09 Aug 2011 11 Aug 2011 EUR/DE5LOOP CAPITAL MARKETS LLCADVA AG OPTICAL NETWORKING

39,778.000 NHEH Local 3.178900 0.00 63.23 0.00 126,387.050.702124

Base 4.527548 0.00 90.06 0.00 180,006.74

COMMON STOCK NPV566629903 01 Aug 2011 03 Aug 2011 EUR/DE5INVESTMENT TECHNOLOGY GROUP LTDTUI AG

26,140.000 NHEH Local 6.327000 0.00 82.69 0.00 165,305.090.704126

Base 8.985608 0.00 117.44 0.00 234,766.35

PREFERENCE572670909 01 Aug 2011 03 Aug 2011 EUR/DE5 0.05INVESTMENT TECHNOLOGY GROUP LTDHUGO BOSS PFD

2,973.000 NHEH Local 76.030501 0.00 113.02 0.00 225,925.660.704126

Base 107.978545 0.00 160.51 0.00 320,859.70

19 Aug 2011 24 Aug 2011 EUR/DE5 0.04INVESTMENT TECHNOLOGY GROUP LTD

1,052.000 NHEH Local 59.525600 0.00 31.31 0.00 62,589.620.694107

Base 85.758536 0.00 45.11 0.00 90,172.87

572670909 Total

144.33 0.000.004,025.000 Local 288,515.28

Base 0.00 205.62 0.00 411,032.57
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COMMON STOCK NPV573467909 26 Aug 2011 30 Aug 2011 EUR/DE5 0.01CREDIT SUISSE SECURITIES (EUROPE) LDRILLISCH AG

600.000 NHHV Local 7.200000 0.00 2.16 0.00 4,317.840.691252

Base 10.415883 0.00 3.12 0.00 6,246.41

29 Aug 2011 31 Aug 2011 EUR/DE5 0.01CREDIT SUISSE SECURITIES (EUROPE) L

600.000 NHHV Local 7.362700 0.00 2.21 0.00 4,415.410.689204

Base 10.682904 0.00 3.21 0.00 6,406.54

30 Aug 2011 01 Sep 2011 EUR/DE5 0.01CREDIT SUISSE SECURITIES (EUROPE) L

700.000 NHHV Local 7.424100 0.00 2.60 0.00 5,194.270.692785

Base 10.716312 0.00 3.75 0.00 7,497.67

31 Aug 2011 02 Sep 2011 EUR/DE5 0.01UBS AG

800.000 NHHV Local 7.613300 0.00 3.05 0.00 6,087.590.694203

Base 10.966965 0.00 4.39 0.00 8,769.18

01 Sep 2011 05 Sep 2011 EUR/DE5 0.01CREDIT SUISSE SECURITIES (EUROPE) L

700.000 NHHV Local 7.682100 0.00 2.69 0.00 5,374.780.700158

Base 10.971952 0.00 3.84 0.00 7,676.52

02 Sep 2011 06 Sep 2011 EUR/DE5MERRILL LYNCH INTERNATIONAL

200.000 NHHV Local 7.357000 0.00 0.59 0.00 1,470.810.704077

Base 10.449141 0.00 0.84 0.00 2,088.99

06 Sep 2011 08 Sep 2011 EUR/DE5UBS AG

1,000.000 NHHV Local 7.002700 0.00 3.50 0.00 6,999.200.714388

Base 9.802376 0.00 4.90 0.00 9,797.48

07 Sep 2011 09 Sep 2011 EUR/DE5 0.01CREDIT SUISSE SECURITIES (EUROPE) L

200.000 NHHV Local 7.434300 0.00 0.74 0.00 1,486.120.711364

Base 10.450768 0.00 1.04 0.00 2,089.11

08 Sep 2011 12 Sep 2011 EUR/DE5 0.01CREDIT SUISSE SECURITIES (EUROPE) L

400.000 NHHV Local 7.433100 0.00 1.49 0.00 2,971.750.717051

Base 10.366208 0.00 2.08 0.00 4,144.41
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12 Sep 2011 14 Sep 2011 EUR/DE5UBS AG

500.000 NHHV Local 7.240200 0.00 1.81 0.00 3,618.290.733460

Base 9.871295 0.00 2.47 0.00 4,933.18

13 Sep 2011 15 Sep 2011 EUR/DE5INVESTMENT TECHNOLOGY GROUP LTD

600.000 NHHV Local 7.376000 0.00 1.77 0.00 4,423.830.731101

Base 10.088893 0.00 2.42 0.00 6,050.91

14 Sep 2011 16 Sep 2011 EUR/DE5 0.01UBS AG

800.000 NHHV Local 7.410800 0.00 2.96 0.00 5,925.680.729315

Base 10.161316 0.00 4.06 0.00 8,124.99

15 Sep 2011 19 Sep 2011 EUR/DE5 0.01UBS AG

400.000 NHHV Local 7.782700 0.00 1.56 0.00 3,111.520.721475

Base 10.787207 0.00 2.16 0.00 4,312.72

16 Sep 2011 20 Sep 2011 EUR/DE5INVESTMENT TECHNOLOGY GROUP LTD

500.000 NHHV Local 7.714300 0.00 1.54 0.00 3,855.610.725531

Base 10.632626 0.00 2.12 0.00 5,314.19

19 Sep 2011 21 Sep 2011 EUR/DE5 0.01CREDIT SUISSE SECURITIES (EUROPE) L

200.000 NHHV Local 7.609500 0.00 0.76 0.00 1,521.140.733299

Base 10.377077 0.00 1.04 0.00 2,074.38

20 Sep 2011 22 Sep 2011 EUR/DE5INVESTMENT TECHNOLOGY GROUP LTD

400.000 NHHV Local 7.571000 0.00 1.21 0.00 3,027.190.730060

Base 10.370381 0.00 1.66 0.00 4,146.49

21 Sep 2011 23 Sep 2011 EUR/DE5 0.01UBS AG

400.000 NHHV Local 7.352200 0.00 1.47 0.00 2,939.410.728571

Base 10.091261 0.00 2.02 0.00 4,034.49

26 Sep 2011 28 Sep 2011 EUR/DE5UBS AG

200.000 NHHV Local 7.179200 0.00 0.72 0.00 1,435.120.739809

Base 9.704126 0.00 0.97 0.00 1,939.85
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28 Sep 2011 30 Sep 2011 EUR/DE5INVESTMENT TECHNOLOGY GROUP LTD

800.000 NHHV Local 7.540300 0.00 2.41 0.00 6,029.830.733810

Base 10.275548 0.00 3.28 0.00 8,217.15

29 Sep 2011 OPEN EUR/DE5INVESTMENT TECHNOLOGY GROUP LTD

800.000 NHHV Local 7.527400 0.00 2.41 0.00 6,019.510.733192

Base 10.266615 0.00 3.29 0.00 8,210.01

573467909 Total

37.65 0.000.0010,800.000 Local 80,224.90

Base 0.00 52.66 0.00 112,074.67

COMMON STOCK EUR1.0575602909 27 Jul 2011 29 Jul 2011 EUR/DE5 0.08CREDIT AGRICOLE INDOSUEZ CHEUVREUXBAYERISCHE MOTOREN WERKE AG

33,450.000 NHEB Local 71.140500 0.00 1,903.72 0.00 2,377,746.010.695797

Base 102.243183 0.00 2,736.03 0.00 3,417,298.45

COMMON STOCK NPV576162903 08 Aug 2011 08 Aug 2011 EUR/DE5CONVERSION NON CASHK S AG

8,744.000 NHHJ Local 42.584467 0.00 0.00 0.00 372,358.580.708384

Base 60.114929 0.00 0.00 0.00 525,644.94

COMMON STOCK NPV582149902 01 Aug 2011 03 Aug 2011 EUR/DE5 0.01INVESTMENT TECHNOLOGY GROUP LTDBALDA AG

19,386.000 NHEH Local 8.190100 0.00 79.39 0.00 158,693.890.704126

Base 11.631583 0.00 112.75 0.00 225,377.12

09 Aug 2011 11 Aug 2011 EUR/DE5LOOP CAPITAL MARKETS LLC

30,953.000 NHEH Local 6.772100 0.00 104.81 0.00 209,512.000.702124

Base 9.645162 0.00 149.28 0.00 298,397.43

582149902 Total

184.20 0.000.0050,339.000 Local 368,205.89

Base 0.00 262.03 0.00 523,774.55
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COMMON STOCK NPV702196908 01 Aug 2011 01 Aug 2011 EUR/DE5EXCHANGE OFFER (NON CASH)DEUTSCHE BOERSE AG

10,922.000 NHHJ Local 61.004018 0.00 0.00 0.00 666,285.890.703030

Base 86.773044 0.00 0.00 0.00 947,735.19

PREFERENCE710106907 08 Sep 2011 12 Sep 2011 EUR/DE5 0.02MORGAN STANLEY CO INCORPORATEDPORSCHE AUTOMOBIL HLDG PFD

15,481.000 NHHJ Local 43.930400 0.00 238.03 0.00 679,848.490.714082

Base 61.520106 0.00 333.34 0.00 952,059.41

COMMON STOCK NPV738006907 19 Aug 2011 24 Aug 2011 EUR/DE5 0.01INVESTMENT TECHNOLOGY GROUP LTDAAREAL BANK AG

6,058.000 NHEH Local 14.136400 0.00 42.82 0.00 85,595.490.694107

Base 20.366312 0.00 61.69 0.00 123,317.43

COMMON STOCKACI00KLW7 07 Sep 2011 07 Sep 2011 EUR/DE5MERGERTOGNUM AG NEW

19,674.000 NHEH Local 26.000000 0.00 0.00 0.00 511,524.000.712555

Base 36.488411 0.00 0.00 0.00 717,873.01

COMMON STOCKB05M8B904 09 Aug 2011 11 Aug 2011 EUR/DE5 0.03LOOP CAPITAL MARKETS LLCLANXESS AG

11,294.000 NHEH Local 41.524800 0.00 234.49 0.00 468,746.600.702124

Base 59.141690 0.00 333.97 0.00 667,612.27

COMMON STOCK NPVB170DQ909 11 Aug 2011 15 Aug 2011 EUR/DE5 0.02CHICAGO ANALYTIC TRADING COMPANYKLOECKNER + CO

22,100.000 NHEG Local 10.216600 0.00 361.26 0.00 225,425.600.700820

Base 14.578066 0.00 515.48 0.00 321,659.77

363,556.000

0.00

0.00

17,810.72

12,442.94

0.00

0.00 11,596,855.50

16,552,388.16

Local

Base

GERMANY Total

GREECE

COMMON STOCK EUR4.0B01NXT909 05 Jul 2011 08 Jul 2011 EUR/GR2 0.01UBS AGTITAN CEMENT CO. S.A.

459.000 NHHV Local 16.381808 0.00 3.76 2.44 7,513.050.691133

Base 23.702830 0.00 5.44 3.53 10,870.63
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11 Jul 2011 14 Jul 2011 EUR/GR2 0.01UBS AG

1,167.000 NHHV Local 16.116804 0.00 9.40 6.11 18,792.800.712606

Base 22.616711 0.00 13.19 8.57 26,371.94

02 Aug 2011 05 Aug 2011 EUR/GR2 0.01UBS AG

160.000 NHHV Local 14.654700 0.00 1.17 0.76 2,342.820.702642

Base 20.856567 0.00 1.67 1.08 3,334.30

B01NXT909 Total

14.33 9.310.001,786.000 Local 28,648.67

Base 0.00 20.30 13.18 40,576.87

1,786.000

0.00

0.00

20.30

14.33

13.18

9.31 28,648.67

40,576.87

Local

Base

GREECE Total

IRELAND

COMMON STOCK EUR.06405862004 08 Sep 2011 13 Sep 2011 EUR/GBB 0.01INSTINET U.K. LTDGLANBIA PLC

48,300.000 NHEG Local 4.545000 0.00 351.24 1.25 219,171.010.717051

Base 6.338461 0.00 489.84 1.74 305,656.10

EXP 23AUG11B5BGYF901 12 Aug 2011 17 Aug 2011 EUR/GBBMERRILL LYNCH INTERNATIONALGREENCORE GROUP PLC NPR RTS

94,300.000 NHHV Local 0.125100 0.00 4.72 0.00 11,792.210.702297

Base 0.178130 0.00 6.72 0.00 16,790.92

16 Aug 2011 18 Aug 2011 EUR/GBB1 MERRILL LYNCH INTERNATIONAL

10,600.000 NHHV Local 0.099100 0.00 0.42 0.00 1,050.040.693505

Base 0.142897 0.00 0.61 0.00 1,514.11

17 Aug 2011 18 Aug 2011 EUR/GBBMERRILL LYNCH INTERNATIONAL

56,700.000 NHHV Local 0.093000 0.00 2.11 0.00 5,270.990.692905

Base 0.134218 0.00 3.05 0.00 7,607.09
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18 Aug 2011 19 Aug 2011 EUR/GBBMERRILL LYNCH INTERNATIONAL

33,800.000 NHHV Local 0.075100 0.00 1.01 0.00 2,537.370.698348

Base 0.107540 0.00 1.45 0.00 3,633.39

19 Aug 2011 22 Aug 2011 EUR/GBBGOODBODY STOCKBROKERS

184,977.000 NHHV Local 0.081200 0.00 6.01 1.25 15,012.870.694107

Base 0.116985 0.00 8.66 1.80 21,629.04

19 Aug 2011 22 Aug 2011 EUR/GBBMERRILL LYNCH INTERNATIONAL

97,956.000 NHHV Local 0.080100 0.00 3.14 0.00 7,843.140.694107

Base 0.115400 0.00 4.52 0.00 11,299.61

B5BGYF901 Total

17.41 1.250.00478,333.000 Local 43,506.62

Base 0.00 25.01 1.80 62,474.16

526,633.000

0.00

0.00

514.85

368.65

3.54

2.50 262,677.63

368,130.26

Local

Base

IRELAND Total

ITALY

COMMON STOCK NPV407216001 01 Aug 2011 05 Aug 2011 EUR/IT41 INVESTMENT TECHNOLOGY GROUP LTDBANCA POPOLARE DI MILANO

79,612.000 NHEH Local 1.442800 0.00 57.43 0.00 114,806.760.704126

Base 2.049065 0.00 81.56 0.00 163,048.60

COMMON STOCK EUR1.425335007 09 Aug 2011 12 Aug 2011 EUR/IT4 0.01LOOP CAPITAL MARKETS LLCDANIELI + CO

13,350.000 NHEH Local 15.329000 0.00 102.32 0.00 204,539.830.702124

Base 21.832326 0.00 145.73 0.00 291,315.82

COMMON STOCK EUR.52441901907 09 Aug 2011 12 Aug 2011 EUR/IT4LOOP CAPITAL MARKETS LLCBREMBO SPA

10,674.000 NHEH Local 6.493200 0.00 34.65 0.00 69,273.770.702124

Base 9.247939 0.00 49.35 0.00 98,663.16
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19 Aug 2011 24 Aug 2011 EUR/IT4INVESTMENT TECHNOLOGY GROUP LTD

26,186.000 NHEH Local 6.405400 0.00 83.87 0.00 167,647.930.694107

Base 9.228260 0.00 120.83 0.00 241,530.38

22 Aug 2011 25 Aug 2011 EUR/IT4LOOP CAPITAL MARKETS LLC

2,750.000 NHEH Local 6.345800 0.00 8.73 0.00 17,442.220.695314

Base 9.126524 0.00 12.56 0.00 25,085.39

441901907 Total

127.25 0.000.0039,610.000 Local 254,363.92

Base 0.00 182.74 0.00 365,278.93

COMMON STOCK EUR3.473102903 01 Aug 2011 04 Aug 2011 EUR/IT4 0.01INVESTMENT TECHNOLOGY GROUP LTDCATTOLICA ASSICURAZIONI SCRL

2,963.000 NHEH Local 16.509400 0.00 24.46 0.00 48,892.890.704126

Base 23.446656 0.00 34.74 0.00 69,437.70

COMMON STOCK EUR.5730742905 02 Sep 2011 07 Sep 2011 EUR/IT4LOOP CAPITAL MARKETS LLCSIAS SPA

23,340.000 NHEH Local 5.736400 0.00 66.94 0.00 133,820.640.704077

Base 8.147404 0.00 95.07 0.00 190,065.35

EXP 08JUL11977WXF901 28 Jun 2011 04 Jul 2011 EUR/IT43 RIGHTS SOLDBANCA MONTE DEI PASCHI SIE RTS

203,263.000 NHHJ Local 0.040600 0.00 0.00 0.00 8,252.480.696015

Base 0.058332 0.00 0.00 0.00 11,856.76

29 Jun 2011 05 Jul 2011 EUR/IT41 RIGHTS SOLD

42,000.000 NHHJ Local 0.047400 0.00 0.00 0.00 1,990.800.693145

Base 0.068384 0.00 0.00 0.00 2,872.13

977WXF901 Total

0.00 0.000.00245,263.000 Local 10,243.28

Base 0.00 0.00 0.00 14,728.89
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COMMON STOCK EUR1.B09RG6901 04 Jul 2011 07 Jul 2011 EUR/IT4INVESTMENT TECHNOLOGY GROUP LTDPARMALAT SPA

2,304.000 NHHJ Local 2.590000 0.00 2.09 0.00 5,965.270.689346

Base 3.757184 0.00 3.03 0.00 8,653.52

04 Jul 2011 07 Jul 2011 EUR/IT4UBS AG

11,340.000 NHHJ Local 2.592200 0.00 10.29 0.00 29,385.260.689346

Base 3.760376 0.00 14.93 0.00 42,627.74

05 Jul 2011 08 Jul 2011 EUR/IT4UBS AG

35,407.000 NHHJ Local 2.590500 0.00 32.10 0.00 91,689.730.691133

Base 3.748193 0.00 46.45 0.00 132,665.83

06 Jul 2011 11 Jul 2011 EUR/IT4INVESTMENT TECHNOLOGY GROUP LTD

30,923.000 NHHJ Local 2.504000 0.00 27.10 0.00 77,404.090.697934

Base 3.587732 0.00 38.83 0.00 110,904.60

07 Jul 2011 12 Jul 2011 EUR/IT4UBS AG

33,423.000 NHHJ Local 2.513600 0.00 29.40 0.00 83,982.650.696961

Base 3.606515 0.00 42.18 0.00 120,498.35

B09RG6901 Total

100.98 0.000.00113,397.000 Local 288,427.00

Base 0.00 145.42 0.00 415,350.04

COMMON STOCK EUR.02B14NJ7908 01 Aug 2011 04 Aug 2011 EUR/IT4INVESTMENT TECHNOLOGY GROUP LTDAMPLIFON SPA

48,473.000 NHEH Local 4.521600 0.00 109.59 0.00 219,065.930.704126

Base 6.421578 0.00 155.64 0.00 311,117.51

COMMON STOCK NPVB15CPD901 01 Jul 2011 06 Jul 2011 EUR/IT4UBS AGPIAGGIO + C. S.P.A.

8,600.000 NHHV Local 2.911000 0.00 12.52 0.00 25,022.080.689346

Base 4.222843 0.00 18.16 0.00 36,298.29
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05 Jul 2011 08 Jul 2011 EUR/IT4CREDIT SUISSE SECURITIES (EUROPE) L

4,000.000 NHHV Local 2.915000 0.00 5.83 0.00 11,654.170.691133

Base 4.217712 0.00 8.44 0.00 16,862.41

07 Jul 2011 12 Jul 2011 EUR/IT4J.P. MORGAN CLEARING CORP.

3,900.000 NHHV Local 2.933000 0.00 8.01 0.00 11,430.690.696961

Base 4.208270 0.00 11.49 0.00 16,400.76

12 Jul 2011 15 Jul 2011 EUR/IT4UBS AG

5,125.000 NHHV Local 2.752201 0.00 7.05 0.00 14,097.980.713547

Base 3.857070 0.00 9.88 0.00 19,757.61

B15CPD901 Total

33.41 0.000.0021,625.000 Local 62,204.92

Base 0.00 47.97 0.00 89,319.07

COMMON STOCK EUR1.B1HKSV907 09 Aug 2011 12 Aug 2011 EUR/IT4LOOP CAPITAL MARKETS LLCBANCA GENERALI SPA

17,046.000 NHEH Local 6.762300 0.00 57.64 0.00 115,212.530.702124

Base 9.631205 0.00 82.09 0.00 164,091.43

19 Aug 2011 24 Aug 2011 EUR/IT4INVESTMENT TECHNOLOGY GROUP LTD

9,059.000 NHEH Local 6.326100 0.00 28.65 0.00 57,279.490.694107

Base 9.114013 0.00 41.28 0.00 82,522.56

22 Aug 2011 25 Aug 2011 EUR/IT4LOOP CAPITAL MARKETS LLC

8,566.000 NHEH Local 6.522201 0.00 27.93 0.00 55,841.240.695314

Base 9.380224 0.00 40.17 0.00 80,310.82

23 Aug 2011 26 Aug 2011 EUR/IT4LOOP CAPITAL MARKETS LLC

3,624.000 NHEH Local 6.514600 0.00 11.80 0.00 23,597.110.693001

Base 9.400564 0.00 17.03 0.00 34,050.61
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24 Aug 2011 29 Aug 2011 EUR/IT4LOOP CAPITAL MARKETS LLC

12,313.000 NHEH Local 6.478700 0.00 39.89 0.00 79,732.340.694011

Base 9.335155 0.00 57.48 0.00 114,886.28

B1HKSV907 Total

165.91 0.000.0050,608.000 Local 331,662.71

Base 0.00 238.05 0.00 475,861.70

EXP 15JUL11B6R4VM907 05 Jul 2011 08 Jul 2011 EUR/IT4MERRILL LYNCH INTERNATIONALMILANO ASSICURAZIONI RTS

45,100.000 NHHV Local 0.182300 0.00 3.29 0.00 8,218.440.691133

Base 0.263770 0.00 4.76 0.00 11,891.26

06 Jul 2011 11 Jul 2011 EUR/IT4MERRILL LYNCH INTERNATIONAL

30,800.000 NHHV Local 0.133700 0.00 1.65 0.00 4,116.310.697934

Base 0.191565 0.00 2.36 0.00 5,897.85

07 Jul 2011 12 Jul 2011 EUR/IT4MERRILL LYNCH INTERNATIONAL

129,900.000 NHHV Local 0.099600 0.00 5.18 0.00 12,932.860.696961

Base 0.142906 0.00 7.43 0.00 18,556.07

08 Jul 2011 13 Jul 2011 EUR/IT4MERRILL LYNCH INTERNATIONAL

46,400.000 NHHV Local 0.075100 0.00 1.39 0.00 3,483.250.701705

Base 0.107025 0.00 1.98 0.00 4,963.98

B6R4VM907 Total

11.51 0.000.00252,200.000 Local 28,750.86

Base 0.00 16.53 0.00 41,309.16

890,441.000

0.00

0.00

1,143.45

799.80

0.00

0.00 1,696,778.74

2,426,832.77

Local

Base

ITALY Total

NETHERLANDS
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Sales Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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 STOCK507503902 02 Sep 2011 07 Sep 2011 EUR/NL5 0.01LOOP CAPITAL MARKETS LLCHEIJMANS

6,372.000 NHEH Local 11.682699 0.00 37.22 0.00 74,404.940.704077

Base 16.592928 0.00 52.86 0.00 105,677.28

05 Sep 2011 08 Sep 2011 EUR/NL5 0.01LOOP CAPITAL MARKETS LLC

9,214.000 NHEH Local 10.954900 0.00 50.47 0.00 100,887.980.704077

Base 15.559236 0.00 71.68 0.00 143,291.12

507503902 Total

87.69 0.000.0015,586.000 Local 175,292.92

Base 0.00 124.54 0.00 248,968.40

COMMON STOCK EUR.04516529906 11 Aug 2011 16 Aug 2011 EUR/NL5 0.04UBS AGASM INTERNATIONAL NV

24,600.000 NHEG Local 16.644600 0.00 655.13 0.00 408,802.030.702790

Base 23.683604 0.00 932.18 0.00 581,684.47

COMMON STOCK EUR.48548155902 08 Sep 2011 13 Sep 2011 EUR/NL5MORGAN STANLEY CO INCORPORATEDPOSTNL NV

18,744.000 NHHJ Local 3.903900 0.00 25.61 0.00 73,149.090.714082

Base 5.467019 0.00 35.86 0.00 102,437.94

COMMON STOCK EUR.08ACI00KYP8 08 Sep 2011 13 Sep 2011 EUR/NL5MORGAN STANLEY CO INCORPORATEDTNT EXPRESS NV

17,812.000 NHHJ Local 6.270300 0.00 39.09 0.00 111,647.490.714082

Base 8.780924 0.00 54.74 0.00 156,351.08

COMMON STOCK EUR2.5B12GN4907 01 Aug 2011 04 Aug 2011 EUR/NL5 0.02INVESTMENT TECHNOLOGY GROUP LTDTEN CATE NV

5,664.000 NHEH Local 23.058300 0.00 65.30 0.00 130,536.910.704126

Base 32.747406 0.00 92.74 0.00 185,388.57

COMMON STOCK EUR.25B156T5907 09 Aug 2011 12 Aug 2011 EUR/NL5 0.01LOOP CAPITAL MARKETS LLCSBM OFFSHORE NV

37,020.000 NHEH Local 12.908900 0.00 238.94 0.00 477,648.540.702124

Base 18.385499 0.00 340.31 0.00 680,290.86
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Sales Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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

119,426.000

0.00

0.00

1,580.37

1,111.76

0.00

0.00 1,377,076.98

1,955,121.32

Local

Base

NETHERLANDS Total

SPAIN

COMMON STOCK EUR2.459306908 08 Sep 2011 13 Sep 2011 EUR/ES5 0.05INSTINET U.K. LTDMIQUEL Y COSTAS

1,400.000 NHEG Local 22.143200 0.00 49.60 0.00 30,950.880.717051

Base 30.880928 0.00 69.17 0.00 43,164.13

12 Sep 2011 15 Sep 2011 EUR/ES5 0.05INSTINET U.K. LTD

800.000 NHEG Local 21.366200 0.00 27.35 0.00 17,065.610.733460

Base 29.130696 0.00 37.29 0.00 23,267.27

13 Sep 2011 16 Sep 2011 EUR/ES5 0.04INSTINET U.K. LTD

2,500.000 NHEG Local 19.695900 0.00 78.78 0.00 49,160.970.731101

Base 26.940053 0.00 107.76 0.00 67,242.38

14 Sep 2011 19 Sep 2011 EUR/ES5 0.04INSTINET U.K. LTD

300.000 NHEG Local 19.881400 0.00 9.54 0.00 5,954.880.729315

Base 27.260374 0.00 13.08 0.00 8,165.03

15 Sep 2011 20 Sep 2011 EUR/ES5 0.04INSTINET U.K. LTD

600.000 NHEG Local 20.032800 0.00 19.23 0.00 12,000.450.721475

Base 27.766451 0.00 26.65 0.00 16,633.22

16 Sep 2011 21 Sep 2011 EUR/ES5 0.04INSTINET U.K. LTD

3,300.000 NHEG Local 19.285700 0.00 101.83 0.00 63,540.980.725531

Base 26.581497 0.00 140.35 0.00 87,578.59

459306908 Total

286.33 0.000.008,900.000 Local 178,673.77

Base 0.00 394.30 0.00 246,050.62
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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

COMMON STOCK EUR.6514021906 06 Jul 2011 11 Jul 2011 EUR/ES5 0.10SANFORD C. BERNSTEIN LTDPROSEGUR COMP SEGURIDAD REGD

3,238.000 NHHP Local 36.400000 0.00 235.73 0.00 117,627.470.699007

Base 52.073871 0.00 337.24 0.00 168,277.96

06 Jul 2011 11 Jul 2011 EUR/ES5 0.10BANCO SANTANDER CENTRAL HISPANO

3,238.000 NHHP Local 36.400000 0.00 235.73 0.00 117,627.470.697934

Base 52.153929 0.00 337.75 0.00 168,536.67

06 Jul 2011 11 Jul 2011 EUR/ES5 0.10CITIGROUPGLOBAL MARKETS LIMITED

6,080.000 NHHP Local 36.266300 0.00 441.00 0.00 220,058.100.697934

Base 51.962363 0.00 631.86 0.00 315,299.30

11 Jul 2011 14 Jul 2011 EUR/ES5 0.10SOCIETE GENERALE LONDON BRANCH

2,804.000 NHHP Local 34.653598 0.00 194.34 0.00 96,974.350.712606

Base 48.629394 0.00 272.72 0.00 136,084.11

12 Jul 2011 15 Jul 2011 EUR/ES5 0.10SOCIETE GENERALE LONDON BRANCH

8,722.000 NHHP Local 34.392501 0.00 599.94 0.00 299,371.450.713547

Base 48.199349 0.00 840.79 0.00 419,553.93

19 Jul 2011 22 Jul 2011 EUR/ES5 0.10BANCO SANTANDER CENTRAL HISPANO

1,306.000 NHHP Local 35.033500 0.00 91.51 0.00 45,662.240.706290

Base 49.602146 0.00 129.56 0.00 64,650.84

20 Jul 2011 25 Jul 2011 EUR/ES5 0.10BANCO SANTANDER CENTRAL HISPANO

15,909.000 NHHP Local 34.776700 0.00 1,106.53 0.00 552,155.990.704771

Base 49.344681 0.00 1,570.06 0.00 783,454.47

21 Jul 2011 26 Jul 2011 EUR/ES5 0.10BANCO SANTANDER CENTRAL HISPANO

3,857.000 NHHP Local 34.673601 0.00 267.47 0.00 133,468.610.695749

Base 49.836365 0.00 384.43 0.00 191,834.43

22 Jul 2011 27 Jul 2011 EUR/ES5 0.10BANCO SANTANDER CENTRAL HISPANO

14,325.000 NHHP Local 34.823700 0.00 997.70 0.00 497,851.800.696112

Base 50.026002 0.00 1,433.25 0.00 715,189.22
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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
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

02 Sep 2011 07 Sep 2011 EUR/ES5 0.02LOOP CAPITAL MARKETS LLC

3,541.000 NHEH Local 31.025100 0.00 54.93 0.00 109,804.950.704077

Base 44.064925 0.00 78.02 0.00 155,955.88

05 Sep 2011 08 Sep 2011 EUR/ES5 0.02LOOP CAPITAL MARKETS LLC

970.000 NHEH Local 30.095505 0.00 14.60 0.00 29,178.040.704077

Base 42.744622 0.00 20.74 0.00 41,441.55

514021906 Total

4,239.48 0.000.0063,990.000 Local 2,219,780.47

Base 0.00 6,036.42 0.00 3,160,278.36

COMMON STOCK EUR1.549557908 26 Aug 2011 31 Aug 2011 EUR/ES5CITIGROUPGLOBAL MARKETS LIMITEDCAMPOFRIO FOOD GROUP SA

458.000 NHHV Local 6.060808 0.00 1.39 0.00 2,774.460.691252

Base 8.767870 0.00 2.01 0.00 4,013.67

15 Sep 2011 20 Sep 2011 EUR/ES5CITIGROUPGLOBAL MARKETS LIMITED

1,000.000 NHHV Local 5.630000 0.00 2.82 0.00 5,627.180.721475

Base 7.803458 0.00 3.91 0.00 7,799.55

16 Sep 2011 21 Sep 2011 EUR/ES5CITIGROUPGLOBAL MARKETS LIMITED

909.000 NHHV Local 5.710605 0.00 2.60 0.00 5,188.340.725531

Base 7.870932 0.00 3.58 0.00 7,151.09

20 Sep 2011 OPEN EUR/ES513 UBS AG

700.000 NHHV Local 5.850000 0.00 2.05 0.00 4,092.950.730060

Base 8.013040 0.00 2.81 0.00 5,606.32

23 Sep 2011 28 Sep 2011 EUR/ES5MORGAN STANLEY CO INCORPORATED

3,819.000 NHHV Local 6.146101 0.00 9.39 0.00 23,462.570.739864

Base 8.307069 0.00 12.69 0.00 31,712.00
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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

549557908 Total

18.25 0.000.006,886.000 Local 41,145.50

Base 0.00 25.00 0.00 56,282.63

COMMON STOCK EUR1.578711905 30 Sep 2011 OPEN EUR/ES5 0.01INVESTMENT TECHNOLOGY GROUP LTDFOMENTO DE CONSTRUC Y CONTRA

706.000 NHEH Local 19.284306 0.00 4.77 0.00 13,609.950.745323

Base 25.873757 0.00 6.40 0.00 18,260.47

30 Sep 2011 OPEN EUR/ES5 0.03CITIGROUPGLOBAL MARKETS LIMITED

11,631.000 NHEH Local 18.987900 0.00 220.85 0.00 220,627.410.743550

Base 25.536817 0.00 297.02 0.00 296,721.69

578711905 Total

225.62 0.000.0012,337.000 Local 234,237.36

Base 0.00 303.42 0.00 314,982.16

EXP 31DEC49 PERPETUA975CLU907 15 Jul 2011 18 Jul 2011 EUR/ES53 SUBSCRIPTION (NON CASH)BANCO POPULAR ESPANOL RTS

71,760.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.705210

Base 0.000000 0.00 0.00 0.00 0.00

15 Jul 2011 18 Jul 2011 EUR/ES53 LAPSED RIGHTS

13.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.705210

Base 0.000000 0.00 0.00 0.00 0.00

975CLU907 Total

0.00 0.000.0071,773.000 Local 0.00

Base 0.00 0.00 0.00 0.00

EXP 31JUL11977TGM902 07 Jul 2011 12 Jul 2011 EUR/ES5RIGHTS SOLDGAMESA TECHNOLOGICA RTS

99.000 NHHJ Local 0.042929 0.00 0.00 0.00 4.250.696961

Base 0.061595 0.00 0.00 0.00 6.10
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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
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

20 Jul 2011 25 Jul 2011 EUR/ES54 SUBSCRIPTION (NON CASH)

13,090.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.704690

Base 0.000000 0.00 0.00 0.00 0.00

977TGM902 Total

0.00 0.000.0013,189.000 Local 4.25

Base 0.00 0.00 0.00 6.10

EXP 30JUN11977YTP900 06 Jul 2011 06 Jul 2011 EUR/ES5SUBSCRIPTION (NON CASH)ZARDOYA OTIS SA RTS

7,840.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.691370

Base 0.000000 0.00 0.00 0.00 0.00

SHSACI00OBW0 11 Jul 2011 11 Jul 2011 EUR/ES5NEW TO ORD NON CASHMAPFRE

27.000 NHHJ Local 2.465925 0.00 0.00 0.00 66.580.700179

Base 3.521851 0.00 0.00 0.00 95.09

COMMON STOCK EUR.1B0PP3G909 31 Aug 2011 05 Sep 2011 EUR/ES5CITIGROUPGLOBAL MARKETS LIMITEDTUBOS REUNIDOS SA

500.000 NHHV Local 1.852300 0.00 0.46 0.00 925.690.694203

Base 2.668240 0.00 0.66 0.00 1,333.46

08 Sep 2011 13 Sep 2011 EUR/ES5MORGAN STANLEY CO INCORPORATED

1,200.000 NHHV Local 1.758500 0.00 0.84 0.00 2,109.360.717051

Base 2.452406 0.00 1.17 0.00 2,941.72

15 Sep 2011 20 Sep 2011 EUR/ES5MORGAN STANLEY CO INCORPORATED

700.000 NHHV Local 1.770000 0.00 0.50 0.00 1,238.500.721475

Base 2.453307 0.00 0.69 0.00 1,716.62

16 Sep 2011 21 Sep 2011 EUR/ES5MORGAN STANLEY CO INCORPORATED

900.000 NHHV Local 1.740000 0.00 0.63 0.00 1,565.370.725531

Base 2.398243 0.00 0.87 0.00 2,157.55
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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 Proceeds

Base Currency: USD - US DOLLAR

B0PP3G909 Total

2.43 0.000.003,300.000 Local 5,838.92

Base 0.00 3.39 0.00 8,149.35

COMMON STOCK EUR.1B1PQHS904 15 Jul 2011 20 Jul 2011 EUR/ES5GOLDMAN SACHS + COFAES FARMA SA

7,375.000 NHEG Local 1.867300 0.00 22.03 0.00 13,749.310.706414

Base 2.643351 0.00 31.19 0.00 19,463.53

18 Jul 2011 21 Jul 2011 EUR/ES5GOLDMAN SACHS + CO

12,502.000 NHEG Local 1.826400 0.00 36.53 0.00 22,797.120.712200

Base 2.564448 0.00 51.29 0.00 32,009.44

19 Jul 2011 22 Jul 2011 EUR/ES5GOLDMAN SACHS + CO

19,459.000 NHEG Local 1.780400 0.00 55.43 0.00 34,589.370.706290

Base 2.520778 0.00 78.48 0.00 48,973.33

20 Jul 2011 25 Jul 2011 EUR/ES5GOLDMAN SACHS + CO

69,147.000 NHEG Local 1.800300 0.00 199.18 0.00 124,286.160.704399

Base 2.555796 0.00 282.77 0.00 176,442.84

B1PQHS904 Total

313.17 0.000.00108,483.000 Local 195,421.96

Base 0.00 443.73 0.00 276,889.14

COMMON STOCKB1X8QN906 19 Aug 2011 24 Aug 2011 EUR/ES5INVESTMENT TECHNOLOGY GROUP LTDBANCO DE SABADELL SA

50,165.000 NHEH Local 2.645600 0.00 66.36 0.00 132,650.160.694107

Base 3.811516 0.00 95.60 0.00 191,109.09

02 Sep 2011 07 Sep 2011 EUR/ES5LOOP CAPITAL MARKETS LLC

46,733.000 NHEH Local 2.710100 0.00 63.33 0.00 126,587.770.704077

Base 3.849153 0.00 89.95 0.00 179,792.51
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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 Proceeds

Base Currency: USD - US DOLLAR

B1X8QN906 Total

129.69 0.000.0096,898.000 Local 259,237.93

Base 0.00 185.55 0.00 370,901.60

COMMON STOCK EUR.12B1YY66907 01 Jul 2011 06 Jul 2011 EUR/ES5MORGAN STANLEY CO INCORPORATEDALMIRALL SA

900.000 NHHV Local 7.330600 0.00 2.64 0.00 6,594.900.689346

Base 10.634137 0.00 3.83 0.00 9,566.89

21 Jul 2011 26 Jul 2011 EUR/ES5MORGAN STANLEY CO INCORPORATED

800.000 NHHV Local 6.961200 0.00 2.23 0.00 5,566.730.695749

Base 10.005332 0.00 3.21 0.00 8,001.06

B1YY66907 Total

4.87 0.000.001,700.000 Local 12,161.63

Base 0.00 7.04 0.00 17,567.95

COMMON STOCKB3MKT8907 12 Aug 2011 12 Aug 2011 EUR/ES5NEW TO ORD NON CASHZARDOYA OTIS SA

392.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.700820

Base 0.000000 0.00 0.00 0.00 0.00

COMMON STOCKB41HBX909 05 Aug 2011 05 Aug 2011 EUR/ES5NEW TO ORD NON CASHIBERDROLA SA

20,460.000 NHEB Local 0.000000 0.00 0.00 0.00 0.000.706389

Base 0.000000 0.00 0.00 0.00 0.00

05 Aug 2011 05 Aug 2011 EUR/ES5NEW TO ORD NON CASH

3,722.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.706389

Base 0.000000 0.00 0.00 0.00 0.00

B41HBX909 Total

0.00 0.000.0024,182.000 Local 0.00

Base 0.00 0.00 0.00 0.00
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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

COMMON STOCKB45CXT901 22 Jul 2011 EUR/ES5NEW TO ORD NON CASHGAMESA CORP TECHNOLOGICA

110.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.696112

Base 0.000000 0.00 0.00 0.00 0.00

22 Jul 2011 CANCEL EUR/ES5NEW TO ORD NON CASH

-110.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.696112

Base 0.000000 0.00 0.00 0.00 0.00

25 Jul 2011 25 Jul 2011 EUR/ES5NEW TO ORD NON CASH

110.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.696573

Base 0.000000 0.00 0.00 0.00 0.00

B45CXT901 Total

0.00 0.000.00110.000 Local 0.00

Base 0.00 0.00 0.00 0.00

COMMON STOCKB4JQQH909 01 Aug 2011 01 Aug 2011 EUR/ES5NEW TO ORD NON CASHCRITERIA CAIXACORP SA

1,300.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.695894

Base 0.000000 0.00 0.00 0.00 0.00

EXP 28JUL11B4MXQ3901 19 Jul 2011 25 Jul 2011 EUR/ES53 RIGHTS SOLDIBERDROLA SA RTS

3.000 NHHJ Local 0.090000 0.00 0.00 0.00 0.270.706290

Base 0.127426 0.00 0.00 0.00 0.38

02 Aug 2011 02 Aug 2011 EUR/ES5SUBSCRIPTION (NON CASH)

777,480.000 NHEB Local 0.000000 0.00 0.00 0.00 0.000.704176

Base 0.000000 0.00 0.00 0.00 0.00

02 Aug 2011 02 Aug 2011 EUR/ES5SUBSCRIPTION (NON CASH)

141,436.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.704176

Base 0.000000 0.00 0.00 0.00 0.00
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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

02 Aug 2011 02 Aug 2011 EUR/ES5LAPSED RIGHTS

30.000 NHEB Local 0.000000 0.00 0.00 0.00 0.000.704176

Base 0.000000 0.00 0.00 0.00 0.00

B4MXQ3901 Total

0.00 0.000.00918,949.000 Local 0.27

Base 0.00 0.00 0.00 0.38

COMMON STOCKB4N9HF906 21 Jul 2011 21 Jul 2011 EUR/ES5NEW TO ORD NON CASHBANCO POPULAR ESPANOL

920.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.695749

Base 0.000000 0.00 0.00 0.00 0.00

EXP 15JUL11B5VB0V902 07 Jul 2011 13 Jul 2011 EUR/ES51 RIGHTS SOLDCRITERIA CAIXACORP SA RTS

41.000 NHHJ Local 0.045853 0.00 0.00 0.00 1.880.696961

Base 0.065790 0.00 0.00 0.00 2.70

21 Jul 2011 22 Jul 2011 EUR/ES5SUBSCRIPTION (NON CASH)

120,900.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.704390

Base 0.000000 0.00 0.00 0.00 0.00

B5VB0V902 Total

0.00 0.000.00120,941.000 Local 1.88

Base 0.00 0.00 0.00 2.70

EXP 30SEP11B63W38903 29 Sep 2011 EUR/ES5SUBSCRIPTION (NON CASH)BANKINTER SA RTS

34,884.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.735240

Base 0.000000 0.00 0.00 0.00 0.00

29 Sep 2011 CANCEL EUR/ES5SUBSCRIPTION (NON CASH)

-34,884.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.735240

Base 0.000000 0.00 0.00 0.00 0.00
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Asset ID Security Name/Description
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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

B63W38903 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

EXP 14JUL11B65TF8905 01 Jul 2011 06 Jul 2011 EUR/ES5RIGHTS SOLDFAES FARMA SA RTS

108,483.000 NHEG Local 0.097697 0.00 0.00 0.00 10,598.540.689346

Base 0.141724 0.00 0.00 0.00 15,374.78

EXP 05SEP11B6VBLS904 09 Sep 2011 09 Sep 2011 EUR/ES5SUBSCRIPTION (NON CASH)ABERTIS INFRAESTRUCTURAS RTS

14,560.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.714082

Base 0.000000 0.00 0.00 0.00 0.00

09 Sep 2011 09 Sep 2011 EUR/ES5LAPSED RIGHTS

12.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.714082

Base 0.000000 0.00 0.00 0.00 0.00

B6VBLS904 Total

0.00 0.000.0014,572.000 Local 0.00

Base 0.00 0.00 0.00 0.00

COMMON STOCKB6VZT1902 22 Sep 2011 22 Sep 2011 EUR/ES5NEW TO ORD NON CASHABERTIS INFRAESTRUCTURAS SA

728.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.730407

Base 0.000000 0.00 0.00 0.00 0.00

1,585,900.000

0.00

0.00

7,398.85

5,219.84

0.00

0.00 3,157,169.06

4,466,580.86

Local

Base

SPAIN Total

EURO CURRENCY  Total

0.00Local3,890,227.000

0.00Base

11.81

16.72

26,985.16

38,338.51

25,699,979.50

36,523,918.60

HONG KONG DOLLAR
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COMMON STOCK HKD.5638740902 19 Aug 2011 23 Aug 2011 HKD/HK1LOOP CAPITAL MARKETS LLCGREAT EAGLE HOLDINGS LTD

79,000.000 NHEH Local 20.622200 0.00 1,629.15 1,759.48 1,625,765.177.796900

Base 2.644923 0.00 208.95 225.67 208,514.30

COMMON STOCK HKD.1646587006 19 Aug 2011 23 Aug 2011 HKD/HK1LOOP CAPITAL MARKETS LLCGALAXY ENTERTAINMENT GROUP L

129,000.000 NHEH Local 19.680300 0.00 2,538.76 2,741.86 2,533,478.087.796900

Base 2.524119 0.00 325.61 351.66 324,934.02

COMMON STOCK HKD.1647749001 19 Aug 2011 23 Aug 2011 HKD/HK1LOOP CAPITAL MARKETS LLCPUBLIC FINANCIAL HOLDINGS LT

48,000.000 NHEH Local 3.845800 0.00 184.60 199.37 184,214.437.796900

Base 0.493247 0.00 23.68 25.57 23,626.62

22 Aug 2011 24 Aug 2011 HKD/HK1PERSHING LLC

52,000.000 NHEH Local 3.781500 0.00 196.64 212.73 196,228.637.799400

Base 0.484845 0.00 25.21 27.28 25,159.45

23 Aug 2011 25 Aug 2011 HKD/HK1LOOP CAPITAL MARKETS LLC

94,000.000 NHEH Local 3.722800 0.00 349.94 377.94 349,215.327.797100

Base 0.477460 0.00 44.88 48.47 44,787.85

24 Aug 2011 26 Aug 2011 HKD/HK1MERRILL LYNCH PEIRCE FENNER AND S

30,000.000 NHEH Local 3.714300 0.00 111.43 120.91 111,196.667.795350

Base 0.476476 0.00 14.29 15.51 14,264.49

25 Aug 2011 29 Aug 2011 HKD/HK1MERRILL LYNCH PEIRCE FENNER AND S

32,000.000 NHEH Local 3.671500 0.00 117.49 127.39 117,243.127.795600

Base 0.470971 0.00 15.07 16.34 15,039.65

26 Aug 2011 30 Aug 2011 HKD/HK1MERRILL LYNCH PEIRCE FENNER AND S

26,000.000 NHEH Local 3.675800 0.00 95.57 103.65 95,371.587.796400

Base 0.471474 0.00 12.26 13.29 12,232.77

29 Aug 2011 31 Aug 2011 HKD/HK1MERRILL LYNCH PEIRCE FENNER AND S

118,000.000 NHEH Local 3.684100 0.00 434.72 469.78 433,819.307.794950

Base 0.472627 0.00 55.77 60.27 55,653.89
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647749001 Total

1,490.39 1,611.770.00400,000.000 Local 1,487,289.04

Base 0.00 191.16 206.73 190,764.72

COMMON STOCK HKD.1648008001 19 Aug 2011 23 Aug 2011 HKD/HK1LOOP CAPITAL MARKETS LLCK WAH INTL HOLDINGS

392,000.000 NHEH Local 2.335500 0.00 915.52 988.76 913,611.727.796900

Base 0.299542 0.00 117.42 126.81 117,176.28

RIGHTS EXP 20JUL2011975EKJ909 25 Jul 2011 25 Jul 2011 HKD/HK1RIGHTS EXERCISEDCHINA CITIC BANK CORP RTS

83,880.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.007.791050

Base 0.000000 0.00 0.00 0.00 0.00

COMMON STOCK USD.1B01RQM903 19 Aug 2011 23 Aug 2011 HKD/HK1LOOP CAPITAL MARKETS LLCPACIFIC BASIN SHIPPING LTD

334,000.000 NHEH Local 3.574900 0.00 1,194.02 1,289.54 1,191,533.047.796900

Base 0.458503 0.00 153.14 165.39 152,821.38

COMMON STOCK HKD.1B05NXN908 11 Aug 2011 16 Aug 2011 HKD/HK11 NOMURA SECURITIES INTERNATIONAL INCXINYI GLASS HOLDINGS LTD

836,000.000 NHEG Local 5.386000 0.00 7,204.31 4,863.05 4,490,628.647.793600

Base 0.691080 0.00 924.39 623.98 576,194.40

COMMON STOCKB17MXJ905 19 Aug 2011 23 Aug 2011 HKD/HK1LOOP CAPITAL MARKETS LLCHI SUN TECHNOLOGY CHINA LTD

633,000.000 NHEH Local 2.494400 0.00 1,578.96 1,705.28 1,575,670.967.796900

Base 0.319922 0.00 202.51 218.71 202,089.42

COMMON STOCK HKD.1B1L3WW903 19 Aug 2011 23 Aug 2011 HKD/HK1LOOP CAPITAL MARKETS LLCXINGDA INT L HOLDINGS

312,000.000 NHEH Local 3.857500 0.00 1,203.54 1,299.82 1,201,036.647.796900

Base 0.494748 0.00 154.36 166.71 154,040.28

COMMON STOCK HKD.15B284BK903 19 Aug 2011 23 Aug 2011 HKD/HK1LOOP CAPITAL MARKETS LLCDAH CHONG HONG

236,000.000 NHEH Local 9.865700 0.00 2,328.31 2,514.57 2,323,462.327.796900

Base 1.265336 0.00 298.62 322.51 297,998.22
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HONG KONG DOLLAR  Total

0.00Local3,434,880.000

0.00Base

18,774.13

2,408.17

20,082.96

2,576.16

17,342,475.61

2,224,533.02

ISRAELI SHEKEL

COMMON STOCK ILS1.626630909 11 Aug 2011 15 Aug 2011 ILS/IL1 0.01UBS AGDELEK AUTOMOTIVE SYSTEMS LTD

66,936.000 NHEG Local 30.458400 0.00 3,262.02 0.00 2,035,501.443.539250

Base 8.605891 0.00 921.67 0.00 575,122.25

15 Aug 2011 17 Aug 2011 ILS/IL1 0.01UBS AG

2,121.000 NHEG Local 30.880802 0.00 104.80 0.00 65,393.383.522000

Base 8.767973 0.00 29.76 0.00 18,567.12

626630909 Total

3,366.82 0.000.0069,057.000 Local 2,100,894.82

Base 0.00 951.43 0.00 593,689.37

COMMON STOCK ILS1.658539903 08 Sep 2011 12 Sep 2011 ILS/IL1 0.02NOMURA INTERNATIONAL PLCGAZIT GLOBE LTD

16,393.000 NHEG Local 34.768800 0.00 911.94 0.00 569,053.003.690000

Base 9.422439 0.00 247.14 0.00 154,214.91

11 Sep 2011 13 Sep 2011 ILS/IL1 0.01NOMURA INTERNATIONAL PLC

49,396.000 NHEG Local 32.414800 0.00 2,561.86 0.00 1,598,599.603.708500

Base 8.740677 0.00 690.81 0.00 431,063.66

658539903 Total

3,473.80 0.000.0065,789.000 Local 2,167,652.60

Base 0.00 937.95 0.00 585,278.57
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COMMON STOCK ILS.1691670004 08 Sep 2011 12 Sep 2011 ILS/IL1 0.01NOMURA INTERNATIONAL PLCMIZRAHI TEFAHOT BANK LTD

20,627.000 NHEG Local 33.111700 0.00 1,092.79 0.00 681,902.253.690000

Base 8.973360 0.00 296.15 0.00 184,797.36

ISRAELI SHEKEL  Total

0.00Local155,473.000

0.00Base

0.00

0.00

7,933.41

2,185.53

4,950,449.67

1,363,765.30

JAPANESE YEN

COMMON STOCK601120009 15 Jul 2011 21 Jul 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INCAKEBONO BRAKE INDUSTRY CO

83,800.000 NHEG Local 433.393401 0.00 58,109.00 0.00 36,260,258.0079.035000

Base 5.483563 0.00 735.23 0.00 458,787.35

19 Jul 2011 22 Jul 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INC

39,600.000 NHEG Local 427.473510 0.00 27,084.00 0.00 16,900,867.0078.915000

Base 5.416885 0.00 343.20 0.00 214,165.46

20 Jul 2011 25 Jul 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INC

11,600.000 NHEG Local 429.698534 0.00 7,975.00 0.00 4,976,528.0078.760000

Base 5.455797 0.00 101.26 0.00 63,185.98

601120009 Total

93,168.00 0.000.00135,000.000 Local 58,137,653.00

Base 0.00 1,179.69 0.00 736,138.79

COMMON STOCK604692905 30 Sep 2011 OPEN JPY/JP5MORGAN STANLEY CO INCORPORATEDTOMY COMPANY LTD

13,500.000 NHEH Local 605.074296 0.00 4,901.00 0.00 8,163,602.0077.080000

Base 7.849952 0.00 63.58 0.00 105,910.77

COMMON STOCK613403906 30 Sep 2011 OPEN JPY/JP5 0.02MORGAN STANLEY CO INCORPORATEDKADOKAWA GROUP HOLDINGS INC

6,200.000 NHEH Local 2,698.833226 0.00 10,039.00 0.00 16,722,727.0077.080000

Base 35.013405 0.00 130.24 0.00 216,952.87
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COMMON STOCK617455902 30 Sep 2011 OPEN JPY/JP5 0.01MORGAN STANLEY CO INCORPORATEDSIIX CORP

3,300.000 NHEH Local 1,004.877576 0.00 1,989.00 0.00 3,314,107.0077.080000

Base 13.036813 0.00 25.80 0.00 42,995.68

COMMON STOCK619570005 08 Sep 2011 13 Sep 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INCCHUETSU PULP + PAPER CO LTD

17,000.000 NHEG Local 132.884588 0.00 3,614.00 0.00 2,255,424.0077.440000

Base 1.715968 0.00 46.67 0.00 29,124.79

09 Sep 2011 14 Sep 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INC

30,000.000 NHEG Local 129.085100 0.00 6,196.00 0.00 3,866,357.0077.315000

Base 1.669600 0.00 80.14 0.00 50,007.85

12 Sep 2011 13 Sep 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INC

9,000.000 NHEG Local 124.348778 0.00 1,791.00 0.00 1,117,348.0077.155000

Base 1.611675 0.00 23.21 0.00 14,481.86

13 Sep 2011 16 Sep 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INC

25,000.000 NHEG Local 123.911800 0.00 4,956.00 0.00 3,092,839.0076.895000

Base 1.611442 0.00 64.45 0.00 40,221.59

14 Sep 2011 20 Sep 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INC

50,000.000 NHEG Local 125.507200 0.00 10,040.00 0.00 6,265,320.0076.710000

Base 1.636126 0.00 130.88 0.00 81,675.40

15 Sep 2011 21 Sep 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INC

77,000.000 NHEG Local 122.542896 0.00 15,097.00 0.00 9,420,706.0076.710000

Base 1.597483 0.00 196.81 0.00 122,809.36

16 Sep 2011 22 Sep 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INC

39,000.000 NHEG Local 123.094308 0.00 7,681.00 0.00 4,792,997.0076.890000

Base 1.600914 0.00 99.90 0.00 62,335.77

619570005 Total

49,375.00 0.000.00247,000.000 Local 30,810,991.00

Base 0.00 642.06 0.00 400,656.62
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COMMON STOCK620019901 29 Aug 2011 01 Sep 2011 JPY/JP5 0.02UBS SECURITIES ASIA LTDITOCHU TECHNO SOLUTIONS CORP

1,900.000 NHHV Local 3,257.862105 0.00 3,094.00 0.00 6,186,844.0076.955000

Base 42.334638 0.00 40.21 0.00 80,395.61

30 Aug 2011 02 Sep 2011 JPY/JP5 0.02UBS SECURITIES ASIA LTD

900.000 NHHV Local 3,280.000000 0.00 1,476.00 0.00 2,950,524.0076.760000

Base 42.730589 0.00 19.23 0.00 38,438.30

31 Aug 2011 05 Sep 2011 JPY/JP5 0.02GOLDMAN SACHS + CO

800.000 NHHV Local 3,290.000000 0.00 1,316.00 0.00 2,630,684.0076.510000

Base 43.000915 0.00 17.20 0.00 34,383.53

12 Sep 2011 15 Sep 2011 JPY/JP5 0.02ITG AUSTRALIA LTD.

700.000 NHHV Local 3,132.422857 0.00 877.00 0.00 2,191,819.0077.155000

Base 40.599091 0.00 11.37 0.00 28,408.00

21 Sep 2011 27 Sep 2011 JPY/JP5 0.02DAIWA SECURITIES AMERICA INC

1,000.000 NHHV Local 3,218.032000 0.00 1,609.00 0.00 3,216,423.0076.385000

Base 42.129109 0.00 21.06 0.00 42,108.04

22 Sep 2011 28 Sep 2011 JPY/JP5 0.02DAIWA SECURITIES AMERICA INC

1,300.000 NHHV Local 3,219.500000 0.00 2,093.00 0.00 4,183,257.0076.320000

Base 42.184224 0.00 27.42 0.00 54,812.07

28 Sep 2011 OPEN JPY/JP5 0.02DAIWA SECURITIES AMERICA INC

1,300.000 NHHV Local 3,298.043846 0.00 2,144.00 0.00 4,285,313.0076.515000

Base 43.103233 0.00 28.02 0.00 56,006.18

29 Sep 2011 OPEN JPY/JP5 0.02DAIWA SECURITIES AMERICA INC

1,900.000 NHHV Local 3,444.816842 0.00 3,273.00 0.00 6,541,879.0076.685000

Base 44.921651 0.00 42.68 0.00 85,308.46

30 Sep 2011 OPEN JPY/JP5 0.02DAIWA SECURITIES AMERICA INC

1,000.000 NHHV Local 3,509.546000 0.00 1,755.00 0.00 3,507,791.0077.040000

Base 45.554855 0.00 22.78 0.00 45,532.07
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620019901 Total

17,637.00 0.000.0010,800.000 Local 35,694,534.00

Base 0.00 229.97 0.00 465,392.26

COMMON STOCK625313903 11 Aug 2011 16 Aug 2011 JPY/JP5 0.03NOMURA SECURITIES INTERNATIONAL INCDAIICHIKOSHO CO LTD

17,400.000 NHEG Local 1,341.139598 0.00 37,337.00 0.00 23,298,492.0076.780000

Base 17.467304 0.00 486.29 0.00 303,444.80

12 Aug 2011 17 Aug 2011 JPY/JP5 0.03NOMURA SECURITIES INTERNATIONAL INC

6,800.000 NHEG Local 1,347.472353 0.00 14,660.00 0.00 9,148,152.0076.785000

Base 17.548640 0.00 190.92 0.00 119,139.83

15 Aug 2011 18 Aug 2011 JPY/JP5 0.03NOMURA SECURITIES INTERNATIONAL INC

7,000.000 NHEG Local 1,343.377143 0.00 15,046.00 0.00 9,388,594.0076.740000

Base 17.505566 0.00 196.06 0.00 122,342.90

16 Aug 2011 19 Aug 2011 JPY/JP5 0.03NOMURA SECURITIES INTERNATIONAL INC

10,400.000 NHEG Local 1,340.339712 0.00 22,303.00 0.00 13,917,230.0076.760000

Base 17.461434 0.00 290.55 0.00 181,308.36

17 Aug 2011 22 Aug 2011 JPY/JP5 0.03NOMURA SECURITIES INTERNATIONAL INC

9,500.000 NHEG Local 1,341.371368 0.00 20,389.00 0.00 12,722,639.0076.470000

Base 17.541145 0.00 266.63 0.00 166,374.25

18 Aug 2011 23 Aug 2011 JPY/JP5 0.03NOMURA SECURITIES INTERNATIONAL INC

12,500.000 NHEG Local 1,324.751120 0.00 26,495.00 0.00 16,532,894.0076.525000

Base 17.311351 0.00 346.23 0.00 216,045.66

23 Aug 2011 26 Aug 2011 JPY/JP5 0.03NOMURA SECURITIES INTERNATIONAL INC

6,600.000 NHEG Local 1,316.325303 0.00 13,900.00 0.00 8,673,847.0076.595000

Base 17.185525 0.00 181.47 0.00 113,242.99
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24 Aug 2011 29 Aug 2011 JPY/JP5 0.03NOMURA SECURITIES INTERNATIONAL INC

4,500.000 NHEG Local 1,337.938667 0.00 9,633.00 0.00 6,011,091.0076.785000

Base 17.424480 0.00 125.45 0.00 78,284.70

625313903 Total

159,763.00 0.000.0074,700.000 Local 99,692,939.00

Base 0.00 2,083.60 0.00 1,300,183.49

COMMON STOCK635661002 29 Aug 2011 01 Sep 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INCMIRACA HOLDINGS INC

4,200.000 NHHV Local 3,207.613571 0.00 4,042.00 0.00 13,467,935.0076.955000

Base 41.681679 0.00 52.52 0.00 175,010.53

30 Aug 2011 02 Sep 2011 JPY/JP5 0.02ITG AUSTRALIA LTD.

4,600.000 NHHV Local 3,201.775000 0.00 5,891.00 0.00 14,722,274.0076.760000

Base 41.711503 0.00 76.75 0.00 191,796.17

31 Aug 2011 05 Sep 2011 JPY/JP5 0.02ITG AUSTRALIA LTD.

2,600.000 NHHV Local 3,228.348077 0.00 3,357.00 0.00 8,390,348.0076.510000

Base 42.195113 0.00 43.88 0.00 109,663.42

01 Sep 2011 06 Sep 2011 JPY/JP5 0.02DAIWA SECURITIES AMERICA INC

500.000 NHHV Local 3,280.000000 0.00 820.00 0.00 1,639,180.0076.815000

Base 42.699993 0.00 10.67 0.00 21,339.32

07 Sep 2011 12 Sep 2011 JPY/JP5 0.02GOLDMAN SACHS + CO

1,700.000 NHHV Local 3,250.000000 0.00 2,763.00 0.00 5,522,237.0077.395000

Base 41.992377 0.00 35.70 0.00 71,351.34

08 Sep 2011 13 Sep 2011 JPY/JP5 0.02UBS SECURITIES ASIA LTD

3,400.000 NHHV Local 3,276.600000 0.00 5,570.00 0.00 11,134,870.0077.440000

Base 42.311467 0.00 71.93 0.00 143,787.06
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09 Sep 2011 14 Sep 2011 JPY/JP5 0.02DAIWA SECURITIES AMERICA INC

3,900.000 NHHV Local 3,293.262821 0.00 6,422.00 0.00 12,837,303.0077.315000

Base 42.595393 0.00 83.06 0.00 166,038.97

12 Sep 2011 15 Sep 2011 JPY/JP5 0.02ITG AUSTRALIA LTD.

1,200.000 NHHV Local 3,275.806667 0.00 1,572.00 0.00 3,929,396.0077.155000

Base 42.457477 0.00 20.37 0.00 50,928.60

13 Sep 2011 16 Sep 2011 JPY/JP5 0.02DAIWA SECURITIES AMERICA INC

1,400.000 NHHV Local 3,281.216429 0.00 2,297.00 0.00 4,591,406.0076.895000

Base 42.671389 0.00 29.87 0.00 59,710.07

16 Sep 2011 22 Sep 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INC

1,100.000 NHHV Local 3,270.854545 0.00 1,079.00 0.00 3,596,861.0076.890000

Base 42.539401 0.00 14.03 0.00 46,779.31

27 Sep 2011 30 Sep 2011 JPY/JP5 0.02DAIWA SECURITIES AMERICA INC

1,900.000 NHHV Local 3,254.500000 0.00 3,092.00 0.00 6,180,458.0076.600000

Base 42.486945 0.00 40.37 0.00 80,684.83

28 Sep 2011 OPEN JPY/JP5 0.02DAIWA SECURITIES AMERICA INC

1,300.000 NHHV Local 3,337.069231 0.00 2,169.00 0.00 4,336,021.0076.515000

Base 43.613268 0.00 28.35 0.00 56,668.90

29 Sep 2011 OPEN JPY/JP5 0.02DAIWA SECURITIES AMERICA INC

2,600.000 NHHV Local 3,412.377692 0.00 4,436.00 0.00 8,867,746.0076.685000

Base 44.498633 0.00 57.85 0.00 115,638.60

635661002 Total

43,510.00 0.000.0030,400.000 Local 99,216,035.00

Base 0.00 565.35 0.00 1,289,397.12
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COMMON STOCK643987001 01 Jul 2011 06 Jul 2011 JPY/JP5UBS SECURITIES ASIA LTDHOSOKAWA MICRON CORP

1,000.000 NHHV Local 392.000000 0.00 196.00 0.00 391,804.0080.815000

Base 4.850585 0.00 2.43 0.00 4,848.16

06 Jul 2011 11 Jul 2011 JPY/JP5CITIGROUPGLOBAL MARKETS INC.

6,000.000 NHHV Local 435.500000 0.00 1,045.00 0.00 2,611,955.0080.905000

Base 5.382856 0.00 12.92 0.00 32,284.22

08 Jul 2011 13 Jul 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INC

2,000.000 NHHV Local 436.333500 0.00 262.00 0.00 872,405.0080.650000

Base 5.410211 0.00 3.25 0.00 10,817.17

11 Jul 2011 14 Jul 2011 JPY/JP5CITIGROUPGLOBAL MARKETS INC.

1,000.000 NHHV Local 435.000000 0.00 174.00 0.00 434,826.0080.380000

Base 5.411794 0.00 2.16 0.00 5,409.63

12 Jul 2011 15 Jul 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INC

3,000.000 NHHV Local 428.400000 0.00 386.00 0.00 1,284,814.0079.545000

Base 5.385631 0.00 4.85 0.00 16,152.04

13 Jul 2011 19 Jul 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INC

2,000.000 NHHV Local 431.428500 0.00 259.00 0.00 862,598.0078.995000

Base 5.461466 0.00 3.28 0.00 10,919.65

19 Jul 2011 22 Jul 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INC

1,000.000 NHHV Local 419.000000 0.00 126.00 0.00 418,874.0078.915000

Base 5.309510 0.00 1.60 0.00 5,307.91

20 Jul 2011 25 Jul 2011 JPY/JP5CITIGROUPGLOBAL MARKETS INC.

5,000.000 NHHV Local 435.933200 0.00 871.00 0.00 2,178,795.0078.760000

Base 5.534957 0.00 11.06 0.00 27,663.73

21 Jul 2011 26 Jul 2011 JPY/JP5CITIGROUPGLOBAL MARKETS INC.

4,000.000 NHHV Local 442.133250 0.00 707.00 0.00 1,767,826.0078.475000

Base 5.634065 0.00 9.01 0.00 22,527.25
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25 Jul 2011 28 Jul 2011 JPY/JP5GOLDMAN SACHS + CO

3,000.000 NHHV Local 452.000000 0.00 678.00 0.00 1,355,322.0078.315000

Base 5.771564 0.00 8.66 0.00 17,306.03

26 Jul 2011 29 Jul 2011 JPY/JP5GOLDMAN SACHS + CO

2,000.000 NHHV Local 460.500000 0.00 461.00 0.00 920,539.0078.040000

Base 5.900820 0.00 5.91 0.00 11,795.73

29 Aug 2011 01 Sep 2011 JPY/JP5DAIWA SECURITIES AMERICA INC

1,000.000 NHHV Local 406.000000 0.00 203.00 0.00 405,797.0076.955000

Base 5.275811 0.00 2.64 0.00 5,273.17

30 Aug 2011 02 Sep 2011 JPY/JP5MORGAN STANLEY CO INCORPORATED

5,000.000 NHHV Local 414.100000 0.00 828.00 0.00 2,069,672.0076.760000

Base 5.394737 0.00 10.79 0.00 26,962.90

31 Aug 2011 05 Sep 2011 JPY/JP5ITG AUSTRALIA LTD.

3,000.000 NHHV Local 408.571333 0.00 490.00 0.00 1,225,224.0076.510000

Base 5.340104 0.00 6.40 0.00 16,013.91

643987001 Total

6,686.00 0.000.0039,000.000 Local 16,800,451.00

Base 0.00 84.96 0.00 213,281.50

COMMON STOCK648427003 30 Sep 2011 OPEN JPY/JP5 0.02MORGAN STANLEY CO INCORPORATEDK S HOLDINGS CORP

5,100.000 NHEH Local 3,054.255686 0.00 9,346.00 0.00 15,567,358.0077.080000

Base 39.624490 0.00 121.25 0.00 201,963.65

COMMON STOCK649636008 30 Sep 2011 OPEN JPY/JP5MORGAN STANLEY CO INCORPORATEDHITACHI KOKUSAI ELECTRIC INC

16,000.000 NHEH Local 499.950000 0.00 4,799.00 0.00 7,994,401.0077.080000

Base 6.486118 0.00 62.26 0.00 103,715.63
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COMMON STOCK659101901 27 Sep 2011 27 Sep 2011 JPY/JP5ODD LOT SALEMIZUHO FINANCIAL GROUP INC

69.000 NHHJ Local 110.507246 0.00 0.00 0.00 7,625.0076.600000

Base 1.442653 0.00 0.00 0.00 99.54

COMMON STOCK659147904 30 Sep 2011 OPEN JPY/JP5 1.07MORGAN STANLEY CO INCORPORATEDFIELDS CORP

46.000 NHEH Local 137,521.695652 0.00 3,795.00 0.00 6,322,203.0077.080000

Base 1,784.142393 0.00 49.23 0.00 82,021.32

COMMON STOCK660274002 15 Jul 2011 21 Jul 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INCMORITA HOLDINGS CORP

4,000.000 NHEG Local 487.400000 0.00 3,119.00 0.00 1,946,481.0079.035000

Base 6.166888 0.00 39.46 0.00 24,628.09

19 Jul 2011 22 Jul 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INC

7,000.000 NHEG Local 482.500000 0.00 5,404.00 0.00 3,372,096.0078.915000

Base 6.114173 0.00 68.48 0.00 42,730.74

20 Jul 2011 25 Jul 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INC

3,000.000 NHEG Local 482.750000 0.00 2,317.00 0.00 1,445,933.0078.760000

Base 6.129380 0.00 29.42 0.00 18,358.72

21 Jul 2011 26 Jul 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INC

3,000.000 NHEG Local 481.000000 0.00 2,308.00 0.00 1,440,692.0078.475000

Base 6.129341 0.00 29.41 0.00 18,358.61

22 Jul 2011 27 Jul 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INC

2,000.000 NHEG Local 481.000000 0.00 1,539.00 0.00 960,461.0078.440000

Base 6.132075 0.00 19.62 0.00 12,244.53

25 Jul 2011 28 Jul 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INC

2,000.000 NHEG Local 480.000000 0.00 1,536.00 0.00 958,464.0078.315000

Base 6.129094 0.00 19.61 0.00 12,238.57
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26 Jul 2011 29 Jul 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INC

2,000.000 NHEG Local 478.000000 0.00 1,529.00 0.00 954,471.0078.040000

Base 6.125064 0.00 19.59 0.00 12,230.54

27 Jul 2011 01 Aug 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INC

3,000.000 NHEG Local 476.000000 0.00 2,284.00 0.00 1,425,716.0077.990000

Base 6.103347 0.00 29.29 0.00 18,280.75

28 Jul 2011 02 Aug 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INC

8,000.000 NHEG Local 462.600000 0.00 5,921.00 0.00 3,694,879.0077.880000

Base 5.939908 0.00 76.03 0.00 47,443.23

02 Aug 2011 05 Aug 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INC

4,000.000 NHEG Local 455.000000 0.00 2,912.00 0.00 1,817,088.0077.135000

Base 5.898749 0.00 37.75 0.00 23,557.24

03 Aug 2011 08 Aug 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INC

6,000.000 NHEG Local 444.285667 0.00 4,264.00 0.00 2,661,450.0076.870000

Base 5.779702 0.00 55.47 0.00 34,622.74

660274002 Total

33,133.00 0.000.0044,000.000 Local 20,677,731.00

Base 0.00 424.13 0.00 264,693.76

COMMON STOCK663150001 01 Sep 2011 JPY/JP5MANDATORYEXCHANGE NON CASHMIZUHO SECURITIES CO LTD

18,000.000 NHHJ Local 363.430666 0.00 0.00 0.00 6,541,752.00100.095632

Base 3.630834 0.00 0.00 0.00 65,355.02

01 Sep 2011 CANCEL JPY/JP5MANDATORYEXCHANGE NON CASH

-18,000.000 NHHJ Local 363.430666 0.00 0.00 0.00 -6,541,752.00100.095632

Base 3.630834 0.00 0.00 0.00 -65,355.02
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01 Sep 2011 01 Sep 2011 JPY/JP5MERGER NON CASH

18,000.000 NHHJ Local 363.430666 0.00 0.00 0.00 6,541,752.00100.095632

Base 3.630834 0.00 0.00 0.00 65,355.02

663150001 Total

0.00 0.000.0018,000.000 Local 6,541,752.00

Base 0.00 0.00 0.00 65,355.02

COMMON STOCK663916005 30 Sep 2011 OPEN JPY/JP5 0.02MORGAN STANLEY CO INCORPORATEDNIFCO INC

5,300.000 NHEH Local 1,983.442642 0.00 6,307.00 0.00 10,505,939.0077.080000

Base 25.732261 0.00 81.82 0.00 136,299.16

COMMON STOCK664290004 30 Sep 2011 OPEN JPY/JP5MORGAN STANLEY CO INCORPORATEDNISSAN SHATAI CO LTD

30,000.000 NHEH Local 634.563500 0.00 11,422.00 0.00 19,025,483.0077.080000

Base 8.232531 0.00 148.18 0.00 246,827.75

COMMON STOCK670329903 15 Jul 2011 21 Jul 2011 JPY/JP5 0.01GOLDMAN SACHS + COPROMISE CO LTD

65,000.000 NHEG Local 679.206200 0.00 70,637.00 0.00 44,077,766.0079.035000

Base 8.593739 0.00 893.74 0.00 557,699.32

19 Jul 2011 22 Jul 2011 JPY/JP5 0.01GOLDMAN SACHS + CO

56,000.000 NHEG Local 669.448804 0.00 59,983.00 0.00 37,429,150.0078.915000

Base 8.483163 0.00 760.10 0.00 474,297.03

670329903 Total

130,620.00 0.000.00121,000.000 Local 81,506,916.00

Base 0.00 1,653.84 0.00 1,031,996.35

COMMON STOCK677636003 30 Sep 2011 OPEN JPY/JP5 0.01MORGAN STANLEY CO INCORPORATEDSANSHIN ELECTRONICS CO LTD

2,400.000 NHEH Local 675.696250 0.00 973.00 0.00 1,620,698.0077.080000

Base 8.766168 0.00 12.62 0.00 21,026.18
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COMMON STOCK679159004 06 Jul 2011 11 Jul 2011 JPY/JP5 0.09NOMURA SECURITIES INTERNATIONAL INCSECOM CO LTD

23,700.000 NHHP Local 3,828.530717 0.00 181,472.00 0.00 90,554,706.0080.905000

Base 47.321312 0.00 2,243.03 0.00 1,119,272.06

11 Jul 2011 14 Jul 2011 JPY/JP5 0.10DAIWA SECURITIES AMERICA INC

16,500.000 NHHP Local 3,847.645515 0.00 126,972.00 0.00 63,359,179.0080.380000

Base 47.868195 0.00 1,579.65 0.00 788,245.57

12 Jul 2011 15 Jul 2011 JPY/JP5 0.10DAIWA SECURITIES AMERICA INC

16,500.000 NHHP Local 3,814.649273 0.00 125,883.00 0.00 62,815,830.0079.545000

Base 47.955865 0.00 1,582.54 0.00 789,689.23

13 Jul 2011 19 Jul 2011 JPY/JP5 0.10INSTINET U.K. LTD

16,500.000 NHHP Local 3,800.182545 0.00 125,406.00 0.00 62,577,606.0078.995000

Base 48.106621 0.00 1,587.52 0.00 792,171.73

12 Aug 2011 17 Aug 2011 JPY/JP5 0.05G TRADE SERVICES LTD

58,700.000 NHHP Local 3,506.192300 0.00 205,813.00 0.00 205,607,675.0076.785000

Base 45.662464 0.00 2,680.38 0.00 2,677,706.26

679159004 Total

765,546.00 0.000.00131,900.000 Local 484,914,996.00

Base 0.00 9,673.12 0.00 6,167,084.85

COMMON STOCK680516002 15 Jul 2011 21 Jul 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INCSHIROKI CORP

34,000.000 NHEG Local 273.359000 0.00 14,870.00 0.00 9,279,336.0079.035000

Base 3.458708 0.00 188.14 0.00 117,407.93

19 Jul 2011 22 Jul 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INC

22,000.000 NHEG Local 272.120000 0.00 9,578.00 0.00 5,977,062.0078.915000

Base 3.448267 0.00 121.37 0.00 75,740.51
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20 Jul 2011 25 Jul 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INC

38,000.000 NHEG Local 274.584789 0.00 16,694.00 0.00 10,417,528.0078.760000

Base 3.486348 0.00 211.96 0.00 132,269.27

21 Jul 2011 26 Jul 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INC

67,000.000 NHEG Local 272.923104 0.00 29,257.00 0.00 18,256,591.0078.475000

Base 3.477835 0.00 372.82 0.00 232,642.13

22 Jul 2011 27 Jul 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INC

32,000.000 NHEG Local 275.973000 0.00 14,129.00 0.00 8,817,007.0078.440000

Base 3.518269 0.00 180.12 0.00 112,404.47

680516002 Total

84,528.00 0.000.00193,000.000 Local 52,747,524.00

Base 0.00 1,074.41 0.00 670,464.31

COMMON STOCK689488005 08 Sep 2011 13 Sep 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INCTOSHIBA TEC CORP

90,000.000 NHEG Local 296.596200 0.00 42,709.00 0.00 26,650,949.0077.440000

Base 3.830013 0.00 551.51 0.00 344,149.65

09 Sep 2011 14 Sep 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INC

44,000.000 NHEG Local 290.160000 0.00 20,427.00 0.00 12,746,613.0077.315000

Base 3.752959 0.00 264.20 0.00 164,865.98

12 Sep 2011 13 Sep 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INC

38,000.000 NHEG Local 277.479500 0.00 16,870.00 0.00 10,527,351.0077.155000

Base 3.596390 0.00 218.65 0.00 136,444.18

689488005 Total

80,006.00 0.000.00172,000.000 Local 49,924,913.00

Base 0.00 1,034.36 0.00 645,459.81
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COMMON STOCK689492007 30 Sep 2011 OPEN JPY/JP5 0.01MORGAN STANLEY CO INCORPORATEDTOPRE CORP

5,000.000 NHEH Local 759.747600 0.00 2,279.00 0.00 3,796,459.0077.080000

Base 9.856611 0.00 29.57 0.00 49,253.49

COMMON STOCK689712008 01 Jul 2011 06 Jul 2011 JPY/JP5UBS SECURITIES ASIA LTDTOPY INDUSTRIES LTD

2,000.000 NHHV Local 227.500000 0.00 227.00 0.00 454,773.0080.815000

Base 2.815071 0.00 2.81 0.00 5,627.33

05 Jul 2011 08 Jul 2011 JPY/JP5UBS SECURITIES ASIA LTD

4,000.000 NHHV Local 228.137750 0.00 456.00 0.00 912,095.0081.145000

Base 2.811483 0.00 5.62 0.00 11,240.31

06 Jul 2011 11 Jul 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INC

5,000.000 NHHV Local 225.368400 0.00 338.00 0.00 1,126,504.0080.905000

Base 2.785593 0.00 4.18 0.00 13,923.79

08 Jul 2011 13 Jul 2011 JPY/JP5UBS SECURITIES ASIA LTD

4,000.000 NHHV Local 225.678500 0.00 451.00 0.00 902,263.0080.650000

Base 2.798246 0.00 5.59 0.00 11,187.39

11 Jul 2011 14 Jul 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INC

3,000.000 NHHV Local 224.882333 0.00 202.00 0.00 674,445.0080.380000

Base 2.797740 0.00 2.51 0.00 8,390.71

15 Jul 2011 21 Jul 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INC

2,000.000 NHHV Local 224.125000 0.00 134.00 0.00 448,116.0079.035000

Base 2.835769 0.00 1.70 0.00 5,669.84

19 Jul 2011 22 Jul 2011 JPY/JP5CREDIT SUISSE SECURITIES (USA) LLC

3,000.000 NHHV Local 225.764667 0.00 338.00 0.00 676,956.0078.915000

Base 2.860859 0.00 4.28 0.00 8,578.29

689712008 Total

2,146.00 0.000.0023,000.000 Local 5,195,152.00

Base 0.00 26.69 0.00 64,617.66
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COMMON STOCK698569902 15 Jul 2011 21 Jul 2011 JPY/JP5 0.05NOMURA SECURITIES INTERNATIONAL INCUNIPRES CORP

24,800.000 NHEG Local 2,256.846411 0.00 89,551.00 0.00 55,880,240.0079.035000

Base 28.555025 0.00 1,133.05 0.00 707,031.57

11 Aug 2011 16 Aug 2011 JPY/JP5 0.04NOMURA SECURITIES INTERNATIONAL INC

6,700.000 NHEG Local 2,029.886269 0.00 21,760.00 0.00 13,578,478.0076.780000

Base 26.437696 0.00 283.41 0.00 176,849.15

698569902 Total

111,311.00 0.000.0031,500.000 Local 69,458,718.00

Base 0.00 1,416.46 0.00 883,880.72

COMMON STOCK698608007 01 Sep 2011 01 Sep 2011 JPY/JP5MERGER NON CASHMIZUHO TRUST + BANKING CO

58,017.000 NHHJ Local 89.630901 0.00 0.00 0.00 5,200,116.0089.647775

Base 0.999812 0.00 0.00 0.00 58,006.08

COMMON STOCKB03KX1904 08 Sep 2011 13 Sep 2011 JPY/JP5 0.07NOMURA SECURITIES INTERNATIONAL INCDAIICHI KIGENSO KAGAKU KOGYO

2,700.000 NHEG Local 3,532.258148 0.00 15,259.00 0.00 9,521,838.0077.440000

Base 45.612838 0.00 197.04 0.00 122,957.62

09 Sep 2011 14 Sep 2011 JPY/JP5 0.07NOMURA SECURITIES INTERNATIONAL INC

7,500.000 NHEG Local 3,495.000000 0.00 41,940.00 0.00 26,170,560.0077.315000

Base 45.204682 0.00 542.46 0.00 338,492.66

12 Sep 2011 13 Sep 2011 JPY/JP5 0.07NOMURA SECURITIES INTERNATIONAL INC

7,500.000 NHEG Local 3,323.720933 0.00 39,884.00 0.00 24,888,023.0077.155000

Base 43.078490 0.00 516.93 0.00 322,571.75

B03KX1904 Total

97,083.00 0.000.0017,700.000 Local 60,580,421.00

Base 0.00 1,256.43 0.00 784,022.03
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COMMON STOCKB1HHF4908 06 Jul 2011 11 Jul 2011 JPY/JP5 0.01CITIGROUPGLOBAL MARKETS INC.KYOEI STEEL LTD

300.000 NHHV Local 1,236.483333 0.00 148.00 0.00 370,797.0080.905000

Base 15.283151 0.00 1.83 0.00 4,583.12

11 Jul 2011 14 Jul 2011 JPY/JP5 0.01CITIGROUPGLOBAL MARKETS INC.

400.000 NHHV Local 1,254.862500 0.00 200.00 0.00 501,745.0080.380000

Base 15.611626 0.00 2.49 0.00 6,242.16

12 Jul 2011 15 Jul 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INC

200.000 NHHV Local 1,227.550000 0.00 74.00 0.00 245,436.0079.545000

Base 15.432145 0.00 0.93 0.00 3,085.50

22 Jul 2011 27 Jul 2011 JPY/JP5 0.01UBS SECURITIES ASIA LTD

600.000 NHHV Local 1,189.805000 0.00 356.00 0.00 713,527.0078.440000

Base 15.168345 0.00 4.54 0.00 9,096.47

25 Jul 2011 28 Jul 2011 JPY/JP5 0.01CITIGROUPGLOBAL MARKETS INC.

400.000 NHHV Local 1,187.590000 0.00 190.00 0.00 474,846.0078.315000

Base 15.164272 0.00 2.43 0.00 6,063.28

26 Jul 2011 29 Jul 2011 JPY/JP5 0.01CITIGROUPGLOBAL MARKETS INC.

200.000 NHHV Local 1,204.930000 0.00 96.00 0.00 240,890.0078.040000

Base 15.439903 0.00 1.23 0.00 3,086.75

01 Aug 2011 04 Aug 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INC

300.000 NHHV Local 1,245.330000 0.00 112.00 0.00 373,487.0076.875000

Base 16.199415 0.00 1.46 0.00 4,858.37

04 Aug 2011 09 Aug 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INC

500.000 NHHV Local 1,173.222000 0.00 176.00 0.00 586,435.0079.020000

Base 14.847153 0.00 2.23 0.00 7,421.35

17 Aug 2011 22 Aug 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INC

200.000 NHHV Local 1,116.670000 0.00 67.00 0.00 223,267.0076.470000

Base 14.602720 0.00 0.88 0.00 2,919.67
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29 Aug 2011 01 Sep 2011 JPY/JP5 0.01UBS SECURITIES ASIA LTD

700.000 NHHV Local 1,194.637143 0.00 418.00 0.00 835,828.0076.955000

Base 15.523840 0.00 5.43 0.00 10,861.26

12 Sep 2011 15 Sep 2011 JPY/JP5 0.01DAIWA SECURITIES AMERICA INC

300.000 NHHV Local 1,302.843333 0.00 195.00 0.00 390,658.0077.155000

Base 16.886052 0.00 2.53 0.00 5,063.29

15 Sep 2011 21 Sep 2011 JPY/JP5 0.01DAIWA SECURITIES AMERICA INC

700.000 NHHV Local 1,368.695714 0.00 479.00 0.00 957,608.0076.710000

Base 17.842468 0.00 6.24 0.00 12,483.48

16 Sep 2011 22 Sep 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INC

700.000 NHHV Local 1,435.405714 0.00 301.00 0.00 1,004,483.0076.890000

Base 18.668302 0.00 3.91 0.00 13,063.90

28 Sep 2011 OPEN JPY/JP5 0.01DAIWA SECURITIES AMERICA INC

700.000 NHHV Local 1,327.805714 0.00 465.00 0.00 928,999.0076.515000

Base 17.353535 0.00 6.08 0.00 12,141.40

29 Sep 2011 OPEN JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INC

500.000 NHHV Local 1,334.014000 0.00 200.00 0.00 666,807.0076.685000

Base 17.396023 0.00 2.61 0.00 8,695.40

B1HHF4908 Total

3,477.00 0.000.006,700.000 Local 8,514,813.00

Base 0.00 44.82 0.00 109,665.40

COMMON STOCKB62G7K908 28 Sep 2011 OPEN JPY/JP5REVERSE SPLIT NON CASHNKSJ HOLDINGS INC

44,530.000 NHHJ Local 721.622366 0.00 0.00 0.00 32,133,844.0096.292182

Base 7.494091 0.00 0.00 0.00 333,711.87
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JAPANESE YEN  Total

0.00Local1,485,162.000

0.00Base

0.00

0.00

1,733,839.00

22,114.44

1,310,790,101.00

16,691,073.68

NEW ZEALAND DOLLAR

COMMON STOCK616152906 08 Sep 2011 13 Sep 2011 NZD/NZ4INSTINET PACIFIC LIMITEDRYMAN HEALTHCARE LTD

49,121.000 NHEG Local 2.510300 0.00 197.29 0.00 123,111.161.195958

Base 2.098987 0.00 164.96 0.00 102,939.37

09 Sep 2011 14 Sep 2011 NZD/NZ4INSTINET PACIFIC LIMITED

13,000.000 NHEG Local 2.500000 0.00 52.00 0.00 32,448.001.217730

Base 2.053000 0.00 42.70 0.00 26,646.30

12 Sep 2011 15 Sep 2011 NZD/NZ4INSTINET PACIFIC LIMITED

11,594.000 NHEG Local 2.442600 0.00 45.31 0.00 28,274.191.218027

Base 2.005374 0.00 37.20 0.00 23,213.11

13 Sep 2011 16 Sep 2011 NZD/NZ4INSTINET PACIFIC LIMITED

33,750.000 NHEG Local 2.449300 0.00 132.26 0.00 82,531.621.213666

Base 2.018101 0.00 108.98 0.00 68,001.92

14 Sep 2011 19 Sep 2011 NZD/NZ4INSTINET PACIFIC LIMITED

32,878.000 NHEG Local 2.461500 0.00 129.49 0.00 80,799.711.217285

Base 2.022123 0.00 106.38 0.00 66,376.99

15 Sep 2011 20 Sep 2011 NZD/NZ4INSTINET PACIFIC LIMITED

51,200.000 NHEG Local 2.432500 0.00 199.27 0.00 124,344.731.212195

Base 2.006690 0.00 164.39 0.00 102,578.16

16 Sep 2011 21 Sep 2011 NZD/NZ4INSTINET PACIFIC LIMITED

106,675.000 NHEG Local 2.424600 0.00 413.83 0.00 258,230.381.203442

Base 2.014721 0.00 343.87 0.00 214,576.51
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19 Sep 2011 22 Sep 2011 NZD/NZ4INSTINET PACIFIC LIMITED

31,582.000 NHEG Local 2.407700 0.00 121.66 0.00 75,918.321.216101

Base 1.979852 0.00 100.04 0.00 62,427.64

616152906 Total

1,291.11 0.000.00329,800.000 Local 805,658.11

Base 0.00 1,068.52 0.00 666,760.00

NEW ZEALAND DOLLAR  Total

0.00Local329,800.000

0.00Base

0.00

0.00

1,291.11

1,068.52

805,658.11

666,760.00

NORWEGIAN KRONE

COMMON STOCK NOK10.707039905 19 Aug 2011 26 Aug 2011 NOK/NO32 INVESTMENT TECHNOLOGY GROUP LTDNORSKE SKOGINDUSTRIER ASA

129,390.000 NHEH Local 4.961600 0.00 320.99 0.00 641,660.435.452650

Base 0.909943 0.00 58.87 0.00 117,678.64

22 Aug 2011 25 Aug 2011 NOK/NO3LOOP CAPITAL MARKETS LLC

74,083.000 NHEH Local 4.986300 0.00 184.70 0.00 369,215.365.446350

Base 0.915531 0.00 33.91 0.00 67,791.34

23 Aug 2011 26 Aug 2011 NOK/NO3LOOP CAPITAL MARKETS LLC

40,625.000 NHEH Local 5.118800 0.00 103.98 0.00 207,847.275.427550

Base 0.943114 0.00 19.16 0.00 38,294.86

707039905 Total

609.67 0.000.00244,098.000 Local 1,218,723.06

Base 0.00 111.94 0.00 223,764.84



Prepared by State StreetPage 1143

Sales Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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 NOK10.B0LX58902 11 Aug 2011 16 Aug 2011 NOK/NO3 0.02UBS AGCERMAQ ASA

25,700.000 NHEG Local 60.139900 0.00 2,472.95 0.00 1,543,122.485.515900

Base 10.903008 0.00 448.33 0.00 279,758.97

COMMON STOCK NOK.25B1W5NW906 15 Jul 2011 20 Jul 2011 NOK/NO3 0.01GOLDMAN SACHS + COSALMAR ASA

8,523.000 NHEG Local 45.835600 0.00 625.05 0.00 390,031.775.553850

Base 8.252942 0.00 112.54 0.00 70,227.28

18 Jul 2011 21 Jul 2011 NOK/NO3 0.01GOLDMAN SACHS + CO

17.000 NHEG Local 44.000000 0.00 1.20 0.00 746.805.613900

Base 7.837689 0.00 0.21 0.00 133.03

19 Jul 2011 22 Jul 2011 NOK/NO3 0.01GOLDMAN SACHS + CO

29,660.000 NHEG Local 43.665200 0.00 2,072.18 0.00 1,293,037.655.530750

Base 7.894987 0.00 374.67 0.00 233,790.65

B1W5NW906 Total

2,698.43 0.000.0038,200.000 Local 1,683,816.22

Base 0.00 487.42 0.00 304,150.96

COMMON STOCK NOK.5B1XCHJ906 13 Jul 2011 18 Jul 2011 NOK/NO3DEUTSCHE BANK SECURITIES INCVEIDEKKE ASA

300.000 NHHV Local 47.081100 0.00 5.65 0.00 14,118.685.506850

Base 8.549552 0.00 1.03 0.00 2,563.84

COMMON STOCK USD1.B4PKZG907 02 Sep 2011 07 Sep 2011 NOK/NO3 0.01LOOP CAPITAL MARKETS LLCSTOLT NIELSEN LTD

750.000 NHEH Local 118.204707 0.00 44.33 0.00 88,609.205.396050

Base 21.905784 0.00 8.22 0.00 16,421.12

05 Sep 2011 08 Sep 2011 NOK/NO3 0.01LOOP CAPITAL MARKETS LLC

5,854.000 NHEH Local 113.488801 0.00 332.18 0.00 664,031.265.396050

Base 21.031829 0.00 61.56 0.00 123,058.77



Prepared by State StreetPage 1144

Sales Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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

B4PKZG907 Total

376.51 0.000.006,604.000 Local 752,640.46

Base 0.00 69.78 0.00 139,479.89

NORWEGIAN KRONE  Total

0.00Local314,902.000

0.00Base

0.00

0.00

6,163.21

1,118.50

5,212,420.90

949,718.50

POUND STERLING

COMMON STOCK GBP.2014789903 11 Jul 2011 11 Jul 2011 GBP/GBBREVERSE SPLIT NON CASHAGGREKO PLC

43,119.000 NHEH Local 5.199860 0.00 0.00 0.00 224,212.800.578605

Base 8.986896 0.00 0.00 0.00 387,506.04

11 Jul 2011 11 Jul 2011 GBP/GBBREVERSE SPLIT NON CASH

10,659.000 NHHJ Local 12.036176 0.00 0.00 0.00 128,293.600.680586

Base 17.685007 0.00 0.00 0.00 188,504.49

014789903 Total

0.00 0.000.0053,778.000 Local 352,506.40

Base 0.00 0.00 0.00 576,010.53

COMMON STOCK023740905 07 Jul 2011 12 Jul 2011 GBP/GBB 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXDIAGEO PLC

602,422.000 NHHP Local 13.049100 0.00 7,861.06 1.00 7,853,202.860.626311

Base 20.834857 0.00 12,551.37 1.60 12,538,823.14

REIT GBP.05026527903 02 Sep 2011 07 Sep 2011 GBP/GBB 0.01LOOP CAPITAL MARKETS LLCDERWENT LONDON PLC

6,166.000 NHEH Local 15.650000 0.00 48.25 1.00 96,448.650.617684

Base 25.336580 0.00 78.11 1.62 156,145.62
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REIT GBP.1028694909 02 Sep 2011 07 Sep 2011 GBP/GBBLOOP CAPITAL MARKETS LLCBIG YELLOW GROUP PLC

44,307.000 NHEH Local 2.744500 0.00 60.80 1.00 121,538.760.617684

Base 4.443210 0.00 98.43 1.62 196,765.27

05 Sep 2011 08 Sep 2011 GBP/GBBLOOP CAPITAL MARKETS LLC

14,493.000 NHEH Local 2.643300 0.00 19.15 1.00 38,289.200.617684

Base 4.279373 0.00 31.00 1.62 61,988.33

028694909 Total

79.95 2.000.0058,800.000 Local 159,827.96

Base 0.00 129.43 3.24 258,753.60

COMMON STOCK GBP.05033184003 01 Aug 2011 04 Aug 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTDPREMIER FARNELL PLC

37,260.000 NHEH Local 1.944600 0.00 36.23 1.00 72,418.570.614364

Base 3.165225 0.00 58.97 1.63 117,875.67

COMMON STOCK USD.5040828907 11 Aug 2011 16 Aug 2011 GBP/GBB 0.03KEEFE BRUYETTE AND WOOD LIMITEDSTANDARD CHARTERED PLC

88,753.000 NHHP Local 13.776900 0.00 1,834.11 1.00 1,220,906.100.616276

Base 22.355081 0.00 2,976.12 1.62 1,981,102.79

16 Aug 2011 19 Aug 2011 GBP/GBB 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUX

235,578.000 NHHP Local 14.027300 0.00 3,304.52 0.90 3,301,217.850.608939

Base 23.035641 0.00 5,426.68 1.48 5,421,261.98

22 Aug 2011 25 Aug 2011 GBP/GBB 0.01UBS AG

25,500.000 NHHP Local 13.346100 0.00 136.13 1.00 340,188.420.607884

Base 21.955011 0.00 223.94 1.65 559,627.20

05 Sep 2011 08 Sep 2011 GBP/GBB 0.03SANFORD C. BERNSTEIN LTD

133,873.000 NHHP Local 13.133600 0.00 2,637.35 1.00 1,755,596.080.617684

Base 21.262652 0.00 4,269.74 1.62 2,842,223.66
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06 Sep 2011 09 Sep 2011 GBP/GBB 0.03SANFORD C. BERNSTEIN LTD

39,681.000 NHHP Local 13.045700 0.00 776.50 1.00 516,888.920.626802

Base 20.813112 0.00 1,238.83 1.60 824,644.66

13 Sep 2011 16 Sep 2011 GBP/GBB 0.03SIX SIS AG

18,618.000 NHHP Local 13.448800 0.00 375.58 0.00 250,014.180.632831

Base 21.251803 0.00 593.49 0.00 395,072.59

13 Sep 2011 16 Sep 2011 GBP/GBB 0.01GOLDMAN SACHS + CO

5,628.000 NHHP Local 13.416301 0.00 22.65 0.28 75,484.010.632831

Base 21.200448 0.00 35.79 0.44 119,279.89

19 Sep 2011 22 Sep 2011 GBP/GBB 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUX

47,265.000 NHHP Local 13.413200 0.00 633.97 0.90 633,340.020.638040

Base 21.022506 0.00 993.62 1.41 992,633.72

040828907 Total

9,720.81 6.080.00594,896.000 Local 8,093,635.58

Base 0.00 15,758.21 9.82 13,135,846.49

COMMON STOCK042504902 26 Sep 2011 29 Sep 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCREXAM PLC

98,700.000 NHHV Local 3.088412 0.00 182.90 1.00 304,642.360.642983

Base 4.803256 0.00 284.46 1.56 473,795.36

ORD GBP0.0125044408904 05 May 2011 CANCEL GBP/GBBLIQUIDATIONAERO INVENTORY

-102,500.000 NHHV Local 0.000000 0.00 0.00 0.00 0.000.608828

Base 0.000000 0.00 0.00 0.00 0.00

COMMON STOCK GBP.2045644903 19 Aug 2011 24 Aug 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTDINTERMEDIATE CAPITAL GROUP

95,475.000 NHEH Local 2.148500 0.00 102.56 1.00 205,024.480.604504

Base 3.554153 0.00 169.66 1.65 339,161.49
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COMMON STOCK GBP.25045796000 19 Aug 2011 24 Aug 2011 GBP/GBB 0.01INVESTMENT TECHNOLOGY GROUP LTDIMI PLC

44,738.000 NHEH Local 7.244800 0.00 162.06 1.00 323,954.800.604504

Base 11.984702 0.00 268.09 1.65 535,901.83

02 Sep 2011 07 Sep 2011 GBP/GBB 0.01LOOP CAPITAL MARKETS LLC

34,066.000 NHEH Local 8.530000 0.00 145.29 1.00 290,436.690.617684

Base 13.809650 0.00 235.22 1.62 470,202.71

05 Sep 2011 08 Sep 2011 GBP/GBB 0.01LOOP CAPITAL MARKETS LLC

270.000 NHEH Local 8.146300 0.00 1.10 0.00 2,198.400.617684

Base 13.188459 0.00 1.78 0.00 3,559.10

045796000 Total

308.45 2.000.0079,074.000 Local 616,589.89

Base 0.00 505.09 3.27 1,009,663.64

COMMON STOCK GBP.1057463903 26 Aug 2011 01 Sep 2011 GBP/GBBJ.P. MORGAN CLEARING CORP.MCBRIDE PLC

47,900.000 NHHV Local 1.306250 0.00 43.80 1.00 62,524.580.612539

Base 2.132517 0.00 71.51 1.63 102,074.45

30 Aug 2011 02 Sep 2011 GBP/GBBJP MORGANSECURITIES LIMITED

4,500.000 NHHV Local 1.324587 0.00 2.98 0.00 5,957.660.614326

Base 2.156163 0.00 4.85 0.00 9,697.88

31 Aug 2011 05 Sep 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

27,777.000 NHHV Local 1.342805 0.00 14.92 1.00 37,283.170.614742

Base 2.184339 0.00 24.27 1.63 60,648.48

01 Sep 2011 06 Sep 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

23,702.000 NHHV Local 1.333798 0.00 12.65 1.00 31,600.030.618104

Base 2.157886 0.00 20.47 1.62 51,124.13
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02 Sep 2011 07 Sep 2011 GBP/GBBJ.P. MORGAN CLEARING CORP.

14,000.000 NHHV Local 1.355000 0.00 13.28 1.00 18,955.720.617684

Base 2.193678 0.00 21.50 1.62 30,688.38

14 Sep 2011 19 Sep 2011 GBP/GBBJ.P. MORGAN CLEARING CORP.

65,221.000 NHHV Local 1.195000 0.00 54.56 1.00 77,883.540.634095

Base 1.884576 0.00 86.04 1.58 122,826.30

19 Sep 2011 22 Sep 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

8,200.000 NHHV Local 1.190582 0.00 3.91 0.00 9,758.860.638040

Base 1.865999 0.00 6.13 0.00 15,295.06

20 Sep 2011 23 Sep 2011 GBP/GBBJ.P. MORGAN CLEARING CORP.

26,600.000 NHHV Local 1.197500 0.00 22.30 1.00 31,830.200.636274

Base 1.882051 0.00 35.05 1.57 50,025.93

057463903 Total

168.40 6.000.00217,900.000 Local 275,793.76

Base 0.00 269.82 9.65 442,380.61

COMMON STOCK GBP.25057900003 15 Jul 2011 20 Jul 2011 GBP/GBB 0.01JEFFERIES+ COMPANY INCMENZIES (JOHN) PLC

34,800.000 NHEG Local 5.250400 0.00 292.34 1.00 182,420.580.618946

Base 8.482808 0.00 472.32 1.62 294,727.78

08 Sep 2011 13 Sep 2011 GBP/GBB 0.01JEFFERIES+ COMPANY INC

20,600.000 NHEG Local 4.867000 0.00 160.42 1.00 100,098.780.624220

Base 7.796931 0.00 256.99 1.60 160,358.18

057900003 Total

452.76 2.000.0055,400.000 Local 282,519.36

Base 0.00 729.31 3.22 455,085.96
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COMMON STOCK GBP.05066727900 11 Aug 2011 16 Aug 2011 GBP/GBBCHICAGO ANALYTIC TRADING COMPANYPACE PLC

203,800.000 NHEG Local 0.944500 0.00 307.98 1.00 192,180.120.616504

Base 1.532026 0.00 499.56 1.62 311,725.67

COMMON STOCK GBP.25067760009 16 Aug 2011 19 Aug 2011 GBP/GBB 0.01J.P. MORGAN CLEARING CORP.PEARSON PLC

11,100.000 NHEB Local 10.909400 0.00 84.77 1.00 121,008.570.608939

Base 17.915423 0.00 139.21 1.64 198,720.35

16 Aug 2011 19 Aug 2011 GBP/GBB 0.03MORGAN STANLEY CO INCORPORATED

10,450.000 NHEB Local 10.907400 0.00 170.97 1.00 113,810.360.608939

Base 17.912139 0.00 280.77 1.64 186,899.44

16 Aug 2011 19 Aug 2011 GBP/GBB 0.02INVESTMENT TECHNOLOGY GROUP LTD

10,800.000 NHEB Local 10.926700 0.00 141.61 1.00 117,865.750.608939

Base 17.943833 0.00 232.55 1.64 193,559.21

16 Aug 2011 19 Aug 2011 GBP/GBB 0.03MORGAN STANLEY CO INCORPORATED

8,700.000 NHEB Local 10.975500 0.00 143.23 1.00 95,342.620.608939

Base 18.023973 0.00 235.21 1.64 156,571.71

17 Aug 2011 22 Aug 2011 GBP/GBB 0.03MORGAN STANLEY CO INCORPORATED

7,200.000 NHEB Local 10.833300 0.00 117.00 1.00 77,881.760.602918

Base 17.968115 0.00 194.06 1.66 129,174.71

22 Aug 2011 25 Aug 2011 GBP/GBB 0.03MORGAN STANLEY CO INCORPORATED

6,600.000 NHEB Local 10.825800 0.00 107.18 1.00 71,342.100.607884

Base 17.808990 0.00 176.32 1.65 117,361.37

23 Aug 2011 26 Aug 2011 GBP/GBB 0.03MORGAN STANLEY CO INCORPORATED

1,200.000 NHEB Local 10.810000 0.00 19.46 1.00 12,951.540.605712

Base 17.846765 0.00 32.13 1.65 21,382.34

24 Aug 2011 30 Aug 2011 GBP/GBB 0.03MORGAN STANLEY CO INCORPORATED

9,900.000 NHEB Local 10.865600 0.00 161.35 1.00 107,407.090.609756

Base 17.819587 0.00 264.61 1.64 176,147.66
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24 Aug 2011 30 Aug 2011 GBP/GBB 0.02INVESTMENT TECHNOLOGY GROUP LTD

235.000 NHEB Local 10.912809 0.00 3.08 0.00 2,561.430.610706

Base 17.869169 0.00 5.04 0.00 4,194.21

25 Aug 2011 31 Aug 2011 GBP/GBB 0.03MORGAN STANLEY CO INCORPORATED

6,000.000 NHEB Local 10.863600 0.00 97.77 1.00 65,082.830.613987

Base 17.693534 0.00 159.24 1.63 106,000.34

30 Aug 2011 02 Sep 2011 GBP/GBB 0.02INVESTMENT TECHNOLOGY GROUP LTD

35,072.000 NHEB Local 10.834700 0.00 455.99 1.00 379,537.610.614326

Base 17.636727 0.00 742.26 1.63 617,811.41

31 Aug 2011 05 Sep 2011 GBP/GBB 0.02INVESTMENT TECHNOLOGY GROUP LTD

19,882.000 NHEB Local 11.065100 0.00 264.00 1.00 219,731.320.614742

Base 17.999584 0.00 429.45 1.63 357,436.65

01 Sep 2011 06 Sep 2011 GBP/GBB 0.02INVESTMENT TECHNOLOGY GROUP LTD

11,137.000 NHEB Local 11.161200 0.00 149.16 1.00 124,152.120.618104

Base 18.057155 0.00 241.32 1.62 200,859.60

01 Sep 2011 06 Sep 2011 GBP/GBB 0.02INVESTMENT TECHNOLOGY GROUP LTD

8,737.000 NHEB Local 11.146600 0.00 116.87 1.00 97,269.970.618104

Base 18.033535 0.00 189.08 1.62 157,368.29

02 Sep 2011 07 Sep 2011 GBP/GBB 0.02INVESTMENT TECHNOLOGY GROUP LTD

7,500.000 NHEB Local 10.885100 0.00 97.97 1.00 81,539.280.617684

Base 17.622441 0.00 158.61 1.62 132,008.08

02 Sep 2011 07 Sep 2011 GBP/GBB 0.02INVESTMENT TECHNOLOGY GROUP LTD

7,913.000 NHEB Local 11.040800 0.00 104.84 1.00 87,260.010.617684

Base 17.874512 0.00 169.73 1.62 141,269.66

07 Sep 2011 12 Sep 2011 GBP/GBB 0.03DEUTSCHE BANK SECURITIES INC

29,205.000 NHEB Local 10.862200 0.00 475.85 1.00 316,753.700.627176

Base 17.319221 0.00 758.72 1.59 505,047.55
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07 Sep 2011 12 Sep 2011 GBP/GBB 0.02INVESTMENT TECHNOLOGY GROUP LTD

3,900.000 NHEB Local 10.924600 0.00 51.13 1.00 42,553.810.627176

Base 17.418715 0.00 81.52 1.59 67,849.87

08 Sep 2011 13 Sep 2011 GBP/GBB 0.03DEUTSCHE BANK SECURITIES INC

21,240.000 NHEB Local 10.941700 0.00 348.60 1.00 232,052.110.624220

Base 17.528596 0.00 558.46 1.60 371,747.32

08 Sep 2011 13 Sep 2011 GBP/GBB 0.02INVESTMENT TECHNOLOGY GROUP LTD

5,400.000 NHEB Local 10.980800 0.00 71.16 1.00 59,224.160.624220

Base 17.591234 0.00 114.00 1.60 94,877.06

09 Sep 2011 14 Sep 2011 GBP/GBB 0.03DEUTSCHE BANK SECURITIES INC

20,650.000 NHEB Local 10.896300 0.00 337.51 1.00 224,670.090.630179

Base 17.290802 0.00 535.58 1.59 356,517.89

15 Sep 2011 20 Sep 2011 GBP/GBB 0.03DEUTSCHE BANK SECURITIES INC

17,700.000 NHEB Local 11.032700 0.00 292.92 1.00 194,984.870.632751

Base 17.436085 0.00 462.93 1.58 308,154.19

16 Sep 2011 21 Sep 2011 GBP/GBB 0.03DEUTSCHE BANK SECURITIES INC

17,700.000 NHEB Local 11.292400 0.00 299.81 1.00 199,574.670.632831

Base 17.844259 0.00 473.76 1.58 315,368.04

19 Sep 2011 22 Sep 2011 GBP/GBB 0.02INVESTMENT TECHNOLOGY GROUP LTD

7,887.000 NHEB Local 11.387500 0.00 107.78 1.00 89,704.430.638040

Base 17.847627 0.00 168.92 1.57 140,593.74

19 Sep 2011 22 Sep 2011 GBP/GBB 0.03DEUTSCHE BANK SECURITIES INC

8,260.000 NHEB Local 11.396700 0.00 141.21 1.00 93,994.530.638040

Base 17.862046 0.00 221.32 1.57 147,317.61

20 Sep 2011 23 Sep 2011 GBP/GBB 0.03DEUTSCHE BANK SECURITIES INC

8,555.000 NHEB Local 11.601400 0.00 148.87 1.00 99,100.110.636274

Base 18.233340 0.00 233.97 1.57 155,750.68



Prepared by State StreetPage 1152

Sales Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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

20 Sep 2011 23 Sep 2011 GBP/GBB 0.02INVESTMENT TECHNOLOGY GROUP LTD

11,942.000 NHEB Local 11.449200 0.00 164.07 1.00 136,561.280.636274

Base 17.994135 0.00 257.86 1.57 214,626.53

21 Sep 2011 26 Sep 2011 GBP/GBB 0.03DEUTSCHE BANK SECURITIES INC

3,698.000 NHEB Local 11.594700 0.00 64.32 1.00 42,811.880.640287

Base 18.108598 0.00 100.45 1.56 66,863.58

21 Sep 2011 26 Sep 2011 GBP/GBB 0.02INVESTMENT TECHNOLOGY GROUP LTD

4,121.000 NHEB Local 11.650701 0.00 57.62 1.00 47,953.920.640287

Base 18.196061 0.00 89.99 1.56 74,894.41

22 Sep 2011 27 Sep 2011 GBP/GBB 0.02INVESTMENT TECHNOLOGY GROUP LTD

886.000 NHEB Local 11.142800 0.00 11.85 0.00 9,860.670.651190

Base 17.111442 0.00 18.20 0.00 15,142.54

067760009 Total

4,807.95 28.000.00323,570.000 Local 3,564,544.59

Base 0.00 7,725.27 45.06 5,731,516.04

COMMON STOCK GBP.1077396000 01 Aug 2011 04 Aug 2011 GBP/GBB 0.01INVESTMENT TECHNOLOGY GROUP LTDTRAVIS PERKINS PLC

53,459.000 NHEH Local 8.445300 0.00 225.74 1.00 451,250.550.614364

Base 13.746411 0.00 367.44 1.63 734,500.31

COMMON STOCK GBP.5079087003 02 Sep 2011 07 Sep 2011 GBP/GBB 0.03SIX SIS AGSSE PLC

42,775.000 NHHP Local 12.773620 0.00 819.59 0.00 545,572.010.617684

Base 20.679862 0.00 1,326.88 0.00 883,254.24

26 Sep 2011 29 Sep 2011 GBP/GBB 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUX

57,487.000 NHHP Local 12.795900 0.00 735.60 0.90 734,861.400.642983

Base 19.900837 0.00 1,144.04 1.40 1,142,893.98
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079087003 Total

1,555.19 0.900.00100,262.000 Local 1,280,433.41

Base 0.00 2,470.92 1.40 2,026,148.22

COMMON STOCK GBP.1082201906 02 Sep 2011 07 Sep 2011 GBP/GBBLOOP CAPITAL MARKETS LLCDS SMITH PLC

51,594.000 NHEH Local 2.002800 0.00 51.67 1.00 103,279.790.617684

Base 3.242435 0.00 83.65 1.62 167,204.90

05 Sep 2011 08 Sep 2011 GBP/GBBLOOP CAPITAL MARKETS LLC

40,795.000 NHEH Local 1.967600 0.00 40.13 1.00 80,227.110.617684

Base 3.185448 0.00 64.97 1.62 129,883.74

082201906 Total

91.80 2.000.0092,389.000 Local 183,506.90

Base 0.00 148.62 3.24 297,088.64

COMMON STOCK GBP.05088470000 06 Jul 2011 11 Jul 2011 GBP/GBB 0.01INSTINET U.K. LTDTESCO PLC

192,200.000 NHHP Local 4.056100 0.00 1,169.37 1.00 778,412.050.625117

Base 6.488545 0.00 1,870.64 1.60 1,245,226.17

COMMON STOCK GBP.6096970900 01 Aug 2011 04 Aug 2011 GBP/GBB 0.01INVESTMENT TECHNOLOGY GROUP LTDBABCOCK INTL GROUP PLC

19,754.000 NHEH Local 6.719900 0.00 66.37 1.00 132,677.530.614364

Base 10.937978 0.00 108.03 1.63 215,959.15

09 Aug 2011 12 Aug 2011 GBP/GBBLOOP CAPITAL MARKETS LLC

64,413.000 NHEH Local 6.010700 0.00 193.58 1.00 386,972.640.617341

Base 9.736434 0.00 313.57 1.62 626,837.74

096970900 Total

259.95 2.000.0084,167.000 Local 519,650.17

Base 0.00 421.60 3.25 842,796.89
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COMMON STOCK GBP.1339864902 09 Aug 2011 12 Aug 2011 GBP/GBBLOOP CAPITAL MARKETS LLCITV PLC

133,886.000 NHEH Local 0.580300 0.00 38.85 1.00 77,654.200.617341

Base 0.939999 0.00 62.93 1.62 125,788.18

COMMON STOCKB02J63904 24 Aug 2011 30 Aug 2011 GBP/GBB 0.03NUMIS SECURITIES INC.ADMIRAL GROUP PLC

55,147.000 NHHP Local 13.572100 0.00 1,122.69 1.00 747,336.910.610706

Base 22.223623 0.00 1,838.35 1.64 1,223,726.16

COMMON STOCKB08SNH908 25 Aug 2011 31 Aug 2011 GBP/GBB 0.01BARCLAYS CAPITALNATIONAL GRID PLC

330,200.000 NHEB Local 5.935000 0.00 2,939.61 1.00 1,956,796.390.613987

Base 9.666328 0.00 4,787.74 1.63 3,187,032.28

26 Aug 2011 01 Sep 2011 GBP/GBB 0.01BARCLAYS CAPITAL

323,410.000 NHEB Local 5.952358 0.00 2,887.58 1.00 1,922,163.520.616295

Base 9.658294 0.00 4,685.39 1.62 3,118,901.69

08 Sep 2011 13 Sep 2011 GBP/GBB 0.02CITIGROUPGLOBAL MARKETS UK EQUITY L

37,199.000 NHEB Local 6.285200 0.00 350.70 1.00 233,451.450.624220

Base 10.068886 0.00 561.82 1.60 373,989.06

09 Sep 2011 14 Sep 2011 GBP/GBB 0.01CITIGROUPGLOBAL MARKETS UK EQUITY L

79,632.000 NHEB Local 6.291200 0.00 751.47 1.00 500,228.370.630179

Base 9.983195 0.00 1,192.47 1.59 793,787.75

12 Sep 2011 15 Sep 2011 GBP/GBB 0.01INVESTMENT TECHNOLOGY GROUP LTD

72,862.000 NHEB Local 6.146500 0.00 537.42 1.00 447,307.860.632391

Base 9.719462 0.00 849.82 1.58 707,328.00

13 Sep 2011 16 Sep 2011 GBP/GBB 0.01INVESTMENT TECHNOLOGY GROUP LTD

93,363.000 NHEB Local 6.097100 0.00 683.09 1.00 568,559.460.632831

Base 9.634642 0.00 1,079.42 1.58 898,438.07

16 Sep 2011 21 Sep 2011 GBP/GBB 0.01INVESTMENT TECHNOLOGY GROUP LTD

83,112.000 NHEB Local 6.238800 0.00 622.22 1.00 517,895.930.632831

Base 9.858556 0.00 983.23 1.58 818,379.52
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19 Sep 2011 22 Sep 2011 GBP/GBB 0.01INVESTMENT TECHNOLOGY GROUP LTD

83,112.000 NHEB Local 6.202500 0.00 618.60 1.00 514,882.580.638040

Base 9.721177 0.00 969.53 1.57 806,975.39

B08SNH908 Total

9,390.69 8.000.001,102,890.000 Local 6,661,285.56

Base 0.00 15,109.42 12.75 10,704,831.76

COMMON STOCK EUR.5B0CL50905 11 May 2011 18 May 2011 EUR/GBB5 CUSIP CHANGE NON CASHBANCO SANTANDER SA

115.000 NHHJ Local 10.583913 0.00 0.00 0.00 1,217.150.617702

Base 17.134348 0.00 0.00 0.00 1,970.45

COMMON STOCK GBP.01B14RYC901 27 Sep 2011 27 Sep 2011 GBP/GBBLIQUIDATIONSOUTHERN CROSS HEALTHCARE

365,466.000 NHHV Local 0.000000 0.00 0.00 0.00 0.000.637735

Base 0.000000 0.00 0.00 0.00 0.00

COMMON STOCK GBP.1B19NKB902 31 Aug 2011 05 Sep 2011 GBP/GBBINTERNAL SWAPHOME RETAIL GROUP

8,461.000 NHHJ Local 1.274999 0.00 0.00 0.00 10,787.770.614742

Base 2.074039 0.00 0.00 0.00 17,548.45

31 Aug 2011 05 Sep 2011 GBP/GBBCREDIT SUISSE SECURITIES (EUROPE) L

58,498.000 NHHJ Local 1.275700 0.00 0.00 1.00 74,624.900.614742

Base 2.075180 0.00 0.00 1.63 121,392.23

B19NKB902 Total

0.00 1.000.0066,959.000 Local 85,412.67

Base 0.00 0.00 1.63 138,940.68

COMMON STOCKB1FP89909 01 Jul 2011 06 Jul 2011 GBP/GBBJP MORGANSECURITIES LIMITEDBBA AVIATION PLC

1,500.000 NHHV Local 2.199740 0.00 1.65 0.00 3,297.960.622316

Base 3.534764 0.00 2.65 0.00 5,299.49
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05 Jul 2011 08 Jul 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

1,500.000 NHHV Local 2.209154 0.00 1.33 0.00 3,312.400.621736

Base 3.553203 0.00 2.14 0.00 5,327.66

11 Jul 2011 14 Jul 2011 GBP/GBBJP MORGANSECURITIES LIMITED

2,000.000 NHHV Local 2.183945 0.00 2.18 0.00 4,365.710.627687

Base 3.479354 0.00 3.47 0.00 6,955.23

13 Jul 2011 18 Jul 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

4,000.000 NHHV Local 2.147430 0.00 3.44 0.00 8,586.280.620713

Base 3.459618 0.00 5.54 0.00 13,832.93

20 Jul 2011 25 Jul 2011 GBP/GBBJP MORGANSECURITIES LIMITED

1,000.000 NHHV Local 2.101200 0.00 1.05 0.00 2,100.150.619617

Base 3.391127 0.00 1.69 0.00 3,389.43

21 Jul 2011 26 Jul 2011 GBP/GBBJP MORGANSECURITIES LIMITED

2,000.000 NHHV Local 2.140120 0.00 2.14 0.00 4,278.100.613516

Base 3.488287 0.00 3.49 0.00 6,973.09

22 Jul 2011 27 Jul 2011 GBP/GBBJP MORGANSECURITIES LIMITED

1,000.000 NHHV Local 2.173800 0.00 1.09 0.00 2,172.710.612839

Base 3.547098 0.00 1.78 0.00 3,545.32

26 Jul 2011 29 Jul 2011 GBP/GBBJP MORGANSECURITIES LIMITED

2,500.000 NHHV Local 2.156676 0.00 2.70 0.00 5,388.990.610091

Base 3.535007 0.00 4.43 0.00 8,833.09

01 Aug 2011 04 Aug 2011 GBP/GBBJ.P. MORGAN CLEARING CORP.

5,996.000 NHHV Local 2.078501 0.00 8.72 1.00 12,452.970.614364

Base 3.383175 0.00 14.19 1.63 20,269.69

12 Aug 2011 17 Aug 2011 GBP/GBBJP MORGANSECURITIES LIMITED

2,000.000 NHHV Local 1.761970 0.00 1.76 0.00 3,522.180.614137

Base 2.869018 0.00 2.87 0.00 5,735.17
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16 Aug 2011 19 Aug 2011 GBP/GBBJP MORGANSECURITIES LIMITED

2,500.000 NHHV Local 1.750708 0.00 2.19 0.00 4,374.580.608939

Base 2.875014 0.00 3.60 0.00 7,183.94

17 Aug 2011 22 Aug 2011 GBP/GBBJP MORGANSECURITIES LIMITED

2,000.000 NHHV Local 1.732820 0.00 1.73 0.00 3,463.910.602918

Base 2.874056 0.00 2.87 0.00 5,745.24

B1FP89909 Total

29.98 1.000.0027,996.000 Local 57,315.94

Base 0.00 48.72 1.63 93,090.28

COMMON STOCK GBP.05B1G4YS904 20 Sep 2011 23 Sep 2011 GBP/GBBCREDIT SUISSE SECURITIES (EUROPE) LHISCOX LTD

52,826.000 NHHV Local 3.535504 0.00 93.38 1.00 186,672.150.636274

Base 5.556575 0.00 146.76 1.57 293,383.28

26 Sep 2011 29 Sep 2011 GBP/GBBJP MORGANSECURITIES LIMITED

5,853.000 NHHV Local 3.677865 0.00 10.76 1.00 21,514.780.642983

Base 5.720003 0.00 16.73 1.56 33,460.88

27 Sep 2011 30 Sep 2011 GBP/GBBJP MORGANSECURITIES LIMITED

52,221.000 NHHV Local 3.734349 0.00 97.51 1.00 194,912.930.637735

Base 5.855644 0.00 152.90 1.57 305,633.11

28 Sep 2011 OPEN GBP/GBBCABRERA CAPITAL MARKETS LLC

100,000.000 NHHV Local 3.804776 0.00 228.29 1.00 380,248.310.639039

Base 5.953903 0.00 357.24 1.56 595,031.46

B1G4YS904 Total

429.94 4.000.00210,900.000 Local 783,348.17

Base 0.00 673.63 6.26 1,227,508.73
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COMMON STOCKB1VJ6Q909 02 Sep 2011 07 Sep 2011 GBP/GBBLOOP CAPITAL MARKETS LLCSTAGECOACH GROUP PLC

58,325.000 NHEH Local 2.508000 0.00 73.14 1.00 146,204.960.617684

Base 4.060329 0.00 118.41 1.62 236,698.64

COMMON STOCKB23DKN902 09 Aug 2011 09 Aug 2011 GBP/GBBREVERSE SPLIT NON CASHMELROSE PLC

49,545.000 NHEH Local 2.766949 0.00 0.00 0.00 137,088.510.635768

Base 4.352136 0.00 0.00 0.00 215,626.63

COMMON STOCKB2988H904 22 Aug 2011 25 Aug 2011 GBP/GBBUBS AGAMLIN PLC

45,963.000 NHHP Local 3.154429 0.00 57.99 1.00 144,928.030.607884

Base 5.189196 0.00 95.40 1.65 238,413.96

23 Aug 2011 26 Aug 2011 GBP/GBBUBS AG

4,691.000 NHHP Local 3.133285 0.00 5.88 1.00 14,691.360.605712

Base 5.172896 0.00 9.71 1.65 24,254.70

23 Aug 2011 26 Aug 2011 GBP/GBB 0.01NUMIS SECURITIES INC.

63,704.000 NHHP Local 3.109700 0.00 297.15 1.00 197,802.180.605712

Base 5.133958 0.00 490.58 1.65 326,561.44

24 Aug 2011 30 Aug 2011 GBP/GBB 0.01NOMURA SECURITIES INTERNATIONAL INC

29,038.000 NHHP Local 3.010000 0.00 131.11 1.00 87,272.270.610706

Base 4.928722 0.00 214.69 1.64 142,903.90

24 Aug 2011 30 Aug 2011 GBP/GBB 0.01NOMURA SECURITIES INTERNATIONAL INC

29,038.000 NHHP Local 3.008000 0.00 131.02 1.00 87,214.280.610706

Base 4.925447 0.00 214.54 1.64 142,808.95

24 Aug 2011 30 Aug 2011 GBP/GBB 0.01NUMIS SECURITIES INC.

54,139.000 NHHP Local 2.991100 0.00 242.90 1.00 161,691.260.610706

Base 4.897774 0.00 397.74 1.64 264,761.21

19 Sep 2011 22 Sep 2011 GBP/GBB 0.01KEEFE BRUYETTE AND WOOD LIMITED

23,639.000 NHHP Local 2.942300 0.00 104.33 1.00 69,447.700.639304

Base 4.602349 0.00 163.19 1.56 108,630.17
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19 Sep 2011 22 Sep 2011 GBP/GBB 0.01KEEFE BRUYETTE AND WOOD LIMITED

13,057.000 NHHP Local 2.940100 0.00 57.58 1.00 38,330.310.638040

Base 4.608018 0.00 90.25 1.57 60,075.09

20 Sep 2011 23 Sep 2011 GBP/GBB 0.01KEEFE BRUYETTE AND WOOD LIMITED

49,911.000 NHHP Local 2.929100 0.00 219.29 1.00 145,974.020.636274

Base 4.603520 0.00 344.65 1.57 229,420.06

20 Sep 2011 23 Sep 2011 GBP/GBBJPMORGAN CHASE BANK

696.000 NHHP Local 2.925000 0.00 0.61 0.00 2,035.190.636274

Base 4.597076 0.00 0.96 0.00 3,198.61

20 Sep 2011 23 Sep 2011 GBP/GBB 0.01NUMIS SECURITIES INC.

309,906.000 NHHP Local 2.875800 0.00 1,336.84 1.00 889,889.830.636274

Base 4.519751 0.00 2,101.04 1.57 1,398,595.31

21 Sep 2011 26 Sep 2011 GBP/GBBGOLDMAN SACHS + CO

42,394.000 NHHP Local 2.883504 0.00 36.67 0.14 122,206.460.640287

Base 4.503455 0.00 57.27 0.22 190,862.00

21 Sep 2011 26 Sep 2011 GBP/GBB 0.01KEEFE BRUYETTE AND WOOD LIMITED

18,960.000 NHHP Local 2.891800 0.00 82.24 1.00 54,745.290.640287

Base 4.516412 0.00 128.44 1.56 85,501.17

26 Sep 2011 29 Sep 2011 GBP/GBB 0.01KEEFE BRUYETTE AND WOOD LIMITED

23,640.000 NHHP Local 2.883700 0.00 102.26 1.00 68,067.410.642983

Base 4.484878 0.00 159.04 1.56 105,861.91

27 Sep 2011 30 Sep 2011 GBP/GBB 0.01KEEFE BRUYETTE AND WOOD LIMITED

29,958.000 NHHP Local 2.947000 0.00 132.43 1.00 88,152.800.637735

Base 4.621042 0.00 207.66 1.57 138,227.95

27 Sep 2011 30 Sep 2011 GBP/GBB 0.01NUMIS SECURITIES INC.

4,781.000 NHHP Local 2.957001 0.00 21.21 1.00 14,115.210.637735

Base 4.636724 0.00 33.26 1.57 22,133.35



Prepared by State StreetPage 1160

Sales Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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

27 Sep 2011 30 Sep 2011 GBP/GBB 0.01NUMIS SECURITIES INC.

4,780.000 NHHP Local 2.956000 0.00 21.19 1.00 14,107.490.637735

Base 4.635154 0.00 33.23 1.57 22,121.24

28 Sep 2011 OPEN GBP/GBB 0.01KEEFE BRUYETTE AND WOOD LIMITED

12,097.000 NHHP Local 2.975000 0.00 53.98 1.00 35,933.600.639039

Base 4.655428 0.00 84.47 1.56 56,230.68

28 Sep 2011 OPEN GBP/GBB 0.01NUMIS SECURITIES INC.

12,332.000 NHHP Local 2.975000 0.00 55.03 1.00 36,631.670.639039

Base 4.655428 0.00 86.11 1.56 57,323.06

29 Sep 2011 OPEN GBP/GBB 0.01KEEFE BRUYETTE AND WOOD LIMITED

49,329.000 NHHP Local 2.919300 0.00 216.01 1.00 143,789.140.637775

Base 4.577320 0.00 338.69 1.57 225,454.34

29 Sep 2011 GBP/GBB 0.01THE ROYALBANK OF SCOTLAND N.V.UK EQ

36,997.000 NHHP Local 2.906000 0.00 161.27 1.00 107,351.010.637775

Base 4.556466 0.00 252.86 1.57 168,321.13

29 Sep 2011 CANCEL GBP/GBB 0.01THE ROYALBANK OF SCOTLAND N.V.UK EQ

-36,997.000 NHHP Local 2.906000 0.00 -161.27 -1.00 -107,351.010.637775

Base 4.556466 0.00 -252.86 -1.57 -168,321.13

29 Sep 2011 OPEN GBP/GBBUBS AG

26,401.000 NHHP Local 2.910478 0.00 23.05 1.00 76,815.480.637775

Base 4.563487 0.00 36.14 1.57 120,442.91

30 Sep 2011 OPEN GBP/GBBUBS AG

30,831.000 NHHP Local 2.832904 0.00 26.20 1.00 87,314.060.640082

Base 4.425845 0.00 40.93 1.56 136,410.74

30 Sep 2011 OPEN GBP/GBB 0.01NUMIS SECURITIES INC.

12,332.000 NHHP Local 2.845000 0.00 52.63 1.00 35,030.910.640082

Base 4.444743 0.00 82.22 1.56 54,728.78
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30 Sep 2011 OPEN GBP/GBB 0.01KEEFE BRUYETTE AND WOOD LIMITED

20,849.000 NHHP Local 2.844800 0.00 88.97 1.00 59,221.270.640082

Base 4.444431 0.00 139.00 1.56 92,521.38

29 Sep 2011 OPEN GBP/GBB 0.01THE ROYALBANK OF SCOTLAND N.V.UK EQ

36,997.000 NHHP Local 2.906000 0.00 161.27 1.00 107,351.010.637775

Base 4.556466 0.00 252.86 1.57 168,321.13

B2988H904 Total

3,657.84 23.140.00949,463.000 Local 2,782,758.23

Base 0.00 5,802.07 36.70 4,415,764.04

PREFERRED STOCKB4QQG5908 15 Aug 2011 19 Aug 2011 GBP/GBB3 REDEMPTIONMELROSE PLC

49,545.000 NHEH Local 0.750000 0.00 0.00 0.00 37,158.750.609626

Base 1.230262 0.00 0.00 0.00 60,953.36

COMMON STOCKB4WQ2Z900 09 Aug 2011 12 Aug 2011 GBP/GBB 0.01LOOP CAPITAL MARKETS LLCAGGREKO PLC

6,501.000 NHEH Local 16.727000 0.00 54.37 1.00 108,686.860.617341

Base 27.095236 0.00 88.07 1.62 176,056.44

19 Aug 2011 24 Aug 2011 GBP/GBB 0.01INVESTMENT TECHNOLOGY GROUP LTD

17,715.000 NHEH Local 16.850300 0.00 149.25 1.00 298,352.810.604504

Base 27.874588 0.00 246.90 1.65 493,549.77

B4WQ2Z900 Total

203.62 2.000.0024,216.000 Local 407,039.67

Base 0.00 334.97 3.27 669,606.21

POUND STERLING  Total

0.00Local5,941,671.000

0.00Base

101.12

162.18

42,326.10

68,026.98

37,206,408.38

59,807,049.17

SINGAPORE DOLLAR
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COMMON STOCK619935901 19 Aug 2011 24 Aug 2011 SGD/SG3LOOP CAPITAL MARKETS LLCHO BEE INVESTMENT LTD

119,000.000 NHEH Local 1.328200 0.00 158.06 63.22 157,834.521.208150

Base 1.099367 0.00 130.83 52.33 130,641.49

22 Aug 2011 25 Aug 2011 SGD/SG3CREDIT SUISSE SECURITIES (USA) LLC

81,000.000 NHEH Local 1.315300 0.00 106.54 42.61 106,390.151.208500

Base 1.088374 0.00 88.16 35.26 88,034.88

619935901 Total

264.60 105.830.00200,000.000 Local 264,224.67

Base 0.00 218.99 87.59 218,676.37

COMMON STOCK SGD.05653140905 19 Aug 2011 24 Aug 2011 SGD/SG3LOOP CAPITAL MARKETS LLCPACIFIC ANDES RESOURCES DEVE

344,000.000 NHEH Local 0.200200 0.00 68.87 27.55 68,772.381.208150

Base 0.165708 0.00 57.00 22.80 56,923.71

22 Aug 2011 25 Aug 2011 SGD/SG3CREDIT SUISSE SECURITIES (USA) LLC

266,000.000 NHEH Local 0.199100 0.00 52.96 21.18 52,886.461.208500

Base 0.164750 0.00 43.82 17.53 43,762.07

23 Aug 2011 26 Aug 2011 SGD/SG3LOOP CAPITAL MARKETS LLC

371,000.000 NHEH Local 0.199900 0.00 74.16 29.67 74,059.071.204050

Base 0.166023 0.00 61.59 24.64 61,508.30

653140905 Total

195.99 78.400.00981,000.000 Local 195,717.91

Base 0.00 162.41 64.97 162,194.08

COMMON STOCK NPV656452000 15 Jul 2011 20 Jul 2011 SGD/SG3NOMURA SECURITIES INTERNATIONAL INCWHEELOCK PROPERTIES (S) LTD

104,000.000 NHEG Local 1.848400 0.00 307.57 76.89 191,849.141.217550

Base 1.518131 0.00 252.61 63.15 157,569.82
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18 Jul 2011 21 Jul 2011 SGD/SG3NOMURA SECURITIES INTERNATIONAL INC

95,300.000 NHEG Local 1.840300 0.00 280.61 70.15 175,029.831.219400

Base 1.509185 0.00 230.12 57.53 143,537.67

19 Jul 2011 22 Jul 2011 SGD/SG3NOMURA SECURITIES INTERNATIONAL INC

123,100.000 NHEG Local 1.828100 0.00 360.06 90.01 224,589.041.215300

Base 1.504238 0.00 296.27 74.06 184,801.32

656452000 Total

948.24 237.050.00322,400.000 Local 591,468.01

Base 0.00 779.00 194.74 485,908.81

COMMON STOCK NPV662885003 11 Aug 2011 16 Aug 2011 SGD/SG3NOMURA SECURITIES INTERNATIONAL INCNEPTUNE ORIENT LINES LTD

235,100.000 NHEG Local 1.119700 0.00 421.18 105.29 262,715.001.211900

Base 0.923921 0.00 347.54 86.88 216,779.44

COMMON STOCK NPV667442909 19 Aug 2011 24 Aug 2011 SGD/SG3LOOP CAPITAL MARKETS LLCEZRA HOLDINGS LTD

220,000.000 NHEH Local 0.927800 0.00 204.12 81.65 203,830.231.208150

Base 0.767951 0.00 168.95 67.58 168,712.68

COMMON STOCK NPV672420908 19 Aug 2011 24 Aug 2011 SGD/SG3LOOP CAPITAL MARKETS LLCHI P INTERNATIONAL LTD

24,000.000 NHEH Local 0.714800 0.00 17.16 6.86 17,131.181.208150

Base 0.591648 0.00 14.20 5.68 14,179.68

22 Aug 2011 25 Aug 2011 SGD/SG3CREDIT SUISSE SECURITIES (USA) LLC

1,000.000 NHEH Local 0.706300 0.00 0.78 0.28 705.241.208500

Base 0.584444 0.00 0.65 0.23 583.57

23 Aug 2011 26 Aug 2011 SGD/SG3LOOP CAPITAL MARKETS LLC

2,000.000 NHEH Local 0.700000 0.00 1.40 0.56 1,398.041.204050

Base 0.581371 0.00 1.16 0.47 1,161.11
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24 Aug 2011 29 Aug 2011 SGD/SG3LOOP CAPITAL MARKETS LLC

86,000.000 NHEH Local 0.689500 0.00 59.30 23.72 59,213.981.205850

Base 0.571796 0.00 49.18 19.67 49,105.59

02 Sep 2011 07 Sep 2011 SGD/SG3LOOP CAPITAL MARKETS LLC

67,000.000 NHEH Local 0.659000 0.00 44.15 17.66 44,091.191.204650

Base 0.547047 0.00 36.65 14.66 36,600.83

23 Sep 2011 28 Sep 2011 SGD/SG3CREDIT SUISSE SECURITIES (USA) LLC

85,000.000 NHEH Local 0.554500 0.00 47.13 18.85 47,066.521.294750

Base 0.428268 0.00 36.40 14.56 36,351.82

26 Sep 2011 29 Sep 2011 SGD/SG3CREDIT SUISSE SECURITIES (USA) LLC

31,000.000 NHEH Local 0.552200 0.00 17.12 6.84 17,094.241.298350

Base 0.425309 0.00 13.19 5.27 13,166.13

27 Sep 2011 30 Sep 2011 SGD/SG3CREDIT SUISSE SECURITIES (USA) LLC

187,000.000 NHEH Local 0.551700 0.00 103.17 41.26 103,023.471.279700

Base 0.431117 0.00 80.62 32.24 80,505.95

672420908 Total

290.21 116.030.00483,000.000 Local 289,723.86

Base 0.00 232.05 92.78 231,654.68

COMMON STOCK NPV681278909 06 Jul 2011 06 Jul 2011 SGD/SG3CUSIP CHANGE NON CASHSINGAPORE AIRLINES LTD

4,000.000 NHHJ Local 13.298592 0.00 0.00 0.00 53,194.371.280600

Base 10.384657 0.00 0.00 0.00 41,538.63

COMMON STOCKB04KJ9902 19 Aug 2011 24 Aug 2011 SGD/SG3LOOP CAPITAL MARKETS LLCM1 LTD

200.000 NHEH Local 2.410000 0.00 0.48 0.19 481.331.208150

Base 1.994785 0.00 0.40 0.16 398.40
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MACQUARIE INTL INFRAB07NLK905 19 Aug 2011 24 Aug 2011 SGD/SG3LOOP CAPITAL MARKETS LLCMACQUARIE INTERNATIONAL INFRAS

824,000.000 NHEH Local 0.521100 0.00 429.39 171.75 428,785.261.208150

Base 0.431321 0.00 355.41 142.16 354,910.62

REIT NPVB0HZGR908 19 Aug 2011 24 Aug 2011 SGD/SG3LOOP CAPITAL MARKETS LLCSTARHILL GLOBAL REIT

427,000.000 NHEH Local 0.593100 0.00 253.25 101.30 252,899.151.208150

Base 0.490916 0.00 209.62 83.85 209,327.61

COMMON STOCK NPVB168CV903 19 Aug 2011 24 Aug 2011 SGD/SG3LOOP CAPITAL MARKETS LLCBANYAN TREE HOLDINGS LTD

3,000.000 NHEH Local 0.720000 0.00 2.16 0.86 2,156.981.208150

Base 0.595952 0.00 1.79 0.71 1,785.36

23 Aug 2011 26 Aug 2011 SGD/SG3LOOP CAPITAL MARKETS LLC

10,000.000 NHEH Local 0.725000 0.00 7.25 2.90 7,239.851.204050

Base 0.602134 0.00 6.02 2.41 6,012.91

24 Aug 2011 29 Aug 2011 SGD/SG3LOOP CAPITAL MARKETS LLC

28,000.000 NHEH Local 0.707500 0.00 19.81 7.92 19,782.271.205850

Base 0.586723 0.00 16.43 6.57 16,405.25

02 Sep 2011 07 Sep 2011 SGD/SG3LOOP CAPITAL MARKETS LLC

28,000.000 NHEH Local 0.715400 0.00 20.03 8.01 20,003.161.204650

Base 0.593865 0.00 16.63 6.65 16,604.96

23 Sep 2011 28 Sep 2011 SGD/SG3CREDIT SUISSE SECURITIES (USA) LLC

36,000.000 NHEH Local 0.600800 0.00 21.63 8.65 21,598.521.294750

Base 0.464028 0.00 16.71 6.68 16,681.61

26 Sep 2011 29 Sep 2011 SGD/SG3CREDIT SUISSE SECURITIES (USA) LLC

22,000.000 NHEH Local 0.584100 0.00 12.85 5.14 12,832.211.298350

Base 0.449879 0.00 9.90 3.96 9,883.48
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27 Sep 2011 30 Sep 2011 SGD/SG3CREDIT SUISSE SECURITIES (USA) LLC

221,000.000 NHEH Local 0.600000 0.00 132.60 53.04 132,414.361.279700

Base 0.468860 0.00 103.62 41.45 103,472.97

B168CV903 Total

216.33 86.520.00348,000.000 Local 216,027.35

Base 0.00 171.10 68.43 170,846.54

SINGAPORE DOLLAR  Total

0.00Local4,044,700.000

0.00Base

1,084.01

889.14

3,223.79

2,645.47

2,759,067.14

2,260,947.86

SOUTH KOREAN WON

COMMON STOCK616216909 19 Aug 2011 23 Aug 2011 KRW/KR3 0.02LOOP CAPITAL MARKETS LLCLIG INSURANCE CO LTD

8,530.000 NHEH Local 22,925.087925 0.00 215,106.00 586,653.00 194,749,241.001,087.450000

Base 21.081510 0.00 197.81 539.48 179,088.00

COMMON STOCK618951008 19 Aug 2011 23 Aug 2011 KRW/KR3 0.09LOOP CAPITAL MARKETS LLCCJ CORP

2,295.000 NHEH Local 89,140.174292 0.00 225,034.00 613,730.00 203,737,936.001,087.450000

Base 81.971745 0.00 206.94 564.38 187,353.84

COMMON STOCK620386904 19 Aug 2011 23 Aug 2011 KRW/KR3 0.02LOOP CAPITAL MARKETS LLCSUNGWOO HITECH CO LTD

79,474.000 NHEH Local 18,246.641694 0.00 1,595,147.00 4,350,401.00 1,444,188,054.001,087.450000

Base 16.779293 0.00 1,466.87 4,000.55 1,328,050.07

COMMON STOCK645108903 19 Aug 2011 23 Aug 2011 KRW/KR3 0.04LOOP CAPITAL MARKETS LLCHYUNDAI HYSCO

22,580.000 NHEH Local 43,185.075288 0.00 1,072,631.00 2,925,357.00 971,121,012.001,087.450000

Base 39.712240 0.00 986.37 2,690.11 893,025.90
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COMMON STOCK649932001 15 Jul 2011 19 Jul 2011 KRW/KR3 0.37NOMURA FINANCIAL AND INVESTMENKOREA KUMHO PETROCHEMICAL CO

1,400.000 NHEG Local 243,873.636429 0.00 546,270.00 1,024,270.00 339,852,551.001,058.050000

Base 230.493489 0.00 516.30 968.07 321,206.51

08 Sep 2011 14 Sep 2011 KRW/KR3 0.26NOMURA FINANCIAL AND INVESTMEN

6,800.000 NHEG Local 172,669.797206 0.00 1,878,640.00 3,522,464.00 1,168,753,517.001,075.150000

Base 160.600658 0.00 1,747.33 3,276.25 1,087,060.89

649932001 Total

2,424,910.00 4,546,734.000.008,200.000 Local 1,508,606,068.00

Base 0.00 2,263.63 4,244.32 1,408,267.40

COMMON STOCK650713902 19 Aug 2011 23 Aug 2011 KRW/KR3 0.01LOOP CAPITAL MARKETS LLCHYUNJIN MATERIALS CO LTD

41,518.000 NHEH Local 13,525.375692 0.00 617,701.00 1,684,640.00 559,244,207.001,087.450000

Base 12.437699 0.00 568.03 1,549.17 514,271.19

COMMON STOCK656093903 05 Jul 2011 07 Jul 2011 KRW/KR3CREDIT SUISSE FIRST BOSTON (EUROPE)PARADISE CO LTD

8,400.000 NHHV Local 7,227.942738 0.00 42,500.00 182,144.00 60,490,075.001,066.200000

Base 6.779162 0.00 39.86 170.83 56,734.27

06 Jul 2011 08 Jul 2011 KRW/KR3UBS SECURITIES PTE.LTD., SEOUL

12,000.000 NHHV Local 7,217.733167 0.00 43,310.00 259,838.00 86,309,650.001,063.500000

Base 6.786773 0.00 40.72 244.32 81,156.23

07 Jul 2011 11 Jul 2011 KRW/KR3CREDIT SUISSE FIRST BOSTON (EUROPE)

12,000.000 NHHV Local 7,452.945417 0.00 62,600.00 268,306.00 89,104,439.001,064.050000

Base 7.004319 0.00 58.83 252.16 83,740.84

11 Jul 2011 13 Jul 2011 KRW/KR3CREDIT SUISSE FIRST BOSTON (EUROPE)

14,800.000 NHHV Local 7,193.364257 0.00 74,520.00 319,385.00 106,067,886.001,057.800000

Base 6.800307 0.00 70.45 301.93 100,272.16



Prepared by State StreetPage 1168

Sales Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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

12 Jul 2011 14 Jul 2011 KRW/KR3CREDIT SUISSE FIRST BOSTON (EUROPE)

11,700.000 NHHV Local 7,031.975556 0.00 57,590.00 246,822.00 81,969,702.001,066.500000

Base 6.593507 0.00 54.00 231.43 76,858.60

15 Jul 2011 19 Jul 2011 KRW/KR3UBS SECURITIES PTE.LTD., SEOUL

1,600.000 NHHV Local 7,220.885000 0.00 5,780.00 34,660.00 11,512,976.001,058.050000

Base 6.824711 0.00 5.46 32.76 10,881.32

18 Jul 2011 20 Jul 2011 KRW/KR3UBS SECURITIES PTE.LTD., SEOUL

777.000 NHHV Local 7,241.828829 0.00 2,810.00 16,881.00 5,607,210.001,060.900000

Base 6.826118 0.00 2.65 15.91 5,285.33

19 Jul 2011 21 Jul 2011 KRW/KR3UBS SECURITIES PTE.LTD., SEOUL

5,923.000 NHHV Local 7,622.806855 0.00 22,570.00 135,450.00 44,991,865.001,059.650000

Base 7.193703 0.00 21.30 127.83 42,459.18

20 Jul 2011 22 Jul 2011 KRW/KR3UBS SECURITIES PTE.LTD., SEOUL

4,600.000 NHHV Local 7,940.276522 0.00 18,260.00 109,576.00 36,397,436.001,055.250000

Base 7.524545 0.00 17.30 103.84 34,491.77

21 Jul 2011 25 Jul 2011 KRW/KR3UBS SECURITIES PTE.LTD., SEOUL

3,900.000 NHHV Local 7,670.858205 0.00 14,960.00 89,749.00 29,811,638.001,054.700000

Base 7.273024 0.00 14.18 85.09 28,265.51

22 Jul 2011 26 Jul 2011 KRW/KR3CREDIT SUISSE FIRST BOSTON (EUROPE)

1,900.000 NHHV Local 7,492.383158 0.00 9,960.00 42,707.00 14,182,861.001,051.900000

Base 7.122714 0.00 9.47 40.60 13,483.09

27 Jul 2011 29 Jul 2011 KRW/KR3UBS SECURITIES PTE.LTD., SEOUL

4,800.000 NHHV Local 7,804.562708 0.00 18,730.00 112,386.00 37,330,785.001,050.000000

Base 7.432917 0.00 17.84 107.03 35,553.13

28 Jul 2011 01 Aug 2011 KRW/KR3UBS SECURITIES PTE.LTD., SEOUL

10,300.000 NHHV Local 8,137.370194 0.00 41,910.00 251,445.00 83,521,558.001,051.650000

Base 7.737717 0.00 39.85 239.10 79,419.54
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656093903 Total

415,500.00 2,069,349.000.0092,700.000 Local 687,298,081.00

Base 0.00 391.91 1,952.83 648,600.97

COMMON STOCK663811909 19 Aug 2011 23 Aug 2011 KRW/KR3 0.25LOOP CAPITAL MARKETS LLCNONGSHIM CO LTD

2,688.000 NHEH Local 251,280.691964 0.00 742,987.00 2,026,328.00 672,673,185.001,087.450000

Base 231.073329 0.00 683.24 1,863.38 618,578.50

COMMON STOCKB0NCP4903 19 Aug 2011 23 Aug 2011 KRW/KR3 0.01LOOP CAPITAL MARKETS LLCDAEHAN STEEL CO LTD

31,220.000 NHEH Local 6,578.254292 0.00 225,910.00 616,119.00 204,531,070.001,087.450000

Base 6.049248 0.00 207.74 566.57 188,083.19

22 Aug 2011 24 Aug 2011 KRW/KR3 0.01LOOP CAPITAL MARKETS LLC

13,700.000 NHEH Local 6,408.620365 0.00 96,578.00 263,394.00 87,438,127.001,083.850000

Base 5.912830 0.00 89.11 243.02 80,673.64

23 Aug 2011 25 Aug 2011 KRW/KR3 0.01LOOP CAPITAL MARKETS LLC

2,340.000 NHEH Local 6,381.837607 0.00 16,427.00 44,801.00 14,872,272.001,078.050000

Base 5.919797 0.00 15.24 41.56 13,795.53

24 Aug 2011 26 Aug 2011 KRW/KR3 0.01LOOP CAPITAL MARKETS LLC

38,820.000 NHEH Local 6,383.861412 0.00 272,604.00 743,465.00 246,805,431.001,082.200000

Base 5.898966 0.00 251.90 686.99 228,058.98

B0NCP4903 Total

611,519.00 1,667,779.000.0086,080.000 Local 553,646,900.00

Base 0.00 563.99 1,538.14 510,611.34

COMMON STOCKB130MM902 19 Aug 2011 23 Aug 2011 KRW/KR3 0.02LOOP CAPITAL MARKETS LLCSTX OFFSHORE + SHIPBUILDING

16,950.000 NHEH Local 16,491.445428 0.00 307,483.00 838,590.00 278,383,927.001,087.450000

Base 15.165245 0.00 282.76 771.15 255,996.99
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COMMON STOCKB4WRJD909 19 Aug 2011 23 Aug 2011 KRW/KR3LOOP CAPITAL MARKETS LLCMERITZ FINANCE HOLDINGS CO L

17,916.000 NHEH Local 2,093.307714 0.00 41,254.00 112,511.00 37,349,936.001,087.450000

Base 1.924969 0.00 37.94 103.46 34,346.35

SOUTH KOREAN WON  Total

0.00Local378,931.000

0.00Base

21,422,072.00

19,816.97

8,269,272.00

7,649.49

7,110,998,547.00

6,578,190.55

SWEDISH KRONA

COMMON STOCK NPV418004909 09 Aug 2011 12 Aug 2011 SEK/SE1 0.01LOOP CAPITAL MARKETS LLCBILIA AB A SHS

11,659.000 NHEH Local 87.460600 0.00 509.85 0.00 1,019,193.296.527600

Base 13.398584 0.00 78.11 0.00 156,135.99

COMMON STOCK NPV440759900 01 Jul 2011 14 Jul 2011 SEK/SE18 CABRERA CAPITAL MARKETS LLCHALDEX AB

6,993.000 NHHV Local 33.600799 0.00 140.98 0.00 234,829.416.275700

Base 5.354112 0.00 22.46 0.00 37,418.84

05 Jul 2011 13 Jul 2011 SEK/SE15 CABRERA CAPITAL MARKETS LLC

5,325.000 NHHV Local 35.378699 0.00 113.03 0.00 188,278.546.262250

Base 5.649519 0.00 18.05 0.00 30,065.64

11 Aug 2011 16 Aug 2011 SEK/SE1 0.01UBS AG

48,824.000 NHEG Local 25.266900 0.00 1,973.81 0.00 1,231,657.326.490350

Base 3.892995 0.00 304.11 0.00 189,767.47

440759900 Total

2,227.82 0.000.0061,142.000 Local 1,654,765.27

Base 0.00 344.62 0.00 257,251.95

COMMON STOCK NPVB0M42T902 02 Sep 2011 07 Sep 2011 SEK/SE1 0.02LOOP CAPITAL MARKETS LLCELEKTA AB B SHS

4,645.000 NHEH Local 234.800000 0.00 545.32 0.00 1,090,100.686.405000

Base 36.658860 0.00 85.14 0.00 170,195.27
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COMMON STOCK NPVB12W4C905 15 Jul 2011 20 Jul 2011 SEK/SE1 0.01GOLDMAN SACHS + COKUNGSLEDEN AB

20,800.000 NHEG Local 58.745900 0.00 1,955.06 0.00 1,219,959.666.493600

Base 9.046738 0.00 301.07 0.00 187,871.08

COMMON STOCKB3YWDL906 15 Jul 2011 20 Jul 2011 SEK/SE1 0.01GOLDMAN SACHS + COCONCENTRIC AB

7,700.000 NHEG Local 40.361900 0.00 497.26 0.00 310,289.376.493600

Base 6.215643 0.00 76.58 0.00 47,783.87

18 Jul 2011 21 Jul 2011 SEK/SE1 0.01GOLDMAN SACHS + CO

11,600.000 NHEG Local 39.430800 0.00 731.84 0.00 456,665.446.600300

Base 5.974092 0.00 110.88 0.00 69,188.59

19 Jul 2011 22 Jul 2011 SEK/SE1 0.01GOLDMAN SACHS + CO

14,700.000 NHEG Local 39.419900 0.00 927.16 0.00 578,545.376.515800

Base 6.049894 0.00 142.29 0.00 88,791.15

20 Jul 2011 25 Jul 2011 SEK/SE1 0.01GOLDMAN SACHS + CO

14,824.000 NHEG Local 40.742200 0.00 966.34 0.00 602,996.036.455200

Base 6.311532 0.00 149.70 0.00 93,412.45

B3YWDL906 Total

3,122.60 0.000.0048,824.000 Local 1,948,496.21

Base 0.00 479.45 0.00 299,176.06

COMMON STOCKB5W1GQ907 20 Jul 2011 28 Jul 2011 SEK/SE1REDEMPTIONHALDEX AB

48,824.000 NHEG Local 30.000000 0.00 0.00 0.00 1,464,720.006.493250

Base 4.620182 0.00 0.00 0.00 225,575.79

20 Jul 2011 28 Jul 2011 SEK/SE1REDEMPTION

24,626.000 NHHV Local 30.000000 0.00 0.00 0.00 738,780.006.493250

Base 4.620182 0.00 0.00 0.00 113,776.61
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15 Jul 2011 21 Jul 2011 SEK/SE11 RIGHTS SOLD

24,011.000 NHEH Local 29.765440 0.00 0.00 0.00 714,698.006.493600

Base 4.583812 0.00 0.00 0.00 110,061.91

B5W1GQ907 Total

0.00 0.000.0097,461.000 Local 2,918,198.00

Base 0.00 0.00 0.00 449,414.31

SWEDISH KRONA  Total

0.00Local244,531.000

0.00Base

0.00

0.00

8,360.65

1,288.39

9,850,713.11

1,520,044.66

SWISS FRANC

COMMON STOCK CHF.5710306903 21 Sep 2011 26 Sep 2011 CHF/CH4 0.11SANFORD CBERNSTEIN CO LLCNOVARTIS AG REG

29,681.000 NHEB Local 49.751600 0.00 2,953.35 0.00 1,473,723.890.893350

Base 55.691051 0.00 3,305.93 0.00 1,649,660.14

22 Sep 2011 27 Sep 2011 CHF/CH4 0.11SANFORD CBERNSTEIN CO LLC

32,900.000 NHEB Local 48.775500 0.00 3,209.43 0.00 1,601,504.520.907550

Base 53.744146 0.00 3,536.37 0.00 1,764,646.05

22 Sep 2011 27 Sep 2011 CHF/CH4 0.11SANFORD CBERNSTEIN CO LLC

11,039.000 NHEB Local 49.159300 0.00 1,085.34 0.00 541,584.170.907550

Base 54.167043 0.00 1,195.90 0.00 596,754.09

23 Sep 2011 29 Sep 2011 CHF/CH4 0.111 MORGAN STANLEY CO INCORPORATED

8,498.000 NHEB Local 48.991200 0.00 832.65 0.00 415,494.570.903600

Base 54.217795 0.00 921.48 0.00 459,821.35

23 Sep 2011 28 Sep 2011 CHF/CH4 0.06J.P. MORGAN CLEARING CORP.

10,684.000 NHEB Local 48.790800 0.00 625.54 0.00 520,655.370.903600

Base 53.996016 0.00 692.28 0.00 576,201.16
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26 Sep 2011 29 Sep 2011 CHF/CH4 0.11MORGAN STANLEY CO INCORPORATED

2,300.000 NHEB Local 49.081700 0.00 225.78 0.00 112,662.130.902200

Base 54.402239 0.00 250.25 0.00 124,874.89

27 Sep 2011 30 Sep 2011 CHF/CH4 0.11MORGAN STANLEY CO INCORPORATED

298.000 NHEB Local 49.957013 0.00 29.77 0.00 14,857.420.895900

Base 55.761818 0.00 33.23 0.00 16,583.79

710306903 Total

8,961.86 0.000.0095,400.000 Local 4,680,482.07

Base 0.00 9,935.44 0.00 5,188,541.47

COMMON STOCK CHF4.0711399907 02 Aug 2011 05 Aug 2011 CHF/CH4 0.01INVESTMENT TECHNOLOGY GROUP LTDCLARIANT AG REG

18,159.000 NHEH Local 11.525100 0.00 104.64 0.00 209,179.650.771050

Base 14.947280 0.00 135.71 0.00 271,291.94

09 Aug 2011 12 Aug 2011 CHF/CH4 0.01LOOP CAPITAL MARKETS LLC

24,720.000 NHEH Local 9.537300 0.00 117.88 0.00 235,644.180.731550

Base 13.037113 0.00 161.14 0.00 322,116.30

711399907 Total

222.52 0.000.0042,879.000 Local 444,823.83

Base 0.00 296.85 0.00 593,408.24

COMMON STOCK CHF10.712679901 15 Jul 2011 20 Jul 2011 CHF/CH4 0.30UBS AGBOSSARD HOLDING AG BR

1,000.000 NHEG Local 154.620300 0.00 247.39 0.00 154,372.910.816650

Base 189.334844 0.00 302.93 0.00 189,031.91

COMMON STOCK CHF5.1743780900 09 Aug 2011 12 Aug 2011 CHF/CH4 0.06LOOP CAPITAL MARKETS LLCSWISS LIFE HOLDING AG REG

3,599.000 NHEH Local 91.432301 0.00 164.53 0.00 328,900.320.731550

Base 124.984350 0.00 224.91 0.00 449,593.77
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RTS975UXL904 01 Sep 2011 07 Sep 2011 CHF/CH1LAPSED RIGHTSKARDEX RTS

12,199.000 NHHV Local 0.000000 0.00 0.00 0.00 0.000.806450

Base 0.000000 0.00 0.00 0.00 0.00

SWISS FRANC  Total

0.00Local155,077.000

0.00Base

0.00

0.00

9,596.30

10,760.13

5,608,579.13

6,420,575.39

US DOLLAR

COMMON STOCK USD.1001055102 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSAFLAC INC

17,742.000 NHDG Local 45.311000 0.00 177.42 15.44 803,714.901.000000

Base 45.311000 0.00 177.42 15.44 803,714.90

13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETS

6,300.000 NHDG Local 45.260000 0.00 0.00 5.48 285,132.521.000000

Base 45.260000 0.00 0.00 5.48 285,132.52

01 Jul 2011 07 Jul 2011 USD/DTC 0.02PIPER JAFFRAY

65.000 NHEZ Local 47.300000 0.00 1.30 0.06 3,073.141.000000

Base 47.300000 0.00 1.30 0.06 3,073.14

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,490.000 NHDG Local 44.524100 0.00 14.90 1.28 66,324.731.000000

Base 44.524100 0.00 14.90 1.28 66,324.73

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,120.000 NHDG Local 46.060000 0.00 0.00 0.00 143,707.201.000000

Base 46.060000 0.00 0.00 0.00 143,707.20

001055102 Total

193.62 22.260.0028,717.000 Local 1,301,952.49

Base 0.00 193.62 22.26 1,301,952.49
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COMMON STOCK USD5.001204106 30 Aug 2011 02 Sep 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INCAGL RESOURCES INC

6,590.000 NHDU Local 41.256200 0.00 32.95 5.23 271,840.181.000000

Base 41.256200 0.00 32.95 5.23 271,840.18

31 Aug 2011 06 Sep 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

10,200.000 NHDU Local 41.416600 0.00 51.00 8.12 422,390.201.000000

Base 41.416600 0.00 51.00 8.12 422,390.20

01 Sep 2011 07 Sep 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

7,510.000 NHDU Local 41.567600 0.00 37.55 6.00 312,129.131.000000

Base 41.567600 0.00 37.55 6.00 312,129.13

08 Sep 2011 13 Sep 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,990.000 NHDU Local 41.063400 0.00 9.95 1.57 81,704.651.000000

Base 41.063400 0.00 9.95 1.57 81,704.65

14 Sep 2011 19 Sep 2011 USD/DTC 0.01MORGAN STANLEY CO INCORPORATED

1,820.000 NHDU Local 41.056100 0.00 9.10 1.44 74,711.561.000000

Base 41.056100 0.00 9.10 1.44 74,711.56

19 Sep 2011 22 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

7,723.000 NHDU Local 41.045600 0.00 154.46 6.09 316,834.621.000000

Base 41.045600 0.00 154.46 6.09 316,834.62

001204106 Total

295.01 28.450.0035,833.000 Local 1,479,610.34

Base 0.00 295.01 28.45 1,479,610.34

COMMON STOCK USD.0100130H105 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)AES CORP

2,200.000 NHDG Local 12.777300 0.00 22.00 0.54 28,087.521.000000

Base 12.777300 0.00 22.00 0.54 28,087.52
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,320.000 NHDG Local 12.310000 0.00 0.00 0.00 53,179.201.000000

Base 12.310000 0.00 0.00 0.00 53,179.20

00130H105 Total

22.00 0.540.006,520.000 Local 81,266.72

Base 0.00 22.00 0.54 81,266.72

COMMON STOCK USD.01001547108 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)AK STEEL HOLDING CORP

360.000 NHDG Local 12.568600 0.00 3.60 0.09 4,521.011.000000

Base 12.568600 0.00 3.60 0.09 4,521.01

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

660.000 NHDG Local 12.150000 0.00 0.00 0.00 8,019.001.000000

Base 12.150000 0.00 0.00 0.00 8,019.00

001547108 Total

3.60 0.090.001,020.000 Local 12,540.01

Base 0.00 3.60 0.09 12,540.01

COMMON STOCK00164V103 10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.AMC NETWORKS INC A

3,260.000 NHDM Local 30.385500 0.00 32.60 1.91 99,022.221.000000

Base 30.385500 0.00 32.60 1.91 99,022.22

COMMON STOCK USD1.00206R102 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)AT+T INC

19,370.000 NHDG Local 30.062400 0.00 193.70 11.19 582,103.801.000000

Base 30.062400 0.00 193.70 11.19 582,103.80

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

40,530.000 NHDG Local 29.260000 0.00 0.00 0.00 1,185,907.801.000000

Base 29.260000 0.00 0.00 0.00 1,185,907.80
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00206R102 Total

193.70 11.190.0059,900.000 Local 1,768,011.60

Base 0.00 193.70 11.19 1,768,011.60

COMMON STOCK NPV002824100 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)ABBOTT LABORATORIES

5,050.000 NHDG Local 52.045100 0.00 50.50 5.05 262,772.211.000000

Base 52.045100 0.00 50.50 5.05 262,772.21

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,640.000 NHDG Local 51.320000 0.00 0.00 0.00 546,044.801.000000

Base 51.320000 0.00 0.00 0.00 546,044.80

26 Sep 2011 29 Sep 2011 USD/DTC 0.03GARDNER RICH & CO

13,739.000 NHEZ Local 50.545100 0.00 412.17 13.34 694,013.621.000000

Base 50.545100 0.00 412.17 13.34 694,013.62

002824100 Total

462.67 18.390.0029,429.000 Local 1,502,830.63

Base 0.00 462.67 18.39 1,502,830.63

COMMON STOCK USD.01002896207 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)ABERCROMBIE + FITCH CO CL A

280.000 NHDG Local 74.965700 0.00 2.80 0.41 20,987.191.000000

Base 74.965700 0.00 2.80 0.41 20,987.19

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

620.000 NHDG Local 73.120000 0.00 0.00 0.00 45,334.401.000000

Base 73.120000 0.00 0.00 0.00 45,334.40

002896207 Total

2.80 0.410.00900.000 Local 66,321.59

Base 0.00 2.80 0.41 66,321.59
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TRACKING STK USD.001003881307 22 Jul 2011 27 Jul 2011 USD/DTC 0.04BARCLAYS CAPITAL LEACACIA RESEARCH   ACACIA TEC

2,020.000 NHHO Local 44.925900 0.00 80.80 1.75 90,667.771.000000

Base 44.925900 0.00 80.80 1.75 90,667.77

13 Sep 2011 16 Sep 2011 USD/DTC 0.02JEFFERIES+ COMPANY INC

2,320.000 NHHO Local 44.400800 0.00 46.40 1.98 102,961.481.000000

Base 44.400800 0.00 46.40 1.98 102,961.48

003881307 Total

127.20 3.730.004,340.000 Local 193,629.25

Base 0.00 127.20 3.73 193,629.25

COMMON STOCK004498101 11 Jul 2011 14 Jul 2011 USD/DTC 0.02STEPHENS,INC.ACI WORLDWIDE INC

2,240.000 NHHO Local 35.605400 0.00 44.80 1.54 79,709.761.000000

Base 35.605400 0.00 44.80 1.54 79,709.76

28 Jul 2011 02 Aug 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.

1,030.000 NHHO Local 36.461800 0.00 41.20 0.73 37,513.721.000000

Base 36.461800 0.00 41.20 0.73 37,513.72

06 Sep 2011 09 Sep 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

4,180.000 NHHO Local 27.333500 0.00 167.20 2.20 114,084.631.000000

Base 27.333500 0.00 167.20 2.20 114,084.63

07 Sep 2011 12 Sep 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

3,460.000 NHHO Local 27.944900 0.00 138.40 1.86 96,549.091.000000

Base 27.944900 0.00 138.40 1.86 96,549.09

08 Sep 2011 13 Sep 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

3,050.000 NHHO Local 27.989700 0.00 91.50 1.64 85,275.451.000000

Base 27.989700 0.00 91.50 1.64 85,275.45
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09 Sep 2011 14 Sep 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

2,640.000 NHHO Local 26.642000 0.00 105.60 1.36 70,227.921.000000

Base 26.642000 0.00 105.60 1.36 70,227.92

12 Sep 2011 15 Sep 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

2,550.000 NHHO Local 26.494300 0.00 102.00 1.30 67,457.171.000000

Base 26.494300 0.00 102.00 1.30 67,457.17

004498101 Total

690.70 10.630.0019,150.000 Local 550,817.74

Base 0.00 690.70 10.63 550,817.74

COMMON STOCK USD.0100508Y102 27 Sep 2011 30 Sep 2011 USD/DTC 0.03BLAYLOCK ROBERT VAN LLCACUITY BRANDS INC

17,481.000 NHEX Local 38.347700 0.00 524.43 12.88 669,818.831.000000

Base 38.347700 0.00 524.43 12.88 669,818.83

COMMON STOCK00724F101 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSADOBE SYSTEMS INC

95,650.000 NHDG Local 30.421500 0.00 956.50 55.87 2,908,804.111.000000

Base 30.421500 0.00 956.50 55.87 2,908,804.11

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,750.000 NHDG Local 28.862300 0.00 17.50 0.97 50,490.561.000000

Base 28.862300 0.00 17.50 0.97 50,490.56

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,470.000 NHDG Local 27.720000 0.00 0.00 0.00 96,188.401.000000

Base 27.720000 0.00 0.00 0.00 96,188.40

00724F101 Total

974.00 56.840.00100,870.000 Local 3,055,483.07

Base 0.00 974.00 56.84 3,055,483.07
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COMMON STOCK USD.01007903107 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)ADVANCED MICRO DEVICES

2,230.000 NHDG Local 7.593300 0.00 22.30 0.33 16,910.431.000000

Base 7.593300 0.00 22.30 0.33 16,910.43

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,870.000 NHDG Local 7.340000 0.00 0.00 0.00 35,745.801.000000

Base 7.340000 0.00 0.00 0.00 35,745.80

007903107 Total

22.30 0.330.007,100.000 Local 52,656.23

Base 0.00 22.30 0.33 52,656.23

COMMON STOCK USD.0100817Y108 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)AETNA INC

1,220.000 NHDG Local 42.088400 0.00 12.20 0.99 51,334.661.000000

Base 42.088400 0.00 12.20 0.99 51,334.66

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,660.000 NHDG Local 41.490000 0.00 0.00 0.00 68,873.401.000000

Base 41.490000 0.00 0.00 0.00 68,873.40

00817Y108 Total

12.20 0.990.002,880.000 Local 120,208.06

Base 0.00 12.20 0.99 120,208.06

COMMON STOCK USD.0100846U101 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)AGILENT TECHNOLOGIES INC

1,220.000 NHDG Local 43.227100 0.00 12.20 1.02 52,723.841.000000

Base 43.227100 0.00 12.20 1.02 52,723.84

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,390.000 NHDG Local 42.160000 0.00 0.00 0.00 100,762.401.000000

Base 42.160000 0.00 0.00 0.00 100,762.40
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Base Currency: USD - US DOLLAR

00846U101 Total

12.20 1.020.003,610.000 Local 153,486.24

Base 0.00 12.20 1.02 153,486.24

COMMON STOCK USD1.009158106 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)AIR PRODUCTS + CHEMICALS INC

710.000 NHDG Local 90.116800 0.00 7.10 1.23 63,974.601.000000

Base 90.116800 0.00 7.10 1.23 63,974.60

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,530.000 NHDG Local 88.730000 0.00 0.00 0.00 135,756.901.000000

Base 88.730000 0.00 0.00 0.00 135,756.90

009158106 Total

7.10 1.230.002,240.000 Local 199,731.50

Base 0.00 7.10 1.23 199,731.50

COMMON STOCK USD.01009363102 19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAIRGAS INC

7,830.000 NHDG Local 68.710000 0.00 0.00 0.00 537,999.301.000000

Base 68.710000 0.00 0.00 0.00 537,999.30

22 Jul 2011 27 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

44.000 NHFR Local 69.840000 0.00 0.44 0.06 3,072.461.000000

Base 69.840000 0.00 0.44 0.06 3,072.46

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

230.000 NHDG Local 68.395700 0.00 2.30 0.31 15,728.401.000000

Base 68.395700 0.00 2.30 0.31 15,728.40

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,786.000 NHFR Local 68.700000 0.00 0.00 0.00 534,898.201.000000

Base 68.700000 0.00 0.00 0.00 534,898.20
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Base Currency: USD - US DOLLAR

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

260.000 NHDG Local 68.700000 0.00 0.00 0.00 17,862.001.000000

Base 68.700000 0.00 0.00 0.00 17,862.00

009363102 Total

2.74 0.370.0016,150.000 Local 1,109,560.36

Base 0.00 2.74 0.37 1,109,560.36

COMMON STOCK USD.0100971T101 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSAKAMAI TECHNOLOGIES INC

25,685.000 NHDG Local 31.133800 0.00 256.85 15.36 799,399.441.000000

Base 31.133800 0.00 256.85 15.36 799,399.44

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

600.000 NHDG Local 29.428400 0.00 6.00 0.34 17,650.701.000000

Base 29.428400 0.00 6.00 0.34 17,650.70

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,230.000 NHDG Local 24.220000 0.00 0.00 0.00 29,790.601.000000

Base 24.220000 0.00 0.00 0.00 29,790.60

00971T101 Total

262.85 15.700.0027,515.000 Local 846,840.74

Base 0.00 262.85 15.70 846,840.74

COMMON STOCK USD1.013817101 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)ALCOA INC

3,620.000 NHDG Local 15.061800 0.00 36.20 1.05 54,486.471.000000

Base 15.061800 0.00 36.20 1.05 54,486.47

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,640.000 NHDG Local 14.730000 0.00 0.00 0.00 112,537.201.000000

Base 14.730000 0.00 0.00 0.00 112,537.20
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Base Currency: USD - US DOLLAR

013817101 Total

36.20 1.050.0011,260.000 Local 167,023.67

Base 0.00 36.20 1.05 167,023.67

COMMON STOCK015351109 19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHALEXION PHARMACEUTICALS INC

11,430.000 NHDG Local 51.710000 0.00 0.00 0.00 591,045.301.000000

Base 51.710000 0.00 0.00 0.00 591,045.30

22 Jul 2011 27 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

847.000 NHFR Local 57.202400 0.00 8.47 0.94 48,441.021.000000

Base 57.202400 0.00 8.47 0.94 48,441.02

22 Jul 2011 27 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,163.000 NHIB Local 57.202400 0.00 11.63 1.28 66,513.481.000000

Base 57.202400 0.00 11.63 1.28 66,513.48

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,589.000 NHFR Local 56.800000 0.00 0.00 0.00 601,455.201.000000

Base 56.800000 0.00 0.00 0.00 601,455.20

13 Sep 2011 16 Sep 2011 USD/DTC 0.03CABRERA CAPITAL MARKETS

5,691.000 NHIB Local 58.795800 0.00 170.73 6.43 334,429.741.000000

Base 58.795800 0.00 170.73 6.43 334,429.74

26 Sep 2011 29 Sep 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

3,050.000 NHIB Local 66.020800 0.00 30.50 3.87 201,329.071.000000

Base 66.020800 0.00 30.50 3.87 201,329.07

015351109 Total

221.33 12.520.0032,770.000 Local 1,843,213.81

Base 0.00 221.33 12.52 1,843,213.81
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.01699E947 28 Sep 2011 28 Sep 2011 USD/BOSAUTREPAT-DISTRIBUTIONALINDA INFRASTRUCTURE

3,791,306.000 NHHB Local 1.000000 0.00 0.00 0.00 3,791,306.001.000000

Base 1.000000 0.00 0.00 0.00 3,791,306.00

COMMON STOCK USD.101741R102 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)ALLEGHENY TECHNOLOGIES INC

350.000 NHDG Local 61.035700 0.00 3.50 0.42 21,358.581.000000

Base 61.035700 0.00 3.50 0.42 21,358.58

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,030.000 NHDG Local 58.190000 0.00 0.00 0.00 59,935.701.000000

Base 58.190000 0.00 0.00 0.00 59,935.70

01741R102 Total

3.50 0.420.001,380.000 Local 81,294.28

Base 0.00 3.50 0.42 81,294.28

COMMON STOCK01748X102 14 Sep 2011 19 Sep 2011 USD/DTC 0.03WILLIAMS CAPITAL GROUP LP (THE)ALLEGIANT TRAVEL CO

400.000 NHDX Local 47.622400 0.00 12.00 0.37 19,036.591.000000

Base 47.622400 0.00 12.00 0.37 19,036.59

15 Sep 2011 20 Sep 2011 USD/DTC 0.03WILLIAMS CAPITAL GROUP LP (THE)

7,550.000 NHDX Local 46.510600 0.00 226.50 6.75 350,921.781.000000

Base 46.510600 0.00 226.50 6.75 350,921.78

01748X102 Total

238.50 7.120.007,950.000 Local 369,958.37

Base 0.00 238.50 7.12 369,958.37

COMMON STOCK USD.01018490102 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)ALLERGAN INC

990.000 NHDG Local 81.098000 0.00 9.90 1.55 80,275.571.000000

Base 81.098000 0.00 9.90 1.55 80,275.57
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Base Currency: USD - US DOLLAR

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,110.000 NHDG Local 81.310000 0.00 0.00 0.00 171,564.101.000000

Base 81.310000 0.00 0.00 0.00 171,564.10

018490102 Total

9.90 1.550.003,100.000 Local 251,839.67

Base 0.00 9.90 1.55 251,839.67

TE2 LP01999G980 03 Aug 2011 03 Aug 2011 USD/BOSAUTREPAT-DISTRIBUTIONBLACKSTONE REAL EST PARTNER VI

829,068.000 NHEJ Local 1.000000 0.00 0.00 0.00 829,068.001.000000

Base 1.000000 0.00 0.00 0.00 829,068.00

19 Aug 2011 19 Aug 2011 USD/BOSAUTREPAT-DISTRIBUTION

96,804.000 NHEJ Local 1.000000 0.00 0.00 0.00 96,804.001.000000

Base 1.000000 0.00 0.00 0.00 96,804.00

13 Sep 2011 USD/BOSAUTREPAT-DISTRIBUTION

74,684.000 NHEJ Local 1.000000 0.00 0.00 0.00 74,684.001.000000

Base 1.000000 0.00 0.00 0.00 74,684.00

13 Sep 2011 CANCEL USD/BOSAUTREPAT-DISTRIBUTION

-74,684.000 NHEJ Local 1.000000 0.00 0.00 0.00 -74,684.001.000000

Base 1.000000 0.00 0.00 0.00 -74,684.00

13 Sep 2011 15 Sep 2011 USD/BOS2 AUTREPAT-DISTRIBUTION

103,573.000 NHEJ Local 1.000000 0.00 0.00 0.00 103,573.001.000000

Base 1.000000 0.00 0.00 0.00 103,573.00

01999G980 Total

0.00 0.000.001,029,445.000 Local 1,029,445.00

Base 0.00 0.00 0.00 1,029,445.00
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COMMON STOCK USD.01020002101 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)ALLSTATE CORP

1,720.000 NHDG Local 27.997000 0.00 17.20 0.93 48,136.711.000000

Base 27.997000 0.00 17.20 0.93 48,136.71

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,060.000 NHDG Local 27.720000 0.00 0.00 0.00 84,823.201.000000

Base 27.720000 0.00 0.00 0.00 84,823.20

020002101 Total

17.20 0.930.004,780.000 Local 132,959.91

Base 0.00 17.20 0.93 132,959.91

COMMON STOCK USD.0102076X102 19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHALPHA NATURAL RESOURCES INC

13,420.000 NHDG Local 45.320000 0.00 0.00 0.00 608,194.401.000000

Base 45.320000 0.00 0.00 0.00 608,194.40

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,320.000 NHDG Local 43.615000 0.00 13.20 1.11 57,557.491.000000

Base 43.615000 0.00 13.20 1.11 57,557.49

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

14,202.000 NHFR Local 42.710000 0.00 0.00 0.00 606,567.421.000000

Base 42.710000 0.00 0.00 0.00 606,567.42

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

770.000 NHDG Local 42.710000 0.00 0.00 0.00 32,886.701.000000

Base 42.710000 0.00 0.00 0.00 32,886.70

23 Aug 2011 26 Aug 2011 USD/DTC 0.05BNY CONVERGEX

3,531.000 NHIB Local 30.962600 0.00 176.55 2.10 109,150.291.000000

Base 30.962600 0.00 176.55 2.10 109,150.29
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01 Sep 2011 07 Sep 2011 USD/DTC 0.05BNY CONVERGEX

6,705.000 NHIB Local 33.568400 0.00 335.25 4.33 224,736.541.000000

Base 33.568400 0.00 335.25 4.33 224,736.54

07 Sep 2011 12 Sep 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

2,384.000 NHIB Local 33.038000 0.00 23.84 1.52 78,737.231.000000

Base 33.038000 0.00 23.84 1.52 78,737.23

23 Sep 2011 28 Sep 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

26,393.000 NHIB Local 20.581700 0.00 791.79 10.43 542,410.591.000000

Base 20.581700 0.00 791.79 10.43 542,410.59

02076X102 Total

1,340.63 19.490.0068,725.000 Local 2,260,240.66

Base 0.00 1,340.63 19.49 2,260,240.66

COMMON STOCK021441100 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)ALTERA CORP

1,130.000 NHDG Local 40.356500 0.00 11.30 0.88 45,590.671.000000

Base 40.356500 0.00 11.30 0.88 45,590.67

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,970.000 NHDG Local 40.880000 0.00 0.00 0.00 80,533.601.000000

Base 40.880000 0.00 0.00 0.00 80,533.60

021441100 Total

11.30 0.880.003,100.000 Local 126,124.27

Base 0.00 11.30 0.88 126,124.27

021998919 01 Sep 2011 01 Sep 2011 USD/BOSSTATE STREET BANK AND TRUSTCANTILLON GLOBAL VALUE FUND

10,000,000.000 NHHG Local 1.000000 0.00 0.00 0.00 10,000,000.001.000000

Base 1.000000 0.00 0.00 0.00 10,000,000.00
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COMMON STOCK02209S103 01 Jul 2011 07 Jul 2011 USD/DTC 0.02PIPER JAFFRAYALTRIA GROUP INC

373.000 NHEZ Local 26.500000 0.00 7.46 0.19 9,876.851.000000

Base 26.500000 0.00 7.46 0.19 9,876.85

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,860.000 NHDG Local 26.190800 0.00 68.60 3.45 179,596.841.000000

Base 26.190800 0.00 68.60 3.45 179,596.84

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

16,030.000 NHDG Local 26.300000 0.00 0.00 0.00 421,589.001.000000

Base 26.300000 0.00 0.00 0.00 421,589.00

02209S103 Total

76.06 3.640.0023,263.000 Local 611,062.69

Base 0.00 76.06 3.64 611,062.69

LONGVIEW ULTRA I CON02299M925 15 Jul 2011 USD/BOSSTATE STREET BANK AND TRUSTAMALGAMATED BANK NYC

54,253.920 NHFL Local 1.000000 0.00 0.00 0.00 54,253.921.000000

Base 1.000000 0.00 0.00 0.00 54,253.92

15 Jul 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-54,253.920 NHFL Local 1.000000 0.00 0.00 0.00 -54,253.921.000000

Base 1.000000 0.00 0.00 0.00 -54,253.92

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

58.320 NHFL Local 930.279835 0.00 0.00 0.00 54,253.921.000000

Base 930.279835 0.00 0.00 0.00 54,253.92

10 Aug 2011 USD/BOSSTATE STREET BANK AND TRUST

56,644.380 NHFL Local 1.000000 0.00 0.00 0.00 56,644.381.000000

Base 1.000000 0.00 0.00 0.00 56,644.38
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10 Aug 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-56,644.380 NHFL Local 1.000000 0.00 0.00 0.00 -56,644.381.000000

Base 1.000000 0.00 0.00 0.00 -56,644.38

10 Aug 2011 10 Aug 2011 USD/BOSSTATE STREET BANK AND TRUST

57.540 NHFL Local 984.434827 0.00 0.00 0.00 56,644.381.000000

Base 984.434827 0.00 0.00 0.00 56,644.38

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

60.180 NHFL Local 944.524094 0.00 0.00 0.00 56,841.461.000000

Base 944.524094 0.00 0.00 0.00 56,841.46

02299M925 Total

0.00 0.000.00176.040 Local 167,739.76

Base 0.00 0.00 0.00 167,739.76

COMMON STOCK USD.01023135106 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)AMAZON.COM INC

1,189.000 NHDG Local 224.537800 0.00 11.89 5.13 266,958.421.000000

Base 224.537800 0.00 11.89 5.13 266,958.42

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,572.000 NHDG Local 222.520000 0.00 0.00 0.00 572,321.441.000000

Base 222.520000 0.00 0.00 0.00 572,321.44

023135106 Total

11.89 5.130.003,761.000 Local 839,279.86

Base 0.00 11.89 5.13 839,279.86

COMMON STOCK USD.01023608102 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)AMEREN CORPORATION

760.000 NHDG Local 29.617400 0.00 7.60 0.44 22,501.181.000000

Base 29.617400 0.00 7.60 0.44 22,501.18
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,890.000 NHDG Local 28.820000 0.00 0.00 0.00 54,469.801.000000

Base 28.820000 0.00 0.00 0.00 54,469.80

023608102 Total

7.60 0.440.002,650.000 Local 76,970.98

Base 0.00 7.60 0.44 76,970.98

COMMON STOCK USD6.5025537101 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)AMERICAN ELECTRIC POWER

1,540.000 NHDG Local 37.833000 0.00 15.40 1.12 58,246.301.000000

Base 37.833000 0.00 15.40 1.12 58,246.30

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,700.000 NHDG Local 36.860000 0.00 0.00 0.00 136,382.001.000000

Base 36.860000 0.00 0.00 0.00 136,382.00

025537101 Total

15.40 1.120.005,240.000 Local 194,628.30

Base 0.00 15.40 1.12 194,628.30

COMMON STOCK USD.2025816109 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSAMERICAN EXPRESS CO

22,320.000 NHDG Local 52.134600 0.00 223.20 22.35 1,163,398.721.000000

Base 52.134600 0.00 223.20 22.35 1,163,398.72

13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETS

25,600.000 NHDG Local 52.400000 0.00 0.00 25.76 1,341,414.241.000000

Base 52.400000 0.00 0.00 25.76 1,341,414.24

01 Jul 2011 07 Jul 2011 USD/DTC 0.02PIPER JAFFRAY

85.000 NHEZ Local 52.330000 0.00 1.70 0.09 4,446.261.000000

Base 52.330000 0.00 1.70 0.09 4,446.26
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27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,390.000 NHDG Local 50.721500 0.00 33.90 3.31 171,908.681.000000

Base 50.721500 0.00 33.90 3.31 171,908.68

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,320.000 NHDG Local 50.040000 0.00 0.00 0.00 366,292.801.000000

Base 50.040000 0.00 0.00 0.00 366,292.80

29 Aug 2011 01 Sep 2011 USD/DTC 0.03GARDNER RICH & CO

15,161.000 NHEZ Local 48.652600 0.00 454.83 14.17 737,153.071.000000

Base 48.652600 0.00 454.83 14.17 737,153.07

19 Sep 2011 22 Sep 2011 USD/DTC 0.03MR BEAL &COMPANY

23,955.000 NHEZ Local 48.561400 0.00 718.65 22.34 1,162,547.351.000000

Base 48.561400 0.00 718.65 22.34 1,162,547.35

025816109 Total

1,432.28 88.020.0097,831.000 Local 4,947,161.12

Base 0.00 1,432.28 88.02 4,947,161.12

COMMON STOCK USD2.5026874784 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)AMERICAN INTERNATIONAL GROUP

1,450.000 NHDG Local 29.164500 0.00 14.50 0.82 42,273.211.000000

Base 29.164500 0.00 14.50 0.82 42,273.21

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,990.000 NHDG Local 28.700000 0.00 0.00 0.00 85,813.001.000000

Base 28.700000 0.00 0.00 0.00 85,813.00

026874784 Total

14.50 0.820.004,440.000 Local 128,086.21

Base 0.00 14.50 0.82 128,086.21
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COMMON STOCK USD.01029912201 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)AMERICAN TOWER CORP CL A

1,310.000 NHDG Local 51.686300 0.00 13.10 1.31 67,694.641.000000

Base 51.686300 0.00 13.10 1.31 67,694.64

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,270.000 NHDG Local 52.530000 0.00 0.00 0.00 119,243.101.000000

Base 52.530000 0.00 0.00 0.00 119,243.10

029912201 Total

13.10 1.310.003,580.000 Local 186,937.74

Base 0.00 13.10 1.31 186,937.74

COMMON STOCK USD.0103073E105 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)AMERISOURCEBERGEN CORP

900.000 NHDG Local 39.910000 0.00 9.00 0.69 35,909.311.000000

Base 39.910000 0.00 9.00 0.69 35,909.31

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,770.000 NHDG Local 38.310000 0.00 0.00 0.00 67,808.701.000000

Base 38.310000 0.00 0.00 0.00 67,808.70

03073E105 Total

9.00 0.690.002,670.000 Local 103,718.01

Base 0.00 9.00 0.69 103,718.01

COMMON STOCK USD.0103073T102 26 Sep 2011 29 Sep 2011 USD/DTC 0.03WILLIAMS CAPITAL GROUP LP (THE)AMERIGROUP CORP

8,150.000 NHDX Local 40.868200 0.00 244.50 6.40 332,824.931.000000

Base 40.868200 0.00 244.50 6.40 332,824.93

COMMON STOCK USD.0103076C106 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)AMERIPRISE FINANCIAL INC

770.000 NHDG Local 52.804000 0.00 7.70 0.79 40,650.591.000000

Base 52.804000 0.00 7.70 0.79 40,650.59
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,320.000 NHDG Local 54.100000 0.00 0.00 0.00 71,412.001.000000

Base 54.100000 0.00 0.00 0.00 71,412.00

03076C106 Total

7.70 0.790.002,090.000 Local 112,062.59

Base 0.00 7.70 0.79 112,062.59

COMMON STOCK031162100 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSAMGEN INC

18,996.000 NHDG Local 56.809100 0.00 189.96 20.72 1,078,934.981.000000

Base 56.809100 0.00 189.96 20.72 1,078,934.98

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,040.000 NHDG Local 54.113000 0.00 30.40 3.16 164,469.961.000000

Base 54.113000 0.00 30.40 3.16 164,469.96

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,970.000 NHDG Local 54.700000 0.00 0.00 0.00 326,559.001.000000

Base 54.700000 0.00 0.00 0.00 326,559.00

031162100 Total

220.36 23.880.0028,006.000 Local 1,569,963.94

Base 0.00 220.36 23.88 1,569,963.94

03199T911 01 Sep 2011 01 Sep 2011 USD/BOSSTATE STREET BANK AND TRUSTAMICI QUALIFIED ASSOCIATES LP

17,120,000.000 NHHG Local 1.000000 0.00 0.00 0.00 17,120,000.001.000000

Base 1.000000 0.00 0.00 0.00 17,120,000.00

COMMON STOCK032095101 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)AMPHENOL CORP CL A

640.000 NHDG Local 49.443900 0.00 6.40 0.61 31,637.091.000000

Base 49.443900 0.00 6.40 0.61 31,637.09
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,440.000 NHDG Local 48.890000 0.00 0.00 0.00 70,401.601.000000

Base 48.890000 0.00 0.00 0.00 70,401.60

032095101 Total

6.40 0.610.002,080.000 Local 102,038.69

Base 0.00 6.40 0.61 102,038.69

COMMON STOCK USD.1032511107 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)ANADARKO PETROLEUM CORP

1,900.000 NHDG Local 82.707000 0.00 19.00 3.02 157,121.281.000000

Base 82.707000 0.00 19.00 3.02 157,121.28

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,160.000 NHDG Local 82.560000 0.00 0.00 0.00 260,889.601.000000

Base 82.560000 0.00 0.00 0.00 260,889.60

032511107 Total

19.00 3.020.005,060.000 Local 418,010.88

Base 0.00 19.00 3.02 418,010.88

COMMON STOCK032654105 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)ANALOG DEVICES INC

1,160.000 NHDG Local 35.247600 0.00 11.60 0.79 40,874.831.000000

Base 35.247600 0.00 11.60 0.79 40,874.83

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,300.000 NHDG Local 34.400000 0.00 0.00 0.00 79,120.001.000000

Base 34.400000 0.00 0.00 0.00 79,120.00

032654105 Total

11.60 0.790.003,460.000 Local 119,994.83

Base 0.00 11.60 0.79 119,994.83
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COMMON STOCK USD1.035290105 20 Sep 2011 23 Sep 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLCANIXTER INTERNATIONAL INC

500.000 NHHO Local 56.554700 0.00 20.00 0.55 28,256.801.000000

Base 56.554700 0.00 20.00 0.55 28,256.80

REIT USD.01035710409 01 Jul 2011 07 Jul 2011 USD/DTC 0.02PIPER JAFFRAYANNALY CAPITAL MANAGEMENT IN

107.000 NHEZ Local 18.220000 0.00 2.14 0.04 1,947.361.000000

Base 18.220000 0.00 2.14 0.04 1,947.36

COMMON STOCK USD1.037389103 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)AON CORP

1,040.000 NHDG Local 50.800300 0.00 10.40 1.02 52,820.891.000000

Base 50.800300 0.00 10.40 1.02 52,820.89

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,570.000 NHDG Local 48.120000 0.00 0.00 0.00 123,668.401.000000

Base 48.120000 0.00 0.00 0.00 123,668.40

037389103 Total

10.40 1.020.003,610.000 Local 176,489.29

Base 0.00 10.40 1.02 176,489.29

COMMON STOCK037411105 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)APACHE CORP

1,761.000 NHDG Local 124.482500 0.00 17.61 4.21 219,191.861.000000

Base 124.482500 0.00 17.61 4.21 219,191.86

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,985.000 NHDG Local 123.720000 0.00 0.00 0.00 245,584.201.000000

Base 123.720000 0.00 0.00 0.00 245,584.20

037411105 Total

17.61 4.210.003,746.000 Local 464,776.06

Base 0.00 17.61 4.21 464,776.06
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Base Currency: USD - US DOLLAR

REIT USD.0103748R101 01 Jul 2011 07 Jul 2011 USD/DTC 0.02PIPER JAFFRAYAPARTMENT INVT + MGMT CO  A

12.000 NHEZ Local 25.960000 0.00 0.24 0.01 311.271.000000

Base 25.960000 0.00 0.24 0.01 311.27

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

380.000 NHDG Local 27.146300 0.00 3.80 0.20 10,311.591.000000

Base 27.146300 0.00 3.80 0.20 10,311.59

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

830.000 NHDG Local 27.300000 0.00 0.00 0.00 22,659.001.000000

Base 27.300000 0.00 0.00 0.00 22,659.00

03748R101 Total

4.04 0.210.001,222.000 Local 33,281.86

Base 0.00 4.04 0.21 33,281.86

COMMON STOCK NPV037604105 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)APOLLO GROUP INC CL A

360.000 NHDG Local 52.371700 0.00 3.60 0.37 18,849.841.000000

Base 52.371700 0.00 3.60 0.37 18,849.84

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

630.000 NHDG Local 50.830000 0.00 0.00 0.00 32,022.901.000000

Base 50.830000 0.00 0.00 0.00 32,022.90

037604105 Total

3.60 0.370.00990.000 Local 50,872.74

Base 0.00 3.60 0.37 50,872.74

COMMON STOCK03761U106 03 Aug 2011 03 Aug 2011 USD/DTCSALE OF FRACTIONAL SAPOLLO INVESTMENT CORP

0.242 NHHZ Local 8.553719 0.00 0.00 0.00 2.071.000000

Base 8.553719 0.00 0.00 0.00 2.07
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25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

800.000 NHHZ Local 8.359400 0.00 12.00 0.13 6,675.391.000000

Base 8.359400 0.00 12.00 0.13 6,675.39

03761U106 Total

12.00 0.130.00800.242 Local 6,677.46

Base 0.00 12.00 0.13 6,677.46

COMMON STOCK NPV037833100 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSAPPLE INC

3,346.000 NHDG Local 358.410000 0.00 33.46 23.03 1,199,183.371.000000

Base 358.410000 0.00 33.46 23.03 1,199,183.37

13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETS

1,064.000 NHDG Local 358.330000 0.00 0.00 7.33 381,255.791.000000

Base 358.330000 0.00 0.00 7.33 381,255.79

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,831.000 NHDG Local 395.667700 0.00 28.31 21.51 1,120,085.441.000000

Base 395.667700 0.00 28.31 21.51 1,120,085.44

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,519.000 NHDG Local 390.480000 0.00 0.00 0.00 2,545,539.121.000000

Base 390.480000 0.00 0.00 0.00 2,545,539.12

037833100 Total

61.77 51.870.0013,760.000 Local 5,246,063.72

Base 0.00 61.77 51.87 5,246,063.72

COMMON STOCK USD.01038222105 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)APPLIED MATERIALS INC

4,660.000 NHDG Local 12.768400 0.00 46.60 1.15 59,452.991.000000

Base 12.768400 0.00 46.60 1.15 59,452.99
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,810.000 NHDG Local 12.320000 0.00 0.00 0.00 108,539.201.000000

Base 12.320000 0.00 0.00 0.00 108,539.20

038222105 Total

46.60 1.150.0013,470.000 Local 167,992.19

Base 0.00 46.60 1.15 167,992.19

COMMON STOCK USD.503875Q108 29 Sep 2011 OPEN USD/DTC 0.04ISI GROUPINCARBITRON INC

930.000 NHHO Local 34.194000 0.00 37.20 0.62 31,762.601.000000

Base 34.194000 0.00 37.20 0.62 31,762.60

COMMON STOCK USD1.03937R102 03 Aug 2011 08 Aug 2011 USD/DTC 0.02JONESTRADING INSTITUTIONAL SERVICESARCH CHEMICALS INC

5,855.000 NHDU Local 46.993400 0.00 117.10 5.28 275,023.981.000000

Base 46.993400 0.00 117.10 5.28 275,023.98

03 Aug 2011 08 Aug 2011 USD/DTC 0.01RBC CAPITAL MARKETS

10,885.000 NHDU Local 47.020100 0.00 54.43 9.83 511,749.531.000000

Base 47.020100 0.00 54.43 9.83 511,749.53

04 Aug 2011 09 Aug 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

5,221.000 NHDU Local 47.005400 0.00 104.42 4.72 245,306.051.000000

Base 47.005400 0.00 104.42 4.72 245,306.05

08 Aug 2011 11 Aug 2011 USD/DTC 0.03SIDOTI + COMPANY LLC

4,350.000 NHDX Local 46.137800 0.00 130.50 3.86 200,565.071.000000

Base 46.137800 0.00 130.50 3.86 200,565.07

09 Aug 2011 12 Aug 2011 USD/DTC 0.03SIDOTI + COMPANY LLC

5,750.000 NHDX Local 46.223800 0.00 172.50 5.11 265,609.241.000000

Base 46.223800 0.00 172.50 5.11 265,609.24
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03937R102 Total

578.95 28.800.0032,061.000 Local 1,498,253.87

Base 0.00 578.95 28.80 1,498,253.87

COMMON STOCK USD.01039380100 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPARCH COAL INC

600.000 NHDG Local 26.000000 0.00 0.00 0.00 15,600.001.000000

Base 26.000000 0.00 0.00 0.00 15,600.00

13 Jul 2011 18 Jul 2011 USD/DTCEXTERNAL SWAP

4,900.000 NHDG Local 26.000000 0.00 0.00 0.00 127,400.001.000000

Base 26.000000 0.00 0.00 0.00 127,400.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

54,010.000 NHDG Local 25.913300 0.00 540.10 26.88 1,399,010.351.000000

Base 25.913300 0.00 540.10 26.88 1,399,010.35

039380100 Total

540.10 26.880.0059,510.000 Local 1,542,010.35

Base 0.00 540.10 26.88 1,542,010.35

COMMON STOCK NPV039483102 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)ARCHER DANIELS MIDLAND CO

2,160.000 NHDG Local 31.271600 0.00 21.60 1.30 67,523.761.000000

Base 31.271600 0.00 21.60 1.30 67,523.76

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,670.000 NHDG Local 30.380000 0.00 0.00 0.00 141,874.601.000000

Base 30.380000 0.00 0.00 0.00 141,874.60

039483102 Total

21.60 1.300.006,830.000 Local 209,398.36

Base 0.00 21.60 1.30 209,398.36
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COMMON STOCK04010L103 13 Jul 2011 13 Jul 2011 USD/DTCSALE OF FRACTIONAL SARES CAPITAL CORP

0.783 NHHY Local 14.291187 0.00 0.00 0.00 11.191.000000

Base 14.291187 0.00 0.00 0.00 11.19

COMMON STOCK USD.0104621X108 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)ASSURANT INC

320.000 NHDG Local 35.038800 0.00 3.20 0.22 11,209.001.000000

Base 35.038800 0.00 3.20 0.22 11,209.00

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

170.000 NHDG Local 35.620000 0.00 0.00 0.00 6,055.401.000000

Base 35.620000 0.00 0.00 0.00 6,055.40

04621X108 Total

3.20 0.220.00490.000 Local 17,264.40

Base 0.00 3.20 0.22 17,264.40

COMMON STOCK USD.0104685W103 19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHATHENAHEALTH INC

11,240.000 NHDG Local 45.620000 0.00 0.00 0.00 512,768.801.000000

Base 45.620000 0.00 0.00 0.00 512,768.80

22 Jul 2011 27 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

149.000 NHFR Local 56.470300 0.00 1.49 0.17 8,412.411.000000

Base 56.470300 0.00 1.49 0.17 8,412.41

22 Jul 2011 27 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

889.000 NHFR Local 58.286500 0.00 8.89 1.00 51,806.811.000000

Base 58.286500 0.00 8.89 1.00 51,806.81

22 Jul 2011 27 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,220.000 NHIB Local 58.286500 0.00 12.20 1.37 71,095.961.000000

Base 58.286500 0.00 12.20 1.37 71,095.96



Prepared by State StreetPage 1201

Sales Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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

26 Jul 2011 29 Jul 2011 USD/DTC 0.05BNY CONVERGEX

2,595.000 NHIB Local 57.756200 0.00 129.75 2.88 149,744.711.000000

Base 57.756200 0.00 129.75 2.88 149,744.71

26 Jul 2011 USD/DTC 0.03CANTOR FITZGERALD & CO / CASTLEOAK 

1,891.000 NHIB Local 57.835400 0.00 56.73 2.10 109,307.911.000000

Base 57.835400 0.00 56.73 2.10 109,307.91

26 Jul 2011 CANCEL USD/DTC 0.03CANTOR FITZGERALD & CO / CASTLEOAK 

-1,891.000 NHIB Local 57.835400 0.00 -56.73 -2.10 -109,307.911.000000

Base 57.835400 0.00 -56.73 -2.10 -109,307.91

26 Jul 2011 USD/DTC 0.03CANTOR FITZGERALD & CO / CASTLEOAK 

1,891.000 NHFR Local 57.835400 0.00 56.73 2.10 109,307.911.000000

Base 57.835400 0.00 56.73 2.10 109,307.91

26 Jul 2011 CANCEL USD/DTC 0.03CANTOR FITZGERALD & CO / CASTLEOAK 

-1,891.000 NHFR Local 57.835400 0.00 -56.73 -2.10 -109,307.911.000000

Base 57.835400 0.00 -56.73 -2.10 -109,307.91

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,311.000 NHFR Local 58.790000 0.00 0.00 0.00 488,603.691.000000

Base 58.790000 0.00 0.00 0.00 488,603.69

26 Jul 2011 04 Aug 2011 USD/DTC 0.036 CANTOR FITZGERALD & CO / CASTLEOAK 

1,891.000 NHFR Local 57.835400 0.00 56.73 2.10 109,307.911.000000

Base 57.835400 0.00 56.73 2.10 109,307.91

23 Aug 2011 26 Aug 2011 USD/DTC 0.05BNY CONVERGEX

3,837.000 NHIB Local 54.909100 0.00 191.85 4.05 210,490.321.000000

Base 54.909100 0.00 191.85 4.05 210,490.32

04685W103 Total

400.91 11.570.0030,132.000 Local 1,602,230.61

Base 0.00 400.91 11.57 1,602,230.61
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COMMON STOCK USD1.050095108 01 Jul 2011 07 Jul 2011 USD/DTC 0.02PIPER JAFFRAYATWOOD OCEANICS INC

7,783.000 NHEZ Local 44.830300 0.00 155.66 6.70 348,751.861.000000

Base 44.830300 0.00 155.66 6.70 348,751.86

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

660.000 NHEU Local 43.267600 0.00 9.90 0.55 28,546.171.000000

Base 43.267600 0.00 9.90 0.55 28,546.17

06 Sep 2011 09 Sep 2011 USD/DTC 0.02PIPER JAFFRAY

4,221.000 NHEZ Local 39.187200 0.00 84.42 3.18 165,321.571.000000

Base 39.187200 0.00 84.42 3.18 165,321.57

07 Sep 2011 12 Sep 2011 USD/DTC 0.02PIPER JAFFRAY

3,798.000 NHEZ Local 40.907900 0.00 75.96 2.99 155,289.251.000000

Base 40.907900 0.00 75.96 2.99 155,289.25

08 Sep 2011 13 Sep 2011 USD/DTC 0.02PIPER JAFFRAY

6,086.000 NHEZ Local 41.300300 0.00 121.72 4.83 251,227.081.000000

Base 41.300300 0.00 121.72 4.83 251,227.08

12 Sep 2011 15 Sep 2011 USD/DTC 0.02PIPER JAFFRAY

10,434.000 NHEZ Local 39.228400 0.00 208.68 7.86 409,092.591.000000

Base 39.228400 0.00 208.68 7.86 409,092.59

09 Sep 2011 14 Sep 2011 USD/DTC 0.02PIPER JAFFRAY

6,956.000 NHEZ Local 40.136100 0.00 139.12 5.37 279,042.221.000000

Base 40.136100 0.00 139.12 5.37 279,042.22

13 Sep 2011 16 Sep 2011 USD/DTC 0.02PIPER JAFFRAY

10,713.000 NHEZ Local 39.555500 0.00 214.26 8.14 423,535.671.000000

Base 39.555500 0.00 214.26 8.14 423,535.67

050095108 Total

1,009.72 39.620.0050,651.000 Local 2,060,806.41

Base 0.00 1,009.72 39.62 2,060,806.41
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Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCK USD.01052769106 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)AUTODESK INC

860.000 NHDG Local 35.189500 0.00 8.60 0.59 30,253.781.000000

Base 35.189500 0.00 8.60 0.59 30,253.78

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,420.000 NHDG Local 34.400000 0.00 0.00 0.00 48,848.001.000000

Base 34.400000 0.00 0.00 0.00 48,848.00

052769106 Total

8.60 0.590.002,280.000 Local 79,101.78

Base 0.00 8.60 0.59 79,101.78

COMMON STOCK USD1.052800109 04 Aug 2011 09 Aug 2011 USD/DTC 0.02PERSHING LLCAUTOLIV INC

3,150.000 NHEY Local 57.214800 0.00 63.00 3.47 180,160.151.000000

Base 57.214800 0.00 63.00 3.47 180,160.15

COMMON STOCK USD.1053015103 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSAUTOMATIC DATA PROCESSING

34,530.000 NHDG Local 53.818600 0.00 345.30 35.69 1,857,975.271.000000

Base 53.818600 0.00 345.30 35.69 1,857,975.27

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,640.000 NHDG Local 52.583000 0.00 16.40 1.66 86,218.061.000000

Base 52.583000 0.00 16.40 1.66 86,218.06

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,120.000 NHDG Local 51.490000 0.00 0.00 0.00 212,138.801.000000

Base 51.490000 0.00 0.00 0.00 212,138.80

053015103 Total

361.70 37.350.0040,290.000 Local 2,156,332.13

Base 0.00 361.70 37.35 2,156,332.13
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Base Currency: USD - US DOLLAR

COMMON STOCK USD.0105329W102 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)AUTONATION INC

200.000 NHDG Local 38.737500 0.00 2.00 0.15 7,745.351.000000

Base 38.737500 0.00 2.00 0.15 7,745.35

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

510.000 NHDG Local 37.610000 0.00 0.00 0.00 19,181.101.000000

Base 37.610000 0.00 0.00 0.00 19,181.10

05329W102 Total

2.00 0.150.00710.000 Local 26,926.45

Base 0.00 2.00 0.15 26,926.45

COMMON STOCK USD.01053332102 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)AUTOZONE INC

82.000 NHDG Local 287.120000 0.00 0.82 0.46 23,542.561.000000

Base 287.120000 0.00 0.82 0.46 23,542.56

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

83.000 NHDG Local 285.450000 0.00 0.00 0.00 23,692.351.000000

Base 285.450000 0.00 0.00 0.00 23,692.35

27 Sep 2011 30 Sep 2011 USD/DTC 0.02MR BEAL &COMPANY

350.000 NHEY Local 326.661200 0.00 7.00 2.20 114,322.221.000000

Base 326.661200 0.00 7.00 2.20 114,322.22

053332102 Total

7.82 2.660.00515.000 Local 161,557.13

Base 0.00 7.82 2.66 161,557.13

REIT USD.01053484101 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)AVALONBAY COMMUNITIES INC

282.000 NHDG Local 136.716400 0.00 2.82 0.75 38,550.451.000000

Base 136.716400 0.00 2.82 0.75 38,550.45
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Base Currency: USD - US DOLLAR

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

764.000 NHDG Local 134.190000 0.00 0.00 0.00 102,521.161.000000

Base 134.190000 0.00 0.00 0.00 102,521.16

053484101 Total

2.82 0.750.001,046.000 Local 141,071.61

Base 0.00 2.82 0.75 141,071.61

COMMON STOCK USD1.053611109 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)AVERY DENNISON CORP

350.000 NHDG Local 32.651500 0.00 3.50 0.22 11,424.311.000000

Base 32.651500 0.00 3.50 0.22 11,424.31

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

550.000 NHDG Local 31.550000 0.00 0.00 0.00 17,352.501.000000

Base 31.550000 0.00 0.00 0.00 17,352.50

053611109 Total

3.50 0.220.00900.000 Local 28,776.81

Base 0.00 3.50 0.22 28,776.81

COMMON STOCK USD.25054303102 01 Jul 2011 07 Jul 2011 USD/DTC 0.02PIPER JAFFRAYAVON PRODUCTS INC

118.000 NHEZ Local 27.975000 0.00 2.36 0.07 3,298.621.000000

Base 27.975000 0.00 2.36 0.07 3,298.62

05 Jul 2011 08 Jul 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

22,007.000 NHEZ Local 27.762400 0.00 660.21 11.74 610,295.191.000000

Base 27.762400 0.00 660.21 11.74 610,295.19

06 Jul 2011 11 Jul 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

22,007.000 NHEZ Local 27.522100 0.00 660.21 11.63 605,007.011.000000

Base 27.522100 0.00 660.21 11.63 605,007.01
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Base Currency: USD - US DOLLAR

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,430.000 NHDG Local 28.171900 0.00 14.30 0.78 40,270.741.000000

Base 28.171900 0.00 14.30 0.78 40,270.74

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,260.000 NHDG Local 26.230000 0.00 0.00 0.00 85,509.801.000000

Base 26.230000 0.00 0.00 0.00 85,509.80

054303102 Total

1,337.08 24.220.0048,822.000 Local 1,344,381.36

Base 0.00 1,337.08 24.22 1,344,381.36

COMMON STOCK USD5.054937107 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)BB+T CORP

2,250.000 NHDG Local 26.179100 0.00 22.50 1.14 58,879.341.000000

Base 26.179100 0.00 22.50 1.14 58,879.34

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,350.000 NHDG Local 25.680000 0.00 0.00 0.00 137,388.001.000000

Base 25.680000 0.00 0.00 0.00 137,388.00

054937107 Total

22.50 1.140.007,600.000 Local 196,267.34

Base 0.00 22.50 1.14 196,267.34

COMMON STOCK USD.0105548J106 03 Aug 2011 08 Aug 2011 USD/DTC 0.02LIQUIDNETINCBJ S WHOLESALE CLUB INC

4,510.000 NHDU Local 50.130700 0.00 68.55 4.35 226,016.561.000000

Base 50.130700 0.00 68.55 4.35 226,016.56

03 Aug 2011 08 Aug 2011 USD/DTC 0.01RBC CAPITAL MARKETS

8,717.000 NHDU Local 50.199400 0.00 43.59 8.41 437,536.171.000000

Base 50.199400 0.00 43.59 8.41 437,536.17
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Base Currency: USD - US DOLLAR

03 Aug 2011 08 Aug 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

10,525.000 NHDU Local 50.187100 0.00 210.50 10.15 527,998.581.000000

Base 50.187100 0.00 210.50 10.15 527,998.58

05548J106 Total

322.64 22.910.0023,752.000 Local 1,191,551.31

Base 0.00 322.64 22.91 1,191,551.31

COMMON STOCK USD.01055921100 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)BMC SOFTWARE INC

610.000 NHDG Local 49.677800 0.00 6.10 0.59 30,296.771.000000

Base 49.677800 0.00 6.10 0.59 30,296.77

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,220.000 NHDG Local 43.220000 0.00 0.00 0.00 52,728.401.000000

Base 43.220000 0.00 0.00 0.00 52,728.40

055921100 Total

6.10 0.590.001,830.000 Local 83,025.17

Base 0.00 6.10 0.59 83,025.17

COMMON STOCK USD.0105615F102 05 Jul 2011 08 Jul 2011 USD/DTC 0.02PIPER JAFFRAYBABCOCK + WILCOX CO/THE

31,577.000 NHEZ Local 26.677000 0.00 631.54 16.18 841,731.911.000000

Base 26.677000 0.00 631.54 16.18 841,731.91

06 Jul 2011 11 Jul 2011 USD/DTC 0.02PIPER JAFFRAY

31,578.000 NHEZ Local 26.572700 0.00 631.56 16.12 838,465.041.000000

Base 26.572700 0.00 631.56 16.12 838,465.04

05615F102 Total

1,263.10 32.300.0063,155.000 Local 1,680,196.95

Base 0.00 1,263.10 32.30 1,680,196.95
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COMMON STOCK USD1.057224107 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)BAKER HUGHES INC

2,010.000 NHDG Local 78.149500 0.00 20.10 3.02 157,057.381.000000

Base 78.149500 0.00 20.10 3.02 157,057.38

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,560.000 NHDG Local 77.380000 0.00 0.00 0.00 198,092.801.000000

Base 77.380000 0.00 0.00 0.00 198,092.80

057224107 Total

20.10 3.020.004,570.000 Local 355,150.18

Base 0.00 20.10 3.02 355,150.18

COMMON STOCK057665200 19 Jul 2011 22 Jul 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INCBALCHEM CORP

22,220.000 NHDY Local 46.520700 0.00 666.60 19.85 1,033,003.501.000000

Base 46.520700 0.00 666.60 19.85 1,033,003.50

COMMON STOCK NPV058498106 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)BALL CORP

570.000 NHDG Local 39.419500 0.00 5.70 0.44 22,462.981.000000

Base 39.419500 0.00 5.70 0.44 22,462.98

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

420.000 NHDG Local 38.800000 0.00 0.00 0.00 16,296.001.000000

Base 38.800000 0.00 0.00 0.00 16,296.00

058498106 Total

5.70 0.440.00990.000 Local 38,758.98

Base 0.00 5.70 0.44 38,758.98

COMMON STOCK USD.01060505104 13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETSBANK OF AMERICA CORP

17,943.000 NHDG Local 10.250000 0.00 0.00 3.54 183,912.211.000000

Base 10.250000 0.00 0.00 3.54 183,912.21
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13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

74,077.000 NHDG Local 10.245100 0.00 740.77 14.58 758,170.921.000000

Base 10.245100 0.00 740.77 14.58 758,170.92

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

34,550.000 NHDG Local 9.877500 0.00 345.50 6.56 340,915.571.000000

Base 9.877500 0.00 345.50 6.56 340,915.57

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

72,960.000 NHDG Local 9.710000 0.00 0.00 0.00 708,441.601.000000

Base 9.710000 0.00 0.00 0.00 708,441.60

060505104 Total

1,086.27 24.680.00199,530.000 Local 1,991,440.30

Base 0.00 1,086.27 24.68 1,991,440.30

COMMON STOCK NPV063671101 18 Jul 2011 18 Jul 2011 USD/DTCSALE OF FRACTIONAL SBANK OF MONTREAL

0.266 NHDM Local 62.556390 0.00 0.00 0.00 16.641.000000

Base 62.556390 0.00 0.00 0.00 16.64

18 Jul 2011 18 Jul 2011 USD/DTCSALE OF FRACTIONAL S

0.285 NHHY Local 62.561403 0.00 0.00 0.00 17.831.000000

Base 62.561403 0.00 0.00 0.00 17.83

10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.

3,594.000 NHDM Local 57.490400 0.00 35.94 3.97 206,580.591.000000

Base 57.490400 0.00 35.94 3.97 206,580.59

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

4,630.000 NHHY Local 60.577900 0.00 69.45 5.39 280,400.841.000000

Base 60.577900 0.00 69.45 5.39 280,400.84
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063671101 Total

105.39 9.360.008,224.551 Local 487,015.90

Base 0.00 105.39 9.36 487,015.90

COMMON STOCK USD.01064058100 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)BANK OF NEW YORK MELLON CORP

4,040.000 NHDG Local 25.440400 0.00 40.40 1.98 102,736.841.000000

Base 25.440400 0.00 40.40 1.98 102,736.84

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,850.000 NHDG Local 25.110000 0.00 0.00 0.00 222,223.501.000000

Base 25.110000 0.00 0.00 0.00 222,223.50

064058100 Total

40.40 1.980.0012,890.000 Local 324,960.34

Base 0.00 40.40 1.98 324,960.34

COMMON STOCK USD.25067383109 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)CR BARD INC

277.000 NHDG Local 99.702800 0.00 2.77 0.54 27,614.371.000000

Base 99.702800 0.00 2.77 0.54 27,614.37

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

198.000 NHDG Local 98.680000 0.00 0.00 0.00 19,538.641.000000

Base 98.680000 0.00 0.00 0.00 19,538.64

067383109 Total

2.77 0.540.00475.000 Local 47,153.01

Base 0.00 2.77 0.54 47,153.01

COMMON STOCK USD1.071813109 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)BAXTER INTERNATIONAL INC

1,830.000 NHDG Local 59.706100 0.00 18.30 2.10 109,241.761.000000

Base 59.706100 0.00 18.30 2.10 109,241.76
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,470.000 NHDG Local 58.170000 0.00 0.00 0.00 201,849.901.000000

Base 58.170000 0.00 0.00 0.00 201,849.90

071813109 Total

18.30 2.100.005,300.000 Local 311,091.66

Base 0.00 18.30 2.10 311,091.66

V LP071991913 05 Aug 2011 05 Aug 2011 USD/BOSAUTREPAT-DISTRIBUTIONBLACKSTONE CAPITAL PARTNERS

342,634.080 NHEL Local 1.000000 0.00 0.00 0.00 342,634.081.000000

Base 1.000000 0.00 0.00 0.00 342,634.08

071991962 15 Sep 2011 15 Sep 2011 USD/BOSAUTREPAT-DISTRIBUTIONBLACKSTONE MEZZANINE PARTNERS

37,983.000 NHEL Local 1.000000 0.00 0.00 0.00 37,983.001.000000

Base 1.000000 0.00 0.00 0.00 37,983.00

COMMON STOCK073730103 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)BEAM INC

520.000 NHDG Local 62.091500 0.00 5.20 0.62 32,281.761.000000

Base 62.091500 0.00 5.20 0.62 32,281.76

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,240.000 NHDG Local 60.210000 0.00 0.00 0.00 74,660.401.000000

Base 60.210000 0.00 0.00 0.00 74,660.40

073730103 Total

5.20 0.620.001,760.000 Local 106,942.16

Base 0.00 5.20 0.62 106,942.16

COMMON STOCK USD1.075887109 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)BECTON DICKINSON AND CO

710.000 NHDG Local 83.635100 0.00 7.10 1.15 59,372.671.000000

Base 83.635100 0.00 7.10 1.15 59,372.67
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

900.000 NHDG Local 83.610000 0.00 0.00 0.00 75,249.001.000000

Base 83.610000 0.00 0.00 0.00 75,249.00

075887109 Total

7.10 1.150.001,610.000 Local 134,621.67

Base 0.00 7.10 1.15 134,621.67

COMMON STOCK USD.01075896100 11 Jul 2011 14 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCBED BATH + BEYOND INC

2,495.000 NHIB Local 59.157500 0.00 24.95 2.84 147,570.171.000000

Base 59.157500 0.00 24.95 2.84 147,570.17

14 Jul 2011 19 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,423.000 NHIB Local 60.145700 0.00 14.23 1.65 85,571.451.000000

Base 60.145700 0.00 14.23 1.65 85,571.45

19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,150.000 NHDG Local 59.170000 0.00 0.00 0.00 600,575.501.000000

Base 59.170000 0.00 0.00 0.00 600,575.50

20 Jul 2011 25 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,045.000 NHFR Local 59.010000 0.00 10.45 1.19 61,653.811.000000

Base 59.010000 0.00 10.45 1.19 61,653.81

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

820.000 NHDG Local 58.693600 0.00 8.20 0.93 48,119.621.000000

Base 58.693600 0.00 8.20 0.93 48,119.62

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,105.000 NHFR Local 58.490000 0.00 0.00 0.00 532,551.451.000000

Base 58.490000 0.00 0.00 0.00 532,551.45



Prepared by State StreetPage 1213

Sales Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,050.000 NHDG Local 58.490000 0.00 0.00 0.00 61,414.501.000000

Base 58.490000 0.00 0.00 0.00 61,414.50

075896100 Total

57.83 6.610.0026,088.000 Local 1,537,456.50

Base 0.00 57.83 6.61 1,537,456.50

COMMON STOCK USD.01077454106 30 Sep 2011 OPEN USD/DTC 0.04BNY CONVERGEX LJRBELDEN INC

2,510.000 NHHO Local 26.469300 0.00 100.40 1.28 66,336.261.000000

Base 26.469300 0.00 100.40 1.28 66,336.26

COMMON STOCK USD.1081437105 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)BEMIS COMPANY

340.000 NHDG Local 32.554700 0.00 3.40 0.22 11,064.981.000000

Base 32.554700 0.00 3.40 0.22 11,064.98

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

570.000 NHDG Local 31.600000 0.00 0.00 0.00 18,012.001.000000

Base 31.600000 0.00 0.00 0.00 18,012.00

081437105 Total

3.40 0.220.00910.000 Local 29,076.98

Base 0.00 3.40 0.22 29,076.98

COMMON STOCK084670702 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)BERKSHIRE HATHAWAY INC CL B

5,540.000 NHDG Local 74.975800 0.00 55.40 7.98 415,302.551.000000

Base 74.975800 0.00 55.40 7.98 415,302.55

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

12,370.000 NHDG Local 74.170000 0.00 0.00 0.00 917,482.901.000000

Base 74.170000 0.00 0.00 0.00 917,482.90
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084670702 Total

55.40 7.980.0017,910.000 Local 1,332,785.45

Base 0.00 55.40 7.98 1,332,785.45

COMMON STOCK USD.1086516101 14 Jul 2011 19 Jul 2011 USD/DTC 0.03LOOP CAPITAL MARKETSBEST BUY CO INC

26,134.000 NHEZ Local 29.765100 0.00 784.02 14.94 777,082.161.000000

Base 29.765100 0.00 784.02 14.94 777,082.16

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,050.000 NHDG Local 28.702900 0.00 10.50 0.58 30,126.971.000000

Base 28.702900 0.00 10.50 0.58 30,126.97

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,950.000 NHDG Local 27.600000 0.00 0.00 0.00 53,820.001.000000

Base 27.600000 0.00 0.00 0.00 53,820.00

09 Aug 2011 12 Aug 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

27,268.000 NHEZ Local 24.501800 0.00 818.04 12.83 667,284.211.000000

Base 24.501800 0.00 818.04 12.83 667,284.21

086516101 Total

1,612.56 28.350.0056,402.000 Local 1,528,313.34

Base 0.00 1,612.56 28.35 1,528,313.34

COMMON STOCK USD.01089302103 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)BIG LOTS INC

250.000 NHDG Local 35.964000 0.00 2.50 0.18 8,988.321.000000

Base 35.964000 0.00 2.50 0.18 8,988.32

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

540.000 NHDG Local 34.830000 0.00 0.00 0.00 18,808.201.000000

Base 34.830000 0.00 0.00 0.00 18,808.20
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089302103 Total

2.50 0.180.00790.000 Local 27,796.52

Base 0.00 2.50 0.18 27,796.52

COMMON STOCK09062X103 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)BIOGEN IDEC INC

702.000 NHDG Local 103.383400 0.00 7.02 1.40 72,566.731.000000

Base 103.383400 0.00 7.02 1.40 72,566.73

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,894.000 NHDG Local 101.870000 0.00 0.00 0.00 192,941.781.000000

Base 101.870000 0.00 0.00 0.00 192,941.78

09062X103 Total

7.02 1.400.002,596.000 Local 265,508.51

Base 0.00 7.02 1.40 265,508.51

COMMON STOCK USD1.092113109 15 Aug 2011 18 Aug 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INCBLACK HILLS CORP

9,540.000 NHDU Local 29.994500 0.00 47.70 5.50 286,094.331.000000

Base 29.994500 0.00 47.70 5.50 286,094.33

16 Aug 2011 19 Aug 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

9,210.000 NHDU Local 29.413700 0.00 46.05 5.21 270,848.921.000000

Base 29.413700 0.00 46.05 5.21 270,848.92

17 Aug 2011 22 Aug 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

3,070.000 NHDU Local 29.631200 0.00 15.35 1.75 90,950.681.000000

Base 29.631200 0.00 15.35 1.75 90,950.68

092113109 Total

109.10 12.460.0021,820.000 Local 647,893.93

Base 0.00 109.10 12.46 647,893.93
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COMMON STOCK USD.0109247X101 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)BLACKROCK INC

329.000 NHDG Local 176.838000 0.00 3.29 1.12 58,175.291.000000

Base 176.838000 0.00 3.29 1.12 58,175.29

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

714.000 NHDG Local 178.460000 0.00 0.00 0.00 127,420.441.000000

Base 178.460000 0.00 0.00 0.00 127,420.44

04 Aug 2011 09 Aug 2011 USD/DTC 0.02MR BEAL &COMPANY

200.000 NHEY Local 165.954000 0.00 4.00 0.64 33,186.161.000000

Base 165.954000 0.00 4.00 0.64 33,186.16

09247X101 Total

7.29 1.760.001,243.000 Local 218,781.89

Base 0.00 7.29 1.76 218,781.89

COMMON STOCK092533108 15 Jul 2011 15 Jul 2011 USD/DTCSALE OF FRACTIONAL SBLACKROCK KELSO CAPITAL CORP

0.787 NHHZ Local 6.721728 0.00 0.00 0.00 5.291.000000

Base 6.721728 0.00 0.00 0.00 5.29

COMMON STOCK NPV093671105 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)H+R BLOCK INC

1,000.000 NHDG Local 15.232000 0.00 10.00 0.30 15,221.701.000000

Base 15.232000 0.00 10.00 0.30 15,221.70

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,090.000 NHDG Local 14.960000 0.00 0.00 0.00 31,266.401.000000

Base 14.960000 0.00 0.00 0.00 31,266.40

093671105 Total

10.00 0.300.003,090.000 Local 46,488.10

Base 0.00 10.00 0.30 46,488.10
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LP095619995 01 Sep 2011 01 Sep 2011 USD/BOSSTATE STREET BANK AND TRUSTBLUE HARBOUR STRATEGIC VALUE

18,760,000.000 NHHG Local 1.000000 0.00 0.00 0.00 18,760,000.001.000000

Base 1.000000 0.00 0.00 0.00 18,760,000.00

COMMON STOCK USD5.097023105 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)BOEING CO/THE

3,630.000 NHDG Local 72.281000 0.00 36.30 5.04 262,338.691.000000

Base 72.281000 0.00 36.30 5.04 262,338.69

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,880.000 NHDG Local 70.470000 0.00 0.00 0.00 414,363.601.000000

Base 70.470000 0.00 0.00 0.00 414,363.60

097023105 Total

36.30 5.040.009,510.000 Local 676,702.29

Base 0.00 36.30 5.04 676,702.29

REIT USD.01101121101 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)BOSTON PROPERTIES INC

468.000 NHDG Local 108.699900 0.00 4.68 0.98 50,865.891.000000

Base 108.699900 0.00 4.68 0.98 50,865.89

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,423.000 NHDG Local 107.360000 0.00 0.00 0.00 152,773.281.000000

Base 107.360000 0.00 0.00 0.00 152,773.28

101121101 Total

4.68 0.980.001,891.000 Local 203,639.17

Base 0.00 4.68 0.98 203,639.17

COMMON STOCK USD.01101137107 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)BOSTON SCIENTIFIC CORP

4,970.000 NHDG Local 6.843700 0.00 49.70 0.66 33,962.831.000000

Base 6.843700 0.00 49.70 0.66 33,962.83
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,940.000 NHDG Local 7.160000 0.00 0.00 0.00 85,490.401.000000

Base 7.160000 0.00 0.00 0.00 85,490.40

101137107 Total

49.70 0.660.0016,910.000 Local 119,453.23

Base 0.00 49.70 0.66 119,453.23

COMMON STOCK USD.01109178103 22 Aug 2011 25 Aug 2011 USD/DTC 0.03GARDNER RICH & COBRIGHAM EXPLORATION CO

3,219.000 NHEX Local 25.859400 0.00 96.57 1.60 83,143.241.000000

Base 25.859400 0.00 96.57 1.60 83,143.24

21 Sep 2011 26 Sep 2011 USD/DTC 0.03JOHNSON RICE + CO

24,036.000 NHEX Local 29.493000 0.00 721.08 13.62 708,159.051.000000

Base 29.493000 0.00 721.08 13.62 708,159.05

109178103 Total

817.65 15.220.0027,255.000 Local 791,302.29

Base 0.00 817.65 15.22 791,302.29

COMMON STOCK USD.1110122108 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)BRISTOL MYERS SQUIBB CO

5,500.000 NHDG Local 28.951500 0.00 55.00 3.06 159,175.191.000000

Base 28.951500 0.00 55.00 3.06 159,175.19

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

12,160.000 NHDG Local 28.660000 0.00 0.00 0.00 348,505.601.000000

Base 28.660000 0.00 0.00 0.00 348,505.60

110122108 Total

55.00 3.060.0017,660.000 Local 507,680.79

Base 0.00 55.00 3.06 507,680.79



Prepared by State StreetPage 1219

Sales Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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 STOCK111320107 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)BROADCOM CORP CL A

1,640.000 NHDG Local 37.180900 0.00 16.40 1.18 60,959.101.000000

Base 37.180900 0.00 16.40 1.18 60,959.10

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,500.000 NHDG Local 37.070000 0.00 0.00 0.00 129,745.001.000000

Base 37.070000 0.00 0.00 0.00 129,745.00

111320107 Total

16.40 1.180.005,140.000 Local 190,704.10

Base 0.00 16.40 1.18 190,704.10

COMMON STOCK USD.15115637209 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)BROWN FORMAN CORP CLASS B

330.000 NHDG Local 75.479300 0.00 3.30 0.48 24,904.391.000000

Base 75.479300 0.00 3.30 0.48 24,904.39

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

720.000 NHDG Local 73.560000 0.00 0.00 0.00 52,963.201.000000

Base 73.560000 0.00 0.00 0.00 52,963.20

115637209 Total

3.30 0.480.001,050.000 Local 77,867.59

Base 0.00 3.30 0.48 77,867.59

COMMON STOCK USD.01118440106 27 Jul 2011 01 Aug 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCBUCKLE INC/THE

2,520.000 NHDU Local 45.341100 0.00 12.60 2.20 114,244.771.000000

Base 45.341100 0.00 12.60 2.20 114,244.77

01 Aug 2011 04 Aug 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

620.000 NHDU Local 45.000000 0.00 3.10 0.54 27,896.361.000000

Base 45.000000 0.00 3.10 0.54 27,896.36
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118440106 Total

15.70 2.740.003,140.000 Local 142,141.13

Base 0.00 15.70 2.74 142,141.13

COMMON STOCK USD.01118759109 11 Jul 2011 11 Jul 2011 USD/DTCMERGERBUCYRUS INTERNATIONAL INC

30,500.000 NHDY Local 92.000000 0.00 0.00 0.00 2,806,000.001.000000

Base 92.000000 0.00 0.00 0.00 2,806,000.00

11 Jul 2011 11 Jul 2011 USD/DTCMERGER

5,950.000 NHEU Local 92.000000 0.00 0.00 0.00 547,400.001.000000

Base 92.000000 0.00 0.00 0.00 547,400.00

118759109 Total

0.00 0.000.0036,450.000 Local 3,353,400.00

Base 0.00 0.00 0.00 3,353,400.00

COMMON STOCK NPV119848109 19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBUFFALO WILD WINGS INC

8,670.000 NHDG Local 67.060000 0.00 0.00 0.00 581,410.201.000000

Base 67.060000 0.00 0.00 0.00 581,410.20

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,695.000 NHFR Local 63.530000 0.00 0.00 0.00 552,393.351.000000

Base 63.530000 0.00 0.00 0.00 552,393.35

119848109 Total

0.00 0.000.0017,365.000 Local 1,133,803.55

Base 0.00 0.00 0.00 1,133,803.55

123998999 06 Jul 2011 06 Jul 2011 USD/BOSAUTREPAT-DISTRIBUTIONCF JPMCB STRATEGIC PROPER FUND

156.819 NHEJ Local 1,574.134575 0.00 0.00 0.00 246,854.211.000000

Base 1,574.134575 0.00 0.00 0.00 246,854.21
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COMMON STOCK124857202 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)CBS CORP CLASS B NON VOTING

2,230.000 NHDG Local 28.300500 0.00 22.30 1.22 63,086.601.000000

Base 28.300500 0.00 22.30 1.22 63,086.60

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,240.000 NHDG Local 27.370000 0.00 0.00 0.00 116,048.801.000000

Base 27.370000 0.00 0.00 0.00 116,048.80

124857202 Total

22.30 1.220.006,470.000 Local 179,135.40

Base 0.00 22.30 1.22 179,135.40

COMMON STOCK USD.0112504L109 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)CBRE GROUP INC

1,000.000 NHDG Local 22.922000 0.00 10.00 0.45 22,911.551.000000

Base 22.922000 0.00 10.00 0.45 22,911.55

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,880.000 NHDG Local 21.800000 0.00 0.00 0.00 40,984.001.000000

Base 21.800000 0.00 0.00 0.00 40,984.00

12504L109 Total

10.00 0.450.002,880.000 Local 63,895.55

Base 0.00 10.00 0.45 63,895.55

COMMON STOCK USD.01125269100 01 Jul 2011 07 Jul 2011 USD/DTC 0.02PIPER JAFFRAYCF INDUSTRIES HOLDINGS INC

51.000 NHEZ Local 138.910000 0.00 1.02 0.14 7,083.251.000000

Base 138.910000 0.00 1.02 0.14 7,083.25

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

255.000 NHDG Local 156.360200 0.00 2.55 0.77 39,868.531.000000

Base 156.360200 0.00 2.55 0.77 39,868.53



Prepared by State StreetPage 1222

Sales Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

309.000 NHDG Local 155.320000 0.00 0.00 0.00 47,993.881.000000

Base 155.320000 0.00 0.00 0.00 47,993.88

125269100 Total

3.57 0.910.00615.000 Local 94,945.66

Base 0.00 3.57 0.91 94,945.66

COMMON STOCK USD.112541W209 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)C.H. ROBINSON WORLDWIDE INC

560.000 NHDG Local 74.366100 0.00 5.60 0.80 41,638.621.000000

Base 74.366100 0.00 5.60 0.80 41,638.62

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,050.000 NHDG Local 72.310000 0.00 0.00 0.00 75,925.501.000000

Base 72.310000 0.00 0.00 0.00 75,925.50

12541W209 Total

5.60 0.800.001,610.000 Local 117,564.12

Base 0.00 5.60 0.80 117,564.12

COMMON STOCK USD.25125509109 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)CIGNA CORP

870.000 NHDG Local 50.709400 0.00 8.70 0.85 44,107.631.000000

Base 50.709400 0.00 8.70 0.85 44,107.63

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,910.000 NHDG Local 49.770000 0.00 0.00 0.00 95,060.701.000000

Base 49.770000 0.00 0.00 0.00 95,060.70

125509109 Total

8.70 0.850.002,780.000 Local 139,168.33

Base 0.00 8.70 0.85 139,168.33
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COMMON STOCK USD.0112572Q105 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)CME GROUP INC

214.000 NHDG Local 279.049900 0.00 2.14 1.15 59,713.391.000000

Base 279.049900 0.00 2.14 1.15 59,713.39

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

489.000 NHDG Local 289.190000 0.00 0.00 0.00 141,413.911.000000

Base 289.190000 0.00 0.00 0.00 141,413.91

12572Q105 Total

2.14 1.150.00703.000 Local 201,127.30

Base 0.00 2.14 1.15 201,127.30

COMMON STOCK USD.01125896100 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)CMS ENERGY CORP

820.000 NHDG Local 19.954900 0.00 8.20 0.32 16,354.501.000000

Base 19.954900 0.00 8.20 0.32 16,354.50

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,290.000 NHDG Local 19.140000 0.00 0.00 0.00 43,830.601.000000

Base 19.140000 0.00 0.00 0.00 43,830.60

125896100 Total

8.20 0.320.003,110.000 Local 60,185.10

Base 0.00 8.20 0.32 60,185.10

COMMON STOCK USD1.126408103 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSCSX CORP

118,020.000 NHDG Local 25.983500 0.00 1,180.20 58.88 3,065,333.591.000000

Base 25.983500 0.00 1,180.20 58.88 3,065,333.59

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,700.000 NHDG Local 24.852400 0.00 37.00 1.77 91,915.111.000000

Base 24.852400 0.00 37.00 1.77 91,915.11
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,230.000 NHDG Local 24.570000 0.00 0.00 0.00 153,071.101.000000

Base 24.570000 0.00 0.00 0.00 153,071.10

126408103 Total

1,217.20 60.650.00127,950.000 Local 3,310,319.80

Base 0.00 1,217.20 60.65 3,310,319.80

COMMON STOCK USD.01126650100 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)CVS CAREMARK CORP

4,450.000 NHDG Local 36.229300 0.00 44.50 3.10 161,172.791.000000

Base 36.229300 0.00 44.50 3.10 161,172.79

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,930.000 NHDG Local 36.350000 0.00 0.00 0.00 360,955.501.000000

Base 36.350000 0.00 0.00 0.00 360,955.50

126650100 Total

44.50 3.100.0014,380.000 Local 522,128.29

Base 0.00 44.50 3.10 522,128.29

COMMON STOCK USD.112673P105 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)CA INC

1,320.000 NHDG Local 22.405300 0.00 13.20 0.57 29,561.231.000000

Base 22.405300 0.00 13.20 0.57 29,561.23

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,410.000 NHDG Local 22.300000 0.00 0.00 0.00 53,743.001.000000

Base 22.300000 0.00 0.00 0.00 53,743.00

12673P105 Total

13.20 0.570.003,730.000 Local 83,304.23

Base 0.00 13.20 0.57 83,304.23
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COMMON STOCK USD.0112686C109 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)CABLEVISION SYSTEMS NY GRP A

770.000 NHDG Local 25.290800 0.00 7.70 0.38 19,465.841.000000

Base 25.290800 0.00 7.70 0.38 19,465.84

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,140.000 NHDG Local 24.360000 0.00 0.00 0.00 27,770.401.000000

Base 24.360000 0.00 0.00 0.00 27,770.40

12686C109 Total

7.70 0.380.001,910.000 Local 47,236.24

Base 0.00 7.70 0.38 47,236.24

COMMON STOCK USD.1127097103 01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCABOT OIL + GAS CORP

2,080.000 NHDG Local 74.080000 0.00 0.00 0.00 154,086.401.000000

Base 74.080000 0.00 0.00 0.00 154,086.40

COMMON STOCK USD.1127190304 05 Aug 2011 10 Aug 2011 USD/DTC 0.03CANTOR FITZGERALD + CO.CACI INTERNATIONAL INC  CL A

5,150.000 NHDX Local 51.763800 0.00 154.50 5.12 266,423.951.000000

Base 51.763800 0.00 154.50 5.12 266,423.95

11 Aug 2011 16 Aug 2011 USD/DTC 0.01WEEDEN + CO.

1,500.000 NHDX Local 50.105500 0.00 15.00 1.45 75,141.801.000000

Base 50.105500 0.00 15.00 1.45 75,141.80

15 Aug 2011 18 Aug 2011 USD/DTC 0.02KNIGHT EQUITY MARKETS L.P.

2,400.000 NHDX Local 50.143200 0.00 48.00 2.32 120,293.361.000000

Base 50.143200 0.00 48.00 2.32 120,293.36

16 Aug 2011 19 Aug 2011 USD/DTC 0.02KNIGHT EQUITY MARKETS L.P.

800.000 NHDX Local 50.004100 0.00 16.00 0.77 39,986.511.000000

Base 50.004100 0.00 16.00 0.77 39,986.51
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17 Aug 2011 22 Aug 2011 USD/DTC 0.02KNIGHT EQUITY MARKETS L.P.

700.000 NHDX Local 50.082500 0.00 14.00 0.68 35,043.071.000000

Base 50.082500 0.00 14.00 0.68 35,043.07

127190304 Total

247.50 10.340.0010,550.000 Local 536,888.69

Base 0.00 247.50 10.34 536,888.69

COMMON STOCK USD.0113054D109 08 Jul 2011 28 Jul 2011 USD/DTC20 MERGERCALIFORNIA PIZZA KITCHEN INC

640.000 NHHZ Local 18.500000 0.00 0.00 0.00 11,840.001.000000

Base 18.500000 0.00 0.00 0.00 11,840.00

COMMON STOCK USD.01131193104 18 Aug 2011 23 Aug 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INCCALLAWAY GOLF COMPANY

4,800.000 NHDU Local 5.336000 0.00 24.00 0.50 25,588.301.000000

Base 5.336000 0.00 24.00 0.50 25,588.30

19 Aug 2011 24 Aug 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

2,000.000 NHDU Local 5.241200 0.00 10.00 0.21 10,472.191.000000

Base 5.241200 0.00 10.00 0.21 10,472.19

22 Aug 2011 25 Aug 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

4,100.000 NHDU Local 5.202200 0.00 20.50 0.41 21,308.111.000000

Base 5.202200 0.00 20.50 0.41 21,308.11

26 Aug 2011 31 Aug 2011 USD/DTC 0.01MORGAN STANLEY CO INCORPORATED

3,700.000 NHDU Local 5.378300 0.00 18.50 0.39 19,880.821.000000

Base 5.378300 0.00 18.50 0.39 19,880.82

29 Aug 2011 01 Sep 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

3,760.000 NHDU Local 5.578900 0.00 18.80 0.41 20,957.451.000000

Base 5.578900 0.00 18.80 0.41 20,957.45
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30 Aug 2011 02 Sep 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

2,900.000 NHDU Local 5.592500 0.00 14.50 0.32 16,203.431.000000

Base 5.592500 0.00 14.50 0.32 16,203.43

01 Sep 2011 07 Sep 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

2,600.000 NHDU Local 5.591900 0.00 13.00 0.28 14,525.661.000000

Base 5.591900 0.00 13.00 0.28 14,525.66

02 Sep 2011 08 Sep 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

5,000.000 NHDU Local 5.304000 0.00 25.00 0.51 26,494.491.000000

Base 5.304000 0.00 25.00 0.51 26,494.49

07 Sep 2011 12 Sep 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

2,860.000 NHDU Local 5.574700 0.00 14.30 0.31 15,929.031.000000

Base 5.574700 0.00 14.30 0.31 15,929.03

09 Sep 2011 14 Sep 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

5,000.000 NHDU Local 5.546000 0.00 25.00 0.54 27,704.461.000000

Base 5.546000 0.00 25.00 0.54 27,704.46

13 Sep 2011 16 Sep 2011 USD/DTC 0.01MORGAN STANLEY CO INCORPORATED

11,380.000 NHDU Local 5.575300 0.00 56.90 1.22 63,388.791.000000

Base 5.575300 0.00 56.90 1.22 63,388.79

131193104 Total

240.50 5.100.0048,100.000 Local 262,452.73

Base 0.00 240.50 5.10 262,452.73

COMMON STOCK USD.0113342B105 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)CAMERON INTERNATIONAL CORP

1,480.000 NHDG Local 50.959200 0.00 14.80 1.45 75,403.371.000000

Base 50.959200 0.00 14.80 1.45 75,403.37
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

510.000 NHDG Local 55.940000 0.00 0.00 0.00 28,529.401.000000

Base 55.940000 0.00 0.00 0.00 28,529.40

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

610.000 NHEU Local 49.347000 0.00 9.15 0.58 30,091.941.000000

Base 49.347000 0.00 9.15 0.58 30,091.94

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

900.000 NHEU Local 44.767800 0.00 13.50 0.78 40,276.741.000000

Base 44.767800 0.00 13.50 0.78 40,276.74

13342B105 Total

37.45 2.810.003,500.000 Local 174,301.45

Base 0.00 37.45 2.81 174,301.45

COMMON STOCK134429109 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)CAMPBELL SOUP CO

580.000 NHDG Local 33.427800 0.00 5.80 0.38 19,381.941.000000

Base 33.427800 0.00 5.80 0.38 19,381.94

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

760.000 NHDG Local 33.050000 0.00 0.00 0.00 25,118.001.000000

Base 33.050000 0.00 0.00 0.00 25,118.00

134429109 Total

5.80 0.380.001,340.000 Local 44,499.94

Base 0.00 5.80 0.38 44,499.94

COMMON STOCK USD.0114040H105 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)CAPITAL ONE FINANCIAL CORP

1,480.000 NHDG Local 48.112400 0.00 14.80 1.37 71,190.181.000000

Base 48.112400 0.00 14.80 1.37 71,190.18
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,530.000 NHDG Local 47.800000 0.00 0.00 0.00 168,734.001.000000

Base 47.800000 0.00 0.00 0.00 168,734.00

14040H105 Total

14.80 1.370.005,010.000 Local 239,924.18

Base 0.00 14.80 1.37 239,924.18

COMMON STOCK NPV14149Y108 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)CARDINAL HEALTH INC

1,100.000 NHDG Local 44.130000 0.00 11.00 0.94 48,531.061.000000

Base 44.130000 0.00 11.00 0.94 48,531.06

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,570.000 NHDG Local 43.760000 0.00 0.00 0.00 112,463.201.000000

Base 43.760000 0.00 0.00 0.00 112,463.20

14149Y108 Total

11.00 0.940.003,670.000 Local 160,994.26

Base 0.00 11.00 0.94 160,994.26

COMMON STOCK USD.0114170T101 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)CAREFUSION CORP

730.000 NHDG Local 26.868100 0.00 7.30 0.38 19,606.031.000000

Base 26.868100 0.00 7.30 0.38 19,606.03

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,710.000 NHDG Local 26.390000 0.00 0.00 0.00 45,126.901.000000

Base 26.390000 0.00 0.00 0.00 45,126.90

14170T101 Total

7.30 0.380.002,440.000 Local 64,732.93

Base 0.00 7.30 0.38 64,732.93
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COMMON STOCK USD.5143130102 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)CARMAX INC

770.000 NHDG Local 32.656200 0.00 7.70 0.49 25,137.081.000000

Base 32.656200 0.00 7.70 0.49 25,137.08

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,790.000 NHDG Local 31.970000 0.00 0.00 0.00 57,226.301.000000

Base 31.970000 0.00 0.00 0.00 57,226.30

143130102 Total

7.70 0.490.002,560.000 Local 82,363.38

Base 0.00 7.70 0.49 82,363.38

COMMON STOCK USD.01143658300 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)CARNIVAL CORP

1,480.000 NHDG Local 35.595800 0.00 14.80 1.02 52,665.961.000000

Base 35.595800 0.00 14.80 1.02 52,665.96

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,050.000 NHDG Local 33.300000 0.00 0.00 0.00 101,565.001.000000

Base 33.300000 0.00 0.00 0.00 101,565.00

143658300 Total

14.80 1.020.004,530.000 Local 154,230.96

Base 0.00 14.80 1.02 154,230.96

COMMON STOCK USD.01144577103 19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCARRIZO OIL + GAS INC

16,100.000 NHDG Local 38.760000 0.00 0.00 0.00 624,036.001.000000

Base 38.760000 0.00 0.00 0.00 624,036.00

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

16,937.000 NHFR Local 38.400000 0.00 0.00 0.00 650,380.801.000000

Base 38.400000 0.00 0.00 0.00 650,380.80
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23 Aug 2011 26 Aug 2011 USD/DTC 0.03WILLIAMS CAPITAL GROUP LP (THE)

2,577.000 NHIB Local 27.724900 0.00 77.31 1.38 71,368.381.000000

Base 27.724900 0.00 77.31 1.38 71,368.38

144577103 Total

77.31 1.380.0035,614.000 Local 1,345,785.18

Base 0.00 77.31 1.38 1,345,785.18

COMMON STOCK USD.114754D100 25 Jul 2011 28 Jul 2011 USD/DTC 0.03WILLIAMS CAPITAL GROUP LP (THE)CASH AMERICA INTL INC

2,850.000 NHDX Local 58.356800 0.00 85.50 3.20 166,228.181.000000

Base 58.356800 0.00 85.50 3.20 166,228.18

26 Jul 2011 29 Jul 2011 USD/DTC 0.03WILLIAMS CAPITAL GROUP LP (THE)

1,550.000 NHDX Local 57.089900 0.00 46.50 1.70 88,441.151.000000

Base 57.089900 0.00 46.50 1.70 88,441.15

26 Aug 2011 31 Aug 2011 USD/DTC 0.02KNIGHT EQUITY MARKETS L.P.

1,350.000 NHDX Local 54.148500 0.00 27.00 1.41 73,072.071.000000

Base 54.148500 0.00 27.00 1.41 73,072.07

29 Aug 2011 01 Sep 2011 USD/DTC 0.03SIDOTI + COMPANY LLC

2,800.000 NHDX Local 54.938200 0.00 84.00 2.96 153,740.001.000000

Base 54.938200 0.00 84.00 2.96 153,740.00

15 Sep 2011 20 Sep 2011 USD/DTC 0.02GREENTREEBROKERAGE SERVICES INC

4,150.000 NHDX Local 59.013600 0.00 83.00 4.71 244,818.731.000000

Base 59.013600 0.00 83.00 4.71 244,818.73

27 Sep 2011 30 Sep 2011 USD/DTC 0.02BNY CONVERGEX LJR

2,800.000 NHDX Local 54.495700 0.00 56.00 2.93 152,529.031.000000

Base 54.495700 0.00 56.00 2.93 152,529.03
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28 Sep 2011 OPEN USD/DTC 0.02BNY CONVERGEX LJR

2,500.000 NHDX Local 53.673000 0.00 50.00 2.58 134,129.921.000000

Base 53.673000 0.00 50.00 2.58 134,129.92

14754D100 Total

432.00 19.490.0018,000.000 Local 1,012,959.08

Base 0.00 432.00 19.49 1,012,959.08

COMMON STOCK USD.0114888B103 19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCATALYST HEALTH SOLUTIONS IN

9,650.000 NHDG Local 60.530000 0.00 0.00 0.00 584,114.501.000000

Base 60.530000 0.00 0.00 0.00 584,114.50

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,862.000 NHFR Local 65.530000 0.00 0.00 0.00 646,256.861.000000

Base 65.530000 0.00 0.00 0.00 646,256.86

21 Sep 2011 26 Sep 2011 USD/DTC 0.05BNY CONVERGEX

3,373.000 NHIB Local 58.912500 0.00 168.65 3.82 198,539.391.000000

Base 58.912500 0.00 168.65 3.82 198,539.39

14888B103 Total

168.65 3.820.0022,885.000 Local 1,428,910.75

Base 0.00 168.65 3.82 1,428,910.75

LP148995921 09 Aug 2011 09 Aug 2011 USD/BOSAUTREPAT-DISTRIBUTIONCASTILE VENTURES III

345,692.350 NHEL Local 1.000000 0.00 0.00 0.00 345,692.351.000000

Base 1.000000 0.00 0.00 0.00 345,692.35

COMMON STOCK14964U108 20 Sep 2011 23 Sep 2011 USD/DTC 0.04BMO CAPITAL MARKETSCAVIUM INC

11,091.000 NHDZ Local 35.233000 0.00 443.64 7.51 390,318.051.000000

Base 35.233000 0.00 443.64 7.51 390,318.05
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20 Sep 2011 23 Sep 2011 USD/DTC 0.02LIQUIDNETINC

14,872.000 NHDZ Local 34.932600 0.00 297.44 9.98 519,210.211.000000

Base 34.932600 0.00 297.44 9.98 519,210.21

21 Sep 2011 26 Sep 2011 USD/DTC 0.04BMO CAPITAL MARKETS

3,700.000 NHDZ Local 34.443900 0.00 148.00 2.45 127,291.981.000000

Base 34.443900 0.00 148.00 2.45 127,291.98

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LIQUIDNETINC

2,700.000 NHDZ Local 34.088300 0.00 54.00 1.77 91,982.641.000000

Base 34.088300 0.00 54.00 1.77 91,982.64

22 Sep 2011 27 Sep 2011 USD/DTC 0.04BMO CAPITAL MARKETS

3,200.000 NHDZ Local 31.605200 0.00 128.00 1.95 101,006.691.000000

Base 31.605200 0.00 128.00 1.95 101,006.69

22 Sep 2011 27 Sep 2011 USD/DTC 0.02LIQUIDNETINC

800.000 NHDZ Local 31.615000 0.00 16.00 0.49 25,275.511.000000

Base 31.615000 0.00 16.00 0.49 25,275.51

23 Sep 2011 28 Sep 2011 USD/DTC 0.04PIPER JAFFRAY

21,637.000 NHDZ Local 27.413200 0.00 865.48 11.39 592,262.541.000000

Base 27.413200 0.00 865.48 11.39 592,262.54

14964U108 Total

1,952.56 35.540.0058,000.000 Local 1,847,347.62

Base 0.00 1,952.56 35.54 1,847,347.62

COMMON STOCK USD.01151020104 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSCELGENE CORP

36,190.000 NHDG Local 61.222800 0.00 361.90 42.55 2,215,248.681.000000

Base 61.222800 0.00 361.90 42.55 2,215,248.68
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13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETS

4,000.000 NHDG Local 61.560000 0.00 0.00 4.73 246,235.271.000000

Base 61.560000 0.00 0.00 4.73 246,235.27

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,510.000 NHDG Local 59.056200 0.00 15.10 1.72 89,158.041.000000

Base 59.056200 0.00 15.10 1.72 89,158.04

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,040.000 NHDG Local 59.300000 0.00 0.00 0.00 180,272.001.000000

Base 59.300000 0.00 0.00 0.00 180,272.00

151020104 Total

377.00 49.000.0044,740.000 Local 2,730,913.99

Base 0.00 377.00 49.00 2,730,913.99

COMMON STOCK15135B101 03 Aug 2011 08 Aug 2011 USD/DTC 0.01LIQUIDNETINCCENTENE CORP

9,750.000 NHDX Local 30.858600 0.00 97.50 5.78 300,768.071.000000

Base 30.858600 0.00 97.50 5.78 300,768.07

04 Aug 2011 09 Aug 2011 USD/DTC 0.01LIQUIDNETINC

5,800.000 NHDX Local 30.245700 0.00 58.00 3.37 175,363.691.000000

Base 30.245700 0.00 58.00 3.37 175,363.69

15135B101 Total

155.50 9.150.0015,550.000 Local 476,131.76

Base 0.00 155.50 9.15 476,131.76

COMMON STOCK USD.0115189T107 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)CENTERPOINT ENERGY INC

1,350.000 NHDG Local 20.068900 0.00 13.50 0.53 27,078.991.000000

Base 20.068900 0.00 13.50 0.53 27,078.99
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,350.000 NHDG Local 19.580000 0.00 0.00 0.00 65,593.001.000000

Base 19.580000 0.00 0.00 0.00 65,593.00

15189T107 Total

13.50 0.530.004,700.000 Local 92,671.99

Base 0.00 13.50 0.53 92,671.99

COMMON STOCK USD.01156431108 08 Jul 2011 13 Jul 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.CENTURY ALUMINUM COMPANY

1,900.000 NHHO Local 15.660000 0.00 38.00 0.58 29,715.421.000000

Base 15.660000 0.00 38.00 0.58 29,715.42

08 Jul 2011 13 Jul 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

1,900.000 NHHO Local 15.617300 0.00 76.00 0.57 29,596.301.000000

Base 15.617300 0.00 76.00 0.57 29,596.30

13 Jul 2011 18 Jul 2011 USD/DTC 0.03HEEVERS &CO. INC.

10,710.000 NHHO Local 14.887300 0.00 321.30 3.07 159,118.611.000000

Base 14.887300 0.00 321.30 3.07 159,118.61

14 Jul 2011 19 Jul 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

14,740.000 NHHO Local 14.111300 0.00 589.60 4.00 207,406.961.000000

Base 14.111300 0.00 589.60 4.00 207,406.96

15 Jul 2011 20 Jul 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

9,660.000 NHHO Local 13.884200 0.00 386.40 2.58 133,732.391.000000

Base 13.884200 0.00 386.40 2.58 133,732.39

156431108 Total

1,411.30 10.800.0038,910.000 Local 559,569.68

Base 0.00 1,411.30 10.80 559,569.68
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COMMON STOCK USD1.156700106 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)CENTURYLINK INC

1,100.000 NHDG Local 37.925700 0.00 11.00 0.81 41,706.461.000000

Base 37.925700 0.00 11.00 0.81 41,706.46

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,860.000 NHDG Local 37.110000 0.00 0.00 0.00 217,464.601.000000

Base 37.110000 0.00 0.00 0.00 217,464.60

156700106 Total

11.00 0.810.006,960.000 Local 259,171.06

Base 0.00 11.00 0.81 259,171.06

COMMON STOCK USD.01156708109 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)CEPHALON INC

250.000 NHDG Local 80.216000 0.00 2.50 0.39 20,051.111.000000

Base 80.216000 0.00 2.50 0.39 20,051.11

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

660.000 NHDG Local 79.940000 0.00 0.00 0.00 52,760.401.000000

Base 79.940000 0.00 0.00 0.00 52,760.40

156708109 Total

2.50 0.390.00910.000 Local 72,811.51

Base 0.00 2.50 0.39 72,811.51

COMMON STOCK USD.01156782104 27 Jul 2011 01 Aug 2011 USD/DTC 0.04LOOP CAPITAL MARKETSCERNER CORP

52,900.000 NHDZ Local 61.876300 0.00 2,116.00 62.85 3,271,077.421.000000

Base 61.876300 0.00 2,116.00 62.85 3,271,077.42

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

490.000 NHDG Local 61.679200 0.00 4.90 0.59 30,217.321.000000

Base 61.679200 0.00 4.90 0.59 30,217.32
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,230.000 NHDG Local 66.490000 0.00 0.00 0.00 81,782.701.000000

Base 66.490000 0.00 0.00 0.00 81,782.70

156782104 Total

2,120.90 63.440.0054,620.000 Local 3,383,077.44

Base 0.00 2,120.90 63.44 3,383,077.44

COMMON STOCK USD.01165167107 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)CHESAPEAKE ENERGY CORP

1,290.000 NHDG Local 33.697300 0.00 12.90 0.84 43,455.781.000000

Base 33.697300 0.00 12.90 0.84 43,455.78

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,910.000 NHDG Local 34.350000 0.00 0.00 0.00 237,358.501.000000

Base 34.350000 0.00 0.00 0.00 237,358.50

22 Sep 2011 27 Sep 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

6,700.000 NHDF Local 27.477600 0.00 46.90 3.54 184,049.481.000000

Base 27.477600 0.00 46.90 3.54 184,049.48

23 Sep 2011 28 Sep 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

5,700.000 NHDF Local 26.565200 0.00 39.90 2.91 151,378.831.000000

Base 26.565200 0.00 39.90 2.91 151,378.83

26 Sep 2011 29 Sep 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

13,000.000 NHDF Local 27.081300 0.00 91.00 6.76 351,959.141.000000

Base 27.081300 0.00 91.00 6.76 351,959.14

27 Sep 2011 30 Sep 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

13,800.000 NHDF Local 28.273900 0.00 96.60 7.50 390,075.721.000000

Base 28.273900 0.00 96.60 7.50 390,075.72
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28 Sep 2011 OPEN USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

6,400.000 NHDF Local 28.622800 0.00 44.80 3.52 183,137.601.000000

Base 28.622800 0.00 44.80 3.52 183,137.60

29 Sep 2011 OPEN USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

300.000 NHDF Local 27.394900 0.00 2.10 0.16 8,216.211.000000

Base 27.394900 0.00 2.10 0.16 8,216.21

30 Sep 2011 OPEN USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

3,500.000 NHDF Local 26.009600 0.00 24.50 1.75 91,007.351.000000

Base 26.009600 0.00 24.50 1.75 91,007.35

165167107 Total

358.70 26.980.0057,600.000 Local 1,640,638.61

Base 0.00 358.70 26.98 1,640,638.61

COMMON STOCK USD.75166764100 01 Jul 2011 07 Jul 2011 USD/DTC 0.02PIPER JAFFRAYCHEVRON CORP

3,177.000 NHEZ Local 104.012200 0.00 63.54 6.35 330,376.871.000000

Base 104.012200 0.00 63.54 6.35 330,376.87

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,249.000 NHDG Local 106.269300 0.00 62.49 12.76 664,001.611.000000

Base 106.269300 0.00 62.49 12.76 664,001.61

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

15,765.000 NHDG Local 104.020000 0.00 0.00 0.00 1,639,875.301.000000

Base 104.020000 0.00 0.00 0.00 1,639,875.30

166764100 Total

126.03 19.110.0025,191.000 Local 2,634,253.78

Base 0.00 126.03 19.11 2,634,253.78
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COMMON STOCK USD.1168905107 11 Jul 2011 14 Jul 2011 USD/DTC 0.05BNY CONVERGEXCHILDREN S PLACE

5,086.000 NHIB Local 46.824000 0.00 254.30 4.58 237,887.981.000000

Base 46.824000 0.00 254.30 4.58 237,887.98

12 Jul 2011 15 Jul 2011 USD/DTC 0.05BNY CONVERGEX

1,009.000 NHIB Local 46.681300 0.00 50.45 0.91 47,050.071.000000

Base 46.681300 0.00 50.45 0.91 47,050.07

13 Jul 2011 18 Jul 2011 USD/DTC 0.05BNY CONVERGEX

7,396.000 NHIB Local 47.142300 0.00 369.80 6.70 348,287.951.000000

Base 47.142300 0.00 369.80 6.70 348,287.95

168905107 Total

674.55 12.190.0013,491.000 Local 633,226.00

Base 0.00 674.55 12.19 633,226.00

REIT USD.0116934Q109 01 Jul 2011 07 Jul 2011 USD/DTC 0.02PIPER JAFFRAYCHIMERA INVESTMENT CORP

330.000 NHEZ Local 3.520000 0.00 6.60 0.03 1,154.971.000000

Base 3.520000 0.00 6.60 0.03 1,154.97

COMMON STOCK USD.01169656105 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)CHIPOTLE MEXICAN GRILL INC

6.000 NHDG Local 324.830000 0.00 0.06 0.04 1,948.881.000000

Base 324.830000 0.00 0.06 0.04 1,948.88

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

334.000 NHDG Local 324.580000 0.00 0.00 0.00 108,409.721.000000

Base 324.580000 0.00 0.00 0.00 108,409.72

169656105 Total

0.06 0.040.00340.000 Local 110,358.60

Base 0.00 0.06 0.04 110,358.60
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COMMON STOCK USD1.171232101 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)CHUBB CORP

950.000 NHDG Local 64.047400 0.00 9.50 1.17 60,834.361.000000

Base 64.047400 0.00 9.50 1.17 60,834.36

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,470.000 NHDG Local 62.480000 0.00 0.00 0.00 91,845.601.000000

Base 62.480000 0.00 0.00 0.00 91,845.60

171232101 Total

9.50 1.170.002,420.000 Local 152,679.96

Base 0.00 9.50 1.17 152,679.96

COMMON STOCK USD1.171340102 06 Jul 2011 11 Jul 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLCCHURCH + DWIGHT CO INC

20,284.000 NHDZ Local 41.176800 0.00 811.36 16.04 834,402.811.000000

Base 41.176800 0.00 811.36 16.04 834,402.81

07 Jul 2011 12 Jul 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

58,646.000 NHDZ Local 41.069300 0.00 2,345.84 46.25 2,406,158.081.000000

Base 41.069300 0.00 2,345.84 46.25 2,406,158.08

07 Jul 2011 12 Jul 2011 USD/DTC 0.02LIQUIDNETINC

7,012.000 NHDZ Local 40.925000 0.00 140.24 5.51 286,820.351.000000

Base 40.925000 0.00 140.24 5.51 286,820.35

08 Jul 2011 13 Jul 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

20,818.000 NHDZ Local 41.018200 0.00 832.72 16.40 853,067.771.000000

Base 41.018200 0.00 832.72 16.40 853,067.77

171340102 Total

4,130.16 84.200.00106,760.000 Local 4,380,449.01

Base 0.00 4,130.16 84.20 4,380,449.01
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COMMON STOCK USD2.172062101 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)CINCINNATI FINANCIAL CORP

540.000 NHDG Local 28.167200 0.00 5.40 0.30 15,204.591.000000

Base 28.167200 0.00 5.40 0.30 15,204.59

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,220.000 NHDG Local 27.330000 0.00 0.00 0.00 33,342.601.000000

Base 27.330000 0.00 0.00 0.00 33,342.60

172062101 Total

5.40 0.300.001,760.000 Local 48,547.19

Base 0.00 5.40 0.30 48,547.19

COMMON STOCK17243V102 01 Jul 2011 07 Jul 2011 USD/DTC 0.03MR BEAL &COMPANYCINEMARK HOLDINGS INC

4,770.000 NHHO Local 21.057800 0.00 143.10 1.93 100,300.681.000000

Base 21.057800 0.00 143.10 1.93 100,300.68

05 Jul 2011 08 Jul 2011 USD/DTC 0.03MR BEAL &COMPANY

6,120.000 NHHO Local 20.236400 0.00 183.60 2.38 123,660.791.000000

Base 20.236400 0.00 183.60 2.38 123,660.79

06 Jul 2011 11 Jul 2011 USD/DTC 0.03MR BEAL &COMPANY

6,963.000 NHHO Local 20.278100 0.00 208.89 2.72 140,984.801.000000

Base 20.278100 0.00 208.89 2.72 140,984.80

17243V102 Total

535.59 7.030.0017,853.000 Local 364,946.27

Base 0.00 535.59 7.03 364,946.27

COMMON STOCK17275R102 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSCISCO SYSTEMS INC

39,698.000 NHDG Local 15.630500 0.00 396.98 11.92 620,090.691.000000

Base 15.630500 0.00 396.98 11.92 620,090.69
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13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETS

44,300.000 NHDG Local 15.700000 0.00 0.00 13.36 695,496.641.000000

Base 15.700000 0.00 0.00 13.36 695,496.64

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

17,360.000 NHDG Local 15.796500 0.00 173.60 5.27 274,048.371.000000

Base 15.796500 0.00 173.60 5.27 274,048.37

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

37,830.000 NHDG Local 15.970000 0.00 0.00 0.00 604,145.101.000000

Base 15.970000 0.00 0.00 0.00 604,145.10

17275R102 Total

570.58 30.550.00139,188.000 Local 2,193,780.80

Base 0.00 570.58 30.55 2,193,780.80

COMMON STOCK NPV172908105 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)CINTAS CORP

440.000 NHDG Local 32.943200 0.00 4.40 0.28 14,490.331.000000

Base 32.943200 0.00 4.40 0.28 14,490.33

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

580.000 NHDG Local 32.550000 0.00 0.00 0.00 18,879.001.000000

Base 32.550000 0.00 0.00 0.00 18,879.00

172908105 Total

4.40 0.280.001,020.000 Local 33,369.33

Base 0.00 4.40 0.28 33,369.33

COMMON STOCK USD.01172967424 10 Aug 2011 15 Aug 2011 USD/DTC 0.02PERSHING LLCCITIGROUP INC

3,450.000 NHEY Local 29.054000 0.00 69.00 1.93 100,165.371.000000

Base 29.054000 0.00 69.00 1.93 100,165.37
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27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

10,090.000 NHDG Local 38.803700 0.00 100.90 7.52 391,420.911.000000

Base 38.803700 0.00 100.90 7.52 391,420.91

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

19,990.000 NHDG Local 38.340000 0.00 0.00 0.00 766,416.601.000000

Base 38.340000 0.00 0.00 0.00 766,416.60

172967424 Total

169.90 9.450.0033,530.000 Local 1,258,002.88

Base 0.00 169.90 9.45 1,258,002.88

COMMON STOCK177376100 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSCITRIX SYSTEMS INC

8,726.000 NHDG Local 76.170900 0.00 87.26 12.77 664,567.241.000000

Base 76.170900 0.00 87.26 12.77 664,567.24

13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETS

23,600.000 NHDG Local 76.390000 0.00 0.00 34.62 1,802,769.381.000000

Base 76.390000 0.00 0.00 34.62 1,802,769.38

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,010.000 NHDG Local 71.342900 0.00 10.10 1.39 72,044.841.000000

Base 71.342900 0.00 10.10 1.39 72,044.84

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,680.000 NHDG Local 72.040000 0.00 0.00 0.00 121,027.201.000000

Base 72.040000 0.00 0.00 0.00 121,027.20

177376100 Total

97.36 48.780.0035,016.000 Local 2,660,408.66

Base 0.00 97.36 48.78 2,660,408.66
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COMMON STOCK18683K101 01 Jul 2011 07 Jul 2011 USD/DTC 0.02PIPER JAFFRAYCLIFFS NATURAL RESOURCES INC

168.000 NHEZ Local 93.570000 0.00 3.36 0.31 15,716.091.000000

Base 93.570000 0.00 3.36 0.31 15,716.09

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

540.000 NHDG Local 94.550200 0.00 5.40 0.99 51,050.721.000000

Base 94.550200 0.00 5.40 0.99 51,050.72

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,620.000 NHDG Local 89.820000 0.00 0.00 0.00 145,508.401.000000

Base 89.820000 0.00 0.00 0.00 145,508.40

18683K101 Total

8.76 1.300.002,328.000 Local 212,275.21

Base 0.00 8.76 1.30 212,275.21

COMMON STOCK USD1.189054109 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)CLOROX COMPANY

440.000 NHDG Local 73.749100 0.00 4.40 0.63 32,444.571.000000

Base 73.749100 0.00 4.40 0.63 32,444.57

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

680.000 NHDG Local 71.590000 0.00 0.00 0.00 48,681.201.000000

Base 71.590000 0.00 0.00 0.00 48,681.20

189054109 Total

4.40 0.630.001,120.000 Local 81,125.77

Base 0.00 4.40 0.63 81,125.77

COMMON STOCK USD.01189754104 01 Jul 2011 07 Jul 2011 USD/DTC 0.02PIPER JAFFRAYCOACH INC

60.000 NHEZ Local 66.010000 0.00 1.20 0.08 3,959.321.000000

Base 66.010000 0.00 1.20 0.08 3,959.32
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27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

970.000 NHDG Local 64.950300 0.00 9.70 1.21 62,990.881.000000

Base 64.950300 0.00 9.70 1.21 62,990.88

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,970.000 NHDG Local 64.560000 0.00 0.00 0.00 127,183.201.000000

Base 64.560000 0.00 0.00 0.00 127,183.20

189754104 Total

10.90 1.290.003,000.000 Local 194,133.40

Base 0.00 10.90 1.29 194,133.40

COMMON STOCK USD.25191216100 13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETSCOCA COLA CO/THE

27,050.000 NHDG Local 68.070000 0.00 0.00 35.36 1,841,258.141.000000

Base 68.070000 0.00 0.00 35.36 1,841,258.14

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,560.000 NHDG Local 69.038300 0.00 75.60 10.03 521,843.921.000000

Base 69.038300 0.00 75.60 10.03 521,843.92

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

16,060.000 NHDG Local 68.010000 0.00 0.00 0.00 1,092,240.601.000000

Base 68.010000 0.00 0.00 0.00 1,092,240.60

191216100 Total

75.60 45.390.0050,670.000 Local 3,455,342.66

Base 0.00 75.60 45.39 3,455,342.66

COMMON STOCK USD1.19122T109 01 Jul 2011 07 Jul 2011 USD/DTC 0.02PIPER JAFFRAYCOCA COLA ENTERPRISES

49.000 NHEZ Local 29.770000 0.00 0.98 0.03 1,457.721.000000

Base 29.770000 0.00 0.98 0.03 1,457.72
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14 Jul 2011 19 Jul 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

14,319.000 NHEZ Local 28.264800 0.00 429.57 7.78 404,286.321.000000

Base 28.264800 0.00 429.57 7.78 404,286.32

15 Jul 2011 20 Jul 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

14,320.000 NHEZ Local 28.153800 0.00 429.60 7.75 402,725.071.000000

Base 28.153800 0.00 429.60 7.75 402,725.07

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,080.000 NHDG Local 29.408600 0.00 10.80 0.61 31,749.881.000000

Base 29.408600 0.00 10.80 0.61 31,749.88

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,050.000 NHDG Local 28.110000 0.00 0.00 0.00 57,625.501.000000

Base 28.110000 0.00 0.00 0.00 57,625.50

09 Aug 2011 12 Aug 2011 USD/DTC 0.03CANTOR FITZGERALD & CO / CASTLEOAK 

14,010.000 NHEZ Local 24.723200 0.00 420.30 6.66 345,945.071.000000

Base 24.723200 0.00 420.30 6.66 345,945.07

10 Aug 2011 15 Aug 2011 USD/DTC 0.03CANTOR FITZGERALD & CO / CASTLEOAK 

14,010.000 NHEZ Local 24.942500 0.00 420.30 6.71 349,017.421.000000

Base 24.942500 0.00 420.30 6.71 349,017.42

19122T109 Total

1,711.55 29.540.0059,838.000 Local 1,592,806.98

Base 0.00 1,711.55 29.54 1,592,806.98

COMMON STOCK USD.01192446102 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)COGNIZANT TECH SOLUTIONS A

1,050.000 NHDG Local 70.939500 0.00 10.50 1.44 74,474.541.000000

Base 70.939500 0.00 10.50 1.44 74,474.54
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,440.000 NHDG Local 69.870000 0.00 0.00 0.00 170,482.801.000000

Base 69.870000 0.00 0.00 0.00 170,482.80

192446102 Total

10.50 1.440.003,490.000 Local 244,957.34

Base 0.00 10.50 1.44 244,957.34

COMMON STOCK19259P300 19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCOINSTAR INC

10,810.000 NHDG Local 57.600000 0.00 0.00 0.00 622,656.001.000000

Base 57.600000 0.00 0.00 0.00 622,656.00

21 Jul 2011 26 Jul 2011 USD/DTC 0.05BNY CONVERGEX

1,793.000 NHFR Local 58.928900 0.00 89.65 2.03 105,567.841.000000

Base 58.928900 0.00 89.65 2.03 105,567.84

21 Jul 2011 27 Jul 2011 USD/DTC 0.051 BNY CONVERGEX

2,926.000 NHIB Local 58.928900 0.00 146.30 3.32 172,276.341.000000

Base 58.928900 0.00 146.30 3.32 172,276.34

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,017.000 NHFR Local 48.860000 0.00 0.00 0.00 440,570.621.000000

Base 48.860000 0.00 0.00 0.00 440,570.62

24 Aug 2011 29 Aug 2011 USD/DTC 0.05BAIRD  ROBERT W. & COMPANY INCORPOR

8,181.000 NHIB Local 42.296800 0.00 409.05 6.65 345,614.421.000000

Base 42.296800 0.00 409.05 6.65 345,614.42

26 Aug 2011 31 Aug 2011 USD/DTC 0.05BNY CONVERGEX

9,557.000 NHIB Local 43.366900 0.00 477.85 7.96 413,971.651.000000

Base 43.366900 0.00 477.85 7.96 413,971.65
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29 Aug 2011 01 Sep 2011 USD/DTC 0.05BNY CONVERGEX

3,652.000 NHIB Local 44.584100 0.00 182.60 3.13 162,635.401.000000

Base 44.584100 0.00 182.60 3.13 162,635.40

19259P300 Total

1,305.45 23.090.0045,936.000 Local 2,263,292.27

Base 0.00 1,305.45 23.09 2,263,292.27

COMMON STOCK USD1.194162103 01 Jul 2011 07 Jul 2011 USD/DTC 0.02PIPER JAFFRAYCOLGATE PALMOLIVE CO

79.000 NHEZ Local 88.500000 0.00 1.58 0.14 6,989.781.000000

Base 88.500000 0.00 1.58 0.14 6,989.78

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,610.000 NHDG Local 86.430700 0.00 16.10 2.68 139,134.651.000000

Base 86.430700 0.00 16.10 2.68 139,134.65

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,220.000 NHDG Local 84.380000 0.00 0.00 0.00 271,703.601.000000

Base 84.380000 0.00 0.00 0.00 271,703.60

09 Aug 2011 12 Aug 2011 USD/DTC 0.03CANTOR FITZGERALD & CO / CASTLEOAK 

8,748.000 NHEZ Local 81.619800 0.00 262.44 13.71 713,733.861.000000

Base 81.619800 0.00 262.44 13.71 713,733.86

194162103 Total

280.12 16.530.0013,657.000 Local 1,131,561.89

Base 0.00 280.12 16.53 1,131,561.89

COMMON STOCK USD.0119421W100 25 Aug 2011 30 Aug 2011 USD/DTC 0.03CANTOR FITZGERALD + CO.COLLECTIVE BRANDS INC

5,800.000 NHDX Local 13.050000 0.00 174.00 1.46 75,514.541.000000

Base 13.050000 0.00 174.00 1.46 75,514.54
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25 Aug 2011 30 Aug 2011 USD/DTC 0.01KNIGHT DIRECT LLC

33,850.000 NHDX Local 12.455300 0.00 236.95 8.10 421,366.861.000000

Base 12.455300 0.00 236.95 8.10 421,366.86

27 Sep 2011 30 Sep 2011 USD/DTC 0.03MR BEAL &COMPANY

20,000.000 NHDX Local 14.303100 0.00 600.00 5.50 285,456.501.000000

Base 14.303100 0.00 600.00 5.50 285,456.50

28 Sep 2011 OPEN USD/DTC 0.01LIQUIDNETINC

3,050.000 NHDX Local 13.570500 0.00 30.50 0.80 41,358.731.000000

Base 13.570500 0.00 30.50 0.80 41,358.73

30 Sep 2011 OPEN USD/DTC 0.03WILLIAMS CAPITAL GROUP LP (THE)

18,400.000 NHDX Local 13.081500 0.00 552.00 4.63 240,142.971.000000

Base 13.081500 0.00 552.00 4.63 240,142.97

19421W100 Total

1,593.45 20.490.0081,100.000 Local 1,063,839.60

Base 0.00 1,593.45 20.49 1,063,839.60

LIMITED PARTNERSHIP195991922 13 Jul 2011 13 Jul 2011 USD/BOSAUTREPAT-DISTRIBUTIONCOLONY INVESTORS VIII

565,470.000 NHEJ Local 1.000000 0.00 0.00 0.00 565,470.001.000000

Base 1.000000 0.00 0.00 0.00 565,470.00

COMMON STOCK USD1.20030N101 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)COMCAST CORP CLASS A

9,500.000 NHDG Local 24.882700 0.00 95.00 4.54 236,286.111.000000

Base 24.882700 0.00 95.00 4.54 236,286.11

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

18,310.000 NHDG Local 24.020000 0.00 0.00 0.00 439,806.201.000000

Base 24.020000 0.00 0.00 0.00 439,806.20
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20030N101 Total

95.00 4.540.0027,810.000 Local 676,092.31

Base 0.00 95.00 4.54 676,092.31

COMMON STOCK USD5.200340107 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)COMERICA INC

600.000 NHDG Local 33.123400 0.00 6.00 0.39 19,867.651.000000

Base 33.123400 0.00 6.00 0.39 19,867.65

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,340.000 NHDG Local 32.030000 0.00 0.00 0.00 42,920.201.000000

Base 32.030000 0.00 0.00 0.00 42,920.20

03 Aug 2011 03 Aug 2011 USD/DTCSALE OF FRACTIONAL S

0.764 NHHZ Local 30.353403 0.00 0.00 0.00 23.191.000000

Base 30.353403 0.00 0.00 0.00 23.19

25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

3,310.000 NHHZ Local 23.513300 0.00 49.65 1.50 77,777.871.000000

Base 23.513300 0.00 49.65 1.50 77,777.87

200340107 Total

55.65 1.890.005,250.764 Local 140,588.91

Base 0.00 55.65 1.89 140,588.91

COMMON STOCK USD.0120453E109 08 Jul 2011 13 Jul 2011 USD/DTC 0.04SUNTRUST CAPITAL MARKETS, INC.COMPLETE PRODUCTION SERVICES

1,830.000 NHHO Local 35.570100 0.00 73.20 1.25 65,018.831.000000

Base 35.570100 0.00 73.20 1.25 65,018.83

20 Jul 2011 25 Jul 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.

1,410.000 NHHO Local 38.482600 0.00 56.40 1.05 54,203.021.000000

Base 38.482600 0.00 56.40 1.05 54,203.02
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20453E109 Total

129.60 2.300.003,240.000 Local 119,221.85

Base 0.00 129.60 2.30 119,221.85

COMMON STOCK USD1.205363104 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)COMPUTER SCIENCES CORP

510.000 NHDG Local 36.028000 0.00 5.10 0.36 18,368.821.000000

Base 36.028000 0.00 5.10 0.36 18,368.82

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,190.000 NHDG Local 35.280000 0.00 0.00 0.00 41,983.201.000000

Base 35.280000 0.00 0.00 0.00 41,983.20

205363104 Total

5.10 0.360.001,700.000 Local 60,352.02

Base 0.00 5.10 0.36 60,352.02

COMMON STOCK USD.01205638109 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)COMPUWARE CORP

690.000 NHDG Local 9.840600 0.00 6.90 0.14 6,782.971.000000

Base 9.840600 0.00 6.90 0.14 6,782.97

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,340.000 NHDG Local 9.660000 0.00 0.00 0.00 12,944.401.000000

Base 9.660000 0.00 0.00 0.00 12,944.40

205638109 Total

6.90 0.140.002,030.000 Local 19,727.37

Base 0.00 6.90 0.14 19,727.37

COMMON STOCK USD5.205887102 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)CONAGRA FOODS INC

1,320.000 NHDG Local 26.023900 0.00 13.20 0.66 34,337.691.000000

Base 26.023900 0.00 13.20 0.66 34,337.69
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,370.000 NHDG Local 25.610000 0.00 0.00 0.00 35,085.701.000000

Base 25.610000 0.00 0.00 0.00 35,085.70

205887102 Total

13.20 0.660.002,690.000 Local 69,423.39

Base 0.00 13.20 0.66 69,423.39

COMMON STOCK USD.0120825C104 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)CONOCOPHILLIPS

4,800.000 NHDG Local 73.430000 0.00 48.00 6.77 352,409.231.000000

Base 73.430000 0.00 48.00 6.77 352,409.23

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,160.000 NHDG Local 71.990000 0.00 0.00 0.00 731,418.401.000000

Base 71.990000 0.00 0.00 0.00 731,418.40

20825C104 Total

48.00 6.770.0014,960.000 Local 1,083,827.63

Base 0.00 48.00 6.77 1,083,827.63

COMMON STOCK USD.0120854P109 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)CONSOL ENERGY INC

1,390.000 NHDG Local 52.575200 0.00 13.90 1.41 73,064.221.000000

Base 52.575200 0.00 13.90 1.41 73,064.22

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,450.000 NHDG Local 53.600000 0.00 0.00 0.00 131,320.001.000000

Base 53.600000 0.00 0.00 0.00 131,320.00

20854P109 Total

13.90 1.410.003,840.000 Local 204,384.22

Base 0.00 13.90 1.41 204,384.22
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COMMON STOCK USD.1209115104 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)CONSOLIDATED EDISON INC

930.000 NHDG Local 53.370600 0.00 9.30 0.96 49,624.401.000000

Base 53.370600 0.00 9.30 0.96 49,624.40

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,710.000 NHDG Local 52.600000 0.00 0.00 0.00 142,546.001.000000

Base 52.600000 0.00 0.00 0.00 142,546.00

209115104 Total

9.30 0.960.003,640.000 Local 192,170.40

Base 0.00 9.30 0.96 192,170.40

COMMON STOCK USD.0121036P108 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)CONSTELLATION BRANDS INC A

600.000 NHDG Local 20.763300 0.00 6.00 0.24 12,451.741.000000

Base 20.763300 0.00 6.00 0.24 12,451.74

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,420.000 NHDG Local 20.390000 0.00 0.00 0.00 28,953.801.000000

Base 20.390000 0.00 0.00 0.00 28,953.80

21036P108 Total

6.00 0.240.002,020.000 Local 41,405.54

Base 0.00 6.00 0.24 41,405.54

COMMON STOCK NPV210371100 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)CONSTELLATION ENERGY GROUP

1,800.000 NHDG Local 39.757200 0.00 18.00 1.38 71,543.581.000000

Base 39.757200 0.00 18.00 1.38 71,543.58

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,420.000 NHDG Local 38.830000 0.00 0.00 0.00 55,138.601.000000

Base 38.830000 0.00 0.00 0.00 55,138.60
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21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

2,570.000 NHDM Local 39.448400 0.00 38.55 1.95 101,341.891.000000

Base 39.448400 0.00 38.55 1.95 101,341.89

210371100 Total

56.55 3.330.005,790.000 Local 228,024.07

Base 0.00 56.55 3.33 228,024.07

COMMON STOCK USD.5219350105 01 Jul 2011 07 Jul 2011 USD/DTC 0.02PIPER JAFFRAYCORNING INC

216.000 NHEZ Local 18.550000 0.00 4.32 0.08 4,002.401.000000

Base 18.550000 0.00 4.32 0.08 4,002.40

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,500.000 NHDG Local 16.215100 0.00 55.00 1.72 89,126.331.000000

Base 16.215100 0.00 55.00 1.72 89,126.33

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

12,080.000 NHDG Local 15.910000 0.00 0.00 0.00 192,192.801.000000

Base 15.910000 0.00 0.00 0.00 192,192.80

19 Sep 2011 22 Sep 2011 USD/DTC 0.03GARDNER RICH & CO

54,030.000 NHEZ Local 13.429500 0.00 1,620.90 13.94 723,961.051.000000

Base 13.429500 0.00 1,620.90 13.94 723,961.05

219350105 Total

1,680.22 15.740.0071,826.000 Local 1,009,282.58

Base 0.00 1,680.22 15.74 1,009,282.58

COMMON STOCK22160K105 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSCOSTCO WHOLESALE CORP

24,452.000 NHDG Local 80.911200 0.00 244.52 37.99 1,978,158.151.000000

Base 80.911200 0.00 244.52 37.99 1,978,158.15
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13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETS

2,318.000 NHDG Local 80.990000 0.00 0.00 3.61 187,731.211.000000

Base 80.990000 0.00 0.00 3.61 187,731.21

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,430.000 NHDG Local 79.626100 0.00 14.30 2.19 113,848.831.000000

Base 79.626100 0.00 14.30 2.19 113,848.83

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,110.000 NHDG Local 78.250000 0.00 0.00 0.00 243,357.501.000000

Base 78.250000 0.00 0.00 0.00 243,357.50

22160K105 Total

258.82 43.790.0031,310.000 Local 2,523,095.69

Base 0.00 258.82 43.79 2,523,095.69

COMMON STOCK USD.01222862104 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)COVENTRY HEALTH CARE INC

490.000 NHDG Local 35.140400 0.00 4.90 0.34 17,213.561.000000

Base 35.140400 0.00 4.90 0.34 17,213.56

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,090.000 NHDG Local 32.000000 0.00 0.00 0.00 34,880.001.000000

Base 32.000000 0.00 0.00 0.00 34,880.00

222862104 Total

4.90 0.340.001,580.000 Local 52,093.56

Base 0.00 4.90 0.34 52,093.56

COMMON STOCK USD5.228368106 19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCROWN HOLDINGS INC

14,540.000 NHDG Local 36.670000 0.00 0.00 0.00 533,181.801.000000

Base 36.670000 0.00 0.00 0.00 533,181.80
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22 Jul 2011 27 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

101.000 NHFR Local 38.970000 0.00 1.01 0.08 3,934.881.000000

Base 38.970000 0.00 1.01 0.08 3,934.88

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

14,439.000 NHFR Local 38.410000 0.00 0.00 0.00 554,601.991.000000

Base 38.410000 0.00 0.00 0.00 554,601.99

228368106 Total

1.01 0.080.0029,080.000 Local 1,091,718.67

Base 0.00 1.01 0.08 1,091,718.67

COMMON STOCK USD2.5231021106 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)CUMMINS INC

522.000 NHDG Local 108.372700 0.00 5.22 1.09 56,564.241.000000

Base 108.372700 0.00 5.22 1.09 56,564.24

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

928.000 NHDG Local 104.880000 0.00 0.00 0.00 97,328.641.000000

Base 104.880000 0.00 0.00 0.00 97,328.64

231021106 Total

5.22 1.090.001,450.000 Local 153,892.88

Base 0.00 5.22 1.09 153,892.88

COMMON STOCK USD.01232820100 31 Aug 2011 06 Sep 2011 USD/DTC 0.03LOOP CAPITAL MARKETSCYTEC INDUSTRIES INC

1,840.000 NHHO Local 45.522800 0.00 55.20 1.61 83,705.141.000000

Base 45.522800 0.00 55.20 1.61 83,705.14

01 Sep 2011 07 Sep 2011 USD/DTC 0.04BARCLAYS CAPITAL LE

1,740.000 NHHO Local 44.870800 0.00 69.60 1.50 78,004.091.000000

Base 44.870800 0.00 69.60 1.50 78,004.09
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02 Sep 2011 08 Sep 2011 USD/DTC 0.04BARCLAYS CAPITAL LE

4,050.000 NHHO Local 41.859100 0.00 162.00 3.26 169,364.101.000000

Base 41.859100 0.00 162.00 3.26 169,364.10

06 Sep 2011 09 Sep 2011 USD/DTC 0.04BARCLAYS CAPITAL LE

6,980.000 NHHO Local 40.085100 0.00 279.20 5.38 279,509.421.000000

Base 40.085100 0.00 279.20 5.38 279,509.42

232820100 Total

566.00 11.750.0014,610.000 Local 610,582.75

Base 0.00 566.00 11.75 610,582.75

COMMON STOCK USD.0123331A109 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)DR HORTON INC

930.000 NHDG Local 11.712800 0.00 9.30 0.21 10,883.391.000000

Base 11.712800 0.00 9.30 0.21 10,883.39

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,130.000 NHDG Local 11.880000 0.00 0.00 0.00 25,304.401.000000

Base 11.880000 0.00 0.00 0.00 25,304.40

23331A109 Total

9.30 0.210.003,060.000 Local 36,187.79

Base 0.00 9.30 0.21 36,187.79

COMMON STOCK NPV233331107 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)DTE ENERGY COMPANY

550.000 NHDG Local 50.933700 0.00 5.50 0.54 28,007.501.000000

Base 50.933700 0.00 5.50 0.54 28,007.50

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,280.000 NHDG Local 49.840000 0.00 0.00 0.00 63,795.201.000000

Base 49.840000 0.00 0.00 0.00 63,795.20



Prepared by State StreetPage 1258

Sales Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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

233331107 Total

5.50 0.540.001,830.000 Local 91,802.70

Base 0.00 5.50 0.54 91,802.70

23399F925 27 Jul 2011 27 Jul 2011 USD/BOSAUTREPAT-DISTRIBUTIONDLJ MERCHANT BANKING PART III

1.000 NHEL Local 402,103.690000 0.00 0.00 0.00 402,103.691.000000

Base 402,103.690000 0.00 0.00 0.00 402,103.69

08 Aug 2011 USD/BOSAUTREPAT-DISTRIBUTION

1.000 NHEL Local 627,774.030000 0.00 0.00 0.00 627,774.031.000000

Base 627,774.030000 0.00 0.00 0.00 627,774.03

08 Aug 2011 CANCEL USD/BOSAUTREPAT-DISTRIBUTION

-1.000 NHEL Local 627,774.030000 0.00 0.00 0.00 -627,774.031.000000

Base 627,774.030000 0.00 0.00 0.00 -627,774.03

08 Aug 2011 08 Aug 2011 USD/BOSAUTREPAT-DISTRIBUTION

1.000 NHEL Local 626,790.590000 0.00 0.00 0.00 626,790.591.000000

Base 626,790.590000 0.00 0.00 0.00 626,790.59

23399F925 Total

0.00 0.000.002.000 Local 1,028,894.28

Base 0.00 0.00 0.00 1,028,894.28

COMMON STOCK USD.01235825205 30 Sep 2011 OPEN USD/DTC 0.04BNY CONVERGEX LJRDANA HOLDING CORP

12,570.000 NHHO Local 10.673800 0.00 502.80 2.58 133,664.291.000000

Base 10.673800 0.00 502.80 2.58 133,664.29

COMMON STOCK USD.01235851102 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)DANAHER CORP

1,370.000 NHDG Local 49.358400 0.00 13.70 1.30 67,606.011.000000

Base 49.358400 0.00 13.70 1.30 67,606.01
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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 Proceeds

Base Currency: USD - US DOLLAR

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,930.000 NHDG Local 49.110000 0.00 0.00 0.00 242,112.301.000000

Base 49.110000 0.00 0.00 0.00 242,112.30

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,590.000 NHEU Local 44.294700 0.00 38.85 2.21 114,682.211.000000

Base 44.294700 0.00 38.85 2.21 114,682.21

235851102 Total

52.55 3.510.008,890.000 Local 424,400.52

Base 0.00 52.55 3.51 424,400.52

COMMON STOCK USD.01236442109 01 Jul 2011 USD/DTCMERGER NON CASHDANVERS BANCORP INC

2,830.000 NHHZ Local 13.330685 0.00 0.00 0.00 37,725.841.000000

Base 13.330685 0.00 0.00 0.00 37,725.84

01 Jul 2011 CANCEL USD/DTCMERGER NON CASH

-2,830.000 NHHZ Local 13.330685 0.00 0.00 0.00 -37,725.841.000000

Base 13.330685 0.00 0.00 0.00 -37,725.84

02 Jun 2011 USD/DTCMERGER

1,504.000 NHHZ Local 23.000000 0.00 0.00 0.00 34,592.001.000000

Base 23.000000 0.00 0.00 0.00 34,592.00

02 Jun 2011 CANCEL USD/DTCMERGER

-1,504.000 NHHZ Local 23.000000 0.00 0.00 0.00 -34,592.001.000000

Base 23.000000 0.00 0.00 0.00 -34,592.00

02 Jun 2011 USD/DTCMERGER NON CASH

1,216.000 NHHZ Local 12.616003 0.00 0.00 0.00 15,341.061.000000

Base 12.616003 0.00 0.00 0.00 15,341.06
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

02 Jun 2011 CANCEL USD/DTCMERGER NON CASH

-1,216.000 NHHZ Local 12.616003 0.00 0.00 0.00 -15,341.061.000000

Base 12.616003 0.00 0.00 0.00 -15,341.06

01 Jul 2011 01 Jul 2011 USD/DTCMERGER NON CASH

110.000 NHHZ Local 13.330727 0.00 0.00 0.00 1,466.381.000000

Base 13.330727 0.00 0.00 0.00 1,466.38

02 Jun 2011 15 Jul 2011 USD/DTCMERGER NON CASH

1,215.000 NHHZ Local 12.626386 0.00 0.00 0.00 15,341.061.000000

Base 12.626386 0.00 0.00 0.00 15,341.06

02 Jun 2011 15 Jul 2011 USD/DTCMERGER

1,505.000 NHHZ Local 23.000000 0.00 0.00 0.00 34,615.001.000000

Base 23.000000 0.00 0.00 0.00 34,615.00

236442109 Total

0.00 0.000.002,830.000 Local 51,422.44

Base 0.00 0.00 0.00 51,422.44

COMMON STOCK NPV237194105 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)DARDEN RESTAURANTS INC

430.000 NHDG Local 51.683300 0.00 4.30 0.43 22,219.091.000000

Base 51.683300 0.00 4.30 0.43 22,219.09

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

910.000 NHDG Local 50.800000 0.00 0.00 0.00 46,228.001.000000

Base 50.800000 0.00 0.00 0.00 46,228.00

237194105 Total

4.30 0.430.001,340.000 Local 68,447.09

Base 0.00 4.30 0.43 68,447.09
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Base Currency: USD - US DOLLAR

COMMON STOCK23918K108 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)DAVITA INC

310.000 NHDG Local 83.162000 0.00 3.10 0.50 25,776.621.000000

Base 83.162000 0.00 3.10 0.50 25,776.62

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

610.000 NHDG Local 83.540000 0.00 0.00 0.00 50,959.401.000000

Base 83.540000 0.00 0.00 0.00 50,959.40

23918K108 Total

3.10 0.500.00920.000 Local 76,736.02

Base 0.00 3.10 0.50 76,736.02

COMMON STOCK USD.01242370104 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)DEAN FOODS CO

580.000 NHDG Local 11.489700 0.00 5.80 0.13 6,658.101.000000

Base 11.489700 0.00 5.80 0.13 6,658.10

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,420.000 NHDG Local 11.020000 0.00 0.00 0.00 15,648.401.000000

Base 11.020000 0.00 0.00 0.00 15,648.40

242370104 Total

5.80 0.130.002,000.000 Local 22,306.50

Base 0.00 5.80 0.13 22,306.50

COMMON STOCK USD.01243537107 19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDECKERS OUTDOOR CORP

6,300.000 NHDG Local 92.360000 0.00 0.00 0.00 581,868.001.000000

Base 92.360000 0.00 0.00 0.00 581,868.00

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,321.000 NHFR Local 99.250000 0.00 0.00 0.00 627,359.251.000000

Base 99.250000 0.00 0.00 0.00 627,359.25
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Base Currency: USD - US DOLLAR

02 Sep 2011 08 Sep 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

3,024.000 NHDU Local 86.591000 0.00 15.12 5.03 261,831.031.000000

Base 86.591000 0.00 15.12 5.03 261,831.03

06 Sep 2011 09 Sep 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

1,080.000 NHDU Local 86.255000 0.00 5.40 1.79 93,148.211.000000

Base 86.255000 0.00 5.40 1.79 93,148.21

07 Sep 2011 12 Sep 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

3,426.000 NHDU Local 89.053000 0.00 17.13 5.86 305,072.591.000000

Base 89.053000 0.00 17.13 5.86 305,072.59

243537107 Total

37.65 12.680.0020,151.000 Local 1,869,279.08

Base 0.00 37.65 12.68 1,869,279.08

COMMON STOCK USD1.244199105 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)DEERE + CO

2,740.000 NHDG Local 78.954300 0.00 27.40 4.16 216,303.221.000000

Base 78.954300 0.00 27.40 4.16 216,303.22

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,270.000 NHDG Local 78.510000 0.00 0.00 0.00 178,217.701.000000

Base 78.510000 0.00 0.00 0.00 178,217.70

244199105 Total

27.40 4.160.005,010.000 Local 394,520.92

Base 0.00 27.40 4.16 394,520.92

COMMON STOCK USD.0124702R101 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)DELL INC

5,450.000 NHDG Local 16.656600 0.00 54.50 1.75 90,722.221.000000

Base 16.656600 0.00 54.50 1.75 90,722.22
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Base Currency: USD - US DOLLAR

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,460.000 NHDG Local 16.240000 0.00 0.00 0.00 153,630.401.000000

Base 16.240000 0.00 0.00 0.00 153,630.40

24702R101 Total

54.50 1.750.0014,910.000 Local 244,352.62

Base 0.00 54.50 1.75 244,352.62

COMMON STOCK247916208 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)DENBURY RESOURCES INC

2,370.000 NHDG Local 20.102800 0.00 23.70 0.92 47,619.021.000000

Base 20.102800 0.00 23.70 0.92 47,619.02

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,390.000 NHDG Local 19.320000 0.00 0.00 0.00 46,174.801.000000

Base 19.320000 0.00 0.00 0.00 46,174.80

247916208 Total

23.70 0.920.004,760.000 Local 93,793.82

Base 0.00 23.70 0.92 93,793.82

COMMON STOCK USD.01249030107 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)DENTSPLY INTERNATIONAL INC

460.000 NHDG Local 37.644200 0.00 4.60 0.34 17,311.391.000000

Base 37.644200 0.00 4.60 0.34 17,311.39

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

930.000 NHDG Local 37.890000 0.00 0.00 0.00 35,237.701.000000

Base 37.890000 0.00 0.00 0.00 35,237.70

249030107 Total

4.60 0.340.001,390.000 Local 52,549.09

Base 0.00 4.60 0.34 52,549.09
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Base Currency: USD - US DOLLAR

COMMON STOCK USD.125179M103 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)DEVON ENERGY CORPORATION

1,380.000 NHDG Local 81.873900 0.00 13.80 2.17 112,970.011.000000

Base 81.873900 0.00 13.80 2.17 112,970.01

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,780.000 NHDG Local 78.700000 0.00 0.00 0.00 218,786.001.000000

Base 78.700000 0.00 0.00 0.00 218,786.00

25179M103 Total

13.80 2.170.004,160.000 Local 331,756.01

Base 0.00 13.80 2.17 331,756.01

COMMON STOCK USD.01251893103 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)DEVRY INC

190.000 NHDG Local 64.387400 0.00 1.90 0.24 12,231.471.000000

Base 64.387400 0.00 1.90 0.24 12,231.47

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

360.000 NHDG Local 62.140000 0.00 0.00 0.00 22,370.401.000000

Base 62.140000 0.00 0.00 0.00 22,370.40

27 Sep 2011 30 Sep 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.

8,383.000 NHDZ Local 40.113000 0.00 335.32 6.46 335,925.501.000000

Base 40.113000 0.00 335.32 6.46 335,925.50

28 Sep 2011 OPEN USD/DTC 0.04J.P. MORGAN SECURITIES INC.

6,605.000 NHDZ Local 39.196800 0.00 264.20 4.98 258,625.681.000000

Base 39.196800 0.00 264.20 4.98 258,625.68

29 Sep 2011 OPEN USD/DTC 0.04J.P. MORGAN SECURITIES INC.

13,344.000 NHDZ Local 38.209100 0.00 533.76 9.79 509,318.681.000000

Base 38.209100 0.00 533.76 9.79 509,318.68
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Base Currency: USD - US DOLLAR

30 Sep 2011 OPEN USD/DTC 0.04J.P. MORGAN SECURITIES INC.

7,930.000 NHDZ Local 37.309600 0.00 317.20 5.69 295,542.241.000000

Base 37.309600 0.00 317.20 5.69 295,542.24

251893103 Total

1,452.38 27.160.0036,812.000 Local 1,434,013.97

Base 0.00 1,452.38 27.16 1,434,013.97

COMMON STOCK252603105 19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDIAMOND FOODS INC

8,990.000 NHDG Local 74.500000 0.00 0.00 0.00 669,755.001.000000

Base 74.500000 0.00 0.00 0.00 669,755.00

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,001.000 NHFR Local 71.590000 0.00 0.00 0.00 644,381.591.000000

Base 71.590000 0.00 0.00 0.00 644,381.59

19 Sep 2011 26 Sep 2011 USD/DTC 0.034 LOOP CAPITAL MARKETS

7,398.000 NHIB Local 87.637100 0.00 221.94 12.45 648,104.881.000000

Base 87.637100 0.00 221.94 12.45 648,104.88

252603105 Total

221.94 12.450.0025,389.000 Local 1,962,241.47

Base 0.00 221.94 12.45 1,962,241.47

COMMON STOCK USD.0125271C102 01 Jul 2011 07 Jul 2011 USD/DTC 0.02PIPER JAFFRAYDIAMOND OFFSHORE DRILLING

4,598.000 NHEZ Local 70.324700 0.00 91.96 6.21 323,254.801.000000

Base 70.324700 0.00 91.96 6.21 323,254.80

14 Jul 2011 19 Jul 2011 USD/DTC 0.03MR BEAL &COMPANY

10,561.000 NHEZ Local 68.356900 0.00 316.83 13.87 721,586.521.000000

Base 68.356900 0.00 316.83 13.87 721,586.52
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Base Currency: USD - US DOLLAR

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

230.000 NHDG Local 68.843500 0.00 2.30 0.31 15,831.401.000000

Base 68.843500 0.00 2.30 0.31 15,831.40

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

520.000 NHDG Local 67.830000 0.00 0.00 0.00 35,271.601.000000

Base 67.830000 0.00 0.00 0.00 35,271.60

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

800.000 NHEU Local 58.710900 0.00 12.00 0.91 46,955.811.000000

Base 58.710900 0.00 12.00 0.91 46,955.81

25271C102 Total

423.09 21.300.0016,709.000 Local 1,142,900.13

Base 0.00 423.09 21.30 1,142,900.13

REIT USD.01253868103 19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDIGITAL REALTY TRUST INC

9,960.000 NHDG Local 62.340000 0.00 0.00 0.00 620,906.401.000000

Base 62.340000 0.00 0.00 0.00 620,906.40

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,960.000 NHFR Local 61.210000 0.00 0.00 0.00 609,651.601.000000

Base 61.210000 0.00 0.00 0.00 609,651.60

253868103 Total

0.00 0.000.0019,920.000 Local 1,230,558.00

Base 0.00 0.00 0.00 1,230,558.00

COMMON STOCK25389M877 28 Sep 2011 OPEN USD/DTC 0.02STATE STREET GLOBAL MARKETSDIGITALGLOBE INC

5,915.000 NHFN Local 20.405600 0.00 118.30 2.32 120,578.501.000000

Base 20.405600 0.00 118.30 2.32 120,578.50
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COMMON STOCK USD.01254687106 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSWALT DISNEY CO/THE

70,170.000 NHDG Local 39.180000 0.00 701.70 52.79 2,748,506.111.000000

Base 39.180000 0.00 701.70 52.79 2,748,506.11

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,210.000 NHDG Local 39.998500 0.00 62.10 4.77 248,323.821.000000

Base 39.998500 0.00 62.10 4.77 248,323.82

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

13,660.000 NHDG Local 38.620000 0.00 0.00 0.00 527,549.201.000000

Base 38.620000 0.00 0.00 0.00 527,549.20

254687106 Total

763.80 57.560.0090,040.000 Local 3,524,379.13

Base 0.00 763.80 57.56 3,524,379.13

COMMON STOCK USD.01254709108 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)DISCOVER FINANCIAL SERVICES

1,830.000 NHDG Local 25.857000 0.00 18.30 0.91 47,299.101.000000

Base 25.857000 0.00 18.30 0.91 47,299.10

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,120.000 NHDG Local 25.610000 0.00 0.00 0.00 105,513.201.000000

Base 25.610000 0.00 0.00 0.00 105,513.20

254709108 Total

18.30 0.910.005,950.000 Local 152,812.30

Base 0.00 18.30 0.91 152,812.30

COMMON STOCK USD.0125470F104 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)DISCOVERY COMMUNICATIONS A

900.000 NHDG Local 39.675600 0.00 9.00 0.69 35,698.351.000000

Base 39.675600 0.00 9.00 0.69 35,698.35
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,730.000 NHDG Local 39.800000 0.00 0.00 0.00 68,854.001.000000

Base 39.800000 0.00 0.00 0.00 68,854.00

25470F104 Total

9.00 0.690.002,630.000 Local 104,552.35

Base 0.00 9.00 0.69 104,552.35

COMMON STOCK USD.0125490A101 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)DIRECTV CLASS A

2,560.000 NHDG Local 51.675900 0.00 25.60 2.54 132,262.161.000000

Base 51.675900 0.00 25.60 2.54 132,262.16

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,080.000 NHDG Local 50.680000 0.00 0.00 0.00 206,774.401.000000

Base 50.680000 0.00 0.00 0.00 206,774.40

25490A101 Total

25.60 2.540.006,640.000 Local 339,036.56

Base 0.00 25.60 2.54 339,036.56

COMMON STOCK25659T107 06 Jul 2011 11 Jul 2011 USD/DTC 0.04SIDOTI + COMPANY LLCDOLBY LABORATORIES INC CL A

7,126.000 NHDZ Local 40.663300 0.00 285.04 5.57 289,476.071.000000

Base 40.663300 0.00 285.04 5.57 289,476.07

07 Jul 2011 12 Jul 2011 USD/DTC 0.04SIDOTI + COMPANY LLC

42,756.000 NHDZ Local 41.203100 0.00 1,710.24 33.83 1,759,935.671.000000

Base 41.203100 0.00 1,710.24 33.83 1,759,935.67

07 Jul 2011 12 Jul 2011 USD/DTC 0.02LIQUIDNETINC

9,501.000 NHDZ Local 40.612600 0.00 190.02 7.41 385,662.881.000000

Base 40.612600 0.00 190.02 7.41 385,662.88
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08 Jul 2011 13 Jul 2011 USD/DTC 0.04SIDOTI + COMPANY LLC

9,504.000 NHDZ Local 41.177500 0.00 380.16 7.52 390,963.281.000000

Base 41.177500 0.00 380.16 7.52 390,963.28

08 Jul 2011 13 Jul 2011 USD/DTC 0.02LIQUIDNETINC

13,657.000 NHDZ Local 41.060400 0.00 273.14 10.77 560,477.971.000000

Base 41.060400 0.00 273.14 10.77 560,477.97

11 Jul 2011 14 Jul 2011 USD/DTC 0.04SIDOTI + COMPANY LLC

14,116.000 NHDZ Local 41.032200 0.00 564.64 11.13 578,634.771.000000

Base 41.032200 0.00 564.64 11.13 578,634.77

25659T107 Total

3,403.24 76.230.0096,660.000 Local 3,965,150.64

Base 0.00 3,403.24 76.23 3,965,150.64

COMMON STOCK USD.01256746108 27 Sep 2011 30 Sep 2011 USD/DTC 0.02MR BEAL &COMPANYDOLLAR TREE INC

1,150.000 NHEY Local 76.455900 0.00 23.00 1.69 87,899.601.000000

Base 76.455900 0.00 23.00 1.69 87,899.60

COMMON STOCK NPV25746U109 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)DOMINION RESOURCES INC/VA

1,850.000 NHDG Local 49.370800 0.00 18.50 1.76 91,315.721.000000

Base 49.370800 0.00 18.50 1.76 91,315.72

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,550.000 NHDG Local 48.450000 0.00 0.00 0.00 171,997.501.000000

Base 48.450000 0.00 0.00 0.00 171,997.50

25746U109 Total

18.50 1.760.005,400.000 Local 263,313.22

Base 0.00 18.50 1.76 263,313.22
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COMMON STOCK257867101 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)RR DONNELLEY + SONS CO

630.000 NHDG Local 19.271400 0.00 6.30 0.24 12,134.441.000000

Base 19.271400 0.00 6.30 0.24 12,134.44

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

380.000 NHDG Local 18.810000 0.00 0.00 0.00 7,147.801.000000

Base 18.810000 0.00 0.00 0.00 7,147.80

257867101 Total

6.30 0.240.001,010.000 Local 19,282.24

Base 0.00 6.30 0.24 19,282.24

COMMON STOCK USD1.260003108 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)DOVER CORP

650.000 NHDG Local 62.014300 0.00 6.50 0.78 40,302.021.000000

Base 62.014300 0.00 6.50 0.78 40,302.02

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,380.000 NHDG Local 60.470000 0.00 0.00 0.00 83,448.601.000000

Base 60.470000 0.00 0.00 0.00 83,448.60

260003108 Total

6.50 0.780.002,030.000 Local 123,750.62

Base 0.00 6.50 0.78 123,750.62

COMMON STOCK USD2.5260543103 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)DOW CHEMICAL CO/THE

4,200.000 NHDG Local 35.776400 0.00 42.00 2.89 150,215.991.000000

Base 35.776400 0.00 42.00 2.89 150,215.99

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,250.000 NHDG Local 34.870000 0.00 0.00 0.00 287,677.501.000000

Base 34.870000 0.00 0.00 0.00 287,677.50
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260543103 Total

42.00 2.890.0012,450.000 Local 437,893.49

Base 0.00 42.00 2.89 437,893.49

COMMON STOCK USD.0126138E109 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)DR PEPPER SNAPPLE GROUP INC

720.000 NHDG Local 38.757600 0.00 7.20 0.54 27,897.731.000000

Base 38.757600 0.00 7.20 0.54 27,897.73

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

690.000 NHDG Local 37.760000 0.00 0.00 0.00 26,054.401.000000

Base 37.760000 0.00 0.00 0.00 26,054.40

26138E109 Total

7.20 0.540.001,410.000 Local 53,952.13

Base 0.00 7.20 0.54 53,952.13

COMMON STOCK USD.01261608103 19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDRESSER RAND GROUP INC

11,190.000 NHDG Local 53.630000 0.00 0.00 0.00 600,119.701.000000

Base 53.630000 0.00 0.00 0.00 600,119.70

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,663.000 NHFR Local 53.420000 0.00 0.00 0.00 623,037.461.000000

Base 53.420000 0.00 0.00 0.00 623,037.46

23 Aug 2011 26 Aug 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

3,329.000 NHIB Local 37.273400 0.00 33.29 2.39 124,047.471.000000

Base 37.273400 0.00 33.29 2.39 124,047.47

09 Sep 2011 14 Sep 2011 USD/DTC 0.02ABEL NOSER CORPORATION

6,838.000 NHIB Local 41.888400 0.00 136.76 5.50 286,290.621.000000

Base 41.888400 0.00 136.76 5.50 286,290.62



Prepared by State StreetPage 1272

Sales Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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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26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,500.000 NHEU Local 43.917900 0.00 37.50 2.11 109,755.141.000000

Base 43.917900 0.00 37.50 2.11 109,755.14

261608103 Total

207.55 10.000.0035,520.000 Local 1,743,250.39

Base 0.00 207.55 10.00 1,743,250.39

DREYFUS INS CASH ADV26200V104 10 Aug 2011 10 Aug 2011 USD/BOSREDEMPTIONDREYFUS CASH ADVANTAGE FUND

2,519.390 NHFL Local 1.000000 0.00 0.00 0.00 2,519.391.000000

Base 1.000000 0.00 0.00 0.00 2,519.39

15 Sep 2011 15 Sep 2011 USD/BOSREDEMPTION

0.320 NHFL Local 1.000000 0.00 0.00 0.00 0.321.000000

Base 1.000000 0.00 0.00 0.00 0.32

26200V104 Total

0.00 0.000.002,519.710 Local 2,519.71

Base 0.00 0.00 0.00 2,519.71

COMMON STOCK USD.3263534109 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)DU PONT (E.I.) DE NEMOURS

3,110.000 NHDG Local 52.615300 0.00 31.10 3.15 163,599.331.000000

Base 52.615300 0.00 31.10 3.15 163,599.33

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,300.000 NHDG Local 51.420000 0.00 0.00 0.00 323,946.001.000000

Base 51.420000 0.00 0.00 0.00 323,946.00

263534109 Total

31.10 3.150.009,410.000 Local 487,545.33

Base 0.00 31.10 3.15 487,545.33
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COMMON STOCK26441C105 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)DUKE ENERGY CORP

4,310.000 NHDG Local 18.819500 0.00 43.10 1.56 81,067.391.000000

Base 18.819500 0.00 43.10 1.56 81,067.39

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,550.000 NHDG Local 18.600000 0.00 0.00 0.00 196,230.001.000000

Base 18.600000 0.00 0.00 0.00 196,230.00

26441C105 Total

43.10 1.560.0014,860.000 Local 277,297.39

Base 0.00 43.10 1.56 277,297.39

COMMON STOCK USD.0126483E100 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)DUN + BRADSTREET CORP

170.000 NHDG Local 73.189100 0.00 1.70 0.24 12,440.211.000000

Base 73.189100 0.00 1.70 0.24 12,440.21

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

330.000 NHDG Local 72.550000 0.00 0.00 0.00 23,941.501.000000

Base 72.550000 0.00 0.00 0.00 23,941.50

26483E100 Total

1.70 0.240.00500.000 Local 36,381.71

Base 0.00 1.70 0.24 36,381.71

COMMON STOCK USD.01268648102 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSEMC CORP/MASS

183,144.000 NHDG Local 27.158800 0.00 1,831.44 95.51 4,972,044.321.000000

Base 27.158800 0.00 1,831.44 95.51 4,972,044.32

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,950.000 NHDG Local 26.978600 0.00 69.50 3.61 187,428.161.000000

Base 26.978600 0.00 69.50 3.61 187,428.16
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

15,470.000 NHDG Local 26.080000 0.00 0.00 0.00 403,457.601.000000

Base 26.080000 0.00 0.00 0.00 403,457.60

268648102 Total

1,900.94 99.120.00205,564.000 Local 5,562,930.08

Base 0.00 1,900.94 99.12 5,562,930.08

COMMON STOCK USD.126873N108 23 Aug 2011 19 Sep 2011 USD/DTC27 MERGEREMS TECHNOLOGIES INC

1,960.000 NHHZ Local 33.000000 0.00 0.00 0.00 64,680.001.000000

Base 33.000000 0.00 0.00 0.00 64,680.00

COMMON STOCK USD.0126875P101 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)EOG RESOURCES INC

1,214.000 NHDG Local 104.576900 0.00 12.14 2.44 126,941.781.000000

Base 104.576900 0.00 12.14 2.44 126,941.78

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,346.000 NHDG Local 102.000000 0.00 0.00 0.00 137,292.001.000000

Base 102.000000 0.00 0.00 0.00 137,292.00

26875P101 Total

12.14 2.440.002,560.000 Local 264,233.78

Base 0.00 12.14 2.44 264,233.78

COMMON STOCK NPV26884L109 19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHEQT CORP

11,220.000 NHDG Local 59.060000 0.00 0.00 0.00 662,653.201.000000

Base 59.060000 0.00 0.00 0.00 662,653.20

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

600.000 NHDG Local 61.233300 0.00 6.00 0.71 36,733.271.000000

Base 61.233300 0.00 6.00 0.71 36,733.27
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,864.000 NHFR Local 63.480000 0.00 0.00 0.00 753,126.721.000000

Base 63.480000 0.00 0.00 0.00 753,126.72

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,020.000 NHDG Local 63.480000 0.00 0.00 0.00 128,229.601.000000

Base 63.480000 0.00 0.00 0.00 128,229.60

23 Aug 2011 26 Aug 2011 USD/DTC 0.02ABEL NOSER CORPORATION

2,671.000 NHIB Local 53.512600 0.00 53.42 2.75 142,875.981.000000

Base 53.512600 0.00 53.42 2.75 142,875.98

07 Sep 2011 12 Sep 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

6,609.000 NHIB Local 60.925500 0.00 198.27 7.74 402,450.621.000000

Base 60.925500 0.00 198.27 7.74 402,450.62

26884L109 Total

257.69 11.200.0034,984.000 Local 2,126,069.39

Base 0.00 257.69 11.20 2,126,069.39

COMMON STOCK USD.01269246401 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)E TRADE FINANCIAL CORP

790.000 NHDG Local 15.850100 0.00 7.90 0.25 12,513.431.000000

Base 15.850100 0.00 7.90 0.25 12,513.43

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,970.000 NHDG Local 15.880000 0.00 0.00 0.00 31,283.601.000000

Base 15.880000 0.00 0.00 0.00 31,283.60

269246401 Total

7.90 0.250.002,760.000 Local 43,797.03

Base 0.00 7.90 0.25 43,797.03
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COMMON STOCK USD.01277432100 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSEASTMAN CHEMICAL CO

17,866.000 NHDG Local 101.839200 0.00 178.66 34.94 1,819,245.551.000000

Base 101.839200 0.00 178.66 34.94 1,819,245.55

13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETS

1,823.000 NHDG Local 102.600000 0.00 0.00 3.60 187,036.201.000000

Base 102.600000 0.00 0.00 3.60 187,036.20

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

168.000 NHDG Local 102.131900 0.00 1.68 0.33 17,156.151.000000

Base 102.131900 0.00 1.68 0.33 17,156.15

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

653.000 NHDG Local 96.590000 0.00 0.00 0.00 63,073.271.000000

Base 96.590000 0.00 0.00 0.00 63,073.27

277432100 Total

180.34 38.870.0020,510.000 Local 2,086,511.17

Base 0.00 180.34 38.87 2,086,511.17

COMMON STOCK USD.5278058102 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)EATON CORP

1,640.000 NHDG Local 50.229500 0.00 16.40 1.59 82,358.391.000000

Base 50.229500 0.00 16.40 1.59 82,358.39

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,950.000 NHDG Local 47.950000 0.00 0.00 0.00 93,502.501.000000

Base 47.950000 0.00 0.00 0.00 93,502.50

278058102 Total

16.40 1.590.003,590.000 Local 175,860.89

Base 0.00 16.40 1.59 175,860.89



Prepared by State StreetPage 1277

Sales Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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 STOCK278265103 01 Jul 2011 07 Jul 2011 USD/DTC 0.02PIPER JAFFRAYEATON VANCE CORP

191.000 NHEZ Local 30.590000 0.00 3.82 0.12 5,838.751.000000

Base 30.590000 0.00 3.82 0.12 5,838.75

COMMON STOCK278642103 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSEBAY INC

22,445.000 NHDG Local 32.400900 0.00 224.45 13.97 726,999.781.000000

Base 32.400900 0.00 224.45 13.97 726,999.78

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,960.000 NHDG Local 33.541900 0.00 39.60 2.56 132,783.761.000000

Base 33.541900 0.00 39.60 2.56 132,783.76

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,790.000 NHDG Local 32.750000 0.00 0.00 0.00 255,122.501.000000

Base 32.750000 0.00 0.00 0.00 255,122.50

278642103 Total

264.05 16.530.0034,195.000 Local 1,114,906.04

Base 0.00 264.05 16.53 1,114,906.04

COMMON STOCK USD1.278865100 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)ECOLAB INC

770.000 NHDG Local 50.191300 0.00 7.70 0.75 38,638.851.000000

Base 50.191300 0.00 7.70 0.75 38,638.85

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,650.000 NHDG Local 50.000000 0.00 0.00 0.00 82,500.001.000000

Base 50.000000 0.00 0.00 0.00 82,500.00

278865100 Total

7.70 0.750.002,420.000 Local 121,138.85

Base 0.00 7.70 0.75 121,138.85
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COMMON STOCK NPV281020107 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)EDISON INTERNATIONAL

1,030.000 NHDG Local 38.939900 0.00 10.30 0.78 40,097.021.000000

Base 38.939900 0.00 10.30 0.78 40,097.02

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,410.000 NHDG Local 38.070000 0.00 0.00 0.00 91,748.701.000000

Base 38.070000 0.00 0.00 0.00 91,748.70

01 Sep 2011 07 Sep 2011 USD/DTC 0.01HEEVERS &CO. INC.

56,600.000 NHDF Local 37.036700 0.00 566.00 40.25 2,095,670.971.000000

Base 37.036700 0.00 566.00 40.25 2,095,670.97

281020107 Total

576.30 41.030.0060,040.000 Local 2,227,516.69

Base 0.00 576.30 41.03 2,227,516.69

COMMON STOCK USD1.28176E108 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)EDWARDS LIFESCIENCES CORP

370.000 NHDG Local 72.457000 0.00 3.70 0.52 26,804.871.000000

Base 72.457000 0.00 3.70 0.52 26,804.87

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

810.000 NHDG Local 71.350000 0.00 0.00 0.00 57,793.501.000000

Base 71.350000 0.00 0.00 0.00 57,793.50

28176E108 Total

3.70 0.520.001,180.000 Local 84,598.37

Base 0.00 3.70 0.52 84,598.37

COMMON STOCK USD3.28336L109 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSEL PASO CORP

211,110.000 NHDG Local 19.741400 0.00 2,111.10 80.02 4,165,415.831.000000

Base 19.741400 0.00 2,111.10 80.02 4,165,415.83
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27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,030.000 NHDG Local 20.442000 0.00 30.30 1.19 61,907.771.000000

Base 20.442000 0.00 30.30 1.19 61,907.77

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,830.000 NHDG Local 20.550000 0.00 0.00 0.00 140,356.501.000000

Base 20.550000 0.00 0.00 0.00 140,356.50

28336L109 Total

2,141.40 81.210.00220,970.000 Local 4,367,680.10

Base 0.00 2,141.40 81.21 4,367,680.10

COMMON STOCK USD.01285512109 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)ELECTRONIC ARTS INC

1,130.000 NHDG Local 23.706900 0.00 11.30 0.52 26,776.981.000000

Base 23.706900 0.00 11.30 0.52 26,776.98

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,580.000 NHDG Local 22.250000 0.00 0.00 0.00 57,405.001.000000

Base 22.250000 0.00 0.00 0.00 57,405.00

285512109 Total

11.30 0.520.003,710.000 Local 84,181.98

Base 0.00 11.30 0.52 84,181.98

COMMON STOCK USD.0128660G106 20 Jul 2011 25 Jul 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.ELIZABETH ARDEN INC

2,080.000 NHHO Local 34.000000 0.00 41.60 1.36 70,677.041.000000

Base 34.000000 0.00 41.60 1.36 70,677.04

COMMON STOCK USD.0129084Q100 23 Aug 2011 26 Aug 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.EMCOR GROUP INC

8,350.000 NHHO Local 21.045000 0.00 167.00 3.38 175,555.371.000000

Base 21.045000 0.00 167.00 3.38 175,555.37
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24 Aug 2011 29 Aug 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.

10,310.000 NHHO Local 21.683000 0.00 206.20 4.30 223,341.231.000000

Base 21.683000 0.00 206.20 4.30 223,341.23

29084Q100 Total

373.20 7.680.0018,660.000 Local 398,896.60

Base 0.00 373.20 7.68 398,896.60

COMMON STOCK USD.5291011104 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)EMERSON ELECTRIC CO

3,040.000 NHDG Local 50.305700 0.00 30.40 2.94 152,895.991.000000

Base 50.305700 0.00 30.40 2.94 152,895.99

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,660.000 NHDG Local 49.090000 0.00 0.00 0.00 277,849.401.000000

Base 49.090000 0.00 0.00 0.00 277,849.40

291011104 Total

30.40 2.940.008,700.000 Local 430,745.39

Base 0.00 30.40 2.94 430,745.39

COMMON STOCK USD1.291641108 03 Aug 2011 08 Aug 2011 USD/DTC 0.02KNIGHT EQUITY MARKETS L.P.EMPIRE DISTRICT ELECTRIC CO

3,300.000 NHDX Local 20.007300 0.00 66.00 1.27 65,956.821.000000

Base 20.007300 0.00 66.00 1.27 65,956.82

16 Aug 2011 19 Aug 2011 USD/DTC 0.01WEEDEN + CO.

7,900.000 NHDX Local 19.726800 0.00 79.00 3.00 155,759.721.000000

Base 19.726800 0.00 79.00 3.00 155,759.72

17 Aug 2011 22 Aug 2011 USD/DTC 0.03MERRILL LYNCH PIERCE FENNER + SMITH

3,150.000 NHDX Local 19.932000 0.00 94.50 1.21 62,690.091.000000

Base 19.932000 0.00 94.50 1.21 62,690.09
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18 Aug 2011 23 Aug 2011 USD/DTC 0.03MERRILL LYNCH PIERCE FENNER + SMITH

1,200.000 NHDX Local 19.551000 0.00 36.00 0.46 23,424.741.000000

Base 19.551000 0.00 36.00 0.46 23,424.74

22 Aug 2011 25 Aug 2011 USD/DTC 0.02INSTINET

300.000 NHDX Local 19.514700 0.00 6.00 0.12 5,848.291.000000

Base 19.514700 0.00 6.00 0.12 5,848.29

23 Aug 2011 26 Aug 2011 USD/DTC 0.03FRIEDMAN BILLINGS + RAMSEY

5,550.000 NHDX Local 19.318500 0.00 166.50 2.06 107,049.121.000000

Base 19.318500 0.00 166.50 2.06 107,049.12

24 Aug 2011 29 Aug 2011 USD/DTC 0.03FRIEDMAN BILLINGS + RAMSEY

12,500.000 NHDX Local 20.081000 0.00 375.00 4.82 250,632.681.000000

Base 20.081000 0.00 375.00 4.82 250,632.68

291641108 Total

823.00 12.940.0033,900.000 Local 671,361.46

Base 0.00 823.00 12.94 671,361.46

COMMON STOCK USD.0129264F205 01 Jul 2011 07 Jul 2011 USD/DTC 0.02PIPER JAFFRAYENDO PHARMACEUT HLDGS INC

212.000 NHEZ Local 40.584700 0.00 4.24 0.17 8,599.551.000000

Base 40.584700 0.00 4.24 0.17 8,599.55

COMMON STOCK USD.0129275Y102 10 Aug 2011 15 Aug 2011 USD/DTC 0.04WILLIAM BLAIR & COMPANY L.L.CENERSYS

5,276.000 NHEX Local 23.027900 0.00 211.04 2.34 121,281.821.000000

Base 23.027900 0.00 211.04 2.34 121,281.82

10 Aug 2011 15 Aug 2011 USD/DTC 0.03WILLIAM BLAIR & COMPANY L.L.C

28,440.000 NHEX Local 22.709200 0.00 853.20 12.41 644,984.041.000000

Base 22.709200 0.00 853.20 12.41 644,984.04
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11 Aug 2011 16 Aug 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

8,410.000 NHHO Local 19.478100 0.00 336.40 3.15 163,471.271.000000

Base 19.478100 0.00 336.40 3.15 163,471.27

12 Aug 2011 17 Aug 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

6,850.000 NHHO Local 21.061900 0.00 274.00 2.78 143,997.241.000000

Base 21.061900 0.00 274.00 2.78 143,997.24

15 Aug 2011 18 Aug 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

6,840.000 NHHO Local 22.352300 0.00 273.60 2.94 152,613.191.000000

Base 22.352300 0.00 273.60 2.94 152,613.19

29275Y102 Total

1,948.24 23.620.0055,816.000 Local 1,226,347.56

Base 0.00 1,948.24 23.62 1,226,347.56

ADR USD.129358Q109 06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSENSCO PLC SPON ADR

3,841.000 NHHY Local 52.840200 0.00 57.62 3.90 202,897.691.000000

Base 52.840200 0.00 57.62 3.90 202,897.69

08 Jul 2011 08 Jul 2011 USD/DTCSALE OF FRACTIONAL S

0.834 NHEU Local 50.227817 0.00 0.00 0.00 41.891.000000

Base 50.227817 0.00 0.00 0.00 41.89

08 Jul 2011 08 Jul 2011 USD/DTCSALE OF FRACTIONAL S

0.512 NHHY Local 50.214843 0.00 0.00 0.00 25.711.000000

Base 50.214843 0.00 0.00 0.00 25.71

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

5,986.000 NHEU Local 47.346800 0.00 89.79 5.45 283,322.701.000000

Base 47.346800 0.00 89.79 5.45 283,322.70
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29358Q109 Total

147.41 9.350.009,828.346 Local 486,287.99

Base 0.00 147.41 9.35 486,287.99

COMMON STOCK USD.0129364G103 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)ENTERGY CORP

580.000 NHDG Local 68.379000 0.00 5.80 0.77 39,653.251.000000

Base 68.379000 0.00 5.80 0.77 39,653.25

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

840.000 NHDG Local 66.800000 0.00 0.00 0.00 56,112.001.000000

Base 66.800000 0.00 0.00 0.00 56,112.00

29364G103 Total

5.80 0.770.001,420.000 Local 95,765.25

Base 0.00 5.80 0.77 95,765.25

REIT USD.0129380T105 21 Jul 2011 26 Jul 2011 USD/DTC 0.04SEI FINANCIAL SER COENTERTAINMENT PROPERTIES TR

970.000 NHHO Local 50.164400 0.00 38.80 0.94 48,619.731.000000

Base 50.164400 0.00 38.80 0.94 48,619.73

LIMITED PARTNERSHIP29399G979 01 Sep 2011 01 Sep 2011 USD/BOSSTATE STREET BANK AND TRUSTEMINENCE PARTNERS L.P.

13,820,000.000 NHHG Local 1.000000 0.00 0.00 0.00 13,820,000.001.000000

Base 1.000000 0.00 0.00 0.00 13,820,000.00

COMMON STOCK294429105 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)EQUIFAX INC

390.000 NHDG Local 33.187700 0.00 3.90 0.25 12,939.051.000000

Base 33.187700 0.00 3.90 0.25 12,939.05

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

810.000 NHDG Local 34.360000 0.00 0.00 0.00 27,831.601.000000

Base 34.360000 0.00 0.00 0.00 27,831.60
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294429105 Total

3.90 0.250.001,200.000 Local 40,770.65

Base 0.00 3.90 0.25 40,770.65

COMMON STOCK29444U502 19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHEQUINIX INC

5,680.000 NHDG Local 98.270000 0.00 0.00 0.00 558,173.601.000000

Base 98.270000 0.00 0.00 0.00 558,173.60

22 Jul 2011 27 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

18.000 NHFR Local 101.070000 0.00 0.18 0.04 1,819.041.000000

Base 101.070000 0.00 0.18 0.04 1,819.04

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,662.000 NHFR Local 104.470000 0.00 0.00 0.00 591,509.141.000000

Base 104.470000 0.00 0.00 0.00 591,509.14

29444U502 Total

0.18 0.040.0011,360.000 Local 1,151,501.78

Base 0.00 0.18 0.04 1,151,501.78

REIT USD.0129476L107 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)EQUITY RESIDENTIAL

950.000 NHDG Local 63.038400 0.00 9.50 1.15 59,875.831.000000

Base 63.038400 0.00 9.50 1.15 59,875.83

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,790.000 NHDG Local 61.820000 0.00 0.00 0.00 172,477.801.000000

Base 61.820000 0.00 0.00 0.00 172,477.80

29476L107 Total

9.50 1.150.003,740.000 Local 232,353.63

Base 0.00 9.50 1.15 232,353.63
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Base Currency: USD - US DOLLAR

COMMON STOCK NPV30161N101 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)EXELON CORP

2,120.000 NHDG Local 44.685300 0.00 21.20 1.82 94,709.821.000000

Base 44.685300 0.00 21.20 1.82 94,709.82

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,980.000 NHDG Local 44.070000 0.00 0.00 0.00 219,468.601.000000

Base 44.070000 0.00 0.00 0.00 219,468.60

30161N101 Total

21.20 1.820.007,100.000 Local 314,178.42

Base 0.00 21.20 1.82 314,178.42

COMMON STOCK30212P105 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)EXPEDIA INC

640.000 NHDG Local 30.212000 0.00 6.40 0.38 19,328.901.000000

Base 30.212000 0.00 6.40 0.38 19,328.90

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,040.000 NHDG Local 31.690000 0.00 0.00 0.00 32,957.601.000000

Base 31.690000 0.00 0.00 0.00 32,957.60

30212P105 Total

6.40 0.380.001,680.000 Local 52,286.50

Base 0.00 6.40 0.38 52,286.50

COMMON STOCK USD.01302130109 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)EXPEDITORS INTL WASH INC

740.000 NHDG Local 48.148500 0.00 7.40 0.69 35,621.801.000000

Base 48.148500 0.00 7.40 0.69 35,621.80

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,580.000 NHDG Local 47.720000 0.00 0.00 0.00 75,397.601.000000

Base 47.720000 0.00 0.00 0.00 75,397.60
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302130109 Total

7.40 0.690.002,320.000 Local 111,019.40

Base 0.00 7.40 0.69 111,019.40

COMMON STOCK USD.01302182100 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSEXPRESS SCRIPTS INC

36,486.000 NHDG Local 53.431500 0.00 364.86 37.44 1,949,099.411.000000

Base 53.431500 0.00 364.86 37.44 1,949,099.41

13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETS

4,524.000 NHDG Local 53.730000 0.00 0.00 4.67 243,069.851.000000

Base 53.730000 0.00 0.00 4.67 243,069.85

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,740.000 NHDG Local 55.277500 0.00 17.40 1.85 96,163.601.000000

Base 55.277500 0.00 17.40 1.85 96,163.60

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,990.000 NHDG Local 54.260000 0.00 0.00 0.00 216,497.401.000000

Base 54.260000 0.00 0.00 0.00 216,497.40

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,000.000 NHEU Local 38.865900 0.00 30.00 1.50 77,700.301.000000

Base 38.865900 0.00 30.00 1.50 77,700.30

302182100 Total

412.26 45.460.0048,740.000 Local 2,582,530.56

Base 0.00 412.26 45.46 2,582,530.56

COMMON STOCK30219E103 28 Jul 2011 02 Aug 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.EXPRESS INC

660.000 NHHO Local 22.802400 0.00 26.40 0.29 15,022.891.000000

Base 22.802400 0.00 26.40 0.29 15,022.89
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19 Sep 2011 22 Sep 2011 USD/DTC 0.04PIPER JAFFRAY

3,290.000 NHHO Local 20.126600 0.00 131.60 1.28 66,083.631.000000

Base 20.126600 0.00 131.60 1.28 66,083.63

29 Sep 2011 OPEN USD/DTC 0.04ISLAND TRADER SECURITIES INC

2,850.000 NHHO Local 21.086500 0.00 114.00 1.16 59,981.371.000000

Base 21.086500 0.00 114.00 1.16 59,981.37

30219E103 Total

272.00 2.730.006,800.000 Local 141,087.89

Base 0.00 272.00 2.73 141,087.89

COMMON STOCK USD.01302301106 03 Aug 2011 08 Aug 2011 USD/DTC 0.02BNY CONVERGEX LJREZCORP INC CL A

5,000.000 NHDX Local 32.076000 0.00 100.00 3.08 160,276.921.000000

Base 32.076000 0.00 100.00 3.08 160,276.92

04 Aug 2011 09 Aug 2011 USD/DTC 0.02GREENTREEBROKERAGE SERVICES INC

2,500.000 NHDX Local 31.567200 0.00 50.00 1.52 78,866.481.000000

Base 31.567200 0.00 50.00 1.52 78,866.48

26 Sep 2011 29 Sep 2011 USD/DTC 0.02GREENTREEBROKERAGE SERVICES INC

2,900.000 NHDX Local 29.491700 0.00 58.00 1.65 85,466.281.000000

Base 29.491700 0.00 58.00 1.65 85,466.28

27 Sep 2011 30 Sep 2011 USD/DTC 0.02GREENTREEBROKERAGE SERVICES INC

4,150.000 NHDX Local 30.213900 0.00 83.00 2.41 125,302.281.000000

Base 30.213900 0.00 83.00 2.41 125,302.28

28 Sep 2011 OPEN USD/DTC 0.02GREENTREEBROKERAGE SERVICES INC

1,550.000 NHDX Local 29.179000 0.00 31.00 0.87 45,195.581.000000

Base 29.179000 0.00 31.00 0.87 45,195.58
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302301106 Total

322.00 9.530.0016,100.000 Local 495,107.54

Base 0.00 322.00 9.53 495,107.54

COMMON STOCK NPV30231G102 13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETSEXXON MOBIL CORP

12,376.000 NHDG Local 82.140000 0.00 0.00 19.52 1,016,545.121.000000

Base 82.140000 0.00 0.00 19.52 1,016,545.12

01 Jul 2011 07 Jul 2011 USD/DTC 0.02PIPER JAFFRAY

4,086.000 NHEZ Local 81.972300 0.00 81.72 6.44 334,850.661.000000

Base 81.972300 0.00 81.72 6.44 334,850.66

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

16,560.000 NHDG Local 83.655200 0.00 165.60 26.60 1,385,137.911.000000

Base 83.655200 0.00 165.60 26.60 1,385,137.91

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

42,080.000 NHDG Local 79.790000 0.00 0.00 0.00 3,357,563.201.000000

Base 79.790000 0.00 0.00 0.00 3,357,563.20

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

10,540.000 NHDM Local 73.307900 0.00 158.10 14.84 772,492.331.000000

Base 73.307900 0.00 158.10 14.84 772,492.33

30231G102 Total

405.42 67.400.0085,642.000 Local 6,866,589.22

Base 0.00 405.42 67.40 6,866,589.22

COMMON STOCK USD.01302445101 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)FLIR SYSTEMS INC

550.000 NHDG Local 27.651900 0.00 5.50 0.30 15,202.751.000000

Base 27.651900 0.00 5.50 0.30 15,202.75
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,270.000 NHDG Local 27.460000 0.00 0.00 0.00 34,874.201.000000

Base 27.460000 0.00 0.00 0.00 34,874.20

302445101 Total

5.50 0.300.001,820.000 Local 50,076.95

Base 0.00 5.50 0.30 50,076.95

COMMON STOCK USD.1302491303 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)FMC CORP

240.000 NHDG Local 90.415800 0.00 2.40 0.42 21,696.971.000000

Base 90.415800 0.00 2.40 0.42 21,696.97

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

490.000 NHDG Local 87.570000 0.00 0.00 0.00 42,909.301.000000

Base 87.570000 0.00 0.00 0.00 42,909.30

302491303 Total

2.40 0.420.00730.000 Local 64,606.27

Base 0.00 2.40 0.42 64,606.27

COMMON STOCK USD.0130249U101 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)FMC TECHNOLOGIES INC

1,120.000 NHDG Local 44.259200 0.00 11.20 0.96 49,558.141.000000

Base 44.259200 0.00 11.20 0.96 49,558.14

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,160.000 NHDG Local 45.600000 0.00 0.00 0.00 52,896.001.000000

Base 45.600000 0.00 0.00 0.00 52,896.00

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

540.000 NHEU Local 42.341100 0.00 8.10 0.44 22,855.651.000000

Base 42.341100 0.00 8.10 0.44 22,855.65
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26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,300.000 NHEU Local 39.110800 0.00 19.50 0.98 50,823.561.000000

Base 39.110800 0.00 19.50 0.98 50,823.56

30249U101 Total

38.80 2.380.004,120.000 Local 176,133.35

Base 0.00 38.80 2.38 176,133.35

COMMON STOCK USD.1307000109 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)FAMILY DOLLAR STORES

410.000 NHDG Local 54.034700 0.00 4.10 0.43 22,149.701.000000

Base 54.034700 0.00 4.10 0.43 22,149.70

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

710.000 NHDG Local 53.110000 0.00 0.00 0.00 37,708.101.000000

Base 53.110000 0.00 0.00 0.00 37,708.10

307000109 Total

4.10 0.430.001,120.000 Local 59,857.80

Base 0.00 4.10 0.43 59,857.80

L.P.307395905 29 Jul 2011 USD/BOSSTATE STREET BANK AND TRUSTFARALLON CAPITAL INST PARTNERS

3,279.000 NHHG Local 1.000000 0.00 0.00 0.00 3,279.001.000000

Base 1.000000 0.00 0.00 0.00 3,279.00

29 Jul 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-3,279.000 NHHG Local 1.000000 0.00 0.00 0.00 -3,279.001.000000

Base 1.000000 0.00 0.00 0.00 -3,279.00

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

3,237.000 NHHG Local 1.000000 0.00 0.00 0.00 3,237.001.000000

Base 1.000000 0.00 0.00 0.00 3,237.00
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01 Sep 2011 01 Sep 2011 USD/BOSSTATE STREET BANK AND TRUST

2,075,719.000 NHHG Local 1.000000 0.00 0.00 0.00 2,075,719.001.000000

Base 1.000000 0.00 0.00 0.00 2,075,719.00

307395905 Total

0.00 0.000.002,078,956.000 Local 2,078,956.00

Base 0.00 0.00 0.00 2,078,956.00

COMMON STOCK USD.01311900104 19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFASTENAL CO

18,860.000 NHDG Local 33.620000 0.00 0.00 0.00 634,073.201.000000

Base 33.620000 0.00 0.00 0.00 634,073.20

20 Jul 2011 25 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

761.000 NHFR Local 34.100000 0.00 7.61 0.50 25,941.991.000000

Base 34.100000 0.00 7.61 0.50 25,941.99

22 Jul 2011 27 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

27.000 NHFR Local 34.320000 0.00 0.27 0.02 926.351.000000

Base 34.320000 0.00 0.27 0.02 926.35

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

18,072.000 NHFR Local 33.650000 0.00 0.00 0.00 608,122.801.000000

Base 33.650000 0.00 0.00 0.00 608,122.80

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,500.000 NHDG Local 33.650000 0.00 0.00 0.00 84,125.001.000000

Base 33.650000 0.00 0.00 0.00 84,125.00

15 Sep 2011 20 Sep 2011 USD/DTC 0.04HEEVERS &CO. INC.

58,600.000 NHDZ Local 35.518600 0.00 2,344.00 39.96 2,079,006.001.000000

Base 35.518600 0.00 2,344.00 39.96 2,079,006.00
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22 Sep 2011 27 Sep 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

4,151.000 NHIB Local 35.292400 0.00 124.53 2.82 146,371.401.000000

Base 35.292400 0.00 124.53 2.82 146,371.40

26 Sep 2011 29 Sep 2011 USD/DTC 0.04RAYMOND JAMES AND ASSOCIATES INC

24,307.000 NHDZ Local 34.840500 0.00 972.28 16.26 845,879.491.000000

Base 34.840500 0.00 972.28 16.26 845,879.49

27 Sep 2011 30 Sep 2011 USD/DTC 0.04RAYMOND JAMES AND ASSOCIATES INC

32,593.000 NHDZ Local 35.360300 0.00 1,303.72 22.13 1,151,172.411.000000

Base 35.360300 0.00 1,303.72 22.13 1,151,172.41

27 Sep 2011 30 Sep 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

5,691.000 NHIB Local 35.403300 0.00 170.73 3.87 201,305.581.000000

Base 35.403300 0.00 170.73 3.87 201,305.58

311900104 Total

4,923.14 85.560.00165,562.000 Local 5,776,924.22

Base 0.00 4,923.14 85.56 5,776,924.22

COMMON STOCK NPV314211103 01 Jul 2011 07 Jul 2011 USD/DTC 0.02PIPER JAFFRAYFEDERATED INVESTORS INC CL B

223.000 NHEZ Local 24.240000 0.00 4.46 0.11 5,400.951.000000

Base 24.240000 0.00 4.46 0.11 5,400.95

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

300.000 NHDG Local 21.496700 0.00 3.00 0.13 6,445.881.000000

Base 21.496700 0.00 3.00 0.13 6,445.88

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

770.000 NHDG Local 21.370000 0.00 0.00 0.00 16,454.901.000000

Base 21.370000 0.00 0.00 0.00 16,454.90
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Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
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Base Currency: USD - US DOLLAR

314211103 Total

7.46 0.240.001,293.000 Local 28,301.73

Base 0.00 7.46 0.24 28,301.73

COMMON STOCK USD.131428X106 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSFEDEX CORP

22,290.000 NHDG Local 94.615300 0.00 222.90 40.50 2,108,711.641.000000

Base 94.615300 0.00 222.90 40.50 2,108,711.64

13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETS

3,200.000 NHDG Local 94.900000 0.00 0.00 5.84 303,674.161.000000

Base 94.900000 0.00 0.00 5.84 303,674.16

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,060.000 NHDG Local 90.104200 0.00 10.60 1.84 95,498.011.000000

Base 90.104200 0.00 10.60 1.84 95,498.01

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,400.000 NHDG Local 86.880000 0.00 0.00 0.00 208,512.001.000000

Base 86.880000 0.00 0.00 0.00 208,512.00

31428X106 Total

233.50 48.180.0028,950.000 Local 2,716,395.81

Base 0.00 233.50 48.18 2,716,395.81

COMMON STOCK NPV315616102 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)F5 NETWORKS INC

270.000 NHDG Local 95.670400 0.00 2.70 0.50 25,827.811.000000

Base 95.670400 0.00 2.70 0.50 25,827.81

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

152.000 NHDG Local 93.480000 0.00 0.00 0.00 14,208.961.000000

Base 93.480000 0.00 0.00 0.00 14,208.96
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Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

315616102 Total

2.70 0.500.00422.000 Local 40,036.77

Base 0.00 2.70 0.50 40,036.77

COMMON STOCK USD.0131620M106 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)FIDELITY NATIONAL INFORMATIO

910.000 NHDG Local 30.061300 0.00 9.10 0.53 27,346.151.000000

Base 30.061300 0.00 9.10 0.53 27,346.15

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,290.000 NHDG Local 30.020000 0.00 0.00 0.00 68,745.801.000000

Base 30.020000 0.00 0.00 0.00 68,745.80

31620M106 Total

9.10 0.530.003,200.000 Local 96,091.95

Base 0.00 9.10 0.53 96,091.95

COMMON STOCK NPV316773100 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)FIFTH THIRD BANCORP

3,120.000 NHDG Local 12.811000 0.00 31.20 0.77 39,938.351.000000

Base 12.811000 0.00 31.20 0.77 39,938.35

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,790.000 NHDG Local 12.650000 0.00 0.00 0.00 85,893.501.000000

Base 12.650000 0.00 0.00 0.00 85,893.50

316773100 Total

31.20 0.770.009,910.000 Local 125,831.85

Base 0.00 31.20 0.77 125,831.85

COMMON STOCK USD.0131678A103 15 Jul 2011 15 Jul 2011 USD/DTCSALE OF FRACTIONAL SFIFTH STREET FINANCE CORP

0.857 NHHZ Local 9.393232 0.00 0.00 0.00 8.051.000000

Base 9.393232 0.00 0.00 0.00 8.05
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Base Currency: USD - US DOLLAR

COMMON STOCK320517105 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)FIRST HORIZON NATIONAL CORP

760.000 NHDG Local 9.191800 0.00 7.60 0.14 6,978.031.000000

Base 9.191800 0.00 7.60 0.14 6,978.03

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,390.000 NHDG Local 8.990000 0.00 0.00 0.00 30,476.101.000000

Base 8.990000 0.00 0.00 0.00 30,476.10

320517105 Total

7.60 0.140.004,150.000 Local 37,454.13

Base 0.00 7.60 0.14 37,454.13

COMMON STOCK USD.01320867104 24 Aug 2011 29 Aug 2011 USD/DTC 0.01MORGAN STANLEY CO INCORPORATEDFIRST MIDWEST BANCORP INC/IL

2,010.000 NHDU Local 8.422300 0.00 10.05 0.33 16,918.441.000000

Base 8.422300 0.00 10.05 0.33 16,918.44

25 Aug 2011 30 Aug 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

4,490.000 NHDU Local 8.433400 0.00 22.45 0.73 37,842.791.000000

Base 8.433400 0.00 22.45 0.73 37,842.79

26 Aug 2011 31 Aug 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

6,341.000 NHDU Local 8.123500 0.00 31.71 0.99 51,478.411.000000

Base 8.123500 0.00 31.71 0.99 51,478.41

29 Aug 2011 01 Sep 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

8,630.000 NHDU Local 8.620500 0.00 43.15 1.43 74,350.341.000000

Base 8.620500 0.00 43.15 1.43 74,350.34

30 Aug 2011 02 Sep 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

17,490.000 NHDU Local 8.690100 0.00 87.45 2.92 151,899.481.000000

Base 8.690100 0.00 87.45 2.92 151,899.48
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Base Currency: USD - US DOLLAR

31 Aug 2011 06 Sep 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

15,060.000 NHDU Local 8.769400 0.00 75.30 2.54 131,989.321.000000

Base 8.769400 0.00 75.30 2.54 131,989.32

01 Sep 2011 07 Sep 2011 USD/DTC 0.03WILLIAM BLAIR & COMPANY L.L.C

2,190.000 NHDU Local 8.476900 0.00 65.70 0.36 18,498.351.000000

Base 8.476900 0.00 65.70 0.36 18,498.35

01 Sep 2011 07 Sep 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.

5,460.000 NHDU Local 8.731200 0.00 109.20 0.92 47,562.231.000000

Base 8.731200 0.00 109.20 0.92 47,562.23

02 Sep 2011 08 Sep 2011 USD/DTC 0.03BAIRD  ROBERT W. & COMPANY INCORPOR

3,281.000 NHDU Local 7.966800 0.00 98.43 0.51 26,040.131.000000

Base 7.966800 0.00 98.43 0.51 26,040.13

06 Sep 2011 09 Sep 2011 USD/DTC 0.04CITIGROUPGLOBAL MARKETS INC

10,710.000 NHHO Local 7.693700 0.00 428.40 1.59 81,969.541.000000

Base 7.693700 0.00 428.40 1.59 81,969.54

320867104 Total

971.84 12.320.0075,662.000 Local 638,549.03

Base 0.00 971.84 12.32 638,549.03

COMMON STOCK336433107 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)FIRST SOLAR INC

190.000 NHDG Local 117.784200 0.00 1.90 0.43 22,376.671.000000

Base 117.784200 0.00 1.90 0.43 22,376.67

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

315.000 NHDG Local 118.230000 0.00 0.00 0.00 37,242.451.000000

Base 118.230000 0.00 0.00 0.00 37,242.45
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336433107 Total

1.90 0.430.00505.000 Local 59,619.12

Base 0.00 1.90 0.43 59,619.12

COMMON STOCK USD.01337738108 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)FISERV INC

490.000 NHDG Local 62.300400 0.00 4.90 0.59 30,521.711.000000

Base 62.300400 0.00 4.90 0.59 30,521.71

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

710.000 NHDG Local 60.360000 0.00 0.00 0.00 42,855.601.000000

Base 60.360000 0.00 0.00 0.00 42,855.60

337738108 Total

4.90 0.590.001,200.000 Local 73,377.31

Base 0.00 4.90 0.59 73,377.31

COMMON STOCK USD.1337932107 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)FIRSTENERGY CORP

1,390.000 NHDG Local 45.217600 0.00 13.90 1.21 62,837.351.000000

Base 45.217600 0.00 13.90 1.21 62,837.35

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,110.000 NHDG Local 44.650000 0.00 0.00 0.00 138,861.501.000000

Base 44.650000 0.00 0.00 0.00 138,861.50

337932107 Total

13.90 1.210.004,500.000 Local 201,698.85

Base 0.00 13.90 1.21 201,698.85

COMMON STOCK USD.01343412102 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)FLUOR CORP

600.000 NHDG Local 64.944200 0.00 6.00 0.75 38,959.771.000000

Base 64.944200 0.00 6.00 0.75 38,959.77
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Base Currency: USD - US DOLLAR

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,460.000 NHDG Local 63.530000 0.00 0.00 0.00 92,753.801.000000

Base 63.530000 0.00 0.00 0.00 92,753.80

343412102 Total

6.00 0.750.002,060.000 Local 131,713.57

Base 0.00 6.00 0.75 131,713.57

COMMON STOCK USD.01345370860 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)FORD MOTOR CO

13,020.000 NHDG Local 12.512400 0.00 130.20 3.13 162,778.121.000000

Base 12.512400 0.00 130.20 3.13 162,778.12

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

27,710.000 NHDG Local 12.210000 0.00 0.00 0.00 338,339.101.000000

Base 12.210000 0.00 0.00 0.00 338,339.10

345370860 Total

130.20 3.130.0040,730.000 Local 501,117.22

Base 0.00 130.20 3.13 501,117.22

COMMON STOCK USD.1345838106 01 Jul 2011 07 Jul 2011 USD/DTC 0.02PIPER JAFFRAYFOREST LABORATORIES INC

165.000 NHEZ Local 40.110000 0.00 3.30 0.13 6,614.721.000000

Base 40.110000 0.00 3.30 0.13 6,614.72

05 Jul 2011 08 Jul 2011 USD/DTC 0.03MR BEAL &COMPANY

20,427.000 NHEZ Local 39.653500 0.00 612.81 15.56 809,373.671.000000

Base 39.653500 0.00 612.81 15.56 809,373.67

06 Jul 2011 11 Jul 2011 USD/DTC 0.03MR BEAL &COMPANY

20,426.000 NHEZ Local 39.238400 0.00 612.78 15.39 800,855.391.000000

Base 39.238400 0.00 612.78 15.39 800,855.39
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27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

940.000 NHDG Local 37.429700 0.00 9.40 0.68 35,173.841.000000

Base 37.429700 0.00 9.40 0.68 35,173.84

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,150.000 NHDG Local 37.060000 0.00 0.00 0.00 79,679.001.000000

Base 37.060000 0.00 0.00 0.00 79,679.00

345838106 Total

1,238.29 31.760.0044,108.000 Local 1,731,696.62

Base 0.00 1,238.29 31.76 1,731,696.62

COMMON STOCK USD.1354613101 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSFRANKLIN RESOURCES INC

23,250.000 NHDG Local 131.550400 0.00 232.50 58.73 3,058,255.571.000000

Base 131.550400 0.00 232.50 58.73 3,058,255.57

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

475.000 NHDG Local 128.346300 0.00 4.75 1.18 60,958.561.000000

Base 128.346300 0.00 4.75 1.18 60,958.56

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

945.000 NHDG Local 126.960000 0.00 0.00 0.00 119,977.201.000000

Base 126.960000 0.00 0.00 0.00 119,977.20

354613101 Total

237.25 59.910.0024,670.000 Local 3,239,191.33

Base 0.00 237.25 59.91 3,239,191.33

COMMON STOCK USD.135671D857 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)FREEPORT MCMORAN COPPER

3,100.000 NHDG Local 55.206500 0.00 31.00 3.29 171,105.861.000000

Base 55.206500 0.00 31.00 3.29 171,105.86
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,690.000 NHDG Local 52.960000 0.00 0.00 0.00 354,302.401.000000

Base 52.960000 0.00 0.00 0.00 354,302.40

35671D857 Total

31.00 3.290.009,790.000 Local 525,408.26

Base 0.00 31.00 3.29 525,408.26

COMMON STOCK USD.2535906A108 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)FRONTIER COMMUNICATIONS CORP

3,320.000 NHDG Local 7.606700 0.00 33.20 0.49 25,220.551.000000

Base 7.606700 0.00 33.20 0.49 25,220.55

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,550.000 NHDG Local 7.490000 0.00 0.00 0.00 56,549.501.000000

Base 7.490000 0.00 0.00 0.00 56,549.50

35906A108 Total

33.20 0.490.0010,870.000 Local 81,770.05

Base 0.00 33.20 0.49 81,770.05

COMMON STOCK NPV35914P105 01 Jul 2011 01 Jul 2011 USD/DTCMERGER NON CASHFRONTIER OIL CORP

6,200.000 NHEU Local 28.681200 0.00 0.00 0.00 177,823.441.000000

Base 28.681200 0.00 0.00 0.00 177,823.44

01 Jul 2011 01 Jul 2011 USD/DTCMERGER NON CASH

69,531.000 NHEZ Local 28.278766 0.00 0.00 0.00 1,966,250.921.000000

Base 28.278766 0.00 0.00 0.00 1,966,250.92

35914P105 Total

0.00 0.000.0075,731.000 Local 2,144,074.36

Base 0.00 0.00 0.00 2,144,074.36
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COMMON STOCK USD.0136237H101 08 Jul 2011 13 Jul 2011 USD/DTC 0.02JONESTRADING INSTITUTIONAL SERVICESG III APPAREL GROUP LTD

1,170.000 NHHO Local 36.421500 0.00 23.40 0.82 42,588.941.000000

Base 36.421500 0.00 23.40 0.82 42,588.94

12 Jul 2011 15 Jul 2011 USD/DTC 0.02JONESTRADING INSTITUTIONAL SERVICES

2,900.000 NHHO Local 35.206500 0.00 58.00 1.97 102,038.881.000000

Base 35.206500 0.00 58.00 1.97 102,038.88

13 Jul 2011 18 Jul 2011 USD/DTC 0.02JONESTRADING INSTITUTIONAL SERVICES

700.000 NHHO Local 35.296200 0.00 14.00 0.48 24,692.861.000000

Base 35.296200 0.00 14.00 0.48 24,692.86

14 Jul 2011 19 Jul 2011 USD/DTC 0.02JONESTRADING INSTITUTIONAL SERVICES

950.000 NHHO Local 33.879700 0.00 19.00 0.62 32,166.101.000000

Base 33.879700 0.00 19.00 0.62 32,166.10

15 Jul 2011 20 Jul 2011 USD/DTC 0.02JONESTRADING INSTITUTIONAL SERVICES

1,100.000 NHHO Local 33.577900 0.00 22.00 0.71 36,912.981.000000

Base 33.577900 0.00 22.00 0.71 36,912.98

18 Jul 2011 21 Jul 2011 USD/DTC 0.02JONESTRADING INSTITUTIONAL SERVICES

1,560.000 NHHO Local 32.828900 0.00 31.20 0.99 51,180.891.000000

Base 32.828900 0.00 31.20 0.99 51,180.89

19 Jul 2011 22 Jul 2011 USD/DTC 0.02JONESTRADING INSTITUTIONAL SERVICES

940.000 NHHO Local 33.295300 0.00 18.80 0.61 31,278.171.000000

Base 33.295300 0.00 18.80 0.61 31,278.17

20 Jul 2011 25 Jul 2011 USD/DTC 0.02JONESTRADING INSTITUTIONAL SERVICES

1,260.000 NHHO Local 32.865000 0.00 25.20 0.80 41,383.901.000000

Base 32.865000 0.00 25.20 0.80 41,383.90

21 Jul 2011 26 Jul 2011 USD/DTC 0.02JONESTRADING INSTITUTIONAL SERVICES

820.000 NHHO Local 32.964400 0.00 16.40 0.52 27,013.891.000000

Base 32.964400 0.00 16.40 0.52 27,013.89
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22 Jul 2011 27 Jul 2011 USD/DTC 0.02JONESTRADING INSTITUTIONAL SERVICES

1,490.000 NHHO Local 32.643500 0.00 29.80 0.94 48,608.081.000000

Base 32.643500 0.00 29.80 0.94 48,608.08

25 Jul 2011 28 Jul 2011 USD/DTC 0.02JONESTRADING INSTITUTIONAL SERVICES

970.000 NHHO Local 31.913300 0.00 19.40 0.60 30,935.901.000000

Base 31.913300 0.00 19.40 0.60 30,935.90

26 Jul 2011 29 Jul 2011 USD/DTC 0.02JONESTRADING INSTITUTIONAL SERVICES

1,960.000 NHHO Local 29.900000 0.00 39.20 1.13 58,563.671.000000

Base 29.900000 0.00 39.20 1.13 58,563.67

36237H101 Total

316.40 10.190.0015,820.000 Local 527,364.26

Base 0.00 316.40 10.19 527,364.26

36299S938 29 Sep 2011 29 Sep 2011 USD/BOSAUTREPAT-DISTRIBUTIONGTCR IX

658,795.000 NHEL Local 1.000000 0.00 0.00 0.00 658,795.001.000000

Base 1.000000 0.00 0.00 0.00 658,795.00

COMMON STOCK36467W109 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)GAMESTOP CORP CLASS A

520.000 NHDG Local 23.506300 0.00 5.20 0.24 12,217.841.000000

Base 23.506300 0.00 5.20 0.24 12,217.84

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

560.000 NHDG Local 23.580000 0.00 0.00 0.00 13,204.801.000000

Base 23.580000 0.00 0.00 0.00 13,204.80

36467W109 Total

5.20 0.240.001,080.000 Local 25,422.64

Base 0.00 5.20 0.24 25,422.64
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COMMON STOCK USD1.364730101 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)GANNETT CO

790.000 NHDG Local 13.237600 0.00 7.90 0.21 10,449.591.000000

Base 13.237600 0.00 7.90 0.21 10,449.59

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,890.000 NHDG Local 12.760000 0.00 0.00 0.00 24,116.401.000000

Base 12.760000 0.00 0.00 0.00 24,116.40

364730101 Total

7.90 0.210.002,680.000 Local 34,565.99

Base 0.00 7.90 0.21 34,565.99

COMMON STOCK USD.05364760108 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)GAP INC/THE

1,270.000 NHDG Local 19.295300 0.00 12.70 0.48 24,491.851.000000

Base 19.295300 0.00 12.70 0.48 24,491.85

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

260.000 NHDG Local 19.290000 0.00 0.00 0.00 5,015.401.000000

Base 19.290000 0.00 0.00 0.00 5,015.40

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,350.000 NHHY Local 16.390700 0.00 20.25 0.43 22,106.771.000000

Base 16.390700 0.00 20.25 0.43 22,106.77

364760108 Total

32.95 0.910.002,880.000 Local 51,614.02

Base 0.00 32.95 0.91 51,614.02

COMMON STOCK USD1.369550108 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)GENERAL DYNAMICS CORP

1,260.000 NHDG Local 68.950100 0.00 12.60 1.67 86,862.861.000000

Base 68.950100 0.00 12.60 1.67 86,862.86
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,300.000 NHDG Local 68.140000 0.00 0.00 0.00 156,722.001.000000

Base 68.140000 0.00 0.00 0.00 156,722.00

369550108 Total

12.60 1.670.003,560.000 Local 243,584.86

Base 0.00 12.60 1.67 243,584.86

COMMON STOCK USD.06369604103 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)GENERAL ELECTRIC CO

37,520.000 NHDG Local 18.248500 0.00 375.20 13.15 684,295.371.000000

Base 18.248500 0.00 375.20 13.15 684,295.37

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

79,140.000 NHDG Local 17.910000 0.00 0.00 0.00 1,417,397.401.000000

Base 17.910000 0.00 0.00 0.00 1,417,397.40

369604103 Total

375.20 13.150.00116,660.000 Local 2,101,692.77

Base 0.00 375.20 13.15 2,101,692.77

COMMON STOCK USD.1370334104 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)GENERAL MILLS INC

2,050.000 NHDG Local 37.832100 0.00 20.50 1.49 77,533.821.000000

Base 37.832100 0.00 20.50 1.49 77,533.82

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,520.000 NHDG Local 37.350000 0.00 0.00 0.00 168,822.001.000000

Base 37.350000 0.00 0.00 0.00 168,822.00

370334104 Total

20.50 1.490.006,570.000 Local 246,355.82

Base 0.00 20.50 1.49 246,355.82
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COMMON STOCK37244E107 22 Sep 2011 27 Sep 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITHGENON ENERGY INC

6,200.000 NHDF Local 2.832800 0.00 31.00 0.34 17,532.021.000000

Base 2.832800 0.00 31.00 0.34 17,532.02

23 Sep 2011 28 Sep 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

12,100.000 NHDF Local 2.822300 0.00 60.50 0.66 34,088.671.000000

Base 2.822300 0.00 60.50 0.66 34,088.67

26 Sep 2011 29 Sep 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

16,300.000 NHDF Local 2.880700 0.00 81.50 0.90 46,873.011.000000

Base 2.880700 0.00 81.50 0.90 46,873.01

27 Sep 2011 30 Sep 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

21,800.000 NHDF Local 3.012000 0.00 109.00 1.26 65,551.341.000000

Base 3.012000 0.00 109.00 1.26 65,551.34

28 Sep 2011 OPEN USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

14,000.000 NHDF Local 2.830900 0.00 70.00 0.76 39,561.841.000000

Base 2.830900 0.00 70.00 0.76 39,561.84

29 Sep 2011 OPEN USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

13,700.000 NHDF Local 2.873200 0.00 68.50 0.76 39,293.581.000000

Base 2.873200 0.00 68.50 0.76 39,293.58

30 Sep 2011 OPEN USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

400.000 NHDF Local 2.847000 0.00 2.00 0.02 1,136.781.000000

Base 2.847000 0.00 2.00 0.02 1,136.78

37244E107 Total

422.50 4.700.0084,500.000 Local 244,037.24

Base 0.00 422.50 4.70 244,037.24
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COMMON STOCK USD1.372460105 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)GENUINE PARTS CO

520.000 NHDG Local 53.693900 0.00 5.20 0.54 27,915.091.000000

Base 53.693900 0.00 5.20 0.54 27,915.09

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,150.000 NHDG Local 53.160000 0.00 0.00 0.00 61,134.001.000000

Base 53.160000 0.00 0.00 0.00 61,134.00

372460105 Total

5.20 0.540.001,670.000 Local 89,049.09

Base 0.00 5.20 0.54 89,049.09

COMMON STOCK USD.01372476101 08 Jul 2011 13 Jul 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INCGEORESOURCES INC

2,880.000 NHHO Local 25.500400 0.00 115.20 1.42 73,324.531.000000

Base 25.500400 0.00 115.20 1.42 73,324.53

COMMON STOCK USD.137247A102 05 Aug 2011 10 Aug 2011 USD/DTC 0.01LIQUIDNETINCGENTIVA HEALTH SERVICES

27,300.000 NHDX Local 7.849600 0.00 273.00 4.12 214,016.961.000000

Base 7.849600 0.00 273.00 4.12 214,016.96

08 Aug 2011 11 Aug 2011 USD/DTC 0.01LIQUIDNETINC

2,500.000 NHDX Local 7.642000 0.00 25.00 0.37 19,079.631.000000

Base 7.642000 0.00 25.00 0.37 19,079.63

16 Aug 2011 19 Aug 2011 USD/DTC 0.02BNY CONVERGEX LJR

6,350.000 NHDX Local 7.592600 0.00 127.00 0.93 48,085.081.000000

Base 7.592600 0.00 127.00 0.93 48,085.08

17 Aug 2011 22 Aug 2011 USD/DTC 0.02BNY CONVERGEX LJR

1,700.000 NHDX Local 7.595400 0.00 34.00 0.25 12,877.931.000000

Base 7.595400 0.00 34.00 0.25 12,877.93



Prepared by State StreetPage 1307

Sales Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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

29 Aug 2011 01 Sep 2011 USD/DTC 0.01KNIGHT DIRECT LLC

15,200.000 NHDX Local 8.214500 0.00 106.40 2.40 124,751.601.000000

Base 8.214500 0.00 106.40 2.40 124,751.60

30 Aug 2011 02 Sep 2011 USD/DTC 0.01KNIGHT DIRECT LLC

5,700.000 NHDX Local 7.973200 0.00 39.90 0.88 45,406.461.000000

Base 7.973200 0.00 39.90 0.88 45,406.46

31 Aug 2011 06 Sep 2011 USD/DTC 0.01KNIGHT DIRECT LLC

2,900.000 NHDX Local 7.854700 0.00 20.30 0.44 22,757.891.000000

Base 7.854700 0.00 20.30 0.44 22,757.89

37247A102 Total

625.60 9.390.0061,650.000 Local 486,975.55

Base 0.00 625.60 9.39 486,975.55

COMMON STOCK37247D106 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)GENWORTH FINANCIAL INC CL A

1,650.000 NHDG Local 8.166400 0.00 16.50 0.26 13,457.801.000000

Base 8.166400 0.00 16.50 0.26 13,457.80

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,710.000 NHDG Local 8.320000 0.00 0.00 0.00 30,867.201.000000

Base 8.320000 0.00 0.00 0.00 30,867.20

37247D106 Total

16.50 0.260.005,360.000 Local 44,325.00

Base 0.00 16.50 0.26 44,325.00

COMMON STOCK USD.01373730100 23 Aug 2011 23 Aug 2011 USD/DTCMERGERGERBER SCIENTIFIC INC

3,630.000 NHHZ Local 11.000000 0.00 0.00 0.00 39,930.001.000000

Base 11.000000 0.00 0.00 0.00 39,930.00
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COMMON STOCK375558103 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSGILEAD SCIENCES INC

53,678.000 NHDG Local 41.852100 0.00 536.78 43.14 2,245,957.101.000000

Base 41.852100 0.00 536.78 43.14 2,245,957.10

13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETS

7,700.000 NHDG Local 41.730000 0.00 0.00 6.17 321,314.831.000000

Base 41.730000 0.00 0.00 6.17 321,314.83

01 Jul 2011 07 Jul 2011 USD/DTC 0.02PIPER JAFFRAY

53.000 NHEZ Local 41.840000 0.00 1.06 0.05 2,216.411.000000

Base 41.840000 0.00 1.06 0.05 2,216.41

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,520.000 NHDG Local 42.472500 0.00 25.20 2.06 107,003.441.000000

Base 42.472500 0.00 25.20 2.06 107,003.44

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,400.000 NHDG Local 42.360000 0.00 0.00 0.00 186,384.001.000000

Base 42.360000 0.00 0.00 0.00 186,384.00

375558103 Total

563.04 51.420.0068,351.000 Local 2,862,875.78

Base 0.00 563.04 51.42 2,862,875.78

COMMON STOCK USD.0138141G104 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSGOLDMAN SACHS GROUP INC

7,105.000 NHDG Local 130.271400 0.00 71.05 17.78 925,489.471.000000

Base 130.271400 0.00 71.05 17.78 925,489.47

13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETS

861.000 NHDG Local 130.590000 0.00 0.00 2.16 112,435.831.000000

Base 130.590000 0.00 0.00 2.16 112,435.83
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27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,760.000 NHDG Local 135.783800 0.00 17.60 4.59 238,957.301.000000

Base 135.783800 0.00 17.60 4.59 238,957.30

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,544.000 NHDG Local 134.970000 0.00 0.00 0.00 478,333.681.000000

Base 134.970000 0.00 0.00 0.00 478,333.68

38141G104 Total

88.65 24.530.0013,270.000 Local 1,755,216.28

Base 0.00 88.65 24.53 1,755,216.28

COMMON STOCK38173M102 18 Jul 2011 18 Jul 2011 USD/DTCSALE OF FRACTIONAL SGOLUB CAPITAL BDC INC

0.669 NHHZ Local 10.209267 0.00 0.00 0.00 6.831.000000

Base 10.209267 0.00 0.00 0.00 6.83

LP381999929 01 Sep 2011 01 Sep 2011 USD/BOSSTATE STREET BANK AND TRUSTGOLDEN TREE PARTNERS LP

1,747,532.920 NHHG Local 1.000000 0.00 0.00 0.00 1,747,532.921.000000

Base 1.000000 0.00 0.00 0.00 1,747,532.92

COMMON STOCK USD5.382388106 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)GOODRICH CORP

420.000 NHDG Local 95.537200 0.00 4.20 0.78 40,120.641.000000

Base 95.537200 0.00 4.20 0.78 40,120.64

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

810.000 NHDG Local 95.140000 0.00 0.00 0.00 77,063.401.000000

Base 95.140000 0.00 0.00 0.00 77,063.40

382388106 Total

4.20 0.780.001,230.000 Local 117,184.04

Base 0.00 4.20 0.78 117,184.04
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COMMON STOCK NPV382550101 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)GOODYEAR TIRE + RUBBER CO

990.000 NHDG Local 17.098000 0.00 9.90 0.33 16,916.791.000000

Base 17.098000 0.00 9.90 0.33 16,916.79

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,980.000 NHDG Local 16.170000 0.00 0.00 0.00 32,016.601.000000

Base 16.170000 0.00 0.00 0.00 32,016.60

382550101 Total

9.90 0.330.002,970.000 Local 48,933.39

Base 0.00 9.90 0.33 48,933.39

COMMON STOCK38259P508 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSGOOGLE INC CL A

2,171.000 NHDG Local 540.701202 0.00 21.71 22.54 1,173,818.061.000000

Base 540.701202 0.00 21.71 22.54 1,173,818.06

13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETS

842.000 NHDG Local 537.000000 0.00 0.00 8.69 452,145.311.000000

Base 537.000000 0.00 0.00 8.69 452,145.31

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

782.000 NHDG Local 613.722700 0.00 7.82 9.22 479,914.111.000000

Base 613.722700 0.00 7.82 9.22 479,914.11

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,825.000 NHDG Local 603.690000 0.00 0.00 0.00 1,101,734.251.000000

Base 603.690000 0.00 0.00 0.00 1,101,734.25

38259P508 Total

29.53 40.450.005,620.000 Local 3,207,611.73

Base 0.00 29.53 40.45 3,207,611.73
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COMMON STOCK USD.01384701108 09 Sep 2011 09 Sep 2011 USD/DTCMERGERGRAHAM PACKAGING CO INC

3,060.000 NHHZ Local 25.500000 0.00 0.00 0.00 78,030.001.000000

Base 25.500000 0.00 0.00 0.00 78,030.00

COMMON STOCK USD.5384802104 01 Jul 2011 07 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCWW GRAINGER INC

4,168.000 NHIB Local 156.204600 0.00 41.68 12.51 651,006.581.000000

Base 156.204600 0.00 41.68 12.51 651,006.58

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

187.000 NHDG Local 147.499900 0.00 1.87 0.53 27,580.081.000000

Base 147.499900 0.00 1.87 0.53 27,580.08

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

661.000 NHDG Local 148.370000 0.00 0.00 0.00 98,072.571.000000

Base 148.370000 0.00 0.00 0.00 98,072.57

384802104 Total

43.55 13.040.005,016.000 Local 776,659.23

Base 0.00 43.55 13.04 776,659.23

COMMON STOCK USD.1393122106 19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGREEN MOUNTAIN COFFEE ROASTE

9,590.000 NHDG Local 88.960000 0.00 0.00 0.00 853,126.401.000000

Base 88.960000 0.00 0.00 0.00 853,126.40

20 Jul 2011 25 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

490.000 NHFR Local 93.384600 0.00 4.90 0.88 45,752.671.000000

Base 93.384600 0.00 4.90 0.88 45,752.67

28 Jul 2011 02 Aug 2011 USD/DTC 0.04MR BEAL &COMPANY

22,200.000 NHDZ Local 106.181100 0.00 888.00 45.26 2,356,287.161.000000

Base 106.181100 0.00 888.00 45.26 2,356,287.16
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,107.000 NHFR Local 103.950000 0.00 0.00 0.00 946,672.651.000000

Base 103.950000 0.00 0.00 0.00 946,672.65

03 Aug 2011 08 Aug 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

9,559.000 NHIB Local 109.286600 0.00 95.59 20.06 1,044,554.961.000000

Base 109.286600 0.00 95.59 20.06 1,044,554.96

13 Sep 2011 16 Sep 2011 USD/DTC 0.05BNY CONVERGEX

6,928.000 NHIB Local 111.072200 0.00 346.40 14.78 769,147.021.000000

Base 111.072200 0.00 346.40 14.78 769,147.02

14 Sep 2011 19 Sep 2011 USD/DTC 0.04MELVIN SECURITIES

18,800.000 NHDZ Local 109.991000 0.00 752.00 39.71 2,067,039.091.000000

Base 109.991000 0.00 752.00 39.71 2,067,039.09

26 Sep 2011 29 Sep 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

5,117.000 NHIB Local 104.829400 0.00 51.17 10.30 536,350.571.000000

Base 104.829400 0.00 51.17 10.30 536,350.57

393122106 Total

2,138.06 130.990.0081,791.000 Local 8,618,930.52

Base 0.00 2,138.06 130.99 8,618,930.52

COMMON STOCK USD.01395259104 19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGREENHILL + CO INC

9,120.000 NHDG Local 46.500000 0.00 0.00 0.00 424,080.001.000000

Base 46.500000 0.00 0.00 0.00 424,080.00

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,275.000 NHFR Local 44.040000 0.00 0.00 0.00 408,471.001.000000

Base 44.040000 0.00 0.00 0.00 408,471.00
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395259104 Total

0.00 0.000.0018,395.000 Local 832,551.00

Base 0.00 0.00 0.00 832,551.00

LP398999912 01 Sep 2011 01 Sep 2011 USD/BOSSTATE STREET BANK AND TRUSTGREYWOLF CAPITAL PART II

1,289,940.902 NHHG Local 0.999999 0.00 0.00 0.00 1,289,940.901.000000

Base 0.999999 0.00 0.00 0.00 1,289,940.90

COMMON STOCK USD.01402629208 05 Jul 2011 08 Jul 2011 USD/DTC 0.04JEFFERIES+ COMPANY INCGULFMARK OFFSHORE INC CL A

1,010.000 NHHO Local 44.705600 0.00 40.40 0.87 45,111.391.000000

Base 44.705600 0.00 40.40 0.87 45,111.39

06 Jul 2011 11 Jul 2011 USD/DTC 0.04JEFFERIES+ COMPANY INC

930.000 NHHO Local 43.489600 0.00 37.20 0.78 40,407.351.000000

Base 43.489600 0.00 37.20 0.78 40,407.35

402629208 Total

77.60 1.650.001,940.000 Local 85,518.74

Base 0.00 77.60 1.65 85,518.74

COMMON STOCK USD.01402635304 22 Jul 2011 27 Jul 2011 USD/DTC 0.03GARDNER RICH & COGULFPORT ENERGY CORP

5,187.000 NHEX Local 35.710400 0.00 155.61 3.56 185,070.671.000000

Base 35.710400 0.00 155.61 3.56 185,070.67

REIT USD1.40414L109 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)HCP INC

1,300.000 NHDG Local 37.260900 0.00 13.00 0.94 48,425.231.000000

Base 37.260900 0.00 13.00 0.94 48,425.23

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,170.000 NHDG Local 36.730000 0.00 0.00 0.00 116,434.101.000000

Base 36.730000 0.00 0.00 0.00 116,434.10
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40414L109 Total

13.00 0.940.004,470.000 Local 164,859.33

Base 0.00 13.00 0.94 164,859.33

COMMON STOCK USD.0140425J101 19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHMS HOLDINGS CORP

7,080.000 NHDG Local 75.740000 0.00 0.00 0.00 536,239.201.000000

Base 75.740000 0.00 0.00 0.00 536,239.20

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,111.000 NHFR Local 75.600000 0.00 0.00 0.00 537,591.601.000000

Base 75.600000 0.00 0.00 0.00 537,591.60

40425J101 Total

0.00 0.000.0014,191.000 Local 1,073,830.80

Base 0.00 0.00 0.00 1,073,830.80

COMMON STOCK USD2.5406216101 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)HALLIBURTON CO

4,420.000 NHDG Local 55.510500 0.00 44.20 4.72 245,307.491.000000

Base 55.510500 0.00 44.20 4.72 245,307.49

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,290.000 NHDG Local 54.730000 0.00 0.00 0.00 289,521.701.000000

Base 54.730000 0.00 0.00 0.00 289,521.70

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

4,120.000 NHDM Local 36.239000 0.00 61.80 2.87 149,240.011.000000

Base 36.239000 0.00 61.80 2.87 149,240.01

406216101 Total

106.00 7.590.0013,830.000 Local 684,069.20

Base 0.00 106.00 7.59 684,069.20
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COMMON STOCK USD.01410345102 28 Sep 2011 OPEN USD/DTC 0.03HEEVERS &CO. INC.HANESBRANDS INC

1,998.000 NHEX Local 25.615500 0.00 59.94 0.99 51,118.841.000000

Base 25.615500 0.00 59.94 0.99 51,118.84

COMMON STOCK USD.01410867105 08 Aug 2011 11 Aug 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.HANOVER INSURANCE GROUP INC/

5,230.000 NHHO Local 32.555800 0.00 209.20 3.27 170,054.361.000000

Base 32.555800 0.00 209.20 3.27 170,054.36

09 Aug 2011 12 Aug 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.

6,970.000 NHHO Local 32.298600 0.00 278.80 4.33 224,838.111.000000

Base 32.298600 0.00 278.80 4.33 224,838.11

10 Aug 2011 15 Aug 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.

2,140.000 NHHO Local 32.047700 0.00 85.60 1.32 68,495.161.000000

Base 32.047700 0.00 85.60 1.32 68,495.16

410867105 Total

573.60 8.920.0014,340.000 Local 463,387.63

Base 0.00 573.60 8.92 463,387.63

FUND L P411998917 09 Aug 2011 09 Aug 2011 USD/BOSSTATE STREET BANK AND TRUSTHARBINGER CAPITAL PARTNERS

14,399.380 NHHG Local 1.000000 0.00 0.00 0.00 14,399.381.000000

Base 1.000000 0.00 0.00 0.00 14,399.38

01 Sep 2011 01 Sep 2011 USD/BOSSTATE STREET BANK AND TRUST

368,557.610 NHHG Local 1.000000 0.00 0.00 0.00 368,557.611.000000

Base 1.000000 0.00 0.00 0.00 368,557.61

411998917 Total

0.00 0.000.00382,956.990 Local 382,956.99

Base 0.00 0.00 0.00 382,956.99
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COMMON STOCK USD.01412822108 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)HARLEY DAVIDSON INC

790.000 NHDG Local 44.467600 0.00 7.90 0.68 35,120.821.000000

Base 44.467600 0.00 7.90 0.68 35,120.82

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,210.000 NHDG Local 43.390000 0.00 0.00 0.00 52,501.901.000000

Base 43.390000 0.00 0.00 0.00 52,501.90

412822108 Total

7.90 0.680.002,000.000 Local 87,622.72

Base 0.00 7.90 0.68 87,622.72

COMMON STOCK USD.01413086109 19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHARMAN INTERNATIONAL

10,940.000 NHDG Local 43.780000 0.00 0.00 0.00 478,953.201.000000

Base 43.780000 0.00 0.00 0.00 478,953.20

22 Jul 2011 27 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

68.000 NHFR Local 45.910000 0.00 0.68 0.06 3,121.141.000000

Base 45.910000 0.00 0.68 0.06 3,121.14

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

240.000 NHDG Local 43.447500 0.00 2.40 0.21 10,424.791.000000

Base 43.447500 0.00 2.40 0.21 10,424.79

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,872.000 NHFR Local 41.600000 0.00 0.00 0.00 452,275.201.000000

Base 41.600000 0.00 0.00 0.00 452,275.20

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

530.000 NHDG Local 41.600000 0.00 0.00 0.00 22,048.001.000000

Base 41.600000 0.00 0.00 0.00 22,048.00
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413086109 Total

3.08 0.270.0022,650.000 Local 966,822.33

Base 0.00 3.08 0.27 966,822.33

COMMON STOCK USD1.413875105 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)HARRIS CORP

410.000 NHDG Local 41.950700 0.00 4.10 0.34 17,195.351.000000

Base 41.950700 0.00 4.10 0.34 17,195.35

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

840.000 NHDG Local 39.870000 0.00 0.00 0.00 33,490.801.000000

Base 39.870000 0.00 0.00 0.00 33,490.80

16 Aug 2011 19 Aug 2011 USD/DTC 0.02MR BEAL &COMPANY

3,350.000 NHEY Local 37.208500 0.00 67.00 2.40 124,579.081.000000

Base 37.208500 0.00 67.00 2.40 124,579.08

413875105 Total

71.10 2.740.004,600.000 Local 175,265.23

Base 0.00 71.10 2.74 175,265.23

COMMON STOCK USD.01416515104 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)HARTFORD FINANCIAL SVCS GRP

1,360.000 NHDG Local 23.378200 0.00 13.60 0.62 31,780.131.000000

Base 23.378200 0.00 13.60 0.62 31,780.13

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,360.000 NHDG Local 23.420000 0.00 0.00 0.00 78,691.201.000000

Base 23.420000 0.00 0.00 0.00 78,691.20

416515104 Total

13.60 0.620.004,720.000 Local 110,471.33

Base 0.00 13.60 0.62 110,471.33
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COMMON STOCK USD.5418056107 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)HASBRO INC

440.000 NHDG Local 39.901100 0.00 4.40 0.34 17,551.741.000000

Base 39.901100 0.00 4.40 0.34 17,551.74

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

810.000 NHDG Local 39.560000 0.00 0.00 0.00 32,043.601.000000

Base 39.560000 0.00 0.00 0.00 32,043.60

418056107 Total

4.40 0.340.001,250.000 Local 49,595.34

Base 0.00 4.40 0.34 49,595.34

REIT USD1.42217K106 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)HEALTH CARE REIT INC

580.000 NHDG Local 53.719000 0.00 5.80 0.60 31,150.621.000000

Base 53.719000 0.00 5.80 0.60 31,150.62

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,650.000 NHDG Local 52.780000 0.00 0.00 0.00 87,087.001.000000

Base 52.780000 0.00 0.00 0.00 87,087.00

42217K106 Total

5.80 0.600.002,230.000 Local 118,237.62

Base 0.00 5.80 0.60 118,237.62

COMMON STOCK USD.0142224N101 28 Jul 2011 02 Aug 2011 USD/DTC 0.04BNY CONVERGEX LJRHEALTHSPRING INC

2,080.000 NHHO Local 42.091900 0.00 83.20 1.69 87,466.261.000000

Base 42.091900 0.00 83.20 1.69 87,466.26

29 Jul 2011 03 Aug 2011 USD/DTC 0.04BNY CONVERGEX LJR

9,150.000 NHHO Local 39.954800 0.00 366.00 7.02 365,213.401.000000

Base 39.954800 0.00 366.00 7.02 365,213.40
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42224N101 Total

449.20 8.710.0011,230.000 Local 452,679.66

Base 0.00 449.20 8.71 452,679.66

COMMON STOCK USD.25423074103 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)HJ HEINZ CO

1,030.000 NHDG Local 53.141000 0.00 10.30 1.06 54,723.871.000000

Base 53.141000 0.00 10.30 1.06 54,723.87

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,570.000 NHDG Local 52.640000 0.00 0.00 0.00 135,284.801.000000

Base 52.640000 0.00 0.00 0.00 135,284.80

423074103 Total

10.30 1.060.003,600.000 Local 190,008.67

Base 0.00 10.30 1.06 190,008.67

COMMON STOCK USD.1423452101 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)HELMERICH + PAYNE

130.000 NHDG Local 70.560800 0.00 1.30 0.18 9,171.421.000000

Base 70.560800 0.00 1.30 0.18 9,171.42

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

380.000 NHDG Local 69.050000 0.00 0.00 0.00 26,239.001.000000

Base 69.050000 0.00 0.00 0.00 26,239.00

423452101 Total

1.30 0.180.00510.000 Local 35,410.42

Base 0.00 1.30 0.18 35,410.42

COMMON STOCK427096508 18 Jul 2011 18 Jul 2011 USD/DTCSALE OF FRACTIONAL SHERCULES TECHNOLOGY GROWTH

0.476 NHHZ Local 6.995798 0.00 0.00 0.00 3.331.000000

Base 6.995798 0.00 0.00 0.00 3.33
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22 Sep 2011 22 Sep 2011 USD/DTCSALE OF FRACTIONAL S

0.631 NHHZ Local 6.291600 0.00 0.00 0.00 3.971.000000

Base 6.291600 0.00 0.00 0.00 3.97

427096508 Total

0.00 0.000.001.107 Local 7.30

Base 0.00 0.00 0.00 7.30

COMMON STOCK USD1.427866108 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)HERSHEY CO/THE

500.000 NHDG Local 57.894000 0.00 5.00 0.56 28,941.441.000000

Base 57.894000 0.00 5.00 0.56 28,941.44

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,070.000 NHDG Local 56.440000 0.00 0.00 0.00 60,390.801.000000

Base 56.440000 0.00 0.00 0.00 60,390.80

427866108 Total

5.00 0.560.001,570.000 Local 89,332.24

Base 0.00 5.00 0.56 89,332.24

COMMERCIAL ESCROW42799R917 01 Jul 2011 01 Jul 2011 USD/BOSSTATE STREET BANK AND TRUSTHERITAGE TITLE COMP AUSTIN

31,075,139.000 NHEQ Local 1.000000 0.00 0.00 0.00 31,075,139.001.000000

Base 1.000000 0.00 0.00 0.00 31,075,139.00

COMMON STOCK USD1.42809H107 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)HESS CORP

1,010.000 NHDG Local 70.178500 0.00 10.10 1.37 70,868.821.000000

Base 70.178500 0.00 10.10 1.37 70,868.82

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,890.000 NHDG Local 68.560000 0.00 0.00 0.00 129,578.401.000000

Base 68.560000 0.00 0.00 0.00 129,578.40
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42809H107 Total

10.10 1.370.002,900.000 Local 200,447.22

Base 0.00 10.10 1.37 200,447.22

COMMON STOCK USD.01428236103 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)HEWLETT PACKARD CO

6,780.000 NHDG Local 36.851600 0.00 67.80 4.80 249,781.251.000000

Base 36.851600 0.00 67.80 4.80 249,781.25

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

14,200.000 NHDG Local 35.160000 0.00 0.00 0.00 499,272.001.000000

Base 35.160000 0.00 0.00 0.00 499,272.00

428236103 Total

67.80 4.800.0020,980.000 Local 749,053.25

Base 0.00 67.80 4.80 749,053.25

COMMON STOCK USD.01428291108 30 Aug 2011 02 Sep 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INCHEXCEL CORP

7,804.000 NHEX Local 22.897300 0.00 312.16 3.44 178,374.931.000000

Base 22.897300 0.00 312.16 3.44 178,374.93

COMMON STOCK42833L108 09 Aug 2011 12 Aug 2011 USD/DTC 0.02JONESTRADING INSTITUTIONAL SERVICESHHGREGG INC

41,440.000 NHHO Local 10.001700 0.00 828.80 7.96 413,633.691.000000

Base 10.001700 0.00 828.80 7.96 413,633.69

REAL ESTAT428999916 01 Jul 2011 01 Jul 2011 USD/BOSSTATE STREET BANK AND TRUSTHERITAGE APARTMENTS

14,722,061.000 NHEQ Local 1.000000 0.00 0.00 0.00 14,722,061.001.000000

Base 1.000000 0.00 0.00 0.00 14,722,061.00

COMMON STOCK USD.01436106108 01 Jul 2011 07 Jul 2011 USD/DTC 0.02PIPER JAFFRAYHOLLYFRONTIER CORP

5,347.000 NHEZ Local 71.221800 0.00 106.94 7.32 380,708.701.000000

Base 71.221800 0.00 106.94 7.32 380,708.70
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13 Jul 2011 13 Jul 2011 USD/DTCSALE OF FRACTIONAL S

0.820 NHEU Local 74.231707 0.00 0.00 0.00 60.871.000000

Base 74.231707 0.00 0.00 0.00 60.87

13 Jul 2011 13 Jul 2011 USD/DTCSALE OF FRACTIONAL S

0.364 NHEZ Local 74.230769 0.00 0.00 0.00 27.021.000000

Base 74.230769 0.00 0.00 0.00 27.02

436106108 Total

106.94 7.320.005,348.184 Local 380,796.59

Base 0.00 106.94 7.32 380,796.59

COMMON STOCK USD.01436440101 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSHOLOGIC INC

194,324.000 NHDG Local 20.391200 0.00 1,943.24 76.08 3,960,480.231.000000

Base 20.391200 0.00 1,943.24 76.08 3,960,480.23

COMMON STOCK USD.05437076102 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSHOME DEPOT INC

1,786.000 NHDG Local 36.343701 0.00 17.86 1.25 64,890.741.000000

Base 36.343701 0.00 17.86 1.25 64,890.74

13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETS

76,984.000 NHDG Local 36.400000 0.00 0.00 53.81 2,802,163.791.000000

Base 36.400000 0.00 0.00 53.81 2,802,163.79

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,300.000 NHDG Local 35.804900 0.00 53.00 3.65 189,709.321.000000

Base 35.804900 0.00 53.00 3.65 189,709.32

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,100.000 NHDG Local 34.930000 0.00 0.00 0.00 317,863.001.000000

Base 34.930000 0.00 0.00 0.00 317,863.00
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437076102 Total

70.86 58.710.0093,170.000 Local 3,374,626.85

Base 0.00 70.86 58.71 3,374,626.85

REIT USD.01437306103 15 Jul 2011 20 Jul 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INCHOME PROPERTIES INC

850.000 NHHO Local 63.968400 0.00 34.00 1.05 54,338.091.000000

Base 63.968400 0.00 34.00 1.05 54,338.09

26 Aug 2011 31 Aug 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.

1,250.000 NHHO Local 62.705500 0.00 50.00 1.51 78,330.371.000000

Base 62.705500 0.00 50.00 1.51 78,330.37

437306103 Total

84.00 2.560.002,100.000 Local 132,668.46

Base 0.00 84.00 2.56 132,668.46

COMMON STOCK USD1.438516106 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)HONEYWELL INTERNATIONAL INC

2,470.000 NHDG Local 54.105700 0.00 24.70 2.57 133,613.811.000000

Base 54.105700 0.00 24.70 2.57 133,613.81

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,270.000 NHDG Local 53.100000 0.00 0.00 0.00 386,037.001.000000

Base 53.100000 0.00 0.00 0.00 386,037.00

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

3,010.000 NHDM Local 46.237300 0.00 45.15 2.68 139,126.441.000000

Base 46.237300 0.00 45.15 2.68 139,126.44

438516106 Total

69.85 5.250.0012,750.000 Local 658,777.25

Base 0.00 69.85 5.25 658,777.25
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COMMON STOCK440452100 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)HORMEL FOODS CORP

440.000 NHDG Local 29.597700 0.00 4.40 0.26 13,018.331.000000

Base 29.597700 0.00 4.40 0.26 13,018.33

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,060.000 NHDG Local 28.970000 0.00 0.00 0.00 30,708.201.000000

Base 28.970000 0.00 0.00 0.00 30,708.20

440452100 Total

4.40 0.260.001,500.000 Local 43,726.53

Base 0.00 4.40 0.26 43,726.53

COMMON STOCK USD.01441060100 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)HOSPIRA INC

540.000 NHDG Local 52.438100 0.00 5.40 0.55 28,310.621.000000

Base 52.438100 0.00 5.40 0.55 28,310.62

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,270.000 NHDG Local 51.120000 0.00 0.00 0.00 64,922.401.000000

Base 51.120000 0.00 0.00 0.00 64,922.40

441060100 Total

5.40 0.550.001,810.000 Local 93,233.02

Base 0.00 5.40 0.55 93,233.02

REIT USD.0144107P104 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)HOST HOTELS + RESORTS INC

2,090.000 NHDG Local 16.414900 0.00 20.90 0.66 34,285.581.000000

Base 16.414900 0.00 20.90 0.66 34,285.58

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,930.000 NHDG Local 15.850000 0.00 0.00 0.00 93,990.501.000000

Base 15.850000 0.00 0.00 0.00 93,990.50
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44107P104 Total

20.90 0.660.008,020.000 Local 128,276.08

Base 0.00 20.90 0.66 128,276.08

COMMON STOCK USD.01443683107 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)HUDSON CITY BANCORP INC

1,660.000 NHDG Local 8.297000 0.00 16.60 0.27 13,756.151.000000

Base 8.297000 0.00 16.60 0.27 13,756.15

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,910.000 NHDG Local 8.250000 0.00 0.00 0.00 32,257.501.000000

Base 8.250000 0.00 0.00 0.00 32,257.50

443683107 Total

16.60 0.270.005,570.000 Local 46,013.65

Base 0.00 16.60 0.27 46,013.65

COMMON STOCK444859102 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)HUMANA INC

550.000 NHDG Local 76.135500 0.00 5.50 0.81 41,868.221.000000

Base 76.135500 0.00 5.50 0.81 41,868.22

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,200.000 NHDG Local 74.580000 0.00 0.00 0.00 89,496.001.000000

Base 74.580000 0.00 0.00 0.00 89,496.00

444859102 Total

5.50 0.810.001,750.000 Local 131,364.22

Base 0.00 5.50 0.81 131,364.22

COMMON STOCK USD.01446150104 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)HUNTINGTON BANCSHARES INC

3,030.000 NHDG Local 6.035400 0.00 30.30 0.36 18,256.601.000000

Base 6.035400 0.00 30.30 0.36 18,256.60
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,160.000 NHDG Local 6.045000 0.00 0.00 0.00 37,237.201.000000

Base 6.045000 0.00 0.00 0.00 37,237.20

446150104 Total

30.30 0.360.009,190.000 Local 55,493.80

Base 0.00 30.30 0.36 55,493.80

COMMON STOCK USD.01447011107 19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHUNTSMAN CORP

30,570.000 NHDG Local 18.950000 0.00 0.00 0.00 579,301.501.000000

Base 18.950000 0.00 0.00 0.00 579,301.50

22 Jul 2011 27 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

175.000 NHFR Local 19.940000 0.00 1.75 0.07 3,487.681.000000

Base 19.940000 0.00 1.75 0.07 3,487.68

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

30,395.000 NHFR Local 19.100000 0.00 0.00 0.00 580,544.501.000000

Base 19.100000 0.00 0.00 0.00 580,544.50

447011107 Total

1.75 0.070.0061,140.000 Local 1,163,333.68

Base 0.00 1.75 0.07 1,163,333.68

COMMON STOCK USD1.450828108 28 Sep 2011 OPEN USD/DTC 0.03HEEVERS &CO. INC.IBERIABANK CORP

3,330.000 NHEX Local 46.680000 0.00 99.90 2.99 155,341.511.000000

Base 46.680000 0.00 99.90 2.99 155,341.51

COMMON STOCK USD1.450911102 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)ITT CORP

610.000 NHDG Local 54.938400 0.00 6.10 0.65 33,505.671.000000

Base 54.938400 0.00 6.10 0.65 33,505.67
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Base Currency: USD - US DOLLAR

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,400.000 NHDG Local 53.340000 0.00 0.00 0.00 74,676.001.000000

Base 53.340000 0.00 0.00 0.00 74,676.00

450911102 Total

6.10 0.650.002,010.000 Local 108,181.67

Base 0.00 6.10 0.65 108,181.67

COMMON STOCK USD.145168D104 19 Aug 2011 24 Aug 2011 USD/DTC 0.04JANNEY MONTGOMERY, SCOTT INCIDEXX LABORATORIES INC

7,038.000 NHDZ Local 75.482200 0.00 281.52 10.20 530,952.001.000000

Base 75.482200 0.00 281.52 10.20 530,952.00

22 Aug 2011 25 Aug 2011 USD/DTC 0.04JANNEY MONTGOMERY, SCOTT INC

6,686.000 NHDZ Local 73.084300 0.00 267.44 9.39 488,364.801.000000

Base 73.084300 0.00 267.44 9.39 488,364.80

23 Aug 2011 26 Aug 2011 USD/DTC 0.04JANNEY MONTGOMERY, SCOTT INC

1,276.000 NHDZ Local 73.817600 0.00 51.04 1.81 94,138.411.000000

Base 73.817600 0.00 51.04 1.81 94,138.41

45168D104 Total

600.00 21.400.0015,000.000 Local 1,113,455.21

Base 0.00 600.00 21.40 1,113,455.21

COMMON STOCK USD.01452308109 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)ILLINOIS TOOL WORKS

1,800.000 NHDG Local 51.358900 0.00 18.00 1.78 92,426.241.000000

Base 51.358900 0.00 18.00 1.78 92,426.24

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,940.000 NHDG Local 49.800000 0.00 0.00 0.00 196,212.001.000000

Base 49.800000 0.00 0.00 0.00 196,212.00
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452308109 Total

18.00 1.780.005,740.000 Local 288,638.24

Base 0.00 18.00 1.78 288,638.24

COMMON STOCK USD.01452327109 19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHILLUMINA INC

7,470.000 NHDG Local 71.130000 0.00 0.00 0.00 531,341.101.000000

Base 71.130000 0.00 0.00 0.00 531,341.10

22 Jul 2011 27 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

13.000 NHFR Local 74.510000 0.00 0.13 0.02 968.481.000000

Base 74.510000 0.00 0.13 0.02 968.48

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,457.000 NHFR Local 62.450000 0.00 0.00 0.00 465,689.651.000000

Base 62.450000 0.00 0.00 0.00 465,689.65

452327109 Total

0.13 0.020.0014,940.000 Local 997,999.23

Base 0.00 0.13 0.02 997,999.23

COMMON STOCK USD.1452526106 22 Aug 2011 15 Sep 2011 USD/DTC24 MERGERIMMUCOR INC

490.000 NHHZ Local 27.000000 0.00 0.00 0.00 13,230.001.000000

Base 27.000000 0.00 0.00 0.00 13,230.00

COMMON STOCK45666Q102 31 Aug 2011 06 Sep 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPORINFORMATICA CORP

20,500.000 NHDZ Local 41.731400 0.00 820.00 16.43 854,657.271.000000

Base 41.731400 0.00 820.00 16.43 854,657.27

31 Aug 2011 06 Sep 2011 USD/DTC 0.02LIQUIDNETINC

9,238.000 NHDZ Local 41.795000 0.00 184.76 7.42 385,910.031.000000

Base 41.795000 0.00 184.76 7.42 385,910.03
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01 Sep 2011 07 Sep 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

19,862.000 NHDZ Local 41.284800 0.00 794.48 15.75 819,188.471.000000

Base 41.284800 0.00 794.48 15.75 819,188.47

45666Q102 Total

1,799.24 39.600.0049,600.000 Local 2,059,755.77

Base 0.00 1,799.24 39.60 2,059,755.77

COMMON STOCK USD.01457667103 12 Jul 2011 15 Jul 2011 USD/DTC 0.02LIQUIDNETINCINSITUFORM TECHNOLOGIES CL A

660.000 NHDU Local 21.172900 0.00 12.08 0.27 13,961.761.000000

Base 21.172900 0.00 12.08 0.27 13,961.76

12 Jul 2011 15 Jul 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

1,680.000 NHDU Local 21.325900 0.00 8.40 0.69 35,818.421.000000

Base 21.325900 0.00 8.40 0.69 35,818.42

13 Jul 2011 18 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

3,280.000 NHDU Local 21.359400 0.00 16.40 1.35 70,041.081.000000

Base 21.359400 0.00 16.40 1.35 70,041.08

13 Jul 2011 18 Jul 2011 USD/DTC 0.02LIQUIDNETINC

5,040.000 NHDU Local 21.287400 0.00 92.23 2.06 107,194.211.000000

Base 21.287400 0.00 92.23 2.06 107,194.21

20 Jul 2011 25 Jul 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

40,446.000 NHDU Local 21.475200 0.00 808.92 16.68 867,760.341.000000

Base 21.475200 0.00 808.92 16.68 867,760.34

457667103 Total

938.03 21.050.0051,106.000 Local 1,094,775.81

Base 0.00 938.03 21.05 1,094,775.81
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COMMON STOCK USD.0145810H107 28 Jul 2011 01 Aug 2011 USD/DTC4 MERGERINTEGRAL SYSTEMS INC/MD

2,020.000 NHHZ Local 11.121079 0.00 0.00 0.00 22,464.581.000000

Base 11.121079 0.00 0.00 0.00 22,464.58

COMMON STOCK458140100 13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETSINTEL CORP

22,700.000 NHDG Local 22.560000 0.00 0.00 9.84 512,102.161.000000

Base 22.560000 0.00 0.00 9.84 512,102.16

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

70,802.000 NHDG Local 22.515500 0.00 708.02 30.61 1,593,403.801.000000

Base 22.515500 0.00 708.02 30.61 1,593,403.80

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

18,290.000 NHDG Local 22.510500 0.00 182.90 7.91 411,526.241.000000

Base 22.510500 0.00 182.90 7.91 411,526.24

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

36,290.000 NHDG Local 22.330000 0.00 0.00 0.00 810,355.701.000000

Base 22.330000 0.00 0.00 0.00 810,355.70

458140100 Total

890.92 48.360.00148,082.000 Local 3,327,387.90

Base 0.00 890.92 48.36 3,327,387.90

COMMON STOCK USD1.45822P105 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)INTEGRYS ENERGY GROUP INC

250.000 NHDG Local 51.116000 0.00 2.50 0.25 12,776.251.000000

Base 51.116000 0.00 2.50 0.25 12,776.25

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

610.000 NHDG Local 50.210000 0.00 0.00 0.00 30,628.101.000000

Base 50.210000 0.00 0.00 0.00 30,628.10



Prepared by State StreetPage 1331

Sales Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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

45822P105 Total

2.50 0.250.00860.000 Local 43,404.35

Base 0.00 2.50 0.25 43,404.35

COMMON STOCK USD.0145865V100 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)INTERCONTINENTALEXCHANGE INC

242.000 NHDG Local 123.032100 0.00 2.42 0.58 29,770.771.000000

Base 123.032100 0.00 2.42 0.58 29,770.77

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

517.000 NHDG Local 123.300000 0.00 0.00 0.00 63,746.101.000000

Base 123.300000 0.00 0.00 0.00 63,746.10

45865V100 Total

2.42 0.580.00759.000 Local 93,516.87

Base 0.00 2.42 0.58 93,516.87

COMMON STOCK USD.0145867G101 09 Aug 2011 12 Aug 2011 USD/DTC 0.02BNY CONVERGEX LJRINTERDIGITAL INC

6,250.000 NHDX Local 65.028000 0.00 125.00 7.81 406,292.191.000000

Base 65.028000 0.00 125.00 7.81 406,292.19

17 Aug 2011 22 Aug 2011 USD/DTC 0.03MR BEAL &COMPANY

6,400.000 NHDX Local 68.846600 0.00 192.00 8.46 440,417.781.000000

Base 68.846600 0.00 192.00 8.46 440,417.78

45867G101 Total

317.00 16.270.0012,650.000 Local 846,709.97

Base 0.00 317.00 16.27 846,709.97

COMMON STOCK45884X103 20 Jun 2011 CANCEL USD/DTC 0.02STATE STREET GLOBAL MARKETSINTERMUNE INC

-24,000.000 NHEL Local 33.178300 0.00 -480.00 -15.29 -795,783.911.000000

Base 33.178300 0.00 -480.00 -15.29 -795,783.91
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20 Jun 2011 23 Jun 2011 USD/DTC 0.02STATE STREET GLOBAL MARKETS

24,000.000 NHEL Local 33.178300 0.00 480.00 15.29 795,783.911.000000

Base 33.178300 0.00 480.00 15.29 795,783.91

45884X103 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

COMMON STOCK USD.2459200101 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)INTL BUSINESS MACHINES CORP

4,023.000 NHDG Local 182.135300 0.00 40.23 14.07 732,676.011.000000

Base 182.135300 0.00 40.23 14.07 732,676.01

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,190.000 NHDG Local 181.850000 0.00 0.00 0.00 1,489,351.501.000000

Base 181.850000 0.00 0.00 0.00 1,489,351.50

459200101 Total

40.23 14.070.0012,213.000 Local 2,222,027.51

Base 0.00 40.23 14.07 2,222,027.51

COMMON STOCK459506101 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)INTL FLAVORS + FRAGRANCES

280.000 NHDG Local 61.684300 0.00 2.80 0.34 17,268.461.000000

Base 61.684300 0.00 2.80 0.34 17,268.46

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

620.000 NHDG Local 61.170000 0.00 0.00 0.00 37,925.401.000000

Base 61.170000 0.00 0.00 0.00 37,925.40

459506101 Total

2.80 0.340.00900.000 Local 55,193.86

Base 0.00 2.80 0.34 55,193.86
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COMMON STOCK459902102 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)INTL GAME TECHNOLOGY

870.000 NHDG Local 18.670500 0.00 8.70 0.32 16,234.321.000000

Base 18.670500 0.00 8.70 0.32 16,234.32

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,320.000 NHDG Local 18.590000 0.00 0.00 0.00 43,128.801.000000

Base 18.590000 0.00 0.00 0.00 43,128.80

459902102 Total

8.70 0.320.003,190.000 Local 59,363.12

Base 0.00 8.70 0.32 59,363.12

COMMON STOCK USD1.460146103 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)INTERNATIONAL PAPER CO

1,470.000 NHDG Local 30.043800 0.00 14.70 0.85 44,148.841.000000

Base 30.043800 0.00 14.70 0.85 44,148.84

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,340.000 NHDG Local 29.700000 0.00 0.00 0.00 69,498.001.000000

Base 29.700000 0.00 0.00 0.00 69,498.00

460146103 Total

14.70 0.850.003,810.000 Local 113,646.84

Base 0.00 14.70 0.85 113,646.84

COMMON STOCK USD.1460690100 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)INTERPUBLIC GROUP OF COS INC

1,600.000 NHDG Local 12.169400 0.00 16.00 0.38 19,454.661.000000

Base 12.169400 0.00 16.00 0.38 19,454.66

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,480.000 NHDG Local 9.810000 0.00 0.00 0.00 34,138.801.000000

Base 9.810000 0.00 0.00 0.00 34,138.80
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460690100 Total

16.00 0.380.005,080.000 Local 53,593.46

Base 0.00 16.00 0.38 53,593.46

COMMON STOCK46118H104 10 Aug 2011 15 Aug 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLCINTRALINKS HOLDINGS INC

27,700.000 NHHO Local 6.971300 0.00 1,108.00 3.71 191,993.301.000000

Base 6.971300 0.00 1,108.00 3.71 191,993.30

COMMON STOCK USD.01461202103 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)INTUIT INC

930.000 NHDG Local 47.487300 0.00 9.30 0.85 44,153.041.000000

Base 47.487300 0.00 9.30 0.85 44,153.04

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,540.000 NHDG Local 46.700000 0.00 0.00 0.00 71,918.001.000000

Base 46.700000 0.00 0.00 0.00 71,918.00

461202103 Total

9.30 0.850.002,470.000 Local 116,071.04

Base 0.00 9.30 0.85 116,071.04

COMMON STOCK46120E602 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)INTUITIVE SURGICAL INC

134.000 NHDG Local 396.900100 0.00 1.34 1.03 53,182.241.000000

Base 396.900100 0.00 1.34 1.03 53,182.24

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

288.000 NHDG Local 400.550000 0.00 0.00 0.00 115,358.401.000000

Base 400.550000 0.00 0.00 0.00 115,358.40

46120E602 Total

1.34 1.030.00422.000 Local 168,540.64

Base 0.00 1.34 1.03 168,540.64
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REIT USD.0146131B100 28 Jul 2011 02 Aug 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.INVESCO MORTGAGE CAPITAL

1,350.000 NHHO Local 19.700400 0.00 54.00 0.52 26,541.021.000000

Base 19.700400 0.00 54.00 0.52 26,541.02

05 Aug 2011 10 Aug 2011 USD/DTC 0.04SEI FINANCIAL SER CO

1,110.000 NHHO Local 18.589000 0.00 44.40 0.40 20,588.991.000000

Base 18.589000 0.00 44.40 0.40 20,588.99

16 Sep 2011 21 Sep 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

10,720.000 NHHO Local 16.211400 0.00 321.60 3.34 173,461.271.000000

Base 16.211400 0.00 321.60 3.34 173,461.27

21 Sep 2011 26 Sep 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

13,750.000 NHHO Local 15.592600 0.00 412.50 4.12 213,981.631.000000

Base 15.592600 0.00 412.50 4.12 213,981.63

22 Sep 2011 27 Sep 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

14,940.000 NHHO Local 14.709500 0.00 448.20 4.22 219,307.511.000000

Base 14.709500 0.00 448.20 4.22 219,307.51

46131B100 Total

1,280.70 12.600.0041,870.000 Local 653,880.42

Base 0.00 1,280.70 12.60 653,880.42

COMMON STOCK USD.01462846106 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)IRON MOUNTAIN INC

650.000 NHDG Local 33.460000 0.00 6.50 0.42 21,742.081.000000

Base 33.460000 0.00 6.50 0.42 21,742.08

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,440.000 NHDG Local 31.630000 0.00 0.00 0.00 45,547.201.000000

Base 31.630000 0.00 0.00 0.00 45,547.20
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462846106 Total

6.50 0.420.002,090.000 Local 67,289.28

Base 0.00 6.50 0.42 67,289.28

FUND II LP463995993 18 Jul 2011 18 Jul 2011 USD/BOSAUTREPAT-DISTRIBUTIONINVESCO VENTURE PARTNRSHIP

209,857.000 NHEL Local 1.000000 0.00 0.00 0.00 209,857.001.000000

Base 1.000000 0.00 0.00 0.00 209,857.00

COMMON STOCK46612J507 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)JDS UNIPHASE CORP

1,490.000 NHDG Local 14.070000 0.00 14.90 0.41 20,948.991.000000

Base 14.070000 0.00 14.90 0.41 20,948.99

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

190.000 NHDG Local 13.150000 0.00 0.00 0.00 2,498.501.000000

Base 13.150000 0.00 0.00 0.00 2,498.50

46612J507 Total

14.90 0.410.001,680.000 Local 23,447.49

Base 0.00 14.90 0.41 23,447.49

COMMON STOCK USD1.46625H100 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)JPMORGAN CHASE + CO

13,000.000 NHDG Local 41.020500 0.00 130.00 10.24 533,126.261.000000

Base 41.020500 0.00 130.00 10.24 533,126.26

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

27,820.000 NHDG Local 40.450000 0.00 0.00 0.00 1,125,319.001.000000

Base 40.450000 0.00 0.00 0.00 1,125,319.00

46625H100 Total

130.00 10.240.0040,820.000 Local 1,658,445.26

Base 0.00 130.00 10.24 1,658,445.26
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COMMON STOCK466313103 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)JABIL CIRCUIT INC

660.000 NHDG Local 19.340900 0.00 6.60 0.25 12,758.141.000000

Base 19.340900 0.00 6.60 0.25 12,758.14

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,200.000 NHDG Local 18.310000 0.00 0.00 0.00 21,972.001.000000

Base 18.310000 0.00 0.00 0.00 21,972.00

466313103 Total

6.60 0.250.001,860.000 Local 34,730.14

Base 0.00 6.60 0.25 34,730.14

COMMON STOCK USD.01466367109 16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)JACK IN THE BOX INC

500.000 NHHZ Local 20.740500 0.00 7.50 0.20 10,362.551.000000

Base 20.740500 0.00 7.50 0.20 10,362.55

467998910 07 Sep 2011 07 Sep 2011 USD/BOSAUTREPAT-DISTRIBUTIONJK + B CAPITAL IV LP

18,752.000 NHEL Local 1.000000 0.00 0.00 0.00 18,752.001.000000

Base 1.000000 0.00 0.00 0.00 18,752.00

COMMON STOCK USD1.469814107 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)JACOBS ENGINEERING GROUP INC

430.000 NHDG Local 39.745600 0.00 4.30 0.33 17,085.981.000000

Base 39.745600 0.00 4.30 0.33 17,085.98

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,000.000 NHDG Local 39.140000 0.00 0.00 0.00 39,140.001.000000

Base 39.140000 0.00 0.00 0.00 39,140.00

469814107 Total

4.30 0.330.001,430.000 Local 56,225.98

Base 0.00 4.30 0.33 56,225.98
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COMMON STOCK USD.0147102X105 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)JANUS CAPITAL GROUP INC

610.000 NHDG Local 8.543400 0.00 6.10 0.11 5,205.261.000000

Base 8.543400 0.00 6.10 0.11 5,205.26

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,520.000 NHDG Local 8.440000 0.00 0.00 0.00 12,828.801.000000

Base 8.440000 0.00 0.00 0.00 12,828.80

23 Aug 2011 26 Aug 2011 USD/DTC 0.02PULSE TRADING LLC

72,840.000 NHDY Local 6.209500 0.00 1,456.80 8.69 450,834.491.000000

Base 6.209500 0.00 1,456.80 8.69 450,834.49

47102X105 Total

1,462.90 8.800.0074,970.000 Local 468,868.55

Base 0.00 1,462.90 8.80 468,868.55

COMMON STOCK USD1.478160104 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)JOHNSON + JOHNSON

9,030.000 NHDG Local 65.355000 0.00 90.30 11.34 590,054.011.000000

Base 65.355000 0.00 90.30 11.34 590,054.01

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

18,770.000 NHDG Local 64.790000 0.00 0.00 0.00 1,216,108.301.000000

Base 64.790000 0.00 0.00 0.00 1,216,108.30

478160104 Total

90.30 11.340.0027,800.000 Local 1,806,162.31

Base 0.00 90.30 11.34 1,806,162.31

COMMON STOCK478366107 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)JOHNSON CONTROLS INC

2,240.000 NHDG Local 37.584700 0.00 22.40 1.62 84,165.711.000000

Base 37.584700 0.00 22.40 1.62 84,165.71
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,300.000 NHDG Local 36.950000 0.00 0.00 0.00 195,835.001.000000

Base 36.950000 0.00 0.00 0.00 195,835.00

478366107 Total

22.40 1.620.007,540.000 Local 280,000.71

Base 0.00 22.40 1.62 280,000.71

COMMON STOCK USD1.481165108 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)JOY GLOBAL INC

580.000 NHDG Local 94.100000 0.00 5.80 1.05 54,571.151.000000

Base 94.100000 0.00 5.80 1.05 54,571.15

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

550.000 NHDG Local 93.920000 0.00 0.00 0.00 51,656.001.000000

Base 93.920000 0.00 0.00 0.00 51,656.00

22 Aug 2011 25 Aug 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

9,866.000 NHEZ Local 70.539300 0.00 295.98 13.37 695,631.381.000000

Base 70.539300 0.00 295.98 13.37 695,631.38

481165108 Total

301.78 14.420.0010,996.000 Local 801,858.53

Base 0.00 301.78 14.42 801,858.53

COMMON STOCK48203R104 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)JUNIPER NETWORKS INC

1,800.000 NHDG Local 24.940100 0.00 18.00 0.87 44,873.311.000000

Base 24.940100 0.00 18.00 0.87 44,873.31

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,080.000 NHDG Local 23.390000 0.00 0.00 0.00 95,431.201.000000

Base 23.390000 0.00 0.00 0.00 95,431.20
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48203R104 Total

18.00 0.870.005,880.000 Local 140,304.51

Base 0.00 18.00 0.87 140,304.51

COMMON STOCK482480100 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)KLA TENCOR CORPORATION

590.000 NHDG Local 42.320700 0.00 5.90 0.48 24,962.831.000000

Base 42.320700 0.00 5.90 0.48 24,962.83

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,250.000 NHDG Local 39.820000 0.00 0.00 0.00 49,775.001.000000

Base 39.820000 0.00 0.00 0.00 49,775.00

482480100 Total

5.90 0.480.001,840.000 Local 74,737.83

Base 0.00 5.90 0.48 74,737.83

485991913 01 Sep 2011 01 Sep 2011 USD/BOSSTATE STREET BANK AND TRUSTKARSCH CAPITAL II LP

17,635,000.000 NHHG Local 1.000000 0.00 0.00 0.00 17,635,000.001.000000

Base 1.000000 0.00 0.00 0.00 17,635,000.00

COMMON STOCK USD.25487836108 01 Jul 2011 07 Jul 2011 USD/DTC 0.02PIPER JAFFRAYKELLOGG CO

65.000 NHEZ Local 55.350000 0.00 1.30 0.07 3,596.381.000000

Base 55.350000 0.00 1.30 0.07 3,596.38

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

800.000 NHDG Local 55.918800 0.00 8.00 0.86 44,726.181.000000

Base 55.918800 0.00 8.00 0.86 44,726.18

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,300.000 NHDG Local 55.780000 0.00 0.00 0.00 72,514.001.000000

Base 55.780000 0.00 0.00 0.00 72,514.00
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487836108 Total

9.30 0.930.002,165.000 Local 120,836.56

Base 0.00 9.30 0.93 120,836.56

COMMON STOCK NPV48880L107 13 Jul 2011 28 Jul 2011 USD/DTC15 MERGERKENDLE INTERNATIONAL INC

2,020.000 NHHZ Local 15.250000 0.00 0.00 0.00 30,805.001.000000

Base 15.250000 0.00 0.00 0.00 30,805.00

48899B934 11 Jul 2011 11 Jul 2011 USD/BOSSTATE STREET BANK AND TRUSTICAHN PARTNERS LP

1,041,000.000 NHHG Local 1.147154 0.00 0.00 0.00 1,194,187.681.000000

Base 1.147154 0.00 0.00 0.00 1,194,187.68

COMMON STOCK USD1.493267108 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)KEYCORP

3,090.000 NHDG Local 8.299000 0.00 30.90 0.50 25,612.511.000000

Base 8.299000 0.00 30.90 0.50 25,612.51

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,870.000 NHDG Local 8.040000 0.00 0.00 0.00 87,394.801.000000

Base 8.040000 0.00 0.00 0.00 87,394.80

493267108 Total

30.90 0.500.0013,960.000 Local 113,007.31

Base 0.00 30.90 0.50 113,007.31

COMMON STOCK494368103 05 Jul 2011 08 Jul 2011 USD/DTC 0.03MR BEAL &COMPANYKIMBERLY CLARK CORP

12,072.000 NHEZ Local 66.689600 0.00 362.16 15.46 804,699.231.000000

Base 66.689600 0.00 362.16 15.46 804,699.23

06 Jul 2011 11 Jul 2011 USD/DTC 0.03MR BEAL &COMPANY

12,072.000 NHEZ Local 66.567100 0.00 362.16 15.43 803,220.441.000000

Base 66.567100 0.00 362.16 15.43 803,220.44
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27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,280.000 NHDG Local 66.707900 0.00 12.80 1.64 85,371.671.000000

Base 66.707900 0.00 12.80 1.64 85,371.67

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,020.000 NHDG Local 65.360000 0.00 0.00 0.00 132,027.201.000000

Base 65.360000 0.00 0.00 0.00 132,027.20

494368103 Total

737.12 32.530.0027,444.000 Local 1,825,318.54

Base 0.00 737.12 32.53 1,825,318.54

REIT USD.0149446R109 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)KIMCO REALTY CORP

1,290.000 NHDG Local 19.701800 0.00 12.90 0.49 25,401.931.000000

Base 19.701800 0.00 12.90 0.49 25,401.93

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,070.000 NHDG Local 19.030000 0.00 0.00 0.00 58,422.101.000000

Base 19.030000 0.00 0.00 0.00 58,422.10

49446R109 Total

12.90 0.490.004,360.000 Local 83,824.03

Base 0.00 12.90 0.49 83,824.03

COMMON STOCK49460W208 01 Jul 2011 07 Jul 2011 USD/DTC 0.02PIPER JAFFRAYKINETIC CONCEPTS INC

233.000 NHEZ Local 58.080000 0.00 4.66 0.26 13,527.721.000000

Base 58.080000 0.00 4.66 0.26 13,527.72

14 Jul 2011 19 Jul 2011 USD/DTC 0.02PIPER JAFFRAY

21,156.000 NHEZ Local 68.231800 0.00 423.12 27.72 1,443,061.121.000000

Base 68.231800 0.00 423.12 27.72 1,443,061.12
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15 Jul 2011 20 Jul 2011 USD/DTC 0.02PIPER JAFFRAY

21,156.000 NHEZ Local 68.144700 0.00 423.12 27.69 1,441,218.461.000000

Base 68.144700 0.00 423.12 27.69 1,441,218.46

49460W208 Total

850.90 55.670.0042,545.000 Local 2,897,807.30

Base 0.00 850.90 55.67 2,897,807.30

COMMON STOCK USD.01500233101 17 Aug 2011 17 Aug 2011 USD/DTCSALE OF FRACTIONAL SKOHLBERG CAPITAL CORP

0.992 NHHZ Local 5.110887 0.00 0.00 0.00 5.071.000000

Base 5.110887 0.00 0.00 0.00 5.07

COMMON STOCK USD.01500255104 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)KOHLS CORP

890.000 NHDG Local 55.658400 0.00 8.90 0.96 49,526.121.000000

Base 55.658400 0.00 8.90 0.96 49,526.12

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,440.000 NHDG Local 54.710000 0.00 0.00 0.00 78,782.401.000000

Base 54.710000 0.00 0.00 0.00 78,782.40

500255104 Total

8.90 0.960.002,330.000 Local 128,308.52

Base 0.00 8.90 0.96 128,308.52

ADR500631106 07 Sep 2011 12 Sep 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSKOREA ELEC POWER CORP SP ADR

17,200.000 NHHJ Local 10.453100 0.00 258.00 3.46 179,531.861.000000

Base 10.453100 0.00 258.00 3.46 179,531.86

08 Sep 2011 13 Sep 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

50,000.000 NHHJ Local 10.337900 0.00 750.00 9.93 516,135.071.000000

Base 10.337900 0.00 750.00 9.93 516,135.07
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09 Sep 2011 14 Sep 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

44,360.000 NHHJ Local 9.885900 0.00 443.60 8.42 438,086.501.000000

Base 9.885900 0.00 443.60 8.42 438,086.50

500631106 Total

1,451.60 21.810.00111,560.000 Local 1,133,753.43

Base 0.00 1,451.60 21.81 1,133,753.43

COMMON STOCK NPV50075N104 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)KRAFT FOODS INC CLASS A

5,800.000 NHDG Local 34.693500 0.00 58.00 3.87 201,160.431.000000

Base 34.693500 0.00 58.00 3.87 201,160.43

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

12,030.000 NHDG Local 34.380000 0.00 0.00 0.00 413,591.401.000000

Base 34.380000 0.00 0.00 0.00 413,591.40

50075N104 Total

58.00 3.870.0017,830.000 Local 614,751.83

Base 0.00 58.00 3.87 614,751.83

COMMON STOCK50077B207 03 Aug 2011 03 Aug 2011 USD/DTCSALE OF FRACTIONAL SKRATOS DEFENSE + SECURITY

0.760 NHHZ Local 9.828947 0.00 0.00 0.00 7.471.000000

Base 9.828947 0.00 0.00 0.00 7.47

COMMON STOCK USD1.501044101 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)KROGER CO

1,960.000 NHDG Local 24.826400 0.00 19.60 0.94 48,639.201.000000

Base 24.826400 0.00 19.60 0.94 48,639.20

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,560.000 NHDG Local 24.870000 0.00 0.00 0.00 63,667.201.000000

Base 24.870000 0.00 0.00 0.00 63,667.20



Prepared by State StreetPage 1345

Sales Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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

501044101 Total

19.60 0.940.004,520.000 Local 112,306.40

Base 0.00 19.60 0.94 112,306.40

COMMON STOCK50212A106 26 Jul 2011 26 Jul 2011 USD/DTCMERGERL 1 IDENTITY SOLUTIONS INC

7,451.000 NHHZ Local 12.000000 0.00 0.00 0.00 89,412.001.000000

Base 12.000000 0.00 0.00 0.00 89,412.00

COMMON STOCK USD.01502161102 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)LSI CORP

2,150.000 NHDG Local 6.504400 0.00 21.50 0.27 13,962.691.000000

Base 6.504400 0.00 21.50 0.27 13,962.69

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,530.000 NHDG Local 7.360000 0.00 0.00 0.00 18,620.801.000000

Base 7.360000 0.00 0.00 0.00 18,620.80

502161102 Total

21.50 0.270.004,680.000 Local 32,583.49

Base 0.00 21.50 0.27 32,583.49

COMMON STOCK USD.01502424104 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)L 3 COMMUNICATIONS HOLDINGS

350.000 NHDG Local 79.622900 0.00 3.50 0.54 27,863.981.000000

Base 79.622900 0.00 3.50 0.54 27,863.98

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

330.000 NHDG Local 79.120000 0.00 0.00 0.00 26,109.601.000000

Base 79.120000 0.00 0.00 0.00 26,109.60

502424104 Total

3.50 0.540.00680.000 Local 53,973.58

Base 0.00 3.50 0.54 53,973.58
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COMMON STOCK USD.150540R409 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)LABORATORY CRP OF AMER HLDGS

330.000 NHDG Local 90.470400 0.00 3.30 0.58 29,851.351.000000

Base 90.470400 0.00 3.30 0.58 29,851.35

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

600.000 NHDG Local 90.760000 0.00 0.00 0.00 54,456.001.000000

Base 90.760000 0.00 0.00 0.00 54,456.00

50540R409 Total

3.30 0.580.00930.000 Local 84,307.35

Base 0.00 3.30 0.58 84,307.35

II LP507993954 22 Jul 2011 22 Jul 2011 USD/BOSAUTREPAT-DISTRIBUTIONLF STRATEGIC REALTY INVESTORS

242,325.000 NHEJ Local 1.000000 0.00 0.00 0.00 242,325.001.000000

Base 1.000000 0.00 0.00 0.00 242,325.00

COMMON STOCK517834107 08 Jul 2011 13 Jul 2011 USD/DTC 0.02PERSHING LLCLAS VEGAS SANDS CORP

2,500.000 NHEY Local 45.763500 0.00 50.00 2.20 114,356.551.000000

Base 45.763500 0.00 50.00 2.20 114,356.55

REIT USD.01517942108 23 Aug 2011 26 Aug 2011 USD/DTC 0.04ISI GROUPINCLASALLE HOTEL PROPERTIES

4,200.000 NHHO Local 15.866200 0.00 168.00 1.28 66,468.761.000000

Base 15.866200 0.00 168.00 1.28 66,468.76

24 Aug 2011 29 Aug 2011 USD/DTC 0.04ISLAND TRADER SECURITIES INC

12,590.000 NHHO Local 16.090300 0.00 503.60 3.89 202,069.391.000000

Base 16.090300 0.00 503.60 3.89 202,069.39

25 Aug 2011 30 Aug 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

7,650.000 NHHO Local 15.871600 0.00 229.50 2.34 121,185.901.000000

Base 15.871600 0.00 229.50 2.34 121,185.90
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26 Aug 2011 31 Aug 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

7,260.000 NHHO Local 15.851900 0.00 217.80 2.21 114,864.781.000000

Base 15.851900 0.00 217.80 2.21 114,864.78

517942108 Total

1,118.90 9.720.0031,700.000 Local 504,588.83

Base 0.00 1,118.90 9.72 504,588.83

COMMON STOCK USD.01518439104 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)ESTEE LAUDER COMPANIES CL A

193.000 NHDG Local 105.287400 0.00 1.93 0.40 20,318.141.000000

Base 105.287400 0.00 1.93 0.40 20,318.14

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,023.000 NHDG Local 104.910000 0.00 0.00 0.00 107,322.931.000000

Base 104.910000 0.00 0.00 0.00 107,322.93

518439104 Total

1.93 0.400.001,216.000 Local 127,641.07

Base 0.00 1.93 0.40 127,641.07

COMMON STOCK USD.01524660107 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)LEGGETT + PLATT INC

480.000 NHDG Local 22.977900 0.00 4.80 0.22 11,024.371.000000

Base 22.977900 0.00 4.80 0.22 11,024.37

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

870.000 NHDG Local 21.700000 0.00 0.00 0.00 18,879.001.000000

Base 21.700000 0.00 0.00 0.00 18,879.00

524660107 Total

4.80 0.220.001,350.000 Local 29,903.37

Base 0.00 4.80 0.22 29,903.37



Prepared by State StreetPage 1348

Sales Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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.1524901105 19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHLEGG MASON INC

16,060.000 NHDG Local 30.810000 0.00 0.00 0.00 494,808.601.000000

Base 30.810000 0.00 0.00 0.00 494,808.60

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

460.000 NHDG Local 31.509600 0.00 4.60 0.28 14,489.541.000000

Base 31.509600 0.00 4.60 0.28 14,489.54

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

16,212.000 NHFR Local 29.420000 0.00 0.00 0.00 476,957.041.000000

Base 29.420000 0.00 0.00 0.00 476,957.04

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

800.000 NHDG Local 29.420000 0.00 0.00 0.00 23,536.001.000000

Base 29.420000 0.00 0.00 0.00 23,536.00

524901105 Total

4.60 0.280.0033,532.000 Local 1,009,791.18

Base 0.00 4.60 0.28 1,009,791.18

COMMON STOCK USD.1526057104 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)LENNAR CORP A

540.000 NHDG Local 17.630600 0.00 5.40 0.19 9,514.931.000000

Base 17.630600 0.00 5.40 0.19 9,514.93

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,280.000 NHDG Local 17.690000 0.00 0.00 0.00 22,643.201.000000

Base 17.690000 0.00 0.00 0.00 22,643.20

526057104 Total

5.40 0.190.001,820.000 Local 32,158.13

Base 0.00 5.40 0.19 32,158.13
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COMMON STOCK USD1.527288104 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)LEUCADIA NATIONAL CORP

680.000 NHDG Local 33.365000 0.00 6.80 0.44 22,680.961.000000

Base 33.365000 0.00 6.80 0.44 22,680.96

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,520.000 NHDG Local 33.670000 0.00 0.00 0.00 51,178.401.000000

Base 33.670000 0.00 0.00 0.00 51,178.40

527288104 Total

6.80 0.440.002,200.000 Local 73,859.36

Base 0.00 6.80 0.44 73,859.36

COMMON STOCK USD.01529771107 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)LEXMARK INTERNATIONAL INC A

250.000 NHDG Local 33.418000 0.00 2.50 0.17 8,351.831.000000

Base 33.418000 0.00 2.50 0.17 8,351.83

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

620.000 NHDG Local 33.570000 0.00 0.00 0.00 20,813.401.000000

Base 33.570000 0.00 0.00 0.00 20,813.40

529771107 Total

2.50 0.170.00870.000 Local 29,165.23

Base 0.00 2.50 0.17 29,165.23

TRACKING STK USD.0153071M302 26 Sep 2011 USD/DTCMANDATORYEXCHANGE NON CASHLIBERTY MEDIA CORP CAP SER A

5,100.000 NHHY Local 11.236821 0.00 0.00 0.00 57,307.791.000000

Base 11.236821 0.00 0.00 0.00 57,307.79

26 Sep 2011 CANCEL USD/DTCMANDATORYEXCHANGE NON CASH

-5,100.000 NHHY Local 11.236821 0.00 0.00 0.00 -57,307.791.000000

Base 11.236821 0.00 0.00 0.00 -57,307.79
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26 Sep 2011 26 Sep 2011 USD/DTCMANDATORYEXCHANGE NON CASH

5,100.000 NHHY Local 11.236821 0.00 0.00 0.00 57,307.791.000000

Base 11.236821 0.00 0.00 0.00 57,307.79

53071M302 Total

0.00 0.000.005,100.000 Local 57,307.79

Base 0.00 0.00 0.00 57,307.79

TRACKING STK USD.0153071M708 26 Sep 2011 26 Sep 2011 USD/DTCMANDATORYEXCHANGE NON CASHLIBERTY MEDIA STARZ SERIES A

3,720.000 NHHY Local 34.008639 0.00 0.00 0.00 126,512.141.000000

Base 34.008639 0.00 0.00 0.00 126,512.14

COMMON STOCK USD.0153217V109 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)LIFE TECHNOLOGIES CORP

570.000 NHDG Local 48.246500 0.00 5.70 0.53 27,494.281.000000

Base 48.246500 0.00 5.70 0.53 27,494.28

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,080.000 NHDG Local 45.030000 0.00 0.00 0.00 48,632.401.000000

Base 45.030000 0.00 0.00 0.00 48,632.40

53217V109 Total

5.70 0.530.001,650.000 Local 76,126.68

Base 0.00 5.70 0.53 76,126.68

COMMON STOCK USD.0153219L109 05 Jul 2011 08 Jul 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.LIFEPOINT HOSPITALS INC

2,620.000 NHHO Local 39.430700 0.00 52.40 1.99 103,254.041.000000

Base 39.430700 0.00 52.40 1.99 103,254.04

06 Jul 2011 11 Jul 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.

3,020.000 NHHO Local 39.302800 0.00 60.40 2.28 118,631.781.000000

Base 39.302800 0.00 60.40 2.28 118,631.78
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53219L109 Total

112.80 4.270.005,640.000 Local 221,885.82

Base 0.00 112.80 4.27 221,885.82

COMMON STOCK NPV532457108 01 Jul 2011 07 Jul 2011 USD/DTC 0.02PIPER JAFFRAYELI LILLY + CO

30.000 NHEZ Local 37.590000 0.00 0.60 0.03 1,127.071.000000

Base 37.590000 0.00 0.60 0.03 1,127.07

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,270.000 NHDG Local 38.568800 0.00 32.70 2.43 126,084.851.000000

Base 38.568800 0.00 32.70 2.43 126,084.85

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,770.000 NHDG Local 38.300000 0.00 0.00 0.00 297,591.001.000000

Base 38.300000 0.00 0.00 0.00 297,591.00

532457108 Total

33.30 2.460.0011,070.000 Local 424,802.92

Base 0.00 33.30 2.46 424,802.92

COMMON STOCK USD.5532716107 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)LIMITED BRANDS INC

840.000 NHDG Local 37.673300 0.00 8.40 0.61 31,636.561.000000

Base 37.673300 0.00 8.40 0.61 31,636.56

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,190.000 NHDG Local 37.860000 0.00 0.00 0.00 45,053.401.000000

Base 37.860000 0.00 0.00 0.00 45,053.40

532716107 Total

8.40 0.610.002,030.000 Local 76,689.96

Base 0.00 8.40 0.61 76,689.96
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COMMON STOCK NPV534187109 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)LINCOLN NATIONAL CORP

1,050.000 NHDG Local 26.588100 0.00 10.50 0.54 27,906.471.000000

Base 26.588100 0.00 10.50 0.54 27,906.47

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,140.000 NHDG Local 26.500000 0.00 0.00 0.00 56,710.001.000000

Base 26.500000 0.00 0.00 0.00 56,710.00

534187109 Total

10.50 0.540.003,190.000 Local 84,616.47

Base 0.00 10.50 0.54 84,616.47

COMMON STOCK535678106 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)LINEAR TECHNOLOGY CORP

860.000 NHDG Local 29.387700 0.00 8.60 0.49 25,264.331.000000

Base 29.387700 0.00 8.60 0.49 25,264.33

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,860.000 NHDG Local 29.300000 0.00 0.00 0.00 54,498.001.000000

Base 29.300000 0.00 0.00 0.00 54,498.00

535678106 Total

8.60 0.490.002,720.000 Local 79,762.33

Base 0.00 8.60 0.49 79,762.33

VENTURE CAPITAL LBO539453993 04 Aug 2011 04 Aug 2011 USD/BOSAUTREPAT-DISTRIBUTIONTHOMAS H LEE EQUITY FUND V

2,246,312.000 NHEL Local 1.000000 0.00 0.00 0.00 2,246,312.001.000000

Base 1.000000 0.00 0.00 0.00 2,246,312.00

06 Jun 2011 06 Jun 2011 USD/BOSAUTREPAT-DISTRIBUTION

173,089.000 NHEL Local 1.000000 0.00 0.00 0.00 173,089.001.000000

Base 1.000000 0.00 0.00 0.00 173,089.00
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539453993 Total

0.00 0.000.002,419,401.000 Local 2,419,401.00

Base 0.00 0.00 0.00 2,419,401.00

COMMON STOCK USD1.539830109 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)LOCKHEED MARTIN CORP

930.000 NHDG Local 79.066800 0.00 9.30 1.42 73,521.401.000000

Base 79.066800 0.00 9.30 1.42 73,521.40

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,440.000 NHDG Local 75.730000 0.00 0.00 0.00 109,051.201.000000

Base 75.730000 0.00 0.00 0.00 109,051.20

539830109 Total

9.30 1.420.002,370.000 Local 182,572.60

Base 0.00 9.30 1.42 182,572.60

COMMON STOCK USD.01540424108 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)LOEWS CORP

1,010.000 NHDG Local 40.148200 0.00 10.10 0.78 40,538.801.000000

Base 40.148200 0.00 10.10 0.78 40,538.80

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,910.000 NHDG Local 39.870000 0.00 0.00 0.00 76,151.701.000000

Base 39.870000 0.00 0.00 0.00 76,151.70

30 Aug 2011 02 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

42,600.000 NHDF Local 36.959600 0.00 852.00 30.23 1,573,596.731.000000

Base 36.959600 0.00 852.00 30.23 1,573,596.73

540424108 Total

862.10 31.010.0045,520.000 Local 1,690,287.23

Base 0.00 862.10 31.01 1,690,287.23
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COMMON STOCK USD.01544147101 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)LORILLARD INC

476.000 NHDG Local 105.599400 0.00 4.76 0.97 50,259.581.000000

Base 105.599400 0.00 4.76 0.97 50,259.58

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

635.000 NHDG Local 106.220000 0.00 0.00 0.00 67,449.701.000000

Base 106.220000 0.00 0.00 0.00 67,449.70

544147101 Total

4.76 0.970.001,111.000 Local 117,709.28

Base 0.00 4.76 0.97 117,709.28

COMMON STOCK USD.5548661107 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)LOWE S COS INC

4,260.000 NHDG Local 22.695700 0.00 42.60 1.86 96,639.221.000000

Base 22.695700 0.00 42.60 1.86 96,639.22

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,910.000 NHDG Local 21.580000 0.00 0.00 0.00 192,277.801.000000

Base 21.580000 0.00 0.00 0.00 192,277.80

548661107 Total

42.60 1.860.0013,170.000 Local 288,917.02

Base 0.00 42.60 1.86 288,917.02

COMMON STOCK NPV549271104 03 Aug 2011 08 Aug 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITHLUBRIZOL CORP

4,100.000 NHDF Local 134.557400 0.00 20.50 10.59 551,654.251.000000

Base 134.557400 0.00 20.50 10.59 551,654.25

04 Aug 2011 09 Aug 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

3,600.000 NHDF Local 134.403600 0.00 18.00 9.29 483,825.671.000000

Base 134.403600 0.00 18.00 9.29 483,825.67
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05 Aug 2011 10 Aug 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

3,500.000 NHDF Local 134.351500 0.00 17.50 9.03 470,203.721.000000

Base 134.351500 0.00 17.50 9.03 470,203.72

10 Aug 2011 15 Aug 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

1,400.000 NHDF Local 134.354400 0.00 7.00 3.61 188,085.551.000000

Base 134.354400 0.00 7.00 3.61 188,085.55

11 Aug 2011 16 Aug 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

2,700.000 NHDF Local 134.351100 0.00 13.50 6.96 362,727.511.000000

Base 134.351100 0.00 13.50 6.96 362,727.51

19 Sep 2011 19 Sep 2011 USD/DTCMERGER

3,752.000 NHEU Local 135.000000 0.00 0.00 0.00 506,520.001.000000

Base 135.000000 0.00 0.00 0.00 506,520.00

549271104 Total

76.50 39.480.0019,052.000 Local 2,563,016.70

Base 0.00 76.50 39.48 2,563,016.70

COMMON STOCK USD.555261F104 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)M + T BANK CORP

380.000 NHDG Local 88.236300 0.00 3.80 0.65 33,525.341.000000

Base 88.236300 0.00 3.80 0.65 33,525.34

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,280.000 NHDG Local 86.240000 0.00 0.00 0.00 110,387.201.000000

Base 86.240000 0.00 0.00 0.00 110,387.20

55261F104 Total

3.80 0.650.001,660.000 Local 143,912.54

Base 0.00 3.80 0.65 143,912.54



Prepared by State StreetPage 1356

Sales Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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.01552715104 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)MEMC ELECTRONIC MATERIALS

820.000 NHDG Local 7.795100 0.00 8.20 0.13 6,383.651.000000

Base 7.795100 0.00 8.20 0.13 6,383.65

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,870.000 NHDG Local 7.420000 0.00 0.00 0.00 13,875.401.000000

Base 7.420000 0.00 0.00 0.00 13,875.40

552715104 Total

8.20 0.130.002,690.000 Local 20,259.05

Base 0.00 8.20 0.13 20,259.05

COMMON STOCK USD1.55277J108 19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMF GLOBAL HOLDINGS LTD

64,190.000 NHDG Local 7.290000 0.00 0.00 0.00 467,945.101.000000

Base 7.290000 0.00 0.00 0.00 467,945.10

22 Jul 2011 27 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

634.000 NHFR Local 7.712400 0.00 6.34 0.10 4,883.221.000000

Base 7.712400 0.00 6.34 0.10 4,883.22

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

63,556.000 NHFR Local 7.370000 0.00 0.00 0.00 468,407.721.000000

Base 7.370000 0.00 0.00 0.00 468,407.72

55277J108 Total

6.34 0.100.00128,380.000 Local 941,236.04

Base 0.00 6.34 0.10 941,236.04

55299G991 31 Aug 2011 31 Aug 2011 USD/BOSAUTREPAT-DISTRIBUTIONMGA DEVELOPMENT ASSOC, LP

1.000 NHEJ Local 514,656.560000 0.00 0.00 0.00 514,656.561.000000

Base 514,656.560000 0.00 0.00 0.00 514,656.56
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COMMON STOCK553530106 14 Sep 2011 19 Sep 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPORMSC INDUSTRIAL DIRECT CO A

4,989.000 NHDZ Local 61.827100 0.00 199.56 5.93 308,249.911.000000

Base 61.827100 0.00 199.56 5.93 308,249.91

15 Sep 2011 20 Sep 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

32,073.000 NHDZ Local 62.054000 0.00 1,282.92 38.22 1,988,936.801.000000

Base 62.054000 0.00 1,282.92 38.22 1,988,936.80

16 Sep 2011 21 Sep 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

15,680.000 NHDZ Local 62.321600 0.00 627.20 18.77 976,556.721.000000

Base 62.321600 0.00 627.20 18.77 976,556.72

19 Sep 2011 22 Sep 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

10,805.000 NHDZ Local 61.406300 0.00 432.20 12.74 663,050.131.000000

Base 61.406300 0.00 432.20 12.74 663,050.13

20 Sep 2011 23 Sep 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

4,189.000 NHDZ Local 62.140400 0.00 167.56 5.00 260,133.581.000000

Base 62.140400 0.00 167.56 5.00 260,133.58

21 Sep 2011 26 Sep 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

3,564.000 NHDZ Local 59.133800 0.00 142.56 4.05 210,606.251.000000

Base 59.133800 0.00 142.56 4.05 210,606.25

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LIQUIDNETINC

7,127.000 NHDZ Local 59.260000 0.00 142.54 8.11 422,195.371.000000

Base 59.260000 0.00 142.54 8.11 422,195.37

22 Sep 2011 27 Sep 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

10,691.000 NHDZ Local 57.234700 0.00 427.64 11.75 611,456.791.000000

Base 57.234700 0.00 427.64 11.75 611,456.79

23 Sep 2011 28 Sep 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

7,128.000 NHDZ Local 57.085700 0.00 285.12 7.82 406,613.931.000000

Base 57.085700 0.00 285.12 7.82 406,613.93
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26 Sep 2011 29 Sep 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

4,544.000 NHDZ Local 56.965200 0.00 181.76 4.97 258,663.141.000000

Base 56.965200 0.00 181.76 4.97 258,663.14

553530106 Total

3,889.06 117.360.00100,790.000 Local 6,106,462.62

Base 0.00 3,889.06 117.36 6,106,462.62

FUND II LP555992924 01 Aug 2011 01 Aug 2011 USD/BOSRETURN OFCAPITALMACFARLANE URBAN REAL ESTATE

77,227.720 NHEJ Local 1.000000 0.00 0.00 0.00 77,227.721.000000

Base 1.000000 0.00 0.00 0.00 77,227.72

COMMON STOCK USD.0155616P104 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)MACY S INC

1,380.000 NHDG Local 29.366800 0.00 13.80 0.78 40,511.601.000000

Base 29.366800 0.00 13.80 0.78 40,511.60

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,390.000 NHDG Local 28.870000 0.00 0.00 0.00 97,869.301.000000

Base 28.870000 0.00 0.00 0.00 97,869.30

55616P104 Total

13.80 0.780.004,770.000 Local 138,380.90

Base 0.00 13.80 0.78 138,380.90

COMMON STOCK556269108 07 Jul 2011 12 Jul 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INCSTEVEN MADDEN LTD

1,920.000 NHHO Local 40.678400 0.00 57.60 1.50 78,043.431.000000

Base 40.678400 0.00 57.60 1.50 78,043.43

12 Jul 2011 15 Jul 2011 USD/DTC 0.04PIPER JAFFRAY

2,130.000 NHHO Local 40.264900 0.00 85.20 1.65 85,677.391.000000

Base 40.264900 0.00 85.20 1.65 85,677.39
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Base Currency: USD - US DOLLAR

556269108 Total

142.80 3.150.004,050.000 Local 163,720.82

Base 0.00 142.80 3.15 163,720.82

LP557995933 08 Jul 2011 08 Jul 2011 USD/BOSAUTREPAT-DISTRIBUTIONMADISON DEARBORN CAP PARTNER V

33,430.000 NHEL Local 1.000000 0.00 0.00 0.00 33,430.001.000000

Base 1.000000 0.00 0.00 0.00 33,430.00

28 Sep 2011 28 Sep 2011 USD/BOSAUTREPAT-DISTRIBUTION

30,798.000 NHEL Local 1.000000 0.00 0.00 0.00 30,798.001.000000

Base 1.000000 0.00 0.00 0.00 30,798.00

557995933 Total

0.00 0.000.0064,228.000 Local 64,228.00

Base 0.00 0.00 0.00 64,228.00

COMMON STOCK USD.01559079207 24 Aug 2011 29 Aug 2011 USD/DTC 0.02GREENTREEBROKERAGE SERVICES INCMAGELLAN HEALTH SERVICES INC

700.000 NHDX Local 48.155800 0.00 14.00 0.65 33,694.411.000000

Base 48.155800 0.00 14.00 0.65 33,694.41

26 Aug 2011 31 Aug 2011 USD/DTC 0.02BNY CONVERGEX LJR

5,850.000 NHDX Local 47.252000 0.00 117.00 5.31 276,301.891.000000

Base 47.252000 0.00 117.00 5.31 276,301.89

29 Aug 2011 01 Sep 2011 USD/DTC 0.02GREENTREEBROKERAGE SERVICES INC

4,300.000 NHDX Local 48.708600 0.00 86.00 4.03 209,356.951.000000

Base 48.708600 0.00 86.00 4.03 209,356.95

01 Sep 2011 07 Sep 2011 USD/DTC 0.01LIQUIDNETINC

1,500.000 NHDX Local 48.250000 0.00 15.00 1.39 72,358.611.000000

Base 48.250000 0.00 15.00 1.39 72,358.61
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Base Currency: USD - US DOLLAR

02 Sep 2011 08 Sep 2011 USD/DTC 0.01LIQUIDNETINC

750.000 NHDX Local 47.698600 0.00 7.50 0.69 35,765.761.000000

Base 47.698600 0.00 7.50 0.69 35,765.76

559079207 Total

239.50 12.070.0013,100.000 Local 627,477.62

Base 0.00 239.50 12.07 627,477.62

COMMON STOCK USD.0156035L104 25 Jul 2011 25 Jul 2011 USD/DTCSALE OF FRACTIONAL SMAIN STREET CAPITAL CORP

0.870 NHHZ Local 14.091954 0.00 0.00 0.00 12.261.000000

Base 14.091954 0.00 0.00 0.00 12.26

24 Aug 2011 24 Aug 2011 USD/DTCSALE OF FRACTIONAL S

0.161 NHHZ Local 14.906832 0.00 0.00 0.00 2.401.000000

Base 14.906832 0.00 0.00 0.00 2.40

22 Sep 2011 22 Sep 2011 USD/DTCSALE OF FRACTIONAL S

0.150 NHHZ Local 14.200000 0.00 0.00 0.00 2.131.000000

Base 14.200000 0.00 0.00 0.00 2.13

56035L104 Total

0.00 0.000.001.181 Local 16.79

Base 0.00 0.00 0.00 16.79

COMMON STOCK USD.01563571108 19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMANITOWOC COMPANY INC

33,150.000 NHDG Local 16.000000 0.00 0.00 0.00 530,400.001.000000

Base 16.000000 0.00 0.00 0.00 530,400.00

20 Jul 2011 25 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

773.000 NHFR Local 16.690000 0.00 7.73 0.25 12,893.391.000000

Base 16.690000 0.00 7.73 0.25 12,893.39
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22 Jul 2011 27 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

97.000 NHFR Local 16.090000 0.00 0.97 0.03 1,559.731.000000

Base 16.090000 0.00 0.97 0.03 1,559.73

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

32,280.000 NHFR Local 13.990000 0.00 0.00 0.00 451,597.201.000000

Base 13.990000 0.00 0.00 0.00 451,597.20

563571108 Total

8.70 0.280.0066,300.000 Local 996,450.32

Base 0.00 8.70 0.28 996,450.32

COMMON STOCK USD.0156418H100 13 Jul 2011 18 Jul 2011 USD/DTCEXTERNAL SWAPMANPOWER INC

1,800.000 NHDG Local 53.980000 0.00 0.00 0.00 97,164.001.000000

Base 53.980000 0.00 0.00 0.00 97,164.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

12,790.000 NHDG Local 54.311900 0.00 127.90 13.34 694,507.961.000000

Base 54.311900 0.00 127.90 13.34 694,507.96

19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,300.000 NHDG Local 51.080000 0.00 0.00 0.00 475,044.001.000000

Base 51.080000 0.00 0.00 0.00 475,044.00

22 Jul 2011 27 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

117.000 NHFR Local 53.800000 0.00 1.17 0.13 6,293.301.000000

Base 53.800000 0.00 1.17 0.13 6,293.30

28 Jul 2011 02 Aug 2011 USD/DTC 0.04CABRERA CAPITAL MARKETS

21,200.000 NHDZ Local 50.954800 0.00 848.00 20.75 1,079,373.011.000000

Base 50.954800 0.00 848.00 20.75 1,079,373.01
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,183.000 NHFR Local 50.520000 0.00 0.00 0.00 463,925.161.000000

Base 50.520000 0.00 0.00 0.00 463,925.16

09 Aug 2011 12 Aug 2011 USD/DTC 0.04DEUTSCHE BANK SECURITIES INC

32,052.000 NHDZ Local 40.431700 0.00 1,282.08 24.88 1,294,609.891.000000

Base 40.431700 0.00 1,282.08 24.88 1,294,609.89

10 Aug 2011 15 Aug 2011 USD/DTC 0.02LIQUIDNETINC

9,530.000 NHDZ Local 40.179400 0.00 190.60 7.36 382,711.721.000000

Base 40.179400 0.00 190.60 7.36 382,711.72

10 Aug 2011 15 Aug 2011 USD/DTC 0.04DEUTSCHE BANK SECURITIES INC

22,294.000 NHDZ Local 40.003900 0.00 891.76 17.12 890,938.071.000000

Base 40.003900 0.00 891.76 17.12 890,938.07

11 Aug 2011 16 Aug 2011 USD/DTC 0.02LIQUIDNETINC

7,835.000 NHDZ Local 39.173600 0.00 156.70 5.90 306,762.561.000000

Base 39.173600 0.00 156.70 5.90 306,762.56

11 Aug 2011 16 Aug 2011 USD/DTC 0.04DEUTSCHE BANK SECURITIES INC

17,099.000 NHDZ Local 39.361900 0.00 683.96 12.92 672,352.251.000000

Base 39.361900 0.00 683.96 12.92 672,352.25

56418H100 Total

4,182.17 102.400.00143,200.000 Local 6,363,681.92

Base 0.00 4,182.17 102.40 6,363,681.92

COMMON STOCK USD1.565849106 08 Jul 2011 13 Jul 2011 USD/DTC 0.02PERSHING LLCMARATHON OIL CORP

2,400.000 NHEY Local 32.548800 0.00 48.00 1.50 78,067.621.000000

Base 32.548800 0.00 48.00 1.50 78,067.62
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27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,380.000 NHDG Local 31.453300 0.00 23.80 1.44 74,833.611.000000

Base 31.453300 0.00 23.80 1.44 74,833.61

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

480.000 NHDG Local 30.970000 0.00 0.00 0.00 14,865.601.000000

Base 30.970000 0.00 0.00 0.00 14,865.60

565849106 Total

71.80 2.940.005,260.000 Local 167,766.83

Base 0.00 71.80 2.94 167,766.83

COMMON STOCK56585A102 08 Jul 2011 13 Jul 2011 USD/DTC 0.02PERSHING LLCMARATHON PETROLEUM CORP

1,200.000 NHEY Local 41.489300 0.00 24.00 0.96 49,762.201.000000

Base 41.489300 0.00 24.00 0.96 49,762.20

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,230.000 NHDG Local 42.395100 0.00 12.30 1.01 52,132.661.000000

Base 42.395100 0.00 12.30 1.01 52,132.66

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,290.000 NHDG Local 43.790000 0.00 0.00 0.00 144,069.101.000000

Base 43.790000 0.00 0.00 0.00 144,069.10

56585A102 Total

36.30 1.970.005,720.000 Local 245,963.96

Base 0.00 36.30 1.97 245,963.96

COMMON STOCK USD1.571748102 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)MARSH + MCLENNAN COS

1,780.000 NHDG Local 30.067400 0.00 17.80 1.03 53,501.141.000000

Base 30.067400 0.00 17.80 1.03 53,501.14
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,350.000 NHDG Local 29.490000 0.00 0.00 0.00 128,281.501.000000

Base 29.490000 0.00 0.00 0.00 128,281.50

571748102 Total

17.80 1.030.006,130.000 Local 181,782.64

Base 0.00 17.80 1.03 181,782.64

COMMON STOCK USD1.571837103 06 Jul 2011 06 Jul 2011 USD/DTCMERGER NON CASHMARSHALL + ILSLEY CORP

28,594.000 NHDM Local 13.602307 0.00 0.00 0.00 388,944.381.000000

Base 13.602307 0.00 0.00 0.00 388,944.38

06 Jul 2011 06 Jul 2011 USD/DTCMERGER NON CASH

36,836.000 NHHY Local 6.190847 0.00 0.00 0.00 228,046.061.000000

Base 6.190847 0.00 0.00 0.00 228,046.06

571837103 Total

0.00 0.000.0065,430.000 Local 616,990.44

Base 0.00 0.00 0.00 616,990.44

COMMON STOCK USD.01571903202 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)MARRIOTT INTERNATIONAL CL A

900.000 NHDG Local 33.844400 0.00 9.00 0.59 30,450.371.000000

Base 33.844400 0.00 9.00 0.59 30,450.37

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,330.000 NHDG Local 32.500000 0.00 0.00 0.00 43,225.001.000000

Base 32.500000 0.00 0.00 0.00 43,225.00

571903202 Total

9.00 0.590.002,230.000 Local 73,675.37

Base 0.00 9.00 0.59 73,675.37
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COMMON STOCK USD1.574599106 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)MASCO CORP

1,380.000 NHDG Local 11.012500 0.00 13.80 0.30 15,183.151.000000

Base 11.012500 0.00 13.80 0.30 15,183.15

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,880.000 NHDG Local 10.550000 0.00 0.00 0.00 30,384.001.000000

Base 10.550000 0.00 0.00 0.00 30,384.00

574599106 Total

13.80 0.300.004,260.000 Local 45,567.15

Base 0.00 13.80 0.30 45,567.15

COMMON STOCK57636Q104 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)MASTERCARD INC CLASS A

318.000 NHDG Local 310.595800 0.00 3.18 1.90 98,764.381.000000

Base 310.595800 0.00 3.18 1.90 98,764.38

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

553.000 NHDG Local 303.250000 0.00 0.00 0.00 167,697.251.000000

Base 303.250000 0.00 0.00 0.00 167,697.25

57636Q104 Total

3.18 1.900.00871.000 Local 266,461.63

Base 0.00 3.18 1.90 266,461.63

COMMON STOCK USD1.577081102 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)MATTEL INC

1,120.000 NHDG Local 26.847700 0.00 11.20 0.58 30,057.641.000000

Base 26.847700 0.00 11.20 0.58 30,057.64

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,920.000 NHDG Local 26.660000 0.00 0.00 0.00 51,187.201.000000

Base 26.660000 0.00 0.00 0.00 51,187.20
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577081102 Total

11.20 0.580.003,040.000 Local 81,244.84

Base 0.00 11.20 0.58 81,244.84

COMMON STOCK NPV577933104 22 Jul 2011 27 Jul 2011 USD/DTC 0.03FRIEDMAN BILLINGS + RAMSEYMAXIMUS INC

1,500.000 NHDX Local 40.802600 0.00 45.00 1.18 61,157.721.000000

Base 40.802600 0.00 45.00 1.18 61,157.72

25 Jul 2011 28 Jul 2011 USD/DTC 0.03FRIEDMAN BILLINGS + RAMSEY

250.000 NHDX Local 40.539800 0.00 7.50 0.20 10,127.251.000000

Base 40.539800 0.00 7.50 0.20 10,127.25

26 Jul 2011 29 Jul 2011 USD/DTC 0.03FRIEDMAN BILLINGS + RAMSEY

400.000 NHDX Local 40.086000 0.00 12.00 0.31 16,022.091.000000

Base 40.086000 0.00 12.00 0.31 16,022.09

27 Jul 2011 01 Aug 2011 USD/DTC 0.03FRIEDMAN BILLINGS + RAMSEY

700.000 NHDX Local 39.032800 0.00 21.00 0.53 27,301.431.000000

Base 39.032800 0.00 21.00 0.53 27,301.43

28 Jul 2011 02 Aug 2011 USD/DTC 0.03FRIEDMAN BILLINGS + RAMSEY

1,200.000 NHDX Local 38.864400 0.00 36.00 0.90 46,600.381.000000

Base 38.864400 0.00 36.00 0.90 46,600.38

29 Jul 2011 03 Aug 2011 USD/DTC 0.03FRIEDMAN BILLINGS + RAMSEY

1,200.000 NHDX Local 38.713900 0.00 36.00 0.90 46,419.781.000000

Base 38.713900 0.00 36.00 0.90 46,419.78

01 Aug 2011 04 Aug 2011 USD/DTC 0.01WEEDEN + CO.

1,250.000 NHDX Local 38.520000 0.00 12.50 0.93 48,136.571.000000

Base 38.520000 0.00 12.50 0.93 48,136.57
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23 Aug 2011 26 Aug 2011 USD/DTC 0.03MR BEAL &COMPANY

1,600.000 NHDX Local 37.750500 0.00 48.00 1.16 60,351.641.000000

Base 37.750500 0.00 48.00 1.16 60,351.64

24 Aug 2011 29 Aug 2011 USD/DTC 0.03MR BEAL &COMPANY

1,950.000 NHDX Local 37.371400 0.00 58.50 1.40 72,814.331.000000

Base 37.371400 0.00 58.50 1.40 72,814.33

26 Aug 2011 31 Aug 2011 USD/DTC 0.03NATIONAL FINANCIAL SERVICES CORP.

6,050.000 NHDX Local 36.561000 0.00 181.50 4.25 221,008.301.000000

Base 36.561000 0.00 181.50 4.25 221,008.30

29 Aug 2011 01 Sep 2011 USD/DTC 0.03SIDOTI + COMPANY LLC

400.000 NHDX Local 37.261800 0.00 12.00 0.29 14,892.431.000000

Base 37.261800 0.00 12.00 0.29 14,892.43

08 Sep 2011 13 Sep 2011 USD/DTC 0.02INSTINET

1,800.000 NHDX Local 35.745000 0.00 36.00 1.24 64,303.761.000000

Base 35.745000 0.00 36.00 1.24 64,303.76

12 Sep 2011 15 Sep 2011 USD/DTC 0.01KNIGHT DIRECT LLC

1,150.000 NHDX Local 33.772504 0.00 8.05 0.75 38,829.581.000000

Base 33.772504 0.00 8.05 0.75 38,829.58

12 Sep 2011 15 Sep 2011 USD/DTC 0.03CANTOR FITZGERALD + CO.

2,350.000 NHDX Local 33.663500 0.00 70.50 1.52 79,037.211.000000

Base 33.663500 0.00 70.50 1.52 79,037.21

13 Sep 2011 16 Sep 2011 USD/DTC 0.01KNIGHT DIRECT LLC

1,400.000 NHDX Local 33.613300 0.00 9.80 0.91 47,047.911.000000

Base 33.613300 0.00 9.80 0.91 47,047.91

577933104 Total

594.35 16.470.0023,200.000 Local 854,050.38

Base 0.00 594.35 16.47 854,050.38
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COMMON STOCK NPV579780206 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)MCCORMICK + CO NON VTG SHRS

430.000 NHDG Local 49.493300 0.00 4.30 0.41 21,277.411.000000

Base 49.493300 0.00 4.30 0.41 21,277.41

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

940.000 NHDG Local 48.650000 0.00 0.00 0.00 45,731.001.000000

Base 48.650000 0.00 0.00 0.00 45,731.00

579780206 Total

4.30 0.410.001,370.000 Local 67,008.41

Base 0.00 4.30 0.41 67,008.41

COMMON STOCK USD.01580135101 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSMCDONALD S CORP

9,194.000 NHDG Local 85.206900 0.00 91.94 15.05 783,285.251.000000

Base 85.206900 0.00 91.94 15.05 783,285.25

13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETS

7,356.000 NHDG Local 85.180000 0.00 0.00 12.04 626,572.041.000000

Base 85.180000 0.00 0.00 12.04 626,572.04

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,440.000 NHDG Local 87.656800 0.00 34.40 5.79 301,499.201.000000

Base 87.656800 0.00 34.40 5.79 301,499.20

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,100.000 NHDG Local 86.480000 0.00 0.00 0.00 614,008.001.000000

Base 86.480000 0.00 0.00 0.00 614,008.00

580135101 Total

126.34 32.880.0027,090.000 Local 2,325,364.49

Base 0.00 126.34 32.88 2,325,364.49
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COMMON STOCK USD1.580645109 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)MCGRAW HILL COMPANIES INC

1,000.000 NHDG Local 43.472100 0.00 10.00 0.84 43,461.261.000000

Base 43.472100 0.00 10.00 0.84 43,461.26

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,020.000 NHDG Local 41.600000 0.00 0.00 0.00 84,032.001.000000

Base 41.600000 0.00 0.00 0.00 84,032.00

580645109 Total

10.00 0.840.003,020.000 Local 127,493.26

Base 0.00 10.00 0.84 127,493.26

COMMON STOCK USD.0158155Q103 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)MCKESSON CORP

830.000 NHDG Local 80.774500 0.00 8.30 1.29 67,033.251.000000

Base 80.774500 0.00 8.30 1.29 67,033.25

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,800.000 NHDG Local 81.120000 0.00 0.00 0.00 146,016.001.000000

Base 81.120000 0.00 0.00 0.00 146,016.00

58155Q103 Total

8.30 1.290.002,630.000 Local 213,049.25

Base 0.00 8.30 1.29 213,049.25

COMMON STOCK USD.01582839106 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)MEAD JOHNSON NUTRITION CO

650.000 NHDG Local 67.245400 0.00 6.50 0.84 43,702.171.000000

Base 67.245400 0.00 6.50 0.84 43,702.17

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,500.000 NHDG Local 71.370000 0.00 0.00 0.00 107,055.001.000000

Base 71.370000 0.00 0.00 0.00 107,055.00
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582839106 Total

6.50 0.840.002,150.000 Local 150,757.17

Base 0.00 6.50 0.84 150,757.17

COMMON STOCK USD.01583334107 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)MEADWESTVACO CORP

570.000 NHDG Local 32.376700 0.00 5.70 0.36 18,448.661.000000

Base 32.376700 0.00 5.70 0.36 18,448.66

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,200.000 NHDG Local 31.140000 0.00 0.00 0.00 37,368.001.000000

Base 31.140000 0.00 0.00 0.00 37,368.00

583334107 Total

5.70 0.360.001,770.000 Local 55,816.66

Base 0.00 5.70 0.36 55,816.66

COMMON STOCK USD.0158405U102 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)MEDCO HEALTH SOLUTIONS INC

1,320.000 NHDG Local 63.937800 0.00 13.20 1.63 84,383.071.000000

Base 63.937800 0.00 13.20 1.63 84,383.07

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,600.000 NHDG Local 62.880000 0.00 0.00 0.00 100,608.001.000000

Base 62.880000 0.00 0.00 0.00 100,608.00

58405U102 Total

13.20 1.630.002,920.000 Local 184,991.07

Base 0.00 13.20 1.63 184,991.07

COMMON STOCK584690309 21 Jul 2011 26 Jul 2011 USD/DTC 0.03MR BEAL &COMPANYMEDICIS PHARMACEUTICAL CL A

3,050.000 NHDX Local 38.425500 0.00 91.50 2.26 117,104.021.000000

Base 38.425500 0.00 91.50 2.26 117,104.02
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Base Currency: USD - US DOLLAR

22 Jul 2011 27 Jul 2011 USD/DTC 0.03MR BEAL &COMPANY

2,050.000 NHDX Local 38.360200 0.00 61.50 1.51 78,575.401.000000

Base 38.360200 0.00 61.50 1.51 78,575.40

25 Jul 2011 28 Jul 2011 USD/DTC 0.03CANTOR FITZGERALD + CO.

3,500.000 NHDX Local 38.016700 0.00 105.00 2.56 132,950.891.000000

Base 38.016700 0.00 105.00 2.56 132,950.89

26 Jul 2011 29 Jul 2011 USD/DTC 0.03CANTOR FITZGERALD + CO.

2,250.000 NHDX Local 37.800000 0.00 67.50 1.64 84,980.861.000000

Base 37.800000 0.00 67.50 1.64 84,980.86

09 Aug 2011 12 Aug 2011 USD/DTC 0.01WEEDEN + CO.

5,300.000 NHDX Local 35.298200 0.00 53.00 3.60 187,023.861.000000

Base 35.298200 0.00 53.00 3.60 187,023.86

09 Aug 2011 12 Aug 2011 USD/DTC 0.03CANTOR FITZGERALD + CO.

8,300.000 NHDX Local 35.334100 0.00 249.00 5.64 293,018.391.000000

Base 35.334100 0.00 249.00 5.64 293,018.39

584690309 Total

627.50 17.210.0024,450.000 Local 893,653.42

Base 0.00 627.50 17.21 893,653.42

LP58499A954 15 Sep 2011 USD/BOSAUTREPAT-DISTRIBUTIONMDCP IV GLOBAL INVESTMENTS

21,237.000 NHEL Local 1.000000 0.00 0.00 0.00 21,237.001.000000

Base 1.000000 0.00 0.00 0.00 21,237.00

15 Sep 2011 CANCEL USD/BOSAUTREPAT-DISTRIBUTION

-21,237.000 NHEL Local 1.000000 0.00 0.00 0.00 -21,237.001.000000

Base 1.000000 0.00 0.00 0.00 -21,237.00
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Base Currency: USD - US DOLLAR

58499A954 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

COMMON STOCK58503F106 22 Sep 2011 22 Sep 2011 USD/DTCSALE OF FRACTIONAL SMEDLEY CAPITAL CORP

0.203 NHHZ Local 7.684729 0.00 0.00 0.00 1.561.000000

Base 7.684729 0.00 0.00 0.00 1.56

COMMON STOCK USD.1585055106 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSMEDTRONIC INC

19,595.000 NHDG Local 37.640200 0.00 195.95 14.17 737,349.601.000000

Base 37.640200 0.00 195.95 14.17 737,349.60

13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETS

34,767.000 NHDG Local 37.680000 0.00 0.00 25.16 1,309,995.401.000000

Base 37.680000 0.00 0.00 25.16 1,309,995.40

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,370.000 NHDG Local 35.967600 0.00 33.70 2.33 121,174.781.000000

Base 35.967600 0.00 33.70 2.33 121,174.78

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,360.000 NHDG Local 36.050000 0.00 0.00 0.00 265,328.001.000000

Base 36.050000 0.00 0.00 0.00 265,328.00

585055106 Total

229.65 41.660.0065,092.000 Local 2,433,847.78

Base 0.00 229.65 41.66 2,433,847.78

COMMON STOCK USD.558933Y105 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)MERCK + CO. INC.

10,120.000 NHDG Local 35.471000 0.00 101.20 6.90 358,858.421.000000

Base 35.471000 0.00 101.20 6.90 358,858.42
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Base Currency: USD - US DOLLAR

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

22,020.000 NHDG Local 34.130000 0.00 0.00 0.00 751,542.601.000000

Base 34.130000 0.00 0.00 0.00 751,542.60

09 Aug 2011 12 Aug 2011 USD/DTC 0.03MR BEAL &COMPANY

23,065.000 NHEZ Local 30.544800 0.00 691.95 13.53 703,810.331.000000

Base 30.544800 0.00 691.95 13.53 703,810.33

58933Y105 Total

793.15 20.430.0055,205.000 Local 1,814,211.35

Base 0.00 793.15 20.43 1,814,211.35

COMMON STOCK USD.0159156R108 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)METLIFE INC

3,590.000 NHDG Local 40.205800 0.00 35.90 2.78 144,300.141.000000

Base 40.205800 0.00 35.90 2.78 144,300.14

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,920.000 NHDG Local 41.210000 0.00 0.00 0.00 326,383.201.000000

Base 41.210000 0.00 0.00 0.00 326,383.20

59156R108 Total

35.90 2.780.0011,510.000 Local 470,683.34

Base 0.00 35.90 2.78 470,683.34

COMMON STOCK591708102 07 Jul 2011 12 Jul 2011 USD/DTC 0.03LOOP CAPITAL MARKETSMETROPCS COMMUNICATIONS INC

7,209.000 NHIB Local 17.369400 0.00 216.27 2.41 124,997.321.000000

Base 17.369400 0.00 216.27 2.41 124,997.32

19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

21,190.000 NHDG Local 16.800000 0.00 0.00 0.00 355,992.001.000000

Base 16.800000 0.00 0.00 0.00 355,992.00
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Base Currency: USD - US DOLLAR

22 Jul 2011 27 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

392.000 NHFR Local 17.230000 0.00 3.92 0.13 6,750.111.000000

Base 17.230000 0.00 3.92 0.13 6,750.11

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

220.000 NHDG Local 16.552700 0.00 2.20 0.07 3,639.321.000000

Base 16.552700 0.00 2.20 0.07 3,639.32

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

20,798.000 NHFR Local 16.280000 0.00 0.00 0.00 338,591.441.000000

Base 16.280000 0.00 0.00 0.00 338,591.44

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,170.000 NHDG Local 16.280000 0.00 0.00 0.00 19,047.601.000000

Base 16.280000 0.00 0.00 0.00 19,047.60

591708102 Total

222.39 2.610.0050,979.000 Local 849,017.79

Base 0.00 222.39 2.61 849,017.79

COMMON STOCK594918104 13 Jul 2011 18 Jul 2011 USD/DTCEXTERNAL SWAPMICROSOFT CORP

500.000 NHDG Local 26.630000 0.00 0.00 0.00 13,315.001.000000

Base 26.630000 0.00 0.00 0.00 13,315.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

47,311.000 NHDG Local 26.690000 0.00 473.11 24.25 1,262,233.231.000000

Base 26.690000 0.00 473.11 24.25 1,262,233.23

13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETS

16,300.000 NHDG Local 26.600000 0.00 0.00 8.33 433,571.671.000000

Base 26.600000 0.00 0.00 8.33 433,571.67
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Base Currency: USD - US DOLLAR

01 Jul 2011 07 Jul 2011 USD/DTC 0.02PIPER JAFFRAY

197.000 NHEZ Local 26.030000 0.00 3.94 0.10 5,123.871.000000

Base 26.030000 0.00 3.94 0.10 5,123.87

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

24,480.000 NHDG Local 27.631400 0.00 244.80 12.99 676,158.881.000000

Base 27.631400 0.00 244.80 12.99 676,158.88

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

50,790.000 NHDG Local 27.400000 0.00 0.00 0.00 1,391,646.001.000000

Base 27.400000 0.00 0.00 0.00 1,391,646.00

594918104 Total

721.85 45.670.00139,578.000 Local 3,782,048.65

Base 0.00 721.85 45.67 3,782,048.65

COMMON STOCK595017104 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)MICROCHIP TECHNOLOGY INC

940.000 NHDG Local 33.580600 0.00 9.40 0.61 31,555.751.000000

Base 33.580600 0.00 9.40 0.61 31,555.75

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,660.000 NHDG Local 33.750000 0.00 0.00 0.00 56,025.001.000000

Base 33.750000 0.00 0.00 0.00 56,025.00

595017104 Total

9.40 0.610.002,600.000 Local 87,580.75

Base 0.00 9.40 0.61 87,580.75

COMMON STOCK USD.1595112103 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)MICRON TECHNOLOGY INC

3,050.000 NHDG Local 7.502600 0.00 30.50 0.44 22,851.991.000000

Base 7.502600 0.00 30.50 0.44 22,851.99
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Base Currency: USD - US DOLLAR

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,730.000 NHDG Local 7.370000 0.00 0.00 0.00 49,600.101.000000

Base 7.370000 0.00 0.00 0.00 49,600.10

595112103 Total

30.50 0.440.009,780.000 Local 72,452.09

Base 0.00 30.50 0.44 72,452.09

COMMON STOCK USD.2595137100 19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMICROSEMI CORP

26,550.000 NHDG Local 19.170000 0.00 0.00 0.00 508,963.501.000000

Base 19.170000 0.00 0.00 0.00 508,963.50

22 Jul 2011 27 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,403.000 NHFR Local 20.455300 0.00 14.03 0.56 28,684.201.000000

Base 20.455300 0.00 14.03 0.56 28,684.20

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

25,147.000 NHFR Local 19.850000 0.00 0.00 0.00 499,167.951.000000

Base 19.850000 0.00 0.00 0.00 499,167.95

595137100 Total

14.03 0.560.0053,100.000 Local 1,036,815.65

Base 0.00 14.03 0.56 1,036,815.65

COMMON STOCK USD.01596278101 10 Aug 2011 15 Aug 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPORMIDDLEBY CORP

1,197.000 NHEX Local 71.694600 0.00 47.88 1.65 85,768.911.000000

Base 71.694600 0.00 47.88 1.65 85,768.91

COMMON STOCK USD.2600544100 19 Jul 2011 22 Jul 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPORHERMAN MILLER INC

3,338.000 NHEX Local 25.734800 0.00 133.52 1.65 85,767.591.000000

Base 25.734800 0.00 133.52 1.65 85,767.59



Prepared by State StreetPage 1377

Sales Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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

20 Jul 2011 25 Jul 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

2,597.000 NHEX Local 26.015000 0.00 103.88 1.30 67,455.781.000000

Base 26.015000 0.00 103.88 1.30 67,455.78

21 Jul 2011 26 Jul 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

6,507.000 NHEX Local 26.466300 0.00 260.28 3.31 171,952.621.000000

Base 26.466300 0.00 260.28 3.31 171,952.62

28 Jul 2011 02 Aug 2011 USD/DTC 0.03CABRERA CAPITAL MARKETS

2,690.000 NHEX Local 23.493100 0.00 80.70 1.22 63,114.521.000000

Base 23.493100 0.00 80.70 1.22 63,114.52

29 Jul 2011 03 Aug 2011 USD/DTC 0.03CABRERA CAPITAL MARKETS

7,261.000 NHEX Local 23.004000 0.00 217.83 3.21 166,811.001.000000

Base 23.004000 0.00 217.83 3.21 166,811.00

01 Aug 2011 04 Aug 2011 USD/DTC 0.03CABRERA CAPITAL MARKETS

5,217.000 NHEX Local 23.008300 0.00 156.51 2.31 119,875.481.000000

Base 23.008300 0.00 156.51 2.31 119,875.48

600544100 Total

952.72 13.000.0027,610.000 Local 674,976.99

Base 0.00 952.72 13.00 674,976.99

COMMON STOCK USD.01608190104 19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMOHAWK INDUSTRIES INC

8,560.000 NHDG Local 55.350000 0.00 0.00 0.00 473,796.001.000000

Base 55.350000 0.00 0.00 0.00 473,796.00

22 Jul 2011 27 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

94.000 NHFR Local 55.160000 0.00 0.94 0.10 5,184.001.000000

Base 55.160000 0.00 0.94 0.10 5,184.00
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Base Currency: USD - US DOLLAR

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,466.000 NHFR Local 52.030000 0.00 0.00 0.00 440,485.981.000000

Base 52.030000 0.00 0.00 0.00 440,485.98

608190104 Total

0.94 0.100.0017,120.000 Local 919,465.98

Base 0.00 0.94 0.10 919,465.98

COMMON STOCK USD.05608554101 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)MOLEX INC

480.000 NHDG Local 24.248900 0.00 4.80 0.23 11,634.441.000000

Base 24.248900 0.00 4.80 0.23 11,634.44

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,110.000 NHDG Local 23.480000 0.00 0.00 0.00 26,062.801.000000

Base 23.480000 0.00 0.00 0.00 26,062.80

608554101 Total

4.80 0.230.001,590.000 Local 37,697.24

Base 0.00 4.80 0.23 37,697.24

COMMON STOCK USD.0160871R209 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)MOLSON COORS BREWING CO  B

520.000 NHDG Local 45.729100 0.00 5.20 0.46 23,773.471.000000

Base 45.729100 0.00 5.20 0.46 23,773.47

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,220.000 NHDG Local 45.050000 0.00 0.00 0.00 54,961.001.000000

Base 45.050000 0.00 0.00 0.00 54,961.00

60871R209 Total

5.20 0.460.001,740.000 Local 78,734.47

Base 0.00 5.20 0.46 78,734.47
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COMMON STOCK USD.0161166W101 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)MONSANTO CO

2,180.000 NHDG Local 74.130000 0.00 21.80 3.11 161,578.491.000000

Base 74.130000 0.00 21.80 3.11 161,578.49

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,860.000 NHDG Local 73.480000 0.00 0.00 0.00 283,632.801.000000

Base 73.480000 0.00 0.00 0.00 283,632.80

61166W101 Total

21.80 3.110.006,040.000 Local 445,211.29

Base 0.00 21.80 3.11 445,211.29

COMMON STOCK611742107 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)MONSTER WORLDWIDE INC

430.000 NHDG Local 13.305800 0.00 4.30 0.11 5,717.081.000000

Base 13.305800 0.00 4.30 0.11 5,717.08

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

320.000 NHDG Local 11.740000 0.00 0.00 0.00 3,756.801.000000

Base 11.740000 0.00 0.00 0.00 3,756.80

611742107 Total

4.30 0.110.00750.000 Local 9,473.88

Base 0.00 4.30 0.11 9,473.88

COMMON STOCK USD.01615369105 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)MOODY S CORP

710.000 NHDG Local 35.788600 0.00 7.10 0.49 25,402.321.000000

Base 35.788600 0.00 7.10 0.49 25,402.32

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,170.000 NHDG Local 35.610000 0.00 0.00 0.00 41,663.701.000000

Base 35.610000 0.00 0.00 0.00 41,663.70
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615369105 Total

7.10 0.490.001,880.000 Local 67,066.02

Base 0.00 7.10 0.49 67,066.02

COMMON STOCK USD1.615394202 19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMOOG INC CLASS A

10,970.000 NHDG Local 41.940000 0.00 0.00 0.00 460,081.801.000000

Base 41.940000 0.00 0.00 0.00 460,081.80

22 Jul 2011 27 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

235.000 NHFR Local 43.940000 0.00 2.35 0.20 10,323.351.000000

Base 43.940000 0.00 2.35 0.20 10,323.35

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,735.000 NHFR Local 40.950000 0.00 0.00 0.00 439,598.251.000000

Base 40.950000 0.00 0.00 0.00 439,598.25

615394202 Total

2.35 0.200.0021,940.000 Local 910,003.40

Base 0.00 2.35 0.20 910,003.40

COMMON STOCK USD.01617446448 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)MORGAN STANLEY

8,920.000 NHDG Local 22.770000 0.00 89.20 3.90 203,015.301.000000

Base 22.770000 0.00 89.20 3.90 203,015.30

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,360.000 NHDG Local 22.250000 0.00 0.00 0.00 163,760.001.000000

Base 22.250000 0.00 0.00 0.00 163,760.00

617446448 Total

89.20 3.900.0016,280.000 Local 366,775.30

Base 0.00 89.20 3.90 366,775.30
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COMMON STOCK USD.01620076307 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)MOTOROLA SOLUTIONS INC

1,160.000 NHDG Local 45.285300 0.00 11.60 1.01 52,518.341.000000

Base 45.285300 0.00 11.60 1.01 52,518.34

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,850.000 NHDG Local 44.890000 0.00 0.00 0.00 127,936.501.000000

Base 44.890000 0.00 0.00 0.00 127,936.50

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

2,420.000 NHDM Local 44.245600 0.00 36.30 2.06 107,035.991.000000

Base 44.245600 0.00 36.30 2.06 107,035.99

620076307 Total

47.90 3.070.006,430.000 Local 287,490.83

Base 0.00 47.90 3.07 287,490.83

COMMON STOCK USD.01620097105 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)MOTOROLA MOBILITY HOLDINGS I

960.000 NHDG Local 23.872200 0.00 9.60 0.45 22,907.261.000000

Base 23.872200 0.00 9.60 0.45 22,907.26

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,360.000 NHDG Local 22.380000 0.00 0.00 0.00 52,816.801.000000

Base 22.380000 0.00 0.00 0.00 52,816.80

620097105 Total

9.60 0.450.003,320.000 Local 75,724.06

Base 0.00 9.60 0.45 75,724.06

COMMON STOCK USD1.626717102 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)MURPHY OIL CORP

640.000 NHDG Local 66.813800 0.00 6.40 0.83 42,753.601.000000

Base 66.813800 0.00 6.40 0.83 42,753.60
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,170.000 NHDG Local 64.220000 0.00 0.00 0.00 75,137.401.000000

Base 64.220000 0.00 0.00 0.00 75,137.40

626717102 Total

6.40 0.830.001,810.000 Local 117,891.00

Base 0.00 6.40 0.83 117,891.00

COMMON STOCK USD.5628530107 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSMYLAN INC

36,150.000 NHDG Local 24.235200 0.00 361.50 16.83 875,724.151.000000

Base 24.235200 0.00 361.50 16.83 875,724.15

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,470.000 NHDG Local 23.130700 0.00 14.70 0.66 33,986.771.000000

Base 23.130700 0.00 14.70 0.66 33,986.77

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,490.000 NHDG Local 22.780000 0.00 0.00 0.00 79,502.201.000000

Base 22.780000 0.00 0.00 0.00 79,502.20

628530107 Total

376.20 17.490.0041,110.000 Local 989,213.12

Base 0.00 376.20 17.49 989,213.12

COMMON STOCK USD.0162886E108 22 Sep 2011 27 Sep 2011 USD/DTC 0.01ASSENT LLCNCR CORPORATION

6,200.000 NHDF Local 16.893400 0.00 43.40 2.02 104,693.661.000000

Base 16.893400 0.00 43.40 2.02 104,693.66

23 Sep 2011 28 Sep 2011 USD/DTC 0.01ASSENT LLC

14,000.000 NHDF Local 16.922900 0.00 98.00 4.55 236,818.051.000000

Base 16.922900 0.00 98.00 4.55 236,818.05
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26 Sep 2011 29 Sep 2011 USD/DTC 0.01ASSENT LLC

14,700.000 NHDF Local 17.201800 0.00 102.90 4.86 252,758.701.000000

Base 17.201800 0.00 102.90 4.86 252,758.70

26 Sep 2011 29 Sep 2011 USD/DTC 0.02LIQUIDNETINC

12,600.000 NHDF Local 17.065000 0.00 189.00 4.13 214,825.871.000000

Base 17.065000 0.00 189.00 4.13 214,825.87

27 Sep 2011 30 Sep 2011 USD/DTC 0.01ASSENT LLC

20,000.000 NHDF Local 18.221000 0.00 140.00 7.00 364,273.001.000000

Base 18.221000 0.00 140.00 7.00 364,273.00

28 Sep 2011 OPEN USD/DTC 0.01ASSENT LLC

3,600.000 NHDF Local 17.870400 0.00 25.20 1.24 64,307.001.000000

Base 17.870400 0.00 25.20 1.24 64,307.00

29 Sep 2011 OPEN USD/DTC 0.01ASSENT LLC

8,300.000 NHDF Local 17.443300 0.00 58.10 2.78 144,718.511.000000

Base 17.443300 0.00 58.10 2.78 144,718.51

30 Sep 2011 OPEN USD/DTC 0.01ASSENT LLC

6,700.000 NHDF Local 17.175000 0.00 46.90 2.21 115,023.391.000000

Base 17.175000 0.00 46.90 2.21 115,023.39

62886E108 Total

703.50 28.790.0086,100.000 Local 1,497,418.18

Base 0.00 703.50 28.79 1,497,418.18

COMMON STOCK62912R107 21 Jul 2011 21 Jul 2011 USD/DTCSALE OF FRACTIONAL SNGP CAPITAL RESOURCES CO

0.505 NHHZ Local 6.811881 0.00 0.00 0.00 3.441.000000

Base 6.811881 0.00 0.00 0.00 3.44
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COMMON STOCK USD.01629377508 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)NRG ENERGY INC

770.000 NHDG Local 24.913500 0.00 7.70 0.37 19,175.331.000000

Base 24.913500 0.00 7.70 0.37 19,175.33

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,130.000 NHDG Local 24.520000 0.00 0.00 0.00 27,707.601.000000

Base 24.520000 0.00 0.00 0.00 27,707.60

629377508 Total

7.70 0.370.001,900.000 Local 46,882.93

Base 0.00 7.70 0.37 46,882.93

COMMON STOCK USD.01629491101 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)NYSE EURONEXT

890.000 NHDG Local 34.538700 0.00 8.90 0.60 30,729.941.000000

Base 34.538700 0.00 8.90 0.60 30,729.94

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,010.000 NHDG Local 33.460000 0.00 0.00 0.00 67,254.601.000000

Base 33.460000 0.00 0.00 0.00 67,254.60

629491101 Total

8.90 0.600.002,900.000 Local 97,984.54

Base 0.00 8.90 0.60 97,984.54

COMMON STOCK USD.01631103108 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)NASDAQ OMX GROUP/THE

500.000 NHDG Local 23.612500 0.00 5.00 0.23 11,801.021.000000

Base 23.612500 0.00 5.00 0.23 11,801.02

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,460.000 NHDG Local 24.070000 0.00 0.00 0.00 35,142.201.000000

Base 24.070000 0.00 0.00 0.00 35,142.20
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631103108 Total

5.00 0.230.001,960.000 Local 46,943.22

Base 0.00 5.00 0.23 46,943.22

COMMON STOCK USD.01637071101 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)NATIONAL OILWELL VARCO INC

1,310.000 NHDG Local 79.822700 0.00 13.10 2.01 104,552.631.000000

Base 79.822700 0.00 13.10 2.01 104,552.63

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,330.000 NHDG Local 80.570000 0.00 0.00 0.00 348,868.101.000000

Base 80.570000 0.00 0.00 0.00 348,868.10

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

1,510.000 NHDM Local 60.273100 0.00 22.65 1.75 90,987.981.000000

Base 60.273100 0.00 22.65 1.75 90,987.98

637071101 Total

35.75 3.760.007,150.000 Local 544,408.71

Base 0.00 35.75 3.76 544,408.71

COMMON STOCK USD.5637640103 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)NATIONAL SEMICONDUCTOR CORP

600.000 NHDG Local 24.730000 0.00 6.00 0.29 14,831.711.000000

Base 24.730000 0.00 6.00 0.29 14,831.71

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,700.000 NHDG Local 24.720000 0.00 0.00 0.00 91,464.001.000000

Base 24.720000 0.00 0.00 0.00 91,464.00

26 Sep 2011 OPEN USD/DTC16 MERGER

20,493.000 NHDM Local 25.000000 0.00 0.00 0.00 512,325.001.000000

Base 25.000000 0.00 0.00 0.00 512,325.00
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26 Sep 2011 28 Sep 2011 USD/DTC2 MERGER

13,800.000 NHEU Local 25.000000 0.00 0.00 0.00 345,000.001.000000

Base 25.000000 0.00 0.00 0.00 345,000.00

26 Sep 2011 28 Sep 2011 USD/DTC2 MERGER

1,780.000 NHHY Local 25.000000 0.00 0.00 0.00 44,500.001.000000

Base 25.000000 0.00 0.00 0.00 44,500.00

637640103 Total

6.00 0.290.0040,373.000 Local 1,008,120.71

Base 0.00 6.00 0.29 1,008,120.71

REIT USD.1638620104 05 Jul 2011 05 Jul 2011 USD/DTCMERGER NON CASHNATIONWIDE HEALTH PPTYS INC

8,970.000 NHHY Local 34.308987 0.00 0.00 0.00 307,751.621.000000

Base 34.308987 0.00 0.00 0.00 307,751.62

COMMON STOCK USD.1638904102 01 Aug 2011 04 Aug 2011 USD/DTC 0.03STIFEL NICOLAUS + CO INCNAVIGATORS GROUP INC

650.000 NHDX Local 46.845200 0.00 19.50 0.59 30,429.291.000000

Base 46.845200 0.00 19.50 0.59 30,429.29

02 Aug 2011 05 Aug 2011 USD/DTC 0.03MERRILL LYNCH PIERCE FENNER + SMITH

400.000 NHDX Local 46.864500 0.00 12.00 0.36 18,733.441.000000

Base 46.864500 0.00 12.00 0.36 18,733.44

03 Aug 2011 08 Aug 2011 USD/DTC 0.03MERRILL LYNCH PIERCE FENNER + SMITH

650.000 NHDX Local 46.289700 0.00 19.50 0.58 30,068.231.000000

Base 46.289700 0.00 19.50 0.58 30,068.23

04 Aug 2011 09 Aug 2011 USD/DTC 0.03MERRILL LYNCH PIERCE FENNER + SMITH

100.000 NHDX Local 46.172000 0.00 3.00 0.09 4,614.111.000000

Base 46.172000 0.00 3.00 0.09 4,614.11
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05 Aug 2011 10 Aug 2011 USD/DTC 0.03MERRILL LYNCH PIERCE FENNER + SMITH

100.000 NHDX Local 44.423300 0.00 3.00 0.09 4,439.241.000000

Base 44.423300 0.00 3.00 0.09 4,439.24

08 Aug 2011 11 Aug 2011 USD/DTC 0.03MERRILL LYNCH PIERCE FENNER + SMITH

650.000 NHDX Local 42.150700 0.00 19.50 0.53 27,377.931.000000

Base 42.150700 0.00 19.50 0.53 27,377.93

09 Aug 2011 12 Aug 2011 USD/DTC 0.03MERRILL LYNCH PIERCE FENNER + SMITH

800.000 NHDX Local 40.470100 0.00 24.00 0.63 32,351.451.000000

Base 40.470100 0.00 24.00 0.63 32,351.45

10 Aug 2011 15 Aug 2011 USD/DTC 0.03STIFEL NICOLAUS + CO INC

650.000 NHDX Local 40.772300 0.00 19.50 0.51 26,481.991.000000

Base 40.772300 0.00 19.50 0.51 26,481.99

11 Aug 2011 16 Aug 2011 USD/DTC 0.03STIFEL NICOLAUS + CO INC

2,300.000 NHDX Local 40.536500 0.00 69.00 1.80 93,163.151.000000

Base 40.536500 0.00 69.00 1.80 93,163.15

12 Aug 2011 17 Aug 2011 USD/DTC 0.02WEEDEN + CO.

950.000 NHDX Local 40.336500 0.00 19.00 0.74 38,299.941.000000

Base 40.336500 0.00 19.00 0.74 38,299.94

12 Aug 2011 17 Aug 2011 USD/DTC 0.02AQUA SECURITIES LP

1,650.000 NHDX Local 40.655000 0.00 33.00 1.29 67,046.461.000000

Base 40.655000 0.00 33.00 1.29 67,046.46

15 Aug 2011 18 Aug 2011 USD/DTC 0.03STIFEL NICOLAUS + CO INC

650.000 NHDX Local 41.264200 0.00 19.50 0.52 26,801.711.000000

Base 41.264200 0.00 19.50 0.52 26,801.71

15 Aug 2011 18 Aug 2011 USD/DTC 0.02AQUA SECURITIES LP

3,300.000 NHDX Local 40.905000 0.00 66.00 2.60 134,917.901.000000

Base 40.905000 0.00 66.00 2.60 134,917.90
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16 Aug 2011 19 Aug 2011 USD/DTC 0.03STIFEL NICOLAUS + CO INC

350.000 NHDX Local 41.073200 0.00 10.50 0.28 14,364.841.000000

Base 41.073200 0.00 10.50 0.28 14,364.84

16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

200.000 NHHZ Local 44.575000 0.00 3.00 0.18 8,911.821.000000

Base 44.575000 0.00 3.00 0.18 8,911.82

638904102 Total

340.00 10.790.0013,400.000 Local 558,001.50

Base 0.00 340.00 10.79 558,001.50

COMMON STOCK USD.163934E108 19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNAVISTAR INTERNATIONAL CORP

8,090.000 NHDG Local 52.880000 0.00 0.00 0.00 427,799.201.000000

Base 52.880000 0.00 0.00 0.00 427,799.20

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,147.000 NHFR Local 51.310000 0.00 0.00 0.00 418,022.571.000000

Base 51.310000 0.00 0.00 0.00 418,022.57

63934E108 Total

0.00 0.000.0016,237.000 Local 845,821.77

Base 0.00 0.00 0.00 845,821.77

COMMON STOCK64110D104 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)NETAPP INC

1,250.000 NHDG Local 48.120800 0.00 12.50 1.16 60,137.341.000000

Base 48.120800 0.00 12.50 1.16 60,137.34

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,030.000 NHDG Local 47.520000 0.00 0.00 0.00 143,985.601.000000

Base 47.520000 0.00 0.00 0.00 143,985.60
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64110D104 Total

12.50 1.160.004,280.000 Local 204,122.94

Base 0.00 12.50 1.16 204,122.94

COMMON STOCK64110L106 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)NETFLIX INC

45.000 NHDG Local 269.760000 0.00 0.45 0.24 12,138.511.000000

Base 269.760000 0.00 0.45 0.24 12,138.51

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

411.000 NHDG Local 265.990000 0.00 0.00 0.00 109,321.891.000000

Base 265.990000 0.00 0.00 0.00 109,321.89

64110L106 Total

0.45 0.240.00456.000 Local 121,460.40

Base 0.00 0.45 0.24 121,460.40

COMMON STOCK USD.01647551100 21 Sep 2011 21 Sep 2011 USD/DTCSALE OF FRACTIONAL SNEW MOUNTAIN FINANCE CORP

0.172 NHHZ Local 9.941860 0.00 0.00 0.00 1.711.000000

Base 9.941860 0.00 0.00 0.00 1.71

LIMITED PARTNERSHIP648992998 29 Sep 2011 USD/BOSAUTREPAT-DISTRIBUTIONKPS SPECIAL SITUATIONS FND III

2,824,930.830 NHEL Local 1.000000 0.00 0.00 0.00 2,824,930.831.000000

Base 1.000000 0.00 0.00 0.00 2,824,930.83

29 Sep 2011 CANCEL USD/BOSAUTREPAT-DISTRIBUTION

-2,824,930.830 NHEL Local 1.000000 0.00 0.00 0.00 -2,824,930.831.000000

Base 1.000000 0.00 0.00 0.00 -2,824,930.83

29 Sep 2011 29 Sep 2011 USD/BOSAUTREPAT-DISTRIBUTION

2,859,025.400 NHEL Local 1.000000 0.00 0.00 0.00 2,859,025.401.000000

Base 1.000000 0.00 0.00 0.00 2,859,025.40
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648992998 Total

0.00 0.000.002,859,025.400 Local 2,859,025.40

Base 0.00 0.00 0.00 2,859,025.40

COMMON STOCK USD1.651229106 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)NEWELL RUBBERMAID INC

990.000 NHDG Local 14.739400 0.00 9.90 0.29 14,581.821.000000

Base 14.739400 0.00 9.90 0.29 14,581.82

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,210.000 NHDG Local 15.520000 0.00 0.00 0.00 34,299.201.000000

Base 15.520000 0.00 0.00 0.00 34,299.20

651229106 Total

9.90 0.290.003,200.000 Local 48,881.02

Base 0.00 9.90 0.29 48,881.02

COMMON STOCK USD.01651290108 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)NEWFIELD EXPLORATION CO

610.000 NHDG Local 69.850100 0.00 6.10 0.82 42,601.641.000000

Base 69.850100 0.00 6.10 0.82 42,601.64

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

450.000 NHDG Local 67.420000 0.00 0.00 0.00 30,339.001.000000

Base 67.420000 0.00 0.00 0.00 30,339.00

30 Aug 2011 02 Sep 2011 USD/DTC 0.02LIQUIDNETINC

21,346.000 NHDZ Local 50.141700 0.00 426.92 20.56 1,069,877.251.000000

Base 50.141700 0.00 426.92 20.56 1,069,877.25

30 Aug 2011 02 Sep 2011 USD/DTC 0.04RBC CAPITAL MARKETS

28,461.000 NHDZ Local 50.029100 0.00 1,138.44 27.34 1,422,712.441.000000

Base 50.029100 0.00 1,138.44 27.34 1,422,712.44
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13 Sep 2011 16 Sep 2011 USD/DTC 0.04WILLIAMS CAPITAL GROUP LP (THE)

54,243.000 NHDZ Local 46.859600 0.00 2,169.72 48.81 2,539,586.751.000000

Base 46.859600 0.00 2,169.72 48.81 2,539,586.75

651290108 Total

3,741.18 97.530.00105,110.000 Local 5,105,117.08

Base 0.00 3,741.18 97.53 5,105,117.08

COMMON STOCK USD1.6651639106 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)NEWMONT MINING CORP

1,510.000 NHDG Local 57.981300 0.00 15.10 1.69 87,534.971.000000

Base 57.981300 0.00 15.10 1.69 87,534.97

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,730.000 NHDG Local 55.610000 0.00 0.00 0.00 207,425.301.000000

Base 55.610000 0.00 0.00 0.00 207,425.30

651639106 Total

15.10 1.690.005,240.000 Local 294,960.27

Base 0.00 15.10 1.69 294,960.27

COMMON STOCK USD.0165248E104 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)NEWS CORP CL A

7,670.000 NHDG Local 16.049200 0.00 76.70 2.37 123,018.291.000000

Base 16.049200 0.00 76.70 2.37 123,018.29

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

17,200.000 NHDG Local 16.020000 0.00 0.00 0.00 275,544.001.000000

Base 16.020000 0.00 0.00 0.00 275,544.00

65248E104 Total

76.70 2.370.0024,870.000 Local 398,562.29

Base 0.00 76.70 2.37 398,562.29
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COMMON STOCK USD.0165339F101 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)NEXTERA ENERGY INC

1,360.000 NHDG Local 56.597500 0.00 13.60 1.48 76,957.521.000000

Base 56.597500 0.00 13.60 1.48 76,957.52

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,460.000 NHDG Local 55.250000 0.00 0.00 0.00 191,165.001.000000

Base 55.250000 0.00 0.00 0.00 191,165.00

65339F101 Total

13.60 1.480.004,820.000 Local 268,122.52

Base 0.00 13.60 1.48 268,122.52

COMMON STOCK USD2.5654086107 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)NICOR INC

150.000 NHDG Local 55.173300 0.00 1.50 0.16 8,274.341.000000

Base 55.173300 0.00 1.50 0.16 8,274.34

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

340.000 NHDG Local 54.700000 0.00 0.00 0.00 18,598.001.000000

Base 54.700000 0.00 0.00 0.00 18,598.00

654086107 Total

1.50 0.160.00490.000 Local 26,872.34

Base 0.00 1.50 0.16 26,872.34

COMMON STOCK NPV654106103 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSNIKE INC  CL B

26,610.000 NHDG Local 92.092100 0.00 266.10 47.06 2,450,257.621.000000

Base 92.092100 0.00 266.10 47.06 2,450,257.62

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,240.000 NHDG Local 90.000700 0.00 12.40 2.15 111,586.321.000000

Base 90.000700 0.00 12.40 2.15 111,586.32
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Base Currency: USD - US DOLLAR

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,430.000 NHDG Local 90.150000 0.00 0.00 0.00 219,064.501.000000

Base 90.150000 0.00 0.00 0.00 219,064.50

654106103 Total

278.50 49.210.0030,280.000 Local 2,780,908.44

Base 0.00 278.50 49.21 2,780,908.44

COMMON STOCK NPV65440K106 03 Aug 2011 08 Aug 2011 USD/DTC 0.03STIFEL NICOLAUS + CO INC99 CENTS ONLY STORES

3,300.000 NHDX Local 19.214100 0.00 99.00 1.22 63,306.311.000000

Base 19.214100 0.00 99.00 1.22 63,306.31

28 Sep 2011 OPEN USD/DTC 0.03FRIEDMAN BILLINGS + RAMSEY

9,900.000 NHDX Local 18.628200 0.00 297.00 3.55 184,118.631.000000

Base 18.628200 0.00 297.00 3.55 184,118.63

29 Sep 2011 OPEN USD/DTC 0.03WILLIAMS CAPITAL GROUP LP (THE)

400.000 NHDX Local 18.498200 0.00 12.00 0.15 7,387.131.000000

Base 18.498200 0.00 12.00 0.15 7,387.13

65440K106 Total

408.00 4.920.0013,600.000 Local 254,812.07

Base 0.00 408.00 4.92 254,812.07

COMMON STOCK USD.0165473P105 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)NISOURCE INC

910.000 NHDG Local 20.484400 0.00 9.10 0.36 18,631.341.000000

Base 20.484400 0.00 9.10 0.36 18,631.34

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,160.000 NHDG Local 20.130000 0.00 0.00 0.00 43,480.801.000000

Base 20.130000 0.00 0.00 0.00 43,480.80
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65473P105 Total

9.10 0.360.003,070.000 Local 62,112.14

Base 0.00 9.10 0.36 62,112.14

COMMON STOCK655044105 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)NOBLE ENERGY INC

570.000 NHDG Local 95.193900 0.00 5.70 1.05 54,253.771.000000

Base 95.193900 0.00 5.70 1.05 54,253.77

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,110.000 NHDG Local 99.680000 0.00 0.00 0.00 110,644.801.000000

Base 99.680000 0.00 0.00 0.00 110,644.80

655044105 Total

5.70 1.050.001,680.000 Local 164,898.57

Base 0.00 5.70 1.05 164,898.57

COMMON STOCK NPV655664100 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)NORDSTROM INC

560.000 NHDG Local 49.893600 0.00 5.60 0.54 27,934.281.000000

Base 49.893600 0.00 5.60 0.54 27,934.28

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,190.000 NHDG Local 50.160000 0.00 0.00 0.00 59,690.401.000000

Base 50.160000 0.00 0.00 0.00 59,690.40

655664100 Total

5.60 0.540.001,750.000 Local 87,624.68

Base 0.00 5.60 0.54 87,624.68

COMMON STOCK USD1.655844108 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)NORFOLK SOUTHERN CORP

1,180.000 NHDG Local 77.165600 0.00 11.80 1.75 91,041.861.000000

Base 77.165600 0.00 11.80 1.75 91,041.86
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Base Currency: USD - US DOLLAR

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,780.000 NHDG Local 75.700000 0.00 0.00 0.00 134,746.001.000000

Base 75.700000 0.00 0.00 0.00 134,746.00

655844108 Total

11.80 1.750.002,960.000 Local 225,787.86

Base 0.00 11.80 1.75 225,787.86

COMMON STOCK USD5.664397106 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)NORTHEAST UTILITIES

550.000 NHDG Local 34.953600 0.00 5.50 0.37 19,218.611.000000

Base 34.953600 0.00 5.50 0.37 19,218.61

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,340.000 NHDG Local 34.000000 0.00 0.00 0.00 45,560.001.000000

Base 34.000000 0.00 0.00 0.00 45,560.00

664397106 Total

5.50 0.370.001,890.000 Local 64,778.61

Base 0.00 5.50 0.37 64,778.61

COMMON STOCK665859104 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)NORTHERN TRUST CORP

770.000 NHDG Local 45.229000 0.00 7.70 0.67 34,817.961.000000

Base 45.229000 0.00 7.70 0.67 34,817.96

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,780.000 NHDG Local 44.905000 0.00 0.00 0.00 79,930.901.000000

Base 44.905000 0.00 0.00 0.00 79,930.90

665859104 Total

7.70 0.670.002,550.000 Local 114,748.86

Base 0.00 7.70 0.67 114,748.86
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COMMON STOCK USD1.666807102 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)NORTHROP GRUMMAN CORP

980.000 NHDG Local 63.389300 0.00 9.80 1.20 62,110.511.000000

Base 63.389300 0.00 9.80 1.20 62,110.51

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,090.000 NHDG Local 60.510000 0.00 0.00 0.00 126,465.901.000000

Base 60.510000 0.00 0.00 0.00 126,465.90

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

940.000 NHHY Local 53.115300 0.00 14.10 0.96 49,913.321.000000

Base 53.115300 0.00 14.10 0.96 49,913.32

666807102 Total

23.90 2.160.004,010.000 Local 238,489.73

Base 0.00 23.90 2.16 238,489.73

COMMON STOCK USD.01668074305 19 Aug 2011 24 Aug 2011 USD/DTC 0.03MR BEAL &COMPANYNORTHWESTERN CORP

4,212.000 NHEX Local 31.052300 0.00 126.36 2.52 130,663.411.000000

Base 31.052300 0.00 126.36 2.52 130,663.41

27 Sep 2011 30 Sep 2011 USD/DTC 0.03HEEVERS &CO. INC.

4,512.000 NHEX Local 32.040400 0.00 135.36 2.78 144,428.141.000000

Base 32.040400 0.00 135.36 2.78 144,428.14

668074305 Total

261.72 5.300.008,724.000 Local 275,091.55

Base 0.00 261.72 5.30 275,091.55

COMMON STOCK NPV670008101 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)NOVELLUS SYSTEMS INC

390.000 NHDG Local 32.112100 0.00 3.90 0.25 12,519.571.000000

Base 32.112100 0.00 3.90 0.25 12,519.57
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

530.000 NHDG Local 31.040000 0.00 0.00 0.00 16,451.201.000000

Base 31.040000 0.00 0.00 0.00 16,451.20

670008101 Total

3.90 0.250.00920.000 Local 28,970.77

Base 0.00 3.90 0.25 28,970.77

COMMON STOCK USD.4670346105 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)NUCOR CORP

1,050.000 NHDG Local 39.239100 0.00 10.50 0.80 41,189.761.000000

Base 39.239100 0.00 10.50 0.80 41,189.76

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,370.000 NHDG Local 38.890000 0.00 0.00 0.00 92,169.301.000000

Base 38.890000 0.00 0.00 0.00 92,169.30

670346105 Total

10.50 0.800.003,420.000 Local 133,359.06

Base 0.00 10.50 0.80 133,359.06

COMMON STOCK67066G104 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSNVIDIA CORP

65,000.000 NHDG Local 14.746900 0.00 650.00 18.41 957,880.091.000000

Base 14.746900 0.00 650.00 18.41 957,880.09

13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETS

52,350.000 NHDG Local 14.590000 0.00 0.00 14.67 763,771.831.000000

Base 14.590000 0.00 0.00 14.67 763,771.83

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,410.000 NHDG Local 13.994900 0.00 24.10 0.65 33,702.961.000000

Base 13.994900 0.00 24.10 0.65 33,702.96
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,920.000 NHDG Local 13.830000 0.00 0.00 0.00 109,533.601.000000

Base 13.830000 0.00 0.00 0.00 109,533.60

67066G104 Total

674.10 33.730.00127,680.000 Local 1,864,888.48

Base 0.00 674.10 33.73 1,864,888.48

COMMON STOCK USD.01670872100 21 Jul 2011 26 Jul 2011 USD/DTC 0.02WEEDEN + CO.OM GROUP INC

11,900.000 NHDX Local 39.041700 0.00 238.00 8.93 464,349.301.000000

Base 39.041700 0.00 238.00 8.93 464,349.30

22 Jul 2011 27 Jul 2011 USD/DTC 0.02WEEDEN + CO.

1,300.000 NHDX Local 38.750500 0.00 26.00 0.97 50,348.681.000000

Base 38.750500 0.00 26.00 0.97 50,348.68

25 Jul 2011 28 Jul 2011 USD/DTC 0.02WEEDEN + CO.

1,700.000 NHDX Local 38.505500 0.00 34.00 1.26 65,424.091.000000

Base 38.505500 0.00 34.00 1.26 65,424.09

670872100 Total

298.00 11.160.0014,900.000 Local 580,122.07

Base 0.00 298.00 11.16 580,122.07

COMMON STOCK USD.0167103H107 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)O REILLY AUTOMOTIVE INC

450.000 NHDG Local 61.506700 0.00 4.50 0.54 27,672.981.000000

Base 61.506700 0.00 4.50 0.54 27,672.98

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

970.000 NHDG Local 59.500000 0.00 0.00 0.00 57,715.001.000000

Base 59.500000 0.00 0.00 0.00 57,715.00
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67103H107 Total

4.50 0.540.001,420.000 Local 85,387.98

Base 0.00 4.50 0.54 85,387.98

COMMON STOCK USD.2674599105 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)OCCIDENTAL PETROLEUM CORP

3,318.000 NHDG Local 101.286900 0.00 33.18 6.46 336,030.291.000000

Base 101.286900 0.00 33.18 6.46 336,030.29

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,203.000 NHDG Local 98.180000 0.00 0.00 0.00 609,010.541.000000

Base 98.180000 0.00 0.00 0.00 609,010.54

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

1,410.000 NHDM Local 78.125100 0.00 21.15 2.12 110,133.121.000000

Base 78.125100 0.00 21.15 2.12 110,133.12

674599105 Total

54.33 8.580.0010,931.000 Local 1,055,173.95

Base 0.00 54.33 8.58 1,055,173.95

COMMON STOCK USD.25675232102 15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSOCEANEERING INTL INC

780.000 NHEU Local 39.780000 0.00 11.70 0.60 31,016.101.000000

Base 39.780000 0.00 11.70 0.60 31,016.10

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,700.000 NHEU Local 37.521200 0.00 25.50 1.23 63,759.311.000000

Base 37.521200 0.00 25.50 1.23 63,759.31

675232102 Total

37.20 1.830.002,480.000 Local 94,775.41

Base 0.00 37.20 1.83 94,775.41
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COMMON STOCK USD.01678026105 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPOIL STATES INTERNATIONAL INC

100.000 NHDG Local 82.560000 0.00 0.00 0.00 8,256.001.000000

Base 82.560000 0.00 0.00 0.00 8,256.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

2,790.000 NHDG Local 82.008900 0.00 27.90 4.40 228,772.531.000000

Base 82.008900 0.00 27.90 4.40 228,772.53

13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETS

18,000.000 NHDG Local 82.410000 0.00 0.00 28.49 1,483,351.511.000000

Base 82.410000 0.00 0.00 28.49 1,483,351.51

22 Jul 2011 27 Jul 2011 USD/DTC 0.03MR BEAL &COMPANY

850.000 NHDX Local 85.523100 0.00 25.50 1.40 72,667.741.000000

Base 85.523100 0.00 25.50 1.40 72,667.74

25 Jul 2011 28 Jul 2011 USD/DTC 0.03MR BEAL &COMPANY

1,950.000 NHDX Local 85.380500 0.00 58.50 3.20 166,430.281.000000

Base 85.380500 0.00 58.50 3.20 166,430.28

26 Jul 2011 29 Jul 2011 USD/DTC 0.01WEEDEN + CO.

300.000 NHDX Local 84.154000 0.00 3.00 0.49 25,242.711.000000

Base 84.154000 0.00 3.00 0.49 25,242.71

678026105 Total

114.90 37.980.0023,990.000 Local 1,984,720.77

Base 0.00 114.90 37.98 1,984,720.77

ADR678129107 22 Jul 2011 27 Jul 2011 USD/EURCITIGROUPGLOBAL MARKETS LIMITEDPOLYUS GOLD SPONSORED ADR

10,086.000 NHHJ Local 27.805500 0.00 0.00 0.00 280,446.271.000000

Base 27.805500 0.00 0.00 0.00 280,446.27
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COMMON STOCK USD.1679580100 07 Jul 2011 12 Jul 2011 USD/DTC 0.02STEPHENS,INC.OLD DOMINION FREIGHT LINE

1,260.000 NHHO Local 39.874200 0.00 25.20 0.97 50,215.321.000000

Base 39.874200 0.00 25.20 0.97 50,215.32

19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

14,310.000 NHDG Local 37.500000 0.00 0.00 0.00 536,625.001.000000

Base 37.500000 0.00 0.00 0.00 536,625.00

22 Jul 2011 27 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

14.000 NHFR Local 37.710000 0.00 0.14 0.02 527.781.000000

Base 37.710000 0.00 0.14 0.02 527.78

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

14,296.000 NHFR Local 37.050000 0.00 0.00 0.00 529,666.801.000000

Base 37.050000 0.00 0.00 0.00 529,666.80

26 Sep 2011 29 Sep 2011 USD/DTC 0.02SUNTRUST CAPITAL MARKETS, INC.

4,170.000 NHHO Local 29.393300 0.00 83.40 2.36 122,484.301.000000

Base 29.393300 0.00 83.40 2.36 122,484.30

27 Sep 2011 30 Sep 2011 USD/DTC 0.02SUNTRUST CAPITAL MARKETS, INC.

2,040.000 NHHO Local 30.738300 0.00 40.80 1.21 62,664.121.000000

Base 30.738300 0.00 40.80 1.21 62,664.12

679580100 Total

149.54 4.560.0036,090.000 Local 1,302,183.32

Base 0.00 149.54 4.56 1,302,183.32

COMMON STOCK USD.15681919106 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)OMNICOM GROUP

940.000 NHDG Local 47.119600 0.00 9.40 0.86 44,282.161.000000

Base 47.119600 0.00 9.40 0.86 44,282.16
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

990.000 NHDG Local 46.920000 0.00 0.00 0.00 46,450.801.000000

Base 46.920000 0.00 0.00 0.00 46,450.80

681919106 Total

9.40 0.860.001,930.000 Local 90,732.96

Base 0.00 9.40 0.86 90,732.96

COMMON STOCK USD.01682189105 19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHON SEMICONDUCTOR CORPORATION

49,920.000 NHDG Local 8.940000 0.00 0.00 0.00 446,284.801.000000

Base 8.940000 0.00 0.00 0.00 446,284.80

22 Jul 2011 27 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

4,432.000 NHFR Local 8.980000 0.00 44.32 0.77 39,754.271.000000

Base 8.980000 0.00 44.32 0.77 39,754.27

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

45,488.000 NHFR Local 8.690000 0.00 0.00 0.00 395,290.721.000000

Base 8.690000 0.00 0.00 0.00 395,290.72

682189105 Total

44.32 0.770.0099,840.000 Local 881,329.79

Base 0.00 44.32 0.77 881,329.79

COMMON STOCK USD.01682680103 01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHONEOK INC

860.000 NHDG Local 72.790000 0.00 0.00 0.00 62,599.401.000000

Base 72.790000 0.00 0.00 0.00 62,599.40

COMMON STOCK USD.0168389X105 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)ORACLE CORP

13,800.000 NHDG Local 31.025800 0.00 138.00 8.23 428,009.811.000000

Base 31.025800 0.00 138.00 8.23 428,009.81
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

26,020.000 NHDG Local 30.580000 0.00 0.00 0.00 795,691.601.000000

Base 30.580000 0.00 0.00 0.00 795,691.60

68389X105 Total

138.00 8.230.0039,820.000 Local 1,223,701.41

Base 0.00 138.00 8.23 1,223,701.41

LP68899Z921 30 Jun 2010 CANCEL USD/BOSREDEMPTIONOSCAR S SCHAFER + PART II

-12,180,000.000 NHHG Local 0.770146 0.00 0.00 0.00 -9,380,384.411.000000

Base 0.770146 0.00 0.00 0.00 -9,380,384.41

30 Jun 2010 USD/BOSREDEMPTION

12,180,000.000 NHHG Local 0.770137 0.00 0.00 0.00 9,380,278.411.000000

Base 0.770137 0.00 0.00 0.00 9,380,278.41

30 Jun 2010 CANCEL USD/BOSREDEMPTION

-12,180,000.000 NHHG Local 0.770137 0.00 0.00 0.00 -9,380,278.411.000000

Base 0.770137 0.00 0.00 0.00 -9,380,278.41

30 Jun 2010 USD/BOSREDEMPTION

12,180,000.000 NHHG Local 0.770129 0.00 0.00 0.00 9,380,172.411.000000

Base 0.770129 0.00 0.00 0.00 9,380,172.41

30 Jun 2010 CANCEL USD/BOSREDEMPTION

-12,180,000.000 NHHG Local 0.770129 0.00 0.00 0.00 -9,380,172.411.000000

Base 0.770129 0.00 0.00 0.00 -9,380,172.41

30 Jun 2010 30 Jun 2010 USD/BOSREDEMPTION

12,180,000.000 NHHG Local 0.759537 0.00 0.00 0.00 9,251,171.411.000000

Base 0.759537 0.00 0.00 0.00 9,251,171.41
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68899Z921 Total

0.00 0.000.000.000 Local -129,213.00

Base 0.00 0.00 0.00 -129,213.00

COMMON STOCK USD2.690732102 22 Jul 2011 27 Jul 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOROWENS + MINOR INC

910.000 NHHO Local 34.476000 0.00 36.40 0.61 31,336.151.000000

Base 34.476000 0.00 36.40 0.61 31,336.15

22 Jul 2011 27 Jul 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.

6,970.000 NHHO Local 34.447900 0.00 139.40 4.61 239,957.851.000000

Base 34.447900 0.00 139.40 4.61 239,957.85

28 Sep 2011 OPEN USD/DTC 0.04BARCLAYS CAPITAL LE

2,490.000 NHHO Local 29.177600 0.00 99.60 1.40 72,551.221.000000

Base 29.177600 0.00 99.60 1.40 72,551.22

690732102 Total

275.40 6.620.0010,370.000 Local 343,845.22

Base 0.00 275.40 6.62 343,845.22

COMMON STOCK USD.01690768403 01 Jul 2011 07 Jul 2011 USD/DTC 0.02PIPER JAFFRAYOWENS ILLINOIS INC

241.000 NHEZ Local 26.100000 0.00 4.82 0.13 6,285.151.000000

Base 26.100000 0.00 4.82 0.13 6,285.15

27 Jul 2011 01 Aug 2011 USD/DTC 0.03CANTOR FITZGERALD & CO / CASTLEOAK 

15,277.000 NHEZ Local 25.910800 0.00 458.31 7.61 395,373.371.000000

Base 25.910800 0.00 458.31 7.61 395,373.37

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

540.000 NHDG Local 25.991300 0.00 5.40 0.27 14,029.631.000000

Base 25.991300 0.00 5.40 0.27 14,029.63
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28 Jul 2011 02 Aug 2011 USD/DTC 0.03CANTOR FITZGERALD & CO / CASTLEOAK 

15,276.000 NHEZ Local 24.145100 0.00 458.28 7.09 368,375.181.000000

Base 24.145100 0.00 458.28 7.09 368,375.18

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

960.000 NHDG Local 23.170000 0.00 0.00 0.00 22,243.201.000000

Base 23.170000 0.00 0.00 0.00 22,243.20

690768403 Total

926.81 15.100.0032,294.000 Local 806,306.53

Base 0.00 926.81 15.10 806,306.53

LP CLASS A69299Z966 01 Sep 2011 09 Sep 2011 USD/BOS8 STATE STREET BANK AND TRUSTPFM DIVERSIFIED FUND

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

COMMON STOCK NPV69331C108 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)P G + E CORP

1,260.000 NHDG Local 42.485900 0.00 12.60 1.03 53,518.601.000000

Base 42.485900 0.00 12.60 1.03 53,518.60

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,340.000 NHDG Local 41.430000 0.00 0.00 0.00 138,376.201.000000

Base 41.430000 0.00 0.00 0.00 138,376.20

69331C108 Total

12.60 1.030.004,600.000 Local 191,894.80

Base 0.00 12.60 1.03 191,894.80

COMMON STOCK69344F106 05 Aug 2011 10 Aug 2011 USD/DTC 0.04BNY CONVERGEX LJRPMC   SIERRA INC

13,310.000 NHHO Local 6.053500 0.00 532.40 1.55 80,038.141.000000

Base 6.053500 0.00 532.40 1.55 80,038.14
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08 Aug 2011 11 Aug 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

39,760.000 NHHO Local 5.776100 0.00 1,192.80 4.41 228,460.531.000000

Base 5.776100 0.00 1,192.80 4.41 228,460.53

09 Aug 2011 12 Aug 2011 USD/DTC 0.03MR BEAL &COMPANY

39,990.000 NHHO Local 5.566600 0.00 1,199.70 4.28 221,404.351.000000

Base 5.566600 0.00 1,199.70 4.28 221,404.35

69344F106 Total

2,924.90 10.240.0093,060.000 Local 529,903.02

Base 0.00 2,924.90 10.24 529,903.02

COMMON STOCK USD5.693475105 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)PNC FINANCIAL SERVICES GROUP

1,760.000 NHDG Local 54.809100 0.00 17.60 1.86 96,444.561.000000

Base 54.809100 0.00 17.60 1.86 96,444.56

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,950.000 NHDG Local 54.290000 0.00 0.00 0.00 214,445.501.000000

Base 54.290000 0.00 0.00 0.00 214,445.50

693475105 Total

17.60 1.860.005,710.000 Local 310,890.06

Base 0.00 17.60 1.86 310,890.06

COMMON STOCK NPV69349H107 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSPNM RESOURCES INC

200.000 NHHZ Local 14.545000 0.00 3.00 0.06 2,905.941.000000

Base 14.545000 0.00 3.00 0.06 2,905.94

COMMON STOCK693506107 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)PPG INDUSTRIES INC

520.000 NHDG Local 85.590000 0.00 5.20 0.86 44,500.741.000000

Base 85.590000 0.00 5.20 0.86 44,500.74
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

790.000 NHDG Local 84.200000 0.00 0.00 0.00 66,518.001.000000

Base 84.200000 0.00 0.00 0.00 66,518.00

693506107 Total

5.20 0.860.001,310.000 Local 111,018.74

Base 0.00 5.20 0.86 111,018.74

COMMON STOCK USD.0169351T106 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)PPL CORPORATION

1,840.000 NHDG Local 28.605000 0.00 18.40 1.02 52,613.781.000000

Base 28.605000 0.00 18.40 1.02 52,613.78

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,780.000 NHDG Local 27.900000 0.00 0.00 0.00 133,362.001.000000

Base 27.900000 0.00 0.00 0.00 133,362.00

69351T106 Total

18.40 1.020.006,620.000 Local 185,975.78

Base 0.00 18.40 1.02 185,975.78

COMMON STOCK USD1.693656100 19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPVH CORP

8,580.000 NHDG Local 73.390000 0.00 0.00 0.00 629,686.201.000000

Base 73.390000 0.00 0.00 0.00 629,686.20

22 Jul 2011 27 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

50.000 NHFR Local 74.650000 0.00 0.50 0.08 3,731.921.000000

Base 74.650000 0.00 0.50 0.08 3,731.92

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,530.000 NHFR Local 71.550000 0.00 0.00 0.00 610,321.501.000000

Base 71.550000 0.00 0.00 0.00 610,321.50
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693656100 Total

0.50 0.080.0017,160.000 Local 1,243,739.62

Base 0.00 0.50 0.08 1,243,739.62

COMMON STOCK USD.0169366A100 29 Jul 2011 03 Aug 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPORPSS WORLD MEDICAL INC

13,620.000 NHHO Local 23.734800 0.00 544.80 6.21 322,716.971.000000

Base 23.734800 0.00 544.80 6.21 322,716.97

01 Aug 2011 04 Aug 2011 USD/DTC 0.03HEEVERS &CO. INC.

5,500.000 NHHO Local 23.304100 0.00 165.00 2.47 128,005.081.000000

Base 23.304100 0.00 165.00 2.47 128,005.08

02 Aug 2011 05 Aug 2011 USD/DTC 0.03HEEVERS &CO. INC.

5,790.000 NHHO Local 22.647600 0.00 173.70 2.52 130,953.381.000000

Base 22.647600 0.00 173.70 2.52 130,953.38

69366A100 Total

883.50 11.200.0024,910.000 Local 581,675.43

Base 0.00 883.50 11.20 581,675.43

COMMON STOCK USD1.693718108 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)PACCAR INC

1,290.000 NHDG Local 43.991600 0.00 12.90 1.09 56,735.171.000000

Base 43.991600 0.00 12.90 1.09 56,735.17

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,480.000 NHDG Local 42.810000 0.00 0.00 0.00 63,358.801.000000

Base 42.810000 0.00 0.00 0.00 63,358.80

693718108 Total

12.90 1.090.002,770.000 Local 120,093.97

Base 0.00 12.90 1.09 120,093.97
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COMMON STOCK NPV695263103 29 Aug 2011 01 Sep 2011 USD/DTC 0.02JONESTRADING INSTITUTIONAL SERVICESPACWEST BANCORP

4,190.000 NHHO Local 15.935200 0.00 83.80 1.29 66,683.401.000000

Base 15.935200 0.00 83.80 1.29 66,683.40

30 Aug 2011 02 Sep 2011 USD/DTC 0.02JONESTRADING INSTITUTIONAL SERVICES

9,650.000 NHHO Local 15.925600 0.00 193.00 2.96 153,486.081.000000

Base 15.925600 0.00 193.00 2.96 153,486.08

31 Aug 2011 06 Sep 2011 USD/DTC 0.02JONESTRADING INSTITUTIONAL SERVICES

5,160.000 NHHO Local 15.995600 0.00 103.20 1.59 82,432.511.000000

Base 15.995600 0.00 103.20 1.59 82,432.51

01 Sep 2011 07 Sep 2011 USD/DTC 0.02JONESTRADING INSTITUTIONAL SERVICES

12,540.000 NHHO Local 15.305000 0.00 250.80 3.69 191,670.211.000000

Base 15.305000 0.00 250.80 3.69 191,670.21

695263103 Total

630.80 9.530.0031,540.000 Local 494,272.20

Base 0.00 630.80 9.53 494,272.20

COMMON STOCK USD.1696429307 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)PALL CORP

380.000 NHDG Local 52.474500 0.00 3.80 0.39 19,936.121.000000

Base 52.474500 0.00 3.80 0.39 19,936.12

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

900.000 NHDG Local 49.580000 0.00 0.00 0.00 44,622.001.000000

Base 49.580000 0.00 0.00 0.00 44,622.00

696429307 Total

3.80 0.390.001,280.000 Local 64,558.12

Base 0.00 3.80 0.39 64,558.12
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COMMON STOCK USD.01699173209 19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPARAMETRIC TECHNOLOGY CORP

23,510.000 NHDG Local 21.920000 0.00 0.00 0.00 515,339.201.000000

Base 21.920000 0.00 0.00 0.00 515,339.20

22 Jul 2011 27 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

368.000 NHFR Local 21.990000 0.00 3.68 0.16 8,088.481.000000

Base 21.990000 0.00 3.68 0.16 8,088.48

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

23,142.000 NHFR Local 20.790000 0.00 0.00 0.00 481,122.181.000000

Base 20.790000 0.00 0.00 0.00 481,122.18

699173209 Total

3.68 0.160.0047,020.000 Local 1,004,549.86

Base 0.00 3.68 0.16 1,004,549.86

COMMON STOCK USD.5701094104 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)PARKER HANNIFIN CORP

1,000.000 NHDG Local 81.092000 0.00 10.00 1.56 81,080.441.000000

Base 81.092000 0.00 10.00 1.56 81,080.44

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,400.000 NHDG Local 79.020000 0.00 0.00 0.00 110,628.001.000000

Base 79.020000 0.00 0.00 0.00 110,628.00

701094104 Total

10.00 1.560.002,400.000 Local 191,708.44

Base 0.00 10.00 1.56 191,708.44

COMMON STOCK USD.01703395103 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)PATTERSON COS INC

310.000 NHDG Local 31.308100 0.00 3.10 0.19 9,702.221.000000

Base 31.308100 0.00 3.10 0.19 9,702.22
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

660.000 NHDG Local 30.840000 0.00 0.00 0.00 20,354.401.000000

Base 30.840000 0.00 0.00 0.00 20,354.40

703395103 Total

3.10 0.190.00970.000 Local 30,056.62

Base 0.00 3.10 0.19 30,056.62

COMMON STOCK USD.01704326107 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)PAYCHEX INC

1,060.000 NHDG Local 28.940200 0.00 10.60 0.59 30,665.421.000000

Base 28.940200 0.00 10.60 0.59 30,665.42

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,400.000 NHDG Local 28.230000 0.00 0.00 0.00 67,752.001.000000

Base 28.230000 0.00 0.00 0.00 67,752.00

704326107 Total

10.60 0.590.003,460.000 Local 98,417.42

Base 0.00 10.60 0.59 98,417.42

COMMON STOCK USD.01704549104 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)PEABODY ENERGY CORP

940.000 NHDG Local 58.950100 0.00 9.40 1.07 55,402.621.000000

Base 58.950100 0.00 9.40 1.07 55,402.62

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

110.000 NHDG Local 57.470000 0.00 0.00 0.00 6,321.701.000000

Base 57.470000 0.00 0.00 0.00 6,321.70

704549104 Total

9.40 1.070.001,050.000 Local 61,724.32

Base 0.00 9.40 1.07 61,724.32
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COMMON STOCK USD.01705573103 19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPEGASYSTEMS INC

12,420.000 NHDG Local 43.860000 0.00 0.00 0.00 544,741.201.000000

Base 43.860000 0.00 0.00 0.00 544,741.20

20 Jul 2011 25 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

195.000 NHFR Local 44.440200 0.00 1.95 0.17 8,663.721.000000

Base 44.440200 0.00 1.95 0.17 8,663.72

22 Jul 2011 27 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

23.000 NHFR Local 44.450000 0.00 0.23 0.02 1,022.101.000000

Base 44.450000 0.00 0.23 0.02 1,022.10

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

12,202.000 NHFR Local 40.360000 0.00 0.00 0.00 492,472.721.000000

Base 40.360000 0.00 0.00 0.00 492,472.72

705573103 Total

2.18 0.190.0024,840.000 Local 1,046,899.74

Base 0.00 2.18 0.19 1,046,899.74

COMMON STOCK USD1.707051108 19 Jul 2011 22 Jul 2011 USD/DTC 0.02M RAMSEY KING SECURITIES INCPENFORD CORP

1,588.000 NHDY Local 6.400100 0.00 31.76 0.20 10,131.401.000000

Base 6.400100 0.00 31.76 0.20 10,131.40

20 Jul 2011 25 Jul 2011 USD/DTC 0.02M RAMSEY KING SECURITIES INC

200.000 NHDY Local 6.400000 0.00 4.00 0.03 1,275.971.000000

Base 6.400000 0.00 4.00 0.03 1,275.97

707051108 Total

35.76 0.230.001,788.000 Local 11,407.37

Base 0.00 35.76 0.23 11,407.37
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COMMON STOCK708062104 20 Jul 2011 20 Jul 2011 USD/DTCSALE OF FRACTIONAL SPENNANTPARK INVESTMENT CORP

0.596 NHHZ Local 8.003355 0.00 0.00 0.00 4.771.000000

Base 8.003355 0.00 0.00 0.00 4.77

COMMON STOCK USD.5708160106 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)J.C. PENNEY CO INC

690.000 NHDG Local 31.564700 0.00 6.90 0.42 21,772.321.000000

Base 31.564700 0.00 6.90 0.42 21,772.32

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

320.000 NHDG Local 30.760000 0.00 0.00 0.00 9,843.201.000000

Base 30.760000 0.00 0.00 0.00 9,843.20

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

4,880.000 NHDM Local 26.405600 0.00 73.20 2.48 128,783.651.000000

Base 26.405600 0.00 73.20 2.48 128,783.65

708160106 Total

80.10 2.900.005,890.000 Local 160,399.17

Base 0.00 80.10 2.90 160,399.17

COMMON STOCK USD.01712704105 22 Jul 2011 22 Jul 2011 USD/DTCSALE OF FRACTIONAL SPEOPLE S UNITED FINANCIAL

0.640 NHHZ Local 15.281250 0.00 0.00 0.00 9.781.000000

Base 15.281250 0.00 0.00 0.00 9.78

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,190.000 NHDG Local 13.006800 0.00 11.90 0.30 15,465.891.000000

Base 13.006800 0.00 11.90 0.30 15,465.89

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,100.000 NHDG Local 12.680000 0.00 0.00 0.00 39,308.001.000000

Base 12.680000 0.00 0.00 0.00 39,308.00
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25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

2,150.000 NHHZ Local 10.940000 0.00 32.25 0.46 23,488.291.000000

Base 10.940000 0.00 32.25 0.46 23,488.29

712704105 Total

44.15 0.760.006,440.640 Local 78,271.96

Base 0.00 44.15 0.76 78,271.96

COMMON STOCK USD.01713291102 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)PEPCO HOLDINGS INC

720.000 NHDG Local 19.160800 0.00 7.20 0.27 13,788.311.000000

Base 19.160800 0.00 7.20 0.27 13,788.31

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,780.000 NHDG Local 18.680000 0.00 0.00 0.00 33,250.401.000000

Base 18.680000 0.00 0.00 0.00 33,250.40

713291102 Total

7.20 0.270.002,500.000 Local 47,038.71

Base 0.00 7.20 0.27 47,038.71

COMMON STOCK713448108 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSPEPSICO INC

12,307.000 NHDG Local 69.025500 0.00 123.07 16.32 849,357.441.000000

Base 69.025500 0.00 123.07 16.32 849,357.44

13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETS

13,593.000 NHDG Local 69.470000 0.00 0.00 18.14 944,287.571.000000

Base 69.470000 0.00 0.00 18.14 944,287.57

01 Jul 2011 07 Jul 2011 USD/DTC 0.02PIPER JAFFRAY

79.000 NHEZ Local 70.020000 0.00 1.58 0.11 5,529.891.000000

Base 70.020000 0.00 1.58 0.11 5,529.89
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Base Currency: USD - US DOLLAR

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,230.000 NHDG Local 64.185500 0.00 52.30 6.45 335,631.421.000000

Base 64.185500 0.00 52.30 6.45 335,631.42

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,160.000 NHDG Local 64.040000 0.00 0.00 0.00 714,686.401.000000

Base 64.040000 0.00 0.00 0.00 714,686.40

713448108 Total

176.95 41.020.0042,369.000 Local 2,849,492.72

Base 0.00 176.95 41.02 2,849,492.72

COMMON STOCK USD1.714046109 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)PERKINELMER INC

380.000 NHDG Local 25.360000 0.00 3.80 0.19 9,632.811.000000

Base 25.360000 0.00 3.80 0.19 9,632.81

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

560.000 NHDG Local 24.460000 0.00 0.00 0.00 13,697.601.000000

Base 24.460000 0.00 0.00 0.00 13,697.60

714046109 Total

3.80 0.190.00940.000 Local 23,330.41

Base 0.00 3.80 0.19 23,330.41

COMMON STOCK716495106 19 Aug 2011 24 Aug 2011 USD/DTCTENDER OFFERPETROHAWK ENERGY CORP

105,370.000 NHDY Local 38.750000 0.00 0.00 0.00 4,083,087.501.000000

Base 38.750000 0.00 0.00 0.00 4,083,087.50

26 Aug 2011 08 Sep 2011 USD/DTC13 MERGER

14,680.000 NHEU Local 38.750000 0.00 0.00 0.00 568,850.001.000000

Base 38.750000 0.00 0.00 0.00 568,850.00
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Base Currency: USD - US DOLLAR

26 Aug 2011 08 Sep 2011 USD/DTC13 MERGER

3,700.000 NHHY Local 38.750000 0.00 0.00 0.00 143,375.001.000000

Base 38.750000 0.00 0.00 0.00 143,375.00

716495106 Total

0.00 0.000.00123,750.000 Local 4,795,312.50

Base 0.00 0.00 0.00 4,795,312.50

LP716999933 01 Sep 2011 01 Sep 2011 USD/BOSSTATE STREET BANK AND TRUSTPERSHING SQUARE LP

14,050,000.000 NHHG Local 1.000000 0.00 0.00 0.00 14,050,000.001.000000

Base 1.000000 0.00 0.00 0.00 14,050,000.00

COMMON STOCK USD.05717081103 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSPFIZER INC

98,775.000 NHDG Local 20.035100 0.00 987.75 38.00 1,977,941.251.000000

Base 20.035100 0.00 987.75 38.00 1,977,941.25

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

25,920.000 NHDG Local 19.523900 0.00 259.20 9.72 505,790.571.000000

Base 19.523900 0.00 259.20 9.72 505,790.57

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

51,140.000 NHDG Local 19.240000 0.00 0.00 0.00 983,933.601.000000

Base 19.240000 0.00 0.00 0.00 983,933.60

717081103 Total

1,246.95 47.720.00175,835.000 Local 3,467,665.42

Base 0.00 1,246.95 47.72 3,467,665.42

COMMON STOCK NPV718172109 01 Jul 2011 07 Jul 2011 USD/DTC 0.02PIPER JAFFRAYPHILIP MORRIS INTERNATIONAL

121.000 NHEZ Local 66.720000 0.00 2.42 0.16 8,070.541.000000

Base 66.720000 0.00 2.42 0.16 8,070.54
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Base Currency: USD - US DOLLAR

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,210.000 NHDG Local 72.341600 0.00 62.10 8.63 449,170.611.000000

Base 72.341600 0.00 62.10 8.63 449,170.61

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,090.000 NHDG Local 71.170000 0.00 0.00 0.00 789,275.301.000000

Base 71.170000 0.00 0.00 0.00 789,275.30

718172109 Total

64.52 8.790.0017,421.000 Local 1,246,516.45

Base 0.00 64.52 8.79 1,246,516.45

COMMON STOCK NPV723484101 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)PINNACLE WEST CAPITAL

350.000 NHDG Local 43.480000 0.00 3.50 0.30 15,214.201.000000

Base 43.480000 0.00 3.50 0.30 15,214.20

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

830.000 NHDG Local 42.350000 0.00 0.00 0.00 35,150.501.000000

Base 42.350000 0.00 0.00 0.00 35,150.50

723484101 Total

3.50 0.300.001,180.000 Local 50,364.70

Base 0.00 3.50 0.30 50,364.70

COMMON STOCK USD.1723655106 06 Jul 2011 11 Jul 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.PIONEER DRILLING COMPANY

170.000 NHHO Local 15.795100 0.00 6.80 0.06 2,678.311.000000

Base 15.795100 0.00 6.80 0.06 2,678.31

07 Jul 2011 12 Jul 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.

4,870.000 NHHO Local 15.822500 0.00 194.80 1.48 76,859.301.000000

Base 15.822500 0.00 194.80 1.48 76,859.30
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21 Jul 2011 26 Jul 2011 USD/DTC 0.04JEFFERIES+ COMPANY INC

830.000 NHHO Local 17.826600 0.00 33.20 0.29 14,762.591.000000

Base 17.826600 0.00 33.20 0.29 14,762.59

23 Sep 2011 28 Sep 2011 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITH

12,380.000 NHHO Local 7.999300 0.00 495.20 1.91 98,534.221.000000

Base 7.999300 0.00 495.20 1.91 98,534.22

26 Sep 2011 29 Sep 2011 USD/DTC 0.03HEEVERS &CO. INC.

12,220.000 NHHO Local 7.756100 0.00 366.60 1.82 94,411.121.000000

Base 7.756100 0.00 366.60 1.82 94,411.12

27 Sep 2011 30 Sep 2011 USD/DTC 0.03HEEVERS &CO. INC.

12,520.000 NHHO Local 8.401700 0.00 375.60 2.02 104,811.661.000000

Base 8.401700 0.00 375.60 2.02 104,811.66

28 Sep 2011 OPEN USD/DTC 0.03HEEVERS &CO. INC.

4,100.000 NHHO Local 8.029400 0.00 123.00 0.64 32,796.901.000000

Base 8.029400 0.00 123.00 0.64 32,796.90

723655106 Total

1,595.20 8.220.0047,090.000 Local 424,854.10

Base 0.00 1,595.20 8.22 424,854.10

COMMON STOCK USD.01723787107 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)PIONEER NATURAL RESOURCES CO

160.000 NHDG Local 95.128800 0.00 1.60 0.30 15,218.711.000000

Base 95.128800 0.00 1.60 0.30 15,218.71

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,520.000 NHDG Local 92.990000 0.00 0.00 0.00 141,344.801.000000

Base 92.990000 0.00 0.00 0.00 141,344.80
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723787107 Total

1.60 0.300.001,680.000 Local 156,563.51

Base 0.00 1.60 0.30 156,563.51

COMMON STOCK USD.01724078100 11 Aug 2011 16 Aug 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLCPIPER JAFFRAY COS

6,260.000 NHHO Local 23.336700 0.00 250.40 2.81 145,834.531.000000

Base 23.336700 0.00 250.40 2.81 145,834.53

12 Aug 2011 17 Aug 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

830.000 NHHO Local 23.548100 0.00 33.20 0.38 19,511.341.000000

Base 23.548100 0.00 33.20 0.38 19,511.34

15 Aug 2011 18 Aug 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

4,170.000 NHHO Local 23.967900 0.00 166.80 1.92 99,777.421.000000

Base 23.967900 0.00 166.80 1.92 99,777.42

16 Aug 2011 19 Aug 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

860.000 NHHO Local 23.548200 0.00 34.40 0.39 20,216.661.000000

Base 23.548200 0.00 34.40 0.39 20,216.66

17 Aug 2011 22 Aug 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

5,810.000 NHHO Local 23.870200 0.00 232.40 2.67 138,450.791.000000

Base 23.870200 0.00 232.40 2.67 138,450.79

724078100 Total

717.20 8.170.0017,930.000 Local 423,790.74

Base 0.00 717.20 8.17 423,790.74

COMMON STOCK USD1.724479100 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)PITNEY BOWES INC

680.000 NHDG Local 21.881200 0.00 6.80 0.29 14,872.131.000000

Base 21.881200 0.00 6.80 0.29 14,872.13
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Base Currency: USD - US DOLLAR

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,360.000 NHDG Local 21.550000 0.00 0.00 0.00 29,308.001.000000

Base 21.550000 0.00 0.00 0.00 29,308.00

724479100 Total

6.80 0.290.002,040.000 Local 44,180.13

Base 0.00 6.80 0.29 44,180.13

COMMON STOCK USD.01729132100 20 Jul 2011 25 Jul 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPORPLEXUS CORP

3,118.000 NHEX Local 33.158600 0.00 124.72 1.99 103,261.801.000000

Base 33.158600 0.00 124.72 1.99 103,261.80

REIT USD.01729251108 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)PLUM CREEK TIMBER CO

540.000 NHDG Local 38.657800 0.00 5.40 0.41 20,869.401.000000

Base 38.657800 0.00 5.40 0.41 20,869.40

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,210.000 NHDG Local 38.220000 0.00 0.00 0.00 46,246.201.000000

Base 38.220000 0.00 0.00 0.00 46,246.20

729251108 Total

5.40 0.410.001,750.000 Local 67,115.60

Base 0.00 5.40 0.41 67,115.60

COMMON STOCK73172K104 05 Jul 2011 08 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCPOLYCOM INC

1,039.000 NHIB Local 32.392400 0.00 10.39 0.65 33,644.661.000000

Base 32.392400 0.00 10.39 0.65 33,644.66

19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

17,970.000 NHDG Local 30.740000 0.00 0.00 0.00 552,397.801.000000

Base 30.740000 0.00 0.00 0.00 552,397.80
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20 Jul 2011 25 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

339.000 NHFR Local 30.908800 0.00 3.39 0.21 10,474.481.000000

Base 30.908800 0.00 3.39 0.21 10,474.48

22 Jul 2011 27 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

24.000 NHFR Local 30.940000 0.00 0.24 0.02 742.301.000000

Base 30.940000 0.00 0.24 0.02 742.30

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

17,607.000 NHFR Local 27.030000 0.00 0.00 0.00 475,917.211.000000

Base 27.030000 0.00 0.00 0.00 475,917.21

73172K104 Total

14.02 0.880.0036,979.000 Local 1,073,176.45

Base 0.00 14.02 0.88 1,073,176.45

COMMON STOCK USD.0173179V103 20 Jun 2011 CANCEL USD/DTC 0.02STATE STREET GLOBAL MARKETS, LLCPOLYPORE INTERNATIONAL INC

-9,800.000 NHEL Local 59.656400 0.00 -196.00 -11.23 -584,425.491.000000

Base 59.656400 0.00 -196.00 -11.23 -584,425.49

26 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,000.000 NHEL Local 70.700000 0.00 0.00 0.00 707,000.001.000000

Base 70.700000 0.00 0.00 0.00 707,000.00

26 Jul 2011 CANCEL USD/DTCASSET TRANSFER AT MARKET NON CASH

-10,000.000 NHEL Local 70.700000 0.00 0.00 0.00 -707,000.001.000000

Base 70.700000 0.00 0.00 0.00 -707,000.00

20 Jun 2011 23 Jun 2011 USD/DTC 0.02STATE STREET GLOBAL MARKETS, LLC

9,800.000 NHEL Local 59.656400 0.00 196.00 11.23 584,425.491.000000

Base 59.656400 0.00 196.00 11.23 584,425.49
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26 Jul 2011 26 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,000.000 NHEL Local 70.700000 0.00 0.00 0.00 707,000.001.000000

Base 70.700000 0.00 0.00 0.00 707,000.00

73179V103 Total

0.00 0.000.0010,000.000 Local 707,000.00

Base 0.00 0.00 0.00 707,000.00

COMMON STOCK USD.0173640Q105 22 Sep 2011 27 Sep 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.PORTFOLIO RECOVERY ASSOCIATE

6,460.000 NHHO Local 58.114100 0.00 129.20 7.21 375,280.681.000000

Base 58.114100 0.00 129.20 7.21 375,280.68

COMMON STOCK NPV736508847 29 Sep 2011 OPEN USD/DTC 0.04BARCLAYS CAPITAL LEPORTLAND GENERAL ELECTRIC CO

2,520.000 NHHO Local 23.666100 0.00 100.80 1.15 59,536.621.000000

Base 23.666100 0.00 100.80 1.15 59,536.62

LIMITED PARTNERSHIP738991942 01 Sep 2011 01 Sep 2011 USD/BOSSTATE STREET BANK AND TRUSTSAB CAPITAL PARTNERS L.P

15,025,000.000 NHHG Local 1.000000 0.00 0.00 0.00 15,025,000.001.000000

Base 1.000000 0.00 0.00 0.00 15,025,000.00

COMMON STOCK USD.0174005P104 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)PRAXAIR INC

1,012.000 NHDG Local 102.548600 0.00 10.12 2.00 103,767.061.000000

Base 102.548600 0.00 10.12 2.00 103,767.06

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,151.000 NHDG Local 103.640000 0.00 0.00 0.00 222,929.641.000000

Base 103.640000 0.00 0.00 0.00 222,929.64

74005P104 Total

10.12 2.000.003,163.000 Local 326,696.70

Base 0.00 10.12 2.00 326,696.70
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COMMON STOCK NPV740189105 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)PRECISION CASTPARTS CORP

583.000 NHDG Local 157.125500 0.00 5.83 1.76 91,596.581.000000

Base 157.125500 0.00 5.83 1.76 91,596.58

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,197.000 NHDG Local 161.380000 0.00 0.00 0.00 193,171.861.000000

Base 161.380000 0.00 0.00 0.00 193,171.86

740189105 Total

5.83 1.760.001,780.000 Local 284,768.44

Base 0.00 5.83 1.76 284,768.44

740996954 01 Jul 2011 01 Jul 2011 USD/BOSASSET TRANSFER AT MARKET NON CASHPREMIER PARTNERS V LP

31,069,214.080 NHEJ Local 1.178028 0.00 0.00 0.00 36,600,434.001.000000

Base 1.178028 0.00 0.00 0.00 36,600,434.00

COMMON STOCK USD.274144T108 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)T ROWE PRICE GROUP INC

830.000 NHDG Local 58.233300 0.00 8.30 0.93 48,324.411.000000

Base 58.233300 0.00 8.30 0.93 48,324.41

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,110.000 NHDG Local 56.800000 0.00 0.00 0.00 119,848.001.000000

Base 56.800000 0.00 0.00 0.00 119,848.00

74144T108 Total

8.30 0.930.002,940.000 Local 168,172.41

Base 0.00 8.30 0.93 168,172.41

COMMON STOCK741503403 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)PRICELINE.COM INC

189.000 NHDG Local 525.286800 0.00 1.89 1.91 99,275.411.000000

Base 525.286800 0.00 1.89 1.91 99,275.41
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

329.000 NHDG Local 537.650000 0.00 0.00 0.00 176,886.851.000000

Base 537.650000 0.00 0.00 0.00 176,886.85

741503403 Total

1.89 1.910.00518.000 Local 276,162.26

Base 0.00 1.89 1.91 276,162.26

COMMON STOCK USD.0174157K846 13 Jul 2011 USD/DTCMERGERPRIMEDIA INC

2,290.000 NHHZ Local 7.100000 0.00 0.00 0.00 16,259.001.000000

Base 7.100000 0.00 0.00 0.00 16,259.00

13 Jul 2011 CANCEL USD/DTCMERGER

-2,290.000 NHHZ Local 7.100000 0.00 0.00 0.00 -16,259.001.000000

Base 7.100000 0.00 0.00 0.00 -16,259.00

14 Jul 2011 14 Jul 2011 USD/DTCMERGER

2,290.000 NHHZ Local 7.100000 0.00 0.00 0.00 16,259.001.000000

Base 7.100000 0.00 0.00 0.00 16,259.00

74157K846 Total

0.00 0.000.002,290.000 Local 16,259.00

Base 0.00 0.00 0.00 16,259.00

COMMON STOCK USD.0174251V102 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)PRINCIPAL FINANCIAL GROUP

1,050.000 NHDG Local 27.919100 0.00 10.50 0.57 29,303.991.000000

Base 27.919100 0.00 10.50 0.57 29,303.99

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,440.000 NHDG Local 27.630000 0.00 0.00 0.00 67,417.201.000000

Base 27.630000 0.00 0.00 0.00 67,417.20
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74251V102 Total

10.50 0.570.003,490.000 Local 96,721.19

Base 0.00 10.50 0.57 96,721.19

COMMON STOCK USD.0174267C106 24 Aug 2011 29 Aug 2011 USD/DTC 0.02WEEDEN + CO.PROASSURANCE CORP

3,500.000 NHDX Local 70.144600 0.00 70.00 4.72 245,431.381.000000

Base 70.144600 0.00 70.00 4.72 245,431.38

26 Aug 2011 31 Aug 2011 USD/DTC 0.03FRIEDMAN BILLINGS + RAMSEY

350.000 NHDX Local 70.145400 0.00 10.50 0.48 24,539.911.000000

Base 70.145400 0.00 10.50 0.48 24,539.91

13 Sep 2011 16 Sep 2011 USD/DTC 0.03STIFEL NICOLAUS + CO INC

2,500.000 NHDX Local 70.754100 0.00 75.00 3.40 176,806.851.000000

Base 70.754100 0.00 75.00 3.40 176,806.85

74267C106 Total

155.50 8.600.006,350.000 Local 446,778.14

Base 0.00 155.50 8.60 446,778.14

COMMON STOCK USD1.742718109 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSPROCTER + GAMBLE CO/THE

5,437.000 NHDG Local 64.683401 0.00 54.37 6.76 351,622.521.000000

Base 64.683401 0.00 54.37 6.76 351,622.52

13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETS

4,124.000 NHDG Local 64.880000 0.00 0.00 5.14 267,559.981.000000

Base 64.880000 0.00 0.00 5.14 267,559.98

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

9,160.000 NHDG Local 62.784900 0.00 91.60 11.05 575,007.031.000000

Base 62.784900 0.00 91.60 11.05 575,007.03
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

19,220.000 NHDG Local 61.490000 0.00 0.00 0.00 1,181,837.801.000000

Base 61.490000 0.00 0.00 0.00 1,181,837.80

742718109 Total

145.97 22.950.0037,941.000 Local 2,376,027.33

Base 0.00 145.97 22.95 2,376,027.33

COMMON STOCK NPV743263105 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)PROGRESS ENERGY INC

960.000 NHDG Local 47.372800 0.00 9.60 0.88 45,467.411.000000

Base 47.372800 0.00 9.60 0.88 45,467.41

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,290.000 NHDG Local 46.740000 0.00 0.00 0.00 107,034.601.000000

Base 46.740000 0.00 0.00 0.00 107,034.60

743263105 Total

9.60 0.880.003,250.000 Local 152,502.01

Base 0.00 9.60 0.88 152,502.01

COMMON STOCK USD.01743312100 20 Sep 2011 23 Sep 2011 USD/DTC 0.03WILLIAMS CAPITAL GROUP LP (THE)PROGRESS SOFTWARE CORP

6,256.000 NHEX Local 19.622300 0.00 187.68 2.36 122,567.071.000000

Base 19.622300 0.00 187.68 2.36 122,567.07

21 Sep 2011 26 Sep 2011 USD/DTC 0.03WILLIAMS CAPITAL GROUP LP (THE)

7,027.000 NHEX Local 19.262900 0.00 210.81 2.60 135,146.991.000000

Base 19.262900 0.00 210.81 2.60 135,146.99

22 Sep 2011 27 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

26,449.000 NHEX Local 18.313500 0.00 528.98 9.30 483,835.481.000000

Base 18.313500 0.00 528.98 9.30 483,835.48
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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

743312100 Total

927.47 14.260.0039,732.000 Local 741,549.54

Base 0.00 927.47 14.26 741,549.54

COMMON STOCK USD1.743315103 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)PROGRESSIVE CORP

2,140.000 NHDG Local 20.061900 0.00 21.40 0.83 42,910.241.000000

Base 20.061900 0.00 21.40 0.83 42,910.24

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,090.000 NHDG Local 19.680000 0.00 0.00 0.00 80,491.201.000000

Base 19.680000 0.00 0.00 0.00 80,491.20

743315103 Total

21.40 0.830.006,230.000 Local 123,401.44

Base 0.00 21.40 0.83 123,401.44

REIT USD.0174340W103 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)PROLOGIS INC

1,490.000 NHDG Local 35.216800 0.00 14.90 1.01 52,457.121.000000

Base 35.216800 0.00 14.90 1.01 52,457.12

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,760.000 NHDG Local 35.630000 0.00 0.00 0.00 169,598.801.000000

Base 35.630000 0.00 0.00 0.00 169,598.80

74340W103 Total

14.90 1.010.006,250.000 Local 222,055.92

Base 0.00 14.90 1.01 222,055.92

COMMON STOCK74348T102 07 Jul 2011 07 Jul 2011 USD/DTCSALE OF FRACTIONAL SPROSPECT CAPITAL CORP

0.188 NHHZ Local 10.372340 0.00 0.00 0.00 1.951.000000

Base 10.372340 0.00 0.00 0.00 1.95
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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

29 Jul 2011 29 Jul 2011 USD/DTCSALE OF FRACTIONAL S

0.741 NHHZ Local 6.356275 0.00 0.00 0.00 4.711.000000

Base 6.356275 0.00 0.00 0.00 4.71

07 Sep 2011 07 Sep 2011 USD/DTCSALE OF FRACTIONAL S

0.209 NHHZ Local 6.411483 0.00 0.00 0.00 1.341.000000

Base 6.411483 0.00 0.00 0.00 1.34

29 Sep 2011 29 Sep 2011 USD/DTCSALE OF FRACTIONAL S

0.159 NHHZ Local 5.849056 0.00 0.00 0.00 0.931.000000

Base 5.849056 0.00 0.00 0.00 0.93

74348T102 Total

0.00 0.000.001.297 Local 8.93

Base 0.00 0.00 0.00 8.93

COMMON STOCK USD.01744320102 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)PRUDENTIAL FINANCIAL INC

1,640.000 NHDG Local 59.256400 0.00 16.40 1.87 97,162.231.000000

Base 59.256400 0.00 16.40 1.87 97,162.23

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,560.000 NHDG Local 58.680000 0.00 0.00 0.00 208,900.801.000000

Base 58.680000 0.00 0.00 0.00 208,900.80

744320102 Total

16.40 1.870.005,200.000 Local 306,063.03

Base 0.00 16.40 1.87 306,063.03

COMMON STOCK NPV744573106 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)PUBLIC SERVICE ENTERPRISE GP

1,650.000 NHDG Local 33.254300 0.00 16.50 1.06 54,852.041.000000

Base 33.254300 0.00 16.50 1.06 54,852.04
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,740.000 NHDG Local 32.750000 0.00 0.00 0.00 122,485.001.000000

Base 32.750000 0.00 0.00 0.00 122,485.00

744573106 Total

16.50 1.060.005,390.000 Local 177,337.04

Base 0.00 16.50 1.06 177,337.04

REIT USD.174460D109 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)PUBLIC STORAGE

440.000 NHDG Local 121.164600 0.00 4.40 1.03 53,306.991.000000

Base 121.164600 0.00 4.40 1.03 53,306.99

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,060.000 NHDG Local 119.630000 0.00 0.00 0.00 126,807.801.000000

Base 119.630000 0.00 0.00 0.00 126,807.80

74460D109 Total

4.40 1.030.001,500.000 Local 180,114.79

Base 0.00 4.40 1.03 180,114.79

LTD PARTNERSHIP74499P925 07 Jul 2011 07 Jul 2011 USD/BOSAUTREPAT-DISTRIBUTIONSTERLING CAPITAL PARTNERS III

772,841.000 NHEL Local 1.000000 0.00 0.00 0.00 772,841.001.000000

Base 1.000000 0.00 0.00 0.00 772,841.00

LP74499R954 01 Sep 2011 01 Sep 2011 USD/BOSSTATE STREET BANK AND TRUSTSTEEL PARTNERS II LP

6,770,169.270 NHHG Local 1.000000 0.00 0.00 0.00 6,770,169.271.000000

Base 1.000000 0.00 0.00 0.00 6,770,169.27

COMMON STOCK USD.01745867101 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)PULTEGROUP INC

1,160.000 NHDG Local 7.150000 0.00 11.60 0.16 8,282.241.000000

Base 7.150000 0.00 11.60 0.16 8,282.24
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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

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,500.000 NHDG Local 6.870000 0.00 0.00 0.00 17,175.001.000000

Base 6.870000 0.00 0.00 0.00 17,175.00

745867101 Total

11.60 0.160.003,660.000 Local 25,457.24

Base 0.00 11.60 0.16 25,457.24

LP74599F918 01 Jul 2011 01 Jul 2011 USD/BOSSTATE STREET BANK AND TRUSTPROSKAUER ROSE LLP

27,900,126.000 NHEQ Local 1.000000 0.00 0.00 0.00 27,900,126.001.000000

Base 1.000000 0.00 0.00 0.00 27,900,126.00

COMMON STOCK USD.0174733V100 01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHQEP RESOURCES INC

2,420.000 NHDG Local 43.830000 0.00 0.00 0.00 106,068.601.000000

Base 43.830000 0.00 0.00 0.00 106,068.60

COMMON STOCK747525103 13 Jul 2011 18 Jul 2011 USD/DTCEXTERNAL SWAPQUALCOMM INC

600.000 NHDG Local 56.090000 0.00 0.00 0.00 33,654.001.000000

Base 56.090000 0.00 0.00 0.00 33,654.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

31,917.000 NHDG Local 56.519300 0.00 319.17 34.64 1,803,572.691.000000

Base 56.519300 0.00 319.17 34.64 1,803,572.69

13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETS

2,773.000 NHDG Local 57.060000 0.00 0.00 3.04 158,224.341.000000

Base 57.060000 0.00 0.00 3.04 158,224.34

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,180.000 NHDG Local 55.108200 0.00 71.80 7.60 395,597.481.000000

Base 55.108200 0.00 71.80 7.60 395,597.48
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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

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,890.000 NHDG Local 54.780000 0.00 0.00 0.00 596,554.201.000000

Base 54.780000 0.00 0.00 0.00 596,554.20

747525103 Total

390.97 45.280.0053,360.000 Local 2,987,602.71

Base 0.00 390.97 45.28 2,987,602.71

COMMON STOCK USD.01747582104 19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHQUALITY SYSTEMS INC

4,410.000 NHDG Local 85.550000 0.00 0.00 0.00 377,275.501.000000

Base 85.550000 0.00 0.00 0.00 377,275.50

22 Jul 2011 27 Jul 2011 USD/DTC 0.05BNY CONVERGEX

1,057.000 NHFR Local 90.177100 0.00 52.85 1.84 95,262.501.000000

Base 90.177100 0.00 52.85 1.84 95,262.50

22 Jul 2011 27 Jul 2011 USD/DTC 0.05BNY CONVERGEX

1,398.000 NHIB Local 90.177100 0.00 69.90 2.43 125,995.261.000000

Base 90.177100 0.00 69.90 2.43 125,995.26

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,353.000 NHFR Local 91.360000 0.00 0.00 0.00 306,330.081.000000

Base 91.360000 0.00 0.00 0.00 306,330.08

747582104 Total

122.75 4.270.0010,218.000 Local 904,863.34

Base 0.00 122.75 4.27 904,863.34

COMMON STOCK74762E102 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)QUANTA SERVICES INC

740.000 NHDG Local 19.106500 0.00 7.40 0.28 14,131.131.000000

Base 19.106500 0.00 7.40 0.28 14,131.13
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,880.000 NHDG Local 18.520000 0.00 0.00 0.00 34,817.601.000000

Base 18.520000 0.00 0.00 0.00 34,817.60

74762E102 Total

7.40 0.280.002,620.000 Local 48,948.73

Base 0.00 7.40 0.28 48,948.73

COMMON STOCK USD.0174834L100 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)QUEST DIAGNOSTICS INC

520.000 NHDG Local 54.816900 0.00 5.20 0.55 28,499.041.000000

Base 54.816900 0.00 5.20 0.55 28,499.04

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,720.000 NHDG Local 54.010000 0.00 0.00 0.00 92,897.201.000000

Base 54.010000 0.00 0.00 0.00 92,897.20

74834L100 Total

5.20 0.550.002,240.000 Local 121,396.24

Base 0.00 5.20 0.55 121,396.24

COMMON STOCK NPV74835Y101 28 Jul 2011 02 Aug 2011 USD/DTC 0.03HEEVERS &CO. INC.QUESTCOR PHARMACEUTICALS

2,770.000 NHHO Local 31.910100 0.00 83.10 1.70 88,306.181.000000

Base 31.910100 0.00 83.10 1.70 88,306.18

29 Jul 2011 03 Aug 2011 USD/DTC 0.03HEEVERS &CO. INC.

1,850.000 NHHO Local 30.551000 0.00 55.50 1.09 56,462.761.000000

Base 30.551000 0.00 55.50 1.09 56,462.76

74835Y101 Total

138.60 2.790.004,620.000 Local 144,768.94

Base 0.00 138.60 2.79 144,768.94
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Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

REIT USD.01749227104 01 Jul 2011 01 Jul 2011 USD/DTCREVERSE SPLIT NON CASHRAIT FINANCIAL TRUST

15,970.000 NHHZ Local 2.192249 0.00 0.00 0.00 35,010.231.000000

Base 2.192249 0.00 0.00 0.00 35,010.23

REIT USD.01749227609 15 Jul 2011 15 Jul 2011 USD/DTCSALE OF FRACTIONAL SRAIT FINANCIAL TRUST

0.333 NHHZ Local 11.411411 0.00 0.00 0.00 3.801.000000

Base 11.411411 0.00 0.00 0.00 3.80

30 Aug 2011 30 Aug 2011 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

749227609 Total

0.00 0.000.001.333 Local 3.80

Base 0.00 0.00 0.00 3.80

COMMON STOCK USD.1749660106 15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSRPC INC

1,780.000 NHEU Local 25.082000 0.00 26.70 0.86 44,618.401.000000

Base 25.082000 0.00 26.70 0.86 44,618.40

COMMON STOCK750086100 19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHRACKSPACE HOSTING INC

10,650.000 NHDG Local 42.440000 0.00 0.00 0.00 451,986.001.000000

Base 42.440000 0.00 0.00 0.00 451,986.00

20 Jul 2011 25 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

231.000 NHFR Local 42.650000 0.00 2.31 0.19 9,849.651.000000

Base 42.650000 0.00 2.31 0.19 9,849.65

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,419.000 NHFR Local 40.000000 0.00 0.00 0.00 416,760.001.000000

Base 40.000000 0.00 0.00 0.00 416,760.00
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Base Currency: USD - US DOLLAR

750086100 Total

2.31 0.190.0021,300.000 Local 878,595.65

Base 0.00 2.31 0.19 878,595.65

COMMON STOCK NPV75025N102 25 Aug 2011 26 Aug 2011 USD/DTC1 MERGERRADIANT SYSTEMS INC

77,440.000 NHDY Local 28.000000 0.00 0.00 0.00 2,168,320.001.000000

Base 28.000000 0.00 0.00 0.00 2,168,320.00

COMMON STOCK USD1.750438103 10 Aug 2011 15 Aug 2011 USD/DTC 0.01HEEVERS &CO. INC.RADIOSHACK CORP

6,171.000 NHDM Local 12.180200 0.00 61.71 1.45 75,100.851.000000

Base 12.180200 0.00 61.71 1.45 75,100.85

COMMON STOCK USD.01751212101 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)RALPH LAUREN CORP

212.000 NHDG Local 134.603800 0.00 2.12 0.55 28,533.341.000000

Base 134.603800 0.00 2.12 0.55 28,533.34

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

429.000 NHDG Local 135.070000 0.00 0.00 0.00 57,945.031.000000

Base 135.070000 0.00 0.00 0.00 57,945.03

751212101 Total

2.12 0.550.00641.000 Local 86,478.37

Base 0.00 2.12 0.55 86,478.37

COMMON STOCK USD.0175281A109 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)RANGE RESOURCES CORP

290.000 NHDG Local 64.178300 0.00 2.90 0.36 18,608.451.000000

Base 64.178300 0.00 2.90 0.36 18,608.45

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,830.000 NHDG Local 65.160000 0.00 0.00 0.00 119,242.801.000000

Base 65.160000 0.00 0.00 0.00 119,242.80
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Base Currency: USD - US DOLLAR

75281A109 Total

2.90 0.360.002,120.000 Local 137,851.25

Base 0.00 2.90 0.36 137,851.25

COMMON STOCK USD.01755111507 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)RAYTHEON COMPANY

1,200.000 NHDG Local 45.513300 0.00 12.00 1.05 54,602.911.000000

Base 45.513300 0.00 12.00 1.05 54,602.91

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,670.000 NHDG Local 44.730000 0.00 0.00 0.00 74,699.101.000000

Base 44.730000 0.00 0.00 0.00 74,699.10

755111507 Total

12.00 1.050.002,870.000 Local 129,302.01

Base 0.00 12.00 1.05 129,302.01

COMMON STOCK75605L104 31 Aug 2011 01 Sep 2011 USD/DTCREVERSE SPLIT NON CASHREALNETWORKS INC

12,070.000 NHHZ Local 3.323685 0.00 0.00 0.00 40,116.881.000000

Base 3.323685 0.00 0.00 0.00 40,116.88

COMMON STOCK75605L708 21 Sep 2011 21 Sep 2011 USD/DTCSALE OF FRACTIONAL SREALNETWORKS INC

0.500 NHHZ Local 6.120000 0.00 0.00 0.00 3.061.000000

Base 6.120000 0.00 0.00 0.00 3.06

COMMON STOCK756577102 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)RED HAT INC

700.000 NHDG Local 42.624300 0.00 7.00 0.58 29,829.431.000000

Base 42.624300 0.00 7.00 0.58 29,829.43

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,250.000 NHDG Local 42.080000 0.00 0.00 0.00 52,600.001.000000

Base 42.080000 0.00 0.00 0.00 52,600.00
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756577102 Total

7.00 0.580.001,950.000 Local 82,429.43

Base 0.00 7.00 0.58 82,429.43

756995924 27 Jul 2011 27 Jul 2011 USD/BOSAUTREPAT-DISTRIBUTIONREALTY ASSOCIATES FUND V

186,072.000 NHEJ Local 1.000000 0.00 0.00 0.00 186,072.001.000000

Base 1.000000 0.00 0.00 0.00 186,072.00

COMMON STOCK USD.017591EP100 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)REGIONS FINANCIAL CORP

3,880.000 NHDG Local 6.330300 0.00 38.80 0.48 24,522.281.000000

Base 6.330300 0.00 38.80 0.48 24,522.28

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,340.000 NHDG Local 6.090000 0.00 0.00 0.00 56,880.601.000000

Base 6.090000 0.00 0.00 0.00 56,880.60

7591EP100 Total

38.80 0.480.0013,220.000 Local 81,402.88

Base 0.00 38.80 0.48 81,402.88

COMMON STOCK USD.0176009N100 26 Sep 2011 29 Sep 2011 USD/DTC 0.03FRIEDMAN BILLINGS + RAMSEYRENT A CENTER INC

11,250.000 NHDX Local 27.625300 0.00 337.50 5.97 310,441.161.000000

Base 27.625300 0.00 337.50 5.97 310,441.16

27 Sep 2011 30 Sep 2011 USD/DTC 0.03FRIEDMAN BILLINGS + RAMSEY

7,100.000 NHDX Local 28.225500 0.00 213.00 3.85 200,184.201.000000

Base 28.225500 0.00 213.00 3.85 200,184.20

28 Sep 2011 OPEN USD/DTC 0.03FRIEDMAN BILLINGS + RAMSEY

4,300.000 NHDX Local 27.219600 0.00 129.00 2.25 116,913.031.000000

Base 27.219600 0.00 129.00 2.25 116,913.03
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Base Currency: USD - US DOLLAR

29 Sep 2011 OPEN USD/DTC 0.03FRIEDMAN BILLINGS + RAMSEY

2,600.000 NHDX Local 27.249200 0.00 78.00 1.37 70,768.551.000000

Base 27.249200 0.00 78.00 1.37 70,768.55

76009N100 Total

757.50 13.440.0025,250.000 Local 698,306.94

Base 0.00 757.50 13.44 698,306.94

COMMON STOCK USD.01760759100 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)REPUBLIC SERVICES INC

1,050.000 NHDG Local 29.503300 0.00 10.50 0.60 30,967.371.000000

Base 29.503300 0.00 10.50 0.60 30,967.37

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,090.000 NHDG Local 29.030000 0.00 0.00 0.00 60,672.701.000000

Base 29.030000 0.00 0.00 0.00 60,672.70

760759100 Total

10.50 0.600.003,140.000 Local 91,640.07

Base 0.00 10.50 0.60 91,640.07

FUND LP 104076115L998 09 Sep 2011 USD/BOSAUTREPAT-DISTRIBUTIONRESOLUTE LTD

196,682.000 NHEL Local 1.000000 0.00 0.00 0.00 196,682.001.000000

Base 1.000000 0.00 0.00 0.00 196,682.00

09 Sep 2011 CANCEL USD/BOSAUTREPAT-DISTRIBUTION

-196,682.000 NHEL Local 1.000000 0.00 0.00 0.00 -196,682.001.000000

Base 1.000000 0.00 0.00 0.00 -196,682.00

07 Sep 2011 USD/BOSAUTREPAT-DISTRIBUTION

130,432.000 NHEL Local 3.300049 0.00 0.00 0.00 430,432.001.000000

Base 3.300049 0.00 0.00 0.00 430,432.00
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07 Sep 2011 CANCEL USD/BOSAUTREPAT-DISTRIBUTION

-130,432.000 NHEL Local 3.300049 0.00 0.00 0.00 -430,432.001.000000

Base 3.300049 0.00 0.00 0.00 -430,432.00

07 Sep 2011 07 Sep 2011 USD/BOSAUTREPAT-DISTRIBUTION

130,432.000 NHEL Local 1.000000 0.00 0.00 0.00 130,432.001.000000

Base 1.000000 0.00 0.00 0.00 130,432.00

76115L998 Total

0.00 0.000.00130,432.000 Local 130,432.00

Base 0.00 0.00 0.00 130,432.00

COMMON STOCK761713106 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)REYNOLDS AMERICAN INC

1,130.000 NHDG Local 35.458100 0.00 11.30 0.77 40,055.581.000000

Base 35.458100 0.00 11.30 0.77 40,055.58

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,500.000 NHDG Local 35.200000 0.00 0.00 0.00 88,000.001.000000

Base 35.200000 0.00 0.00 0.00 88,000.00

761713106 Total

11.30 0.770.003,630.000 Local 128,055.58

Base 0.00 11.30 0.77 128,055.58

LIMITED PARTNERSHIP761996933 26 Jul 2011 26 Jul 2011 USD/BOSAUTREPAT-DISTRIBUTIONRESOLUTE FUND II

114,128.000 NHEL Local 1.000000 0.00 0.00 0.00 114,128.001.000000

Base 1.000000 0.00 0.00 0.00 114,128.00

COMMON STOCK NPV770196103 05 Jul 2011 08 Jul 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPORROBBINS + MYERS INC

940.000 NHHO Local 53.883600 0.00 37.60 0.98 50,612.001.000000

Base 53.883600 0.00 37.60 0.98 50,612.00
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29 Aug 2011 01 Sep 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

1,890.000 NHHO Local 46.364600 0.00 75.60 1.69 87,551.801.000000

Base 46.364600 0.00 75.60 1.69 87,551.80

770196103 Total

113.20 2.670.002,830.000 Local 138,163.80

Base 0.00 113.20 2.67 138,163.80

COMMON STOCK770323103 19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHROBERT HALF INTL INC

19,090.000 NHDG Local 24.870000 0.00 0.00 0.00 474,768.301.000000

Base 24.870000 0.00 0.00 0.00 474,768.30

22 Jul 2011 27 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

94.000 NHFR Local 29.400000 0.00 0.94 0.06 2,762.601.000000

Base 29.400000 0.00 0.94 0.06 2,762.60

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

480.000 NHDG Local 27.381500 0.00 4.80 0.26 13,138.061.000000

Base 27.381500 0.00 4.80 0.26 13,138.06

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

18,996.000 NHFR Local 27.380000 0.00 0.00 0.00 520,110.481.000000

Base 27.380000 0.00 0.00 0.00 520,110.48

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,050.000 NHDG Local 27.380000 0.00 0.00 0.00 28,749.001.000000

Base 27.380000 0.00 0.00 0.00 28,749.00

770323103 Total

5.74 0.320.0039,710.000 Local 1,039,528.44

Base 0.00 5.74 0.32 1,039,528.44
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COMMON STOCK USD1.773903109 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)ROCKWELL AUTOMATION INC

250.000 NHDG Local 77.758000 0.00 2.50 0.38 19,436.621.000000

Base 77.758000 0.00 2.50 0.38 19,436.62

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,380.000 NHDG Local 71.760000 0.00 0.00 0.00 99,028.801.000000

Base 71.760000 0.00 0.00 0.00 99,028.80

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

2,280.000 NHDM Local 56.178100 0.00 34.20 2.46 128,049.411.000000

Base 56.178100 0.00 34.20 2.46 128,049.41

773903109 Total

36.70 2.840.003,910.000 Local 246,514.83

Base 0.00 36.70 2.84 246,514.83

LIQUIDATING FUND77399B938 19 Jul 2011 19 Jul 2011 USD/BOSSTATE STREET BANK AND TRUSTROCK CREEK GROUP

660,011.800 NHFV Local 1.000000 0.00 0.00 0.00 660,011.801.000000

Base 1.000000 0.00 0.00 0.00 660,011.80

COMMON STOCK USD.01774341101 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSROCKWELL COLLINS INC

6,806.000 NHDG Local 60.732701 0.00 68.06 7.94 413,270.761.000000

Base 60.732701 0.00 68.06 7.94 413,270.76

13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETS

17,654.000 NHDG Local 60.605700 0.00 0.00 20.55 1,069,912.481.000000

Base 60.605700 0.00 0.00 20.55 1,069,912.48

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

500.000 NHDG Local 55.916000 0.00 5.00 0.54 27,952.461.000000

Base 55.916000 0.00 5.00 0.54 27,952.46
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

900.000 NHDG Local 55.090000 0.00 0.00 0.00 49,581.001.000000

Base 55.090000 0.00 0.00 0.00 49,581.00

774341101 Total

73.06 29.030.0025,860.000 Local 1,560,716.70

Base 0.00 73.06 29.03 1,560,716.70

COMMON STOCK USD.01776696106 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)ROPER INDUSTRIES INC

310.000 NHDG Local 84.128400 0.00 3.10 0.51 26,076.191.000000

Base 84.128400 0.00 3.10 0.51 26,076.19

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

200.000 NHDG Local 81.630000 0.00 0.00 0.00 16,326.001.000000

Base 81.630000 0.00 0.00 0.00 16,326.00

776696106 Total

3.10 0.510.00510.000 Local 42,402.19

Base 0.00 3.10 0.51 42,402.19

COMMON STOCK USD.01778296103 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)ROSS STORES INC

380.000 NHDG Local 76.090300 0.00 3.80 0.56 28,909.951.000000

Base 76.090300 0.00 3.80 0.56 28,909.95

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

680.000 NHDG Local 75.770000 0.00 0.00 0.00 51,523.601.000000

Base 75.770000 0.00 0.00 0.00 51,523.60

09 Aug 2011 12 Aug 2011 USD/DTC 0.03GARDNER RICH & CO

10,178.000 NHEZ Local 69.675500 0.00 305.34 13.62 708,838.281.000000

Base 69.675500 0.00 305.34 13.62 708,838.28
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778296103 Total

309.14 14.180.0011,238.000 Local 789,271.83

Base 0.00 309.14 14.18 789,271.83

ADR778529107 20 Jul 2011 25 Jul 2011 USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITHROSTELECOM SPONSORED ADR

5,727.000 NHHJ Local 43.051999 0.00 85.91 0.00 246,472.891.000000

Base 43.051999 0.00 85.91 0.00 246,472.89

COMMON STOCK779376102 19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHROVI CORP

10,560.000 NHDG Local 56.120000 0.00 0.00 0.00 592,627.201.000000

Base 56.120000 0.00 0.00 0.00 592,627.20

20 Jul 2011 25 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

292.000 NHFR Local 56.853200 0.00 2.92 0.32 16,597.891.000000

Base 56.853200 0.00 2.92 0.32 16,597.89

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,276.000 NHFR Local 52.970000 0.00 0.00 0.00 544,319.721.000000

Base 52.970000 0.00 0.00 0.00 544,319.72

779376102 Total

2.92 0.320.0021,128.000 Local 1,153,544.81

Base 0.00 2.92 0.32 1,153,544.81

COMMON STOCK779382100 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)ROWAN COMPANIES INC

440.000 NHDG Local 38.806900 0.00 4.40 0.33 17,070.311.000000

Base 38.806900 0.00 4.40 0.33 17,070.31

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,010.000 NHDG Local 39.170000 0.00 0.00 0.00 39,561.701.000000

Base 39.170000 0.00 0.00 0.00 39,561.70



Prepared by State StreetPage 1443

Sales Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,400.000 NHEU Local 32.485000 0.00 21.00 0.88 45,457.121.000000

Base 32.485000 0.00 21.00 0.88 45,457.12

779382100 Total

25.40 1.210.002,850.000 Local 102,089.13

Base 0.00 25.40 1.21 102,089.13

COMMON STOCK USD.5783549108 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)RYDER SYSTEM INC

170.000 NHDG Local 59.846500 0.00 1.70 0.20 10,172.011.000000

Base 59.846500 0.00 1.70 0.20 10,172.01

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

330.000 NHDG Local 56.320000 0.00 0.00 0.00 18,585.601.000000

Base 56.320000 0.00 0.00 0.00 18,585.60

783549108 Total

1.70 0.200.00500.000 Local 28,757.61

Base 0.00 1.70 0.20 28,757.61

COMMON STOCK78390X101 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)SAIC INC

910.000 NHDG Local 16.281900 0.00 9.10 0.29 14,807.141.000000

Base 16.281900 0.00 9.10 0.29 14,807.14

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,280.000 NHDG Local 16.030000 0.00 0.00 0.00 20,518.401.000000

Base 16.030000 0.00 0.00 0.00 20,518.40

78390X101 Total

9.10 0.290.002,190.000 Local 35,325.54

Base 0.00 9.10 0.29 35,325.54
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COMMON STOCK USD.01784153108 06 Sep 2011 USD/DTCMERGERSFN GROUP INC

6,180.000 NHHZ Local 14.000000 0.00 0.00 0.00 86,520.001.000000

Base 14.000000 0.00 0.00 0.00 86,520.00

06 Sep 2011 CANCEL USD/DTCMERGER

-6,180.000 NHHZ Local 14.000000 0.00 0.00 0.00 -86,520.001.000000

Base 14.000000 0.00 0.00 0.00 -86,520.00

29 Aug 2011 02 Sep 2011 USD/DTCTENDER OFFER

6,180.000 NHHZ Local 14.000000 0.00 0.00 0.00 86,520.001.000000

Base 14.000000 0.00 0.00 0.00 86,520.00

784153108 Total

0.00 0.000.006,180.000 Local 86,520.00

Base 0.00 0.00 0.00 86,520.00

COMMON STOCK USD.278442P106 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)SLM CORP

1,740.000 NHDG Local 15.696900 0.00 17.40 0.53 27,294.681.000000

Base 15.696900 0.00 17.40 0.53 27,294.68

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,170.000 NHDG Local 15.590000 0.00 0.00 0.00 96,190.301.000000

Base 15.590000 0.00 0.00 0.00 96,190.30

78442P106 Total

17.40 0.530.007,910.000 Local 123,484.98

Base 0.00 17.40 0.53 123,484.98

COMMON STOCK USD10.784635104 19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSPX CORP

6,880.000 NHDG Local 79.910000 0.00 0.00 0.00 549,780.801.000000

Base 79.910000 0.00 0.00 0.00 549,780.80
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22 Jul 2011 27 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

212.000 NHFR Local 83.000000 0.00 2.12 0.34 17,593.541.000000

Base 83.000000 0.00 2.12 0.34 17,593.54

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,668.000 NHFR Local 75.240000 0.00 0.00 0.00 501,700.321.000000

Base 75.240000 0.00 0.00 0.00 501,700.32

784635104 Total

2.12 0.340.0013,760.000 Local 1,069,074.66

Base 0.00 2.12 0.34 1,069,074.66

COMMON STOCK78464R105 21 Jul 2011 21 Jul 2011 USD/DTCMERGERSRA INTERNATIONAL INC CL A

83,700.000 NHDY Local 31.250000 0.00 0.00 0.00 2,615,625.001.000000

Base 31.250000 0.00 0.00 0.00 2,615,625.00

21 Jul 2011 21 Jul 2011 USD/DTCMERGER

5,680.000 NHHZ Local 31.250000 0.00 0.00 0.00 177,500.001.000000

Base 31.250000 0.00 0.00 0.00 177,500.00

78464R105 Total

0.00 0.000.0089,380.000 Local 2,793,125.00

Base 0.00 0.00 0.00 2,793,125.00

COMMON STOCK USD.01786514208 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)SAFEWAY INC

1,130.000 NHDG Local 20.317700 0.00 11.30 0.45 22,947.251.000000

Base 20.317700 0.00 11.30 0.45 22,947.25

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,130.000 NHDG Local 20.170000 0.00 0.00 0.00 22,792.101.000000

Base 20.170000 0.00 0.00 0.00 22,792.10
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786514208 Total

11.30 0.450.002,260.000 Local 45,739.35

Base 0.00 11.30 0.45 45,739.35

COMMON STOCK USD.1790849103 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)ST JUDE MEDICAL INC

1,070.000 NHDG Local 47.223200 0.00 10.70 0.98 50,517.141.000000

Base 47.223200 0.00 10.70 0.98 50,517.14

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,780.000 NHDG Local 46.500000 0.00 0.00 0.00 82,770.001.000000

Base 46.500000 0.00 0.00 0.00 82,770.00

790849103 Total

10.70 0.980.002,850.000 Local 133,287.14

Base 0.00 10.70 0.98 133,287.14

COMMON STOCK79466L302 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)SALESFORCE.COM INC

469.000 NHDG Local 148.331400 0.00 4.69 1.34 69,561.401.000000

Base 148.331400 0.00 4.69 1.34 69,561.40

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

944.000 NHDG Local 144.710000 0.00 0.00 0.00 136,606.241.000000

Base 144.710000 0.00 0.00 0.00 136,606.24

79466L302 Total

4.69 1.340.001,413.000 Local 206,167.64

Base 0.00 4.69 1.34 206,167.64

COMMON STOCK795435106 19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSALIX PHARMACEUTICALS LTD

13,220.000 NHDG Local 37.960000 0.00 0.00 0.00 501,831.201.000000

Base 37.960000 0.00 0.00 0.00 501,831.20
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22 Jul 2011 27 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

149.000 NHFR Local 40.102500 0.00 1.49 0.12 5,973.661.000000

Base 40.102500 0.00 1.49 0.12 5,973.66

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

13,071.000 NHFR Local 38.780000 0.00 0.00 0.00 506,893.381.000000

Base 38.780000 0.00 0.00 0.00 506,893.38

795435106 Total

1.49 0.120.0026,440.000 Local 1,014,698.24

Base 0.00 1.49 0.12 1,014,698.24

COMMON STOCK80004C101 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)SANDISK CORP

810.000 NHDG Local 42.614300 0.00 8.10 0.67 34,508.811.000000

Base 42.614300 0.00 8.10 0.67 34,508.81

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,500.000 NHDG Local 42.530000 0.00 0.00 0.00 63,795.001.000000

Base 42.530000 0.00 0.00 0.00 63,795.00

80004C101 Total

8.10 0.670.002,310.000 Local 98,303.81

Base 0.00 8.10 0.67 98,303.81

COMMON STOCK USD.01803111103 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)SARA LEE CORP

1,960.000 NHDG Local 19.482000 0.00 19.60 0.74 38,164.381.000000

Base 19.482000 0.00 19.60 0.74 38,164.38

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,000.000 NHDG Local 19.110000 0.00 0.00 0.00 76,440.001.000000

Base 19.110000 0.00 0.00 0.00 76,440.00
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803111103 Total

19.60 0.740.005,960.000 Local 114,604.38

Base 0.00 19.60 0.74 114,604.38

COMMON STOCK NPV80589M102 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)SCANA CORP

370.000 NHDG Local 40.140000 0.00 3.70 0.29 14,847.811.000000

Base 40.140000 0.00 3.70 0.29 14,847.81

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

930.000 NHDG Local 39.190000 0.00 0.00 0.00 36,446.701.000000

Base 39.190000 0.00 0.00 0.00 36,446.70

80589M102 Total

3.70 0.290.001,300.000 Local 51,294.51

Base 0.00 3.70 0.29 51,294.51

COMMON STOCK USD.01808513105 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)SCHWAB (CHARLES) CORP

3,260.000 NHDG Local 14.939800 0.00 32.60 0.94 48,670.211.000000

Base 14.939800 0.00 32.60 0.94 48,670.21

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,010.000 NHDG Local 14.930000 0.00 0.00 0.00 119,589.301.000000

Base 14.930000 0.00 0.00 0.00 119,589.30

808513105 Total

32.60 0.940.0011,270.000 Local 168,259.51

Base 0.00 32.60 0.94 168,259.51

COMMON STOCK USD.1808541106 16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)SCHWEITZER MAUDUIT INTL INC

200.000 NHHZ Local 61.600000 0.00 3.00 0.24 12,316.761.000000

Base 61.600000 0.00 3.00 0.24 12,316.76
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COMMON STOCK USD.01811065101 01 Jul 2011 07 Jul 2011 USD/DTC 0.04CITIGROUPGLOBAL MARKETS INCSCRIPPS NETWORKS INTER CL A

22,216.000 NHDZ Local 49.410400 0.00 888.64 21.08 1,096,791.731.000000

Base 49.410400 0.00 888.64 21.08 1,096,791.73

05 Jul 2011 08 Jul 2011 USD/DTC 0.04CITIGROUPGLOBAL MARKETS INC

20,898.000 NHDZ Local 49.620100 0.00 835.92 19.91 1,036,105.021.000000

Base 49.620100 0.00 835.92 19.91 1,036,105.02

06 Jul 2011 11 Jul 2011 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITH

2,786.000 NHDZ Local 49.480000 0.00 111.44 2.65 137,737.191.000000

Base 49.480000 0.00 111.44 2.65 137,737.19

06 Jul 2011 11 Jul 2011 USD/DTC 0.04CITIGROUPGLOBAL MARKETS INC

11,703.000 NHDZ Local 49.297300 0.00 468.12 11.08 576,447.101.000000

Base 49.297300 0.00 468.12 11.08 576,447.10

07 Jul 2011 12 Jul 2011 USD/DTC 0.04CITIGROUPGLOBAL MARKETS INC

10,101.000 NHDZ Local 49.180800 0.00 404.04 9.54 496,361.681.000000

Base 49.180800 0.00 404.04 9.54 496,361.68

08 Jul 2011 13 Jul 2011 USD/DTC 0.04CITIGROUPGLOBAL MARKETS INC

9,196.000 NHDZ Local 47.890300 0.00 367.84 8.46 440,022.901.000000

Base 47.890300 0.00 367.84 8.46 440,022.90

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

310.000 NHDG Local 47.170300 0.00 3.10 0.29 14,619.401.000000

Base 47.170300 0.00 3.10 0.29 14,619.40

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

720.000 NHDG Local 46.340000 0.00 0.00 0.00 33,364.801.000000

Base 46.340000 0.00 0.00 0.00 33,364.80

811065101 Total

3,079.10 73.010.0077,930.000 Local 3,831,449.82

Base 0.00 3,079.10 73.01 3,831,449.82
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COMMON STOCK USD.181211K100 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)SEALED AIR CORP

480.000 NHDG Local 22.330800 0.00 4.80 0.21 10,713.771.000000

Base 22.330800 0.00 4.80 0.21 10,713.77

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,220.000 NHDG Local 21.530000 0.00 0.00 0.00 26,266.601.000000

Base 21.530000 0.00 0.00 0.00 26,266.60

81211K100 Total

4.80 0.210.001,700.000 Local 36,980.37

Base 0.00 4.80 0.21 36,980.37

COMMON STOCK USD.01812350106 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)SEARS HOLDINGS CORP

130.000 NHDG Local 71.198100 0.00 1.30 0.18 9,254.271.000000

Base 71.198100 0.00 1.30 0.18 9,254.27

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

250.000 NHDG Local 69.670000 0.00 0.00 0.00 17,417.501.000000

Base 69.670000 0.00 0.00 0.00 17,417.50

812350106 Total

1.30 0.180.00380.000 Local 26,671.77

Base 0.00 1.30 0.18 26,671.77

COMMON STOCK USD.01816850101 19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSEMTECH CORP

22,400.000 NHDG Local 24.870000 0.00 0.00 0.00 557,088.001.000000

Base 24.870000 0.00 0.00 0.00 557,088.00

20 Jul 2011 25 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

920.000 NHFR Local 25.336500 0.00 9.20 0.45 23,299.931.000000

Base 25.336500 0.00 9.20 0.45 23,299.93
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22 Jul 2011 27 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

42.000 NHFR Local 25.820000 0.00 0.42 0.03 1,083.991.000000

Base 25.820000 0.00 0.42 0.03 1,083.99

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

21,438.000 NHFR Local 23.300000 0.00 0.00 0.00 499,505.401.000000

Base 23.300000 0.00 0.00 0.00 499,505.40

20 Sep 2011 23 Sep 2011 USD/DTC 0.05BNY CONVERGEX

7,680.000 NHIB Local 23.819800 0.00 384.00 3.52 182,548.541.000000

Base 23.819800 0.00 384.00 3.52 182,548.54

21 Sep 2011 26 Sep 2011 USD/DTC 0.05BNY CONVERGEX

5,940.000 NHIB Local 23.388600 0.00 297.00 2.67 138,628.611.000000

Base 23.388600 0.00 297.00 2.67 138,628.61

816850101 Total

690.62 6.670.0058,420.000 Local 1,402,154.47

Base 0.00 690.62 6.67 1,402,154.47

COMMON STOCK NPV816851109 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)SEMPRA ENERGY

780.000 NHDG Local 51.680300 0.00 7.80 0.78 40,302.051.000000

Base 51.680300 0.00 7.80 0.78 40,302.05

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,320.000 NHDG Local 50.690000 0.00 0.00 0.00 66,910.801.000000

Base 50.690000 0.00 0.00 0.00 66,910.80

816851109 Total

7.80 0.780.002,100.000 Local 107,212.85

Base 0.00 7.80 0.78 107,212.85
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COMMON STOCK USD1.824348106 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)SHERWIN WILLIAMS CO/THE

290.000 NHDG Local 78.082400 0.00 2.90 0.44 22,640.561.000000

Base 78.082400 0.00 2.90 0.44 22,640.56

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

550.000 NHDG Local 77.170000 0.00 0.00 0.00 42,443.501.000000

Base 77.170000 0.00 0.00 0.00 42,443.50

824348106 Total

2.90 0.440.00840.000 Local 65,084.06

Base 0.00 2.90 0.44 65,084.06

COMMON STOCK USD1.826552101 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)SIGMA ALDRICH

400.000 NHDG Local 68.487700 0.00 4.00 0.53 27,390.551.000000

Base 68.487700 0.00 4.00 0.53 27,390.55

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

930.000 NHDG Local 67.100000 0.00 0.00 0.00 62,403.001.000000

Base 67.100000 0.00 0.00 0.00 62,403.00

826552101 Total

4.00 0.530.001,330.000 Local 89,793.55

Base 0.00 4.00 0.53 89,793.55

COMMON STOCK USD.0182669G104 21 Jul 2011 26 Jul 2011 USD/DTC 0.04SEI FINANCIAL SER COSIGNATURE BANK

1,010.000 NHHO Local 60.913800 0.00 40.40 1.19 61,481.351.000000

Base 60.913800 0.00 40.40 1.19 61,481.35

25 Jul 2011 28 Jul 2011 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITH

2,100.000 NHHO Local 60.065800 0.00 84.00 2.43 126,051.751.000000

Base 60.065800 0.00 84.00 2.43 126,051.75
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26 Jul 2011 29 Jul 2011 USD/DTC 0.04SEI FINANCIAL SER CO

1,250.000 NHHO Local 59.662400 0.00 50.00 1.44 74,526.561.000000

Base 59.662400 0.00 50.00 1.44 74,526.56

27 Jul 2011 01 Aug 2011 USD/DTC 0.04SEI FINANCIAL SER CO

410.000 NHHO Local 59.016600 0.00 16.40 0.47 24,179.941.000000

Base 59.016600 0.00 16.40 0.47 24,179.94

28 Jul 2011 02 Aug 2011 USD/DTC 0.04SANDLER ONEILL + PART LP

4,042.000 NHEX Local 58.861600 0.00 161.68 4.57 237,752.341.000000

Base 58.861600 0.00 161.68 4.57 237,752.34

28 Jul 2011 02 Aug 2011 USD/DTC 0.04SEI FINANCIAL SER CO

900.000 NHHO Local 58.956000 0.00 36.00 1.02 53,023.381.000000

Base 58.956000 0.00 36.00 1.02 53,023.38

82669G104 Total

388.48 11.120.009,712.000 Local 577,015.32

Base 0.00 388.48 11.12 577,015.32

REIT USD.0001828806109 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)SIMON PROPERTY GROUP INC

956.000 NHDG Local 120.904900 0.00 9.56 2.22 115,573.301.000000

Base 120.904900 0.00 9.56 2.22 115,573.30

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,200.000 NHDG Local 120.510000 0.00 0.00 0.00 265,122.001.000000

Base 120.510000 0.00 0.00 0.00 265,122.00

828806109 Total

9.56 2.220.003,156.000 Local 380,695.30

Base 0.00 9.56 2.22 380,695.30
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COMMON STOCK830566105 28 Jul 2011 02 Aug 2011 USD/DTC 0.02INSTINETSKECHERS USA INC CL A

6,900.000 NHDX Local 17.104100 0.00 138.00 2.27 117,878.021.000000

Base 17.104100 0.00 138.00 2.27 117,878.02

01 Aug 2011 04 Aug 2011 USD/DTC 0.02INSTINET

100.000 NHDX Local 17.021400 0.00 2.00 0.04 1,700.101.000000

Base 17.021400 0.00 2.00 0.04 1,700.10

830566105 Total

140.00 2.310.007,000.000 Local 119,578.12

Base 0.00 140.00 2.31 119,578.12

COMMON STOCK83083J104 22 Jul 2011 27 Jul 2011 USD/DTC 0.03RBC CAPITAL MARKETSSKULLCANDY INC

4,738.000 NHDY Local 19.495000 0.00 142.14 1.78 92,223.391.000000

Base 19.495000 0.00 142.14 1.78 92,223.39

COMMON STOCK NPV832696405 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)JM SMUCKER CO/THE

370.000 NHDG Local 78.721400 0.00 3.70 0.56 29,122.661.000000

Base 78.721400 0.00 3.70 0.56 29,122.66

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

670.000 NHDG Local 77.920000 0.00 0.00 0.00 52,206.401.000000

Base 77.920000 0.00 0.00 0.00 52,206.40

832696405 Total

3.70 0.560.001,040.000 Local 81,329.06

Base 0.00 3.70 0.56 81,329.06

COMMON STOCK USD1.833034101 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)SNAP ON INC

190.000 NHDG Local 57.752100 0.00 1.90 0.22 10,970.781.000000

Base 57.752100 0.00 1.90 0.22 10,970.78
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

440.000 NHDG Local 56.860000 0.00 0.00 0.00 25,018.401.000000

Base 56.860000 0.00 0.00 0.00 25,018.40

833034101 Total

1.90 0.220.00630.000 Local 35,989.18

Base 0.00 1.90 0.22 35,989.18

COMMON STOCK833551104 05 Jul 2011 08 Jul 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLCSNYDERS LANCE INC

3,400.000 NHHO Local 21.743500 0.00 136.00 1.42 73,790.481.000000

Base 21.743500 0.00 136.00 1.42 73,790.48

06 Jul 2011 11 Jul 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

2,070.000 NHHO Local 21.707200 0.00 82.80 0.87 44,850.231.000000

Base 21.707200 0.00 82.80 0.87 44,850.23

07 Jul 2011 12 Jul 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

1,390.000 NHHO Local 21.813100 0.00 55.60 0.59 30,264.021.000000

Base 21.813100 0.00 55.60 0.59 30,264.02

833551104 Total

274.40 2.880.006,860.000 Local 148,904.73

Base 0.00 274.40 2.88 148,904.73

COMMON STOCK USD.0183413U100 20 Jul 2011 20 Jul 2011 USD/DTCSALE OF FRACTIONAL SSOLAR CAPITAL LTD

0.226 NHHZ Local 20.619469 0.00 0.00 0.00 4.661.000000

Base 20.619469 0.00 0.00 0.00 4.66

COMMON STOCK83416B109 22 Aug 2011 25 Aug 2011 USD/DTC 0.04BARCLAYS CAPITAL LESOLARWINDS INC

5,400.000 NHHO Local 22.021900 0.00 216.00 2.29 118,699.971.000000

Base 22.021900 0.00 216.00 2.29 118,699.97
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29 Sep 2011 OPEN USD/DTC 0.04CITIGROUPGLOBAL MARKETS INC

1,620.000 NHHO Local 22.249900 0.00 64.80 0.70 35,979.341.000000

Base 22.249900 0.00 64.80 0.70 35,979.34

83416B109 Total

280.80 2.990.007,020.000 Local 154,679.31

Base 0.00 280.80 2.99 154,679.31

COMMON STOCK USD.0183416M105 18 Jul 2011 18 Jul 2011 USD/DTCSALE OF FRACTIONAL SSOLAR SENIOR CAPITAL LTD

0.500 NHHZ Local 18.000000 0.00 0.00 0.00 9.001.000000

Base 18.000000 0.00 0.00 0.00 9.00

18 Aug 2011 18 Aug 2011 USD/DTCSALE OF FRACTIONAL S

0.286 NHHZ Local 11.188811 0.00 0.00 0.00 3.201.000000

Base 11.188811 0.00 0.00 0.00 3.20

21 Sep 2011 USD/DTCSALE OF FRACTIONAL S

0.670 NHHZ Local 7.462686 0.00 0.00 0.00 5.001.000000

Base 7.462686 0.00 0.00 0.00 5.00

21 Sep 2011 CANCEL USD/DTCSALE OF FRACTIONAL S

-0.670 NHHZ Local 7.462686 0.00 0.00 0.00 -5.001.000000

Base 7.462686 0.00 0.00 0.00 -5.00

21 Sep 2011 21 Sep 2011 USD/DTCSALE OF FRACTIONAL S

0.428 NHHZ Local 11.682242 0.00 0.00 0.00 5.001.000000

Base 11.682242 0.00 0.00 0.00 5.00

83416M105 Total

0.00 0.000.001.214 Local 17.20

Base 0.00 0.00 0.00 17.20
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COMMON STOCK USD5.842587107 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)SOUTHERN CO

2,730.000 NHDG Local 40.407300 0.00 27.30 2.12 110,282.511.000000

Base 40.407300 0.00 27.30 2.12 110,282.51

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,200.000 NHDG Local 39.540000 0.00 0.00 0.00 245,148.001.000000

Base 39.540000 0.00 0.00 0.00 245,148.00

842587107 Total

27.30 2.120.008,930.000 Local 355,430.51

Base 0.00 27.30 2.12 355,430.51

COMMON STOCK USD1.844030106 14 Jul 2011 19 Jul 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)SOUTHERN UNION CO

57,073.000 NHDU Local 43.468100 0.00 1,141.46 47.64 2,479,665.771.000000

Base 43.468100 0.00 1,141.46 47.64 2,479,665.77

15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

530.000 NHHY Local 41.398100 0.00 7.95 0.43 21,932.611.000000

Base 41.398100 0.00 7.95 0.43 21,932.61

844030106 Total

1,149.41 48.070.0057,603.000 Local 2,501,598.38

Base 0.00 1,149.41 48.07 2,501,598.38

COMMON STOCK USD1.844741108 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)SOUTHWEST AIRLINES CO

2,710.000 NHDG Local 9.980100 0.00 27.10 0.52 27,018.451.000000

Base 9.980100 0.00 27.10 0.52 27,018.45

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,350.000 NHDG Local 9.960000 0.00 0.00 0.00 83,166.001.000000

Base 9.960000 0.00 0.00 0.00 83,166.00
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844741108 Total

27.10 0.520.0011,060.000 Local 110,184.45

Base 0.00 27.10 0.52 110,184.45

COMMON STOCK USD.01845467109 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)SOUTHWESTERN ENERGY CO

1,150.000 NHDG Local 47.683900 0.00 11.50 1.06 54,823.931.000000

Base 47.683900 0.00 11.50 1.06 54,823.93

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,420.000 NHDG Local 44.560000 0.00 0.00 0.00 152,395.201.000000

Base 44.560000 0.00 0.00 0.00 152,395.20

845467109 Total

11.50 1.060.004,570.000 Local 207,219.13

Base 0.00 11.50 1.06 207,219.13

COMMON STOCK847560109 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)SPECTRA ENERGY CORP

2,170.000 NHDG Local 27.078300 0.00 21.70 1.13 58,737.081.000000

Base 27.078300 0.00 21.70 1.13 58,737.08

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,860.000 NHDG Local 27.020000 0.00 0.00 0.00 131,317.201.000000

Base 27.020000 0.00 0.00 0.00 131,317.20

847560109 Total

21.70 1.130.007,030.000 Local 190,054.28

Base 0.00 21.70 1.13 190,054.28

COMMON STOCK USD2.852061100 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)SPRINT NEXTEL CORP

9,710.000 NHDG Local 5.214400 0.00 97.10 0.98 50,533.741.000000

Base 5.214400 0.00 97.10 0.98 50,533.74



Prepared by State StreetPage 1459

Sales Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

22,560.000 NHDG Local 4.230000 0.00 0.00 0.00 95,428.801.000000

Base 4.230000 0.00 0.00 0.00 95,428.80

852061100 Total

97.10 0.980.0032,270.000 Local 145,962.54

Base 0.00 97.10 0.98 145,962.54

COMMON STOCK NPV852891100 21 Jul 2011 26 Jul 2011 USD/DTC 0.03FRIEDMAN BILLINGS + RAMSEYSTANCORP FINANCIAL GROUP

5,050.000 NHDX Local 41.488300 0.00 151.50 4.03 209,360.391.000000

Base 41.488300 0.00 151.50 4.03 209,360.39

85299E993 31 Aug 2011 31 Aug 2011 USD/BOSSTOCK DISTRIBUTIONSPROUT CAPITAL IX LP

9,493.652 NHEL Local 8.164599 0.00 0.00 0.00 77,511.871.000000

Base 8.164599 0.00 0.00 0.00 77,511.87

COMMON STOCK USD2.5854502101 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)STANLEY BLACK + DECKER INC

1,130.000 NHDG Local 66.354600 0.00 11.30 1.44 74,967.961.000000

Base 66.354600 0.00 11.30 1.44 74,967.96

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

300.000 NHDG Local 65.770000 0.00 0.00 0.00 19,731.001.000000

Base 65.770000 0.00 0.00 0.00 19,731.00

854502101 Total

11.30 1.440.001,430.000 Local 94,698.96

Base 0.00 11.30 1.44 94,698.96

COMMON STOCK855030102 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSSTAPLES INC

64,520.000 NHDG Local 15.523500 0.00 645.20 19.24 1,000,911.781.000000

Base 15.523500 0.00 645.20 19.24 1,000,911.78
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Base Currency: USD - US DOLLAR

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,260.000 NHDG Local 16.049100 0.00 22.60 0.70 36,247.671.000000

Base 16.049100 0.00 22.60 0.70 36,247.67

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,370.000 NHDG Local 16.060000 0.00 0.00 0.00 70,182.201.000000

Base 16.060000 0.00 0.00 0.00 70,182.20

855030102 Total

667.80 19.940.0071,150.000 Local 1,107,341.65

Base 0.00 667.80 19.94 1,107,341.65

COMMON STOCK855244109 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)STARBUCKS CORP

2,480.000 NHDG Local 39.560200 0.00 24.80 1.89 98,082.611.000000

Base 39.560200 0.00 24.80 1.89 98,082.61

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,960.000 NHDG Local 40.090000 0.00 0.00 0.00 238,936.401.000000

Base 40.090000 0.00 0.00 0.00 238,936.40

855244109 Total

24.80 1.890.008,440.000 Local 337,019.01

Base 0.00 24.80 1.89 337,019.01

COMMON STOCK USD.0185590A401 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)STARWOOD HOTELS + RESORTS

640.000 NHDG Local 55.955000 0.00 6.40 0.69 35,804.111.000000

Base 55.955000 0.00 6.40 0.69 35,804.11

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,550.000 NHDG Local 54.960000 0.00 0.00 0.00 85,188.001.000000

Base 54.960000 0.00 0.00 0.00 85,188.00
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85590A401 Total

6.40 0.690.002,190.000 Local 120,992.11

Base 0.00 6.40 0.69 120,992.11

8559929B1 22 Jul 2011 22 Jul 2011 USD/BOSSTATE STREET BANK AND TRUSTSTARK INVESTMENTS

33,897.350 NHHG Local 1.000000 0.00 0.00 0.00 33,897.351.000000

Base 1.000000 0.00 0.00 0.00 33,897.35

01 Sep 2011 01 Sep 2011 USD/BOSSTATE STREET BANK AND TRUST

1,384,347.960 NHHG Local 1.000000 0.00 0.00 0.00 1,384,347.961.000000

Base 1.000000 0.00 0.00 0.00 1,384,347.96

8559929B1 Total

0.00 0.000.001,418,245.310 Local 1,418,245.31

Base 0.00 0.00 0.00 1,418,245.31

COMMON STOCK USD1.857477103 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)STATE STREET CORP

1,660.000 NHDG Local 42.027100 0.00 16.60 1.34 69,747.051.000000

Base 42.027100 0.00 16.60 1.34 69,747.05

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,850.000 NHDG Local 41.470000 0.00 0.00 0.00 159,659.501.000000

Base 41.470000 0.00 0.00 0.00 159,659.50

857477103 Total

16.60 1.340.005,510.000 Local 229,406.55

Base 0.00 16.60 1.34 229,406.55

FUND858145915 01 Sep 2011 USD/BOSSTATE STREET BANK AND TRUSTSTEEL PARTNERS JAPAN STRATEGIC

4,577,548.680 NHHG Local 9.956758 0.00 0.00 0.00 45,577,548.681.000000

Base 9.956758 0.00 0.00 0.00 45,577,548.68
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01 Sep 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-4,577,548.680 NHHG Local 9.956758 0.00 0.00 0.00 -45,577,548.681.000000

Base 9.956758 0.00 0.00 0.00 -45,577,548.68

01 Sep 2011 01 Sep 2011 USD/BOSSTATE STREET BANK AND TRUST

4,577,548.680 NHHG Local 1.000000 0.00 0.00 0.00 4,577,548.681.000000

Base 1.000000 0.00 0.00 0.00 4,577,548.68

858145915 Total

0.00 0.000.004,577,548.680 Local 4,577,548.68

Base 0.00 0.00 0.00 4,577,548.68

COMMON STOCK USD1.858907108 29 Jul 2011 29 Jul 2011 USD/DTCMERGER NON CASHSTERLING BANCSHARES INC/TX

13,999.000 NHHZ Local 5.577238 0.00 0.00 0.00 78,075.761.000000

Base 5.577238 0.00 0.00 0.00 78,075.76

COMMON STOCK USD.01858912108 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)STERICYCLE INC

280.000 NHDG Local 89.881000 0.00 2.80 0.49 25,163.391.000000

Base 89.881000 0.00 2.80 0.49 25,163.39

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

670.000 NHDG Local 82.120000 0.00 0.00 0.00 55,020.401.000000

Base 82.120000 0.00 0.00 0.00 55,020.40

858912108 Total

2.80 0.490.00950.000 Local 80,183.79

Base 0.00 2.80 0.49 80,183.79

COMMON STOCK USD.15860630102 19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSTIFEL FINANCIAL CORP

12,120.000 NHDG Local 36.500000 0.00 0.00 0.00 442,380.001.000000

Base 36.500000 0.00 0.00 0.00 442,380.00
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

12,308.000 NHFR Local 37.960000 0.00 0.00 0.00 467,211.681.000000

Base 37.960000 0.00 0.00 0.00 467,211.68

10 Aug 2011 15 Aug 2011 USD/DTC 0.03GARDNER RICH & CO

5,305.000 NHEX Local 23.936000 0.00 159.15 2.44 126,818.891.000000

Base 23.936000 0.00 159.15 2.44 126,818.89

860630102 Total

159.15 2.440.0029,733.000 Local 1,036,410.57

Base 0.00 159.15 2.44 1,036,410.57

NAT.TITLE SERV. ESCR86099B999 01 Jul 2011 01 Jul 2011 USD/BOSSTATE STREET BANK AND TRUSTSTEWART TITLE GUARANTY COMPANY

23,853,470.970 NHEQ Local 1.000000 0.00 0.00 0.00 23,853,470.971.000000

Base 1.000000 0.00 0.00 0.00 23,853,470.97

REAL ESTATE86299B922 01 Jul 2011 01 Jul 2011 USD/BOSSTATE STREET BANK AND TRUSTSTONY BROOK OFFICE BUILDING

53,204,858.880 NHEQ Local 1.000000 0.00 0.00 0.00 53,204,858.881.000000

Base 1.000000 0.00 0.00 0.00 53,204,858.88

COMMON STOCK USD.1863667101 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)STRYKER CORP

1,060.000 NHDG Local 54.950900 0.00 10.60 1.12 58,236.231.000000

Base 54.950900 0.00 10.60 1.12 58,236.23

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,060.000 NHDG Local 54.340000 0.00 0.00 0.00 111,940.401.000000

Base 54.340000 0.00 0.00 0.00 111,940.40

863667101 Total

10.60 1.120.003,120.000 Local 170,176.63

Base 0.00 10.60 1.12 170,176.63
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EQUITY FUND VII A86699F960 25 Jul 2011 25 Jul 2011 USD/BOSAUTREPAT-DISTRIBUTIONSUMMIT PARTNERS PRIVAT

128,502.220 NHEL Local 1.000000 0.00 0.00 0.00 128,502.221.000000

Base 1.000000 0.00 0.00 0.00 128,502.22

19 Sep 2011 USD/BOSAUTREPAT-DISTRIBUTION

954,022.000 NHEL Local 1.000000 0.00 0.00 0.00 954,022.001.000000

Base 1.000000 0.00 0.00 0.00 954,022.00

19 Sep 2011 CANCEL USD/BOSAUTREPAT-DISTRIBUTION

-954,022.000 NHEL Local 1.000000 0.00 0.00 0.00 -954,022.001.000000

Base 1.000000 0.00 0.00 0.00 -954,022.00

16 Sep 2011 16 Sep 2011 USD/BOSAUTREPAT-DISTRIBUTION

167,240.060 NHEL Local 1.000000 0.00 0.00 0.00 167,240.061.000000

Base 1.000000 0.00 0.00 0.00 167,240.06

86699F960 Total

0.00 0.000.00295,742.280 Local 295,742.28

Base 0.00 0.00 0.00 295,742.28

COMMON STOCK USD1.86764P109 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)SUNOCO INC

430.000 NHDG Local 40.719300 0.00 4.30 0.34 17,504.661.000000

Base 40.719300 0.00 4.30 0.34 17,504.66

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

830.000 NHDG Local 40.650000 0.00 0.00 0.00 33,739.501.000000

Base 40.650000 0.00 0.00 0.00 33,739.50

86764P109 Total

4.30 0.340.001,260.000 Local 51,244.16

Base 0.00 4.30 0.34 51,244.16
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COMMON STOCK867652109 06 Jul 2011 15 Jul 2011 USD/DTC 0.024 LOOP CAPITAL MARKETSSUNPOWER CORP CLASS A

3,900.000 NHHY Local 19.781200 0.00 58.50 1.49 77,086.691.000000

Base 19.781200 0.00 58.50 1.49 77,086.69

COMMON STOCK USD1.867914103 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)SUNTRUST BANKS INC

1,730.000 NHDG Local 25.221500 0.00 17.30 0.84 43,615.061.000000

Base 25.221500 0.00 17.30 0.84 43,615.06

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,900.000 NHDG Local 24.490000 0.00 0.00 0.00 95,511.001.000000

Base 24.490000 0.00 0.00 0.00 95,511.00

07 Sep 2011 12 Sep 2011 USD/DTC 0.02MR BEAL &COMPANY

4,000.000 NHEY Local 19.411500 0.00 80.00 1.50 77,564.501.000000

Base 19.411500 0.00 80.00 1.50 77,564.50

867914103 Total

97.30 2.340.009,630.000 Local 216,690.56

Base 0.00 97.30 2.34 216,690.56

COMMON STOCK868157108 19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSUPERIOR ENERGY SERVICES INC

15,860.000 NHDG Local 38.580000 0.00 0.00 0.00 611,878.801.000000

Base 38.580000 0.00 0.00 0.00 611,878.80

22 Jul 2011 27 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

10.000 NHFR Local 40.770000 0.00 0.10 0.01 407.591.000000

Base 40.770000 0.00 0.10 0.01 407.59

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

15,850.000 NHFR Local 41.490000 0.00 0.00 0.00 657,616.501.000000

Base 41.490000 0.00 0.00 0.00 657,616.50
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23 Aug 2011 26 Aug 2011 USD/DTC 0.02ABEL NOSER CORPORATION

3,374.000 NHIB Local 32.240100 0.00 67.48 2.09 108,708.531.000000

Base 32.240100 0.00 67.48 2.09 108,708.53

21 Sep 2011 26 Sep 2011 USD/DTC 0.04JOHNSON RICE + CO

596.000 NHEX Local 34.263600 0.00 23.84 0.40 20,396.871.000000

Base 34.263600 0.00 23.84 0.40 20,396.87

868157108 Total

91.42 2.500.0035,690.000 Local 1,399,008.29

Base 0.00 91.42 2.50 1,399,008.29

COMMON STOCK USD1.868536103 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)SUPERVALU INC

690.000 NHDG Local 8.842800 0.00 6.90 0.12 6,094.511.000000

Base 8.842800 0.00 6.90 0.12 6,094.51

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,570.000 NHDG Local 8.600000 0.00 0.00 0.00 13,502.001.000000

Base 8.600000 0.00 0.00 0.00 13,502.00

868536103 Total

6.90 0.120.002,260.000 Local 19,596.51

Base 0.00 6.90 0.12 19,596.51

LP87099W918 01 Sep 2011 01 Sep 2011 USD/BOSSTATE STREET BANK AND TRUSTTHIRD POINT PART QUALIFIED

16,590,000.000 NHHG Local 1.000000 0.00 0.00 0.00 16,590,000.001.000000

Base 1.000000 0.00 0.00 0.00 16,590,000.00

COMMON STOCK USD.01871503108 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSSYMANTEC CORP

27,460.000 NHDG Local 19.403700 0.00 274.60 10.24 532,540.761.000000

Base 19.403700 0.00 274.60 10.24 532,540.76
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13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETS

33,000.000 NHDG Local 19.340000 0.00 0.00 12.26 638,207.741.000000

Base 19.340000 0.00 0.00 12.26 638,207.74

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,510.000 NHDG Local 18.630400 0.00 25.10 0.90 46,736.301.000000

Base 18.630400 0.00 25.10 0.90 46,736.30

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,770.000 NHDG Local 19.060000 0.00 0.00 0.00 71,856.201.000000

Base 19.060000 0.00 0.00 0.00 71,856.20

871503108 Total

299.70 23.400.0066,740.000 Local 1,289,341.00

Base 0.00 299.70 23.40 1,289,341.00

COMMON STOCK87157D109 22 Jul 2011 27 Jul 2011 USD/DTC 0.03PULSE TRADING LLCSYNAPTICS INC

28,500.000 NHDY Local 24.801600 0.00 855.00 13.58 705,977.021.000000

Base 24.801600 0.00 855.00 13.58 705,977.02

COMMON STOCK USD1.871829107 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)SYSCO CORP

1,860.000 NHDG Local 31.057800 0.00 18.60 1.11 57,747.801.000000

Base 31.057800 0.00 18.60 1.11 57,747.80

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,060.000 NHDG Local 30.590000 0.00 0.00 0.00 124,195.401.000000

Base 30.590000 0.00 0.00 0.00 124,195.40

871829107 Total

18.60 1.110.005,920.000 Local 181,943.20

Base 0.00 18.60 1.11 181,943.20
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COMMON STOCK USD.0187236Y108 22 Jul 2011 27 Jul 2011 USD/DTC 0.02PIPELINE TRADING SYSTEMS LLCTD AMERITRADE HOLDING CORP

7,095.000 NHDZ Local 19.615000 0.00 141.90 2.68 139,023.851.000000

Base 19.615000 0.00 141.90 2.68 139,023.85

22 Jul 2011 27 Jul 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

42,571.000 NHDZ Local 19.630900 0.00 1,702.84 16.05 833,988.151.000000

Base 19.630900 0.00 1,702.84 16.05 833,988.15

25 Jul 2011 28 Jul 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

20,734.000 NHDZ Local 20.093600 0.00 829.36 8.00 415,783.341.000000

Base 20.093600 0.00 829.36 8.00 415,783.34

87236Y108 Total

2,674.10 26.730.0070,400.000 Local 1,388,795.34

Base 0.00 2,674.10 26.73 1,388,795.34

COMMON STOCK USD1.872375100 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)TECO ENERGY INC

700.000 NHDG Local 18.840000 0.00 7.00 0.26 13,180.741.000000

Base 18.840000 0.00 7.00 0.26 13,180.74

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,610.000 NHDG Local 18.530000 0.00 0.00 0.00 29,833.301.000000

Base 18.530000 0.00 0.00 0.00 29,833.30

872375100 Total

7.00 0.260.002,310.000 Local 43,014.04

Base 0.00 7.00 0.26 43,014.04

COMMON STOCK USD.0187244T109 20 Jul 2011 20 Jul 2011 USD/DTCSALE OF FRACTIONAL STICC CAPITAL CORP

0.153 NHHZ Local 7.058823 0.00 0.00 0.00 1.081.000000

Base 7.058823 0.00 0.00 0.00 1.08
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COMMON STOCK USD1.872540109 01 Jul 2011 07 Jul 2011 USD/DTC 0.02PIPER JAFFRAYTJX COMPANIES INC

304.000 NHEZ Local 53.170000 0.00 6.08 0.32 16,157.281.000000

Base 53.170000 0.00 6.08 0.32 16,157.28

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,280.000 NHDG Local 55.329400 0.00 12.80 1.36 70,807.471.000000

Base 55.329400 0.00 12.80 1.36 70,807.47

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,070.000 NHDG Local 55.300000 0.00 0.00 0.00 114,471.001.000000

Base 55.300000 0.00 0.00 0.00 114,471.00

872540109 Total

18.88 1.680.003,654.000 Local 201,435.75

Base 0.00 18.88 1.68 201,435.75

873995914 06 Jun 2011 CANCEL USD/BOSAUTREPAT-DISTRIBUTIONTL VENTURES V LP

-173,089.000 NHEL Local 1.000000 0.00 0.00 0.00 -173,089.001.000000

Base 1.000000 0.00 0.00 0.00 -173,089.00

04 Aug 2011 USD/BOSAUTREPAT-DISTRIBUTION

2,246,312.000 NHEL Local 1.000000 0.00 0.00 0.00 2,246,312.001.000000

Base 1.000000 0.00 0.00 0.00 2,246,312.00

04 Aug 2011 CANCEL USD/BOSAUTREPAT-DISTRIBUTION

-2,246,312.000 NHEL Local 1.000000 0.00 0.00 0.00 -2,246,312.001.000000

Base 1.000000 0.00 0.00 0.00 -2,246,312.00

02 Sep 2011 02 Sep 2011 USD/BOSAUTREPAT-DISTRIBUTION

84,828.430 NHEL Local 1.000000 0.00 0.00 0.00 84,828.431.000000

Base 1.000000 0.00 0.00 0.00 84,828.43
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873995914 Total

0.00 0.000.00-88,260.570 Local -88,260.57

Base 0.00 0.00 0.00 -88,260.57

LP87399Y937 01 Sep 2011 01 Sep 2011 USD/BOSSTATE STREET BANK AND TRUSTTACONIC OPPORTUNITY FUND

150,523.480 NHHG Local 1.000000 0.00 0.00 0.00 150,523.481.000000

Base 1.000000 0.00 0.00 0.00 150,523.48

COMMON STOCK87612E106 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSTARGET CORP

41,924.000 NHDG Local 51.065800 0.00 419.24 41.11 2,140,422.251.000000

Base 51.065800 0.00 419.24 41.11 2,140,422.25

13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETS

1,561.000 NHDG Local 51.190000 0.00 0.00 1.54 79,906.051.000000

Base 51.190000 0.00 0.00 1.54 79,906.05

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,230.000 NHDG Local 50.476300 0.00 22.30 2.17 112,537.681.000000

Base 50.476300 0.00 22.30 2.17 112,537.68

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,000.000 NHDG Local 51.490000 0.00 0.00 0.00 205,960.001.000000

Base 51.490000 0.00 0.00 0.00 205,960.00

87612E106 Total

441.54 44.820.0049,715.000 Local 2,538,825.98

Base 0.00 441.54 44.82 2,538,825.98

COMMON STOCK USD1.879369106 28 Jul 2011 02 Aug 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.TELEFLEX INC

660.000 NHHO Local 61.750500 0.00 26.40 0.79 40,728.141.000000

Base 61.750500 0.00 26.40 0.79 40,728.14
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COMMON STOCK USD.01879664100 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)TELLABS INC

1,190.000 NHDG Local 4.403700 0.00 11.90 0.11 5,228.391.000000

Base 4.403700 0.00 11.90 0.11 5,228.39

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,710.000 NHDG Local 4.140000 0.00 0.00 0.00 7,079.401.000000

Base 4.140000 0.00 0.00 0.00 7,079.40

879664100 Total

11.90 0.110.002,900.000 Local 12,307.79

Base 0.00 11.90 0.11 12,307.79

COMMON STOCK USD.0588033G100 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)TENET HEALTHCARE CORP

1,650.000 NHDG Local 5.831200 0.00 16.50 0.19 9,604.791.000000

Base 5.831200 0.00 16.50 0.19 9,604.79

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,860.000 NHDG Local 5.560000 0.00 0.00 0.00 21,461.601.000000

Base 5.560000 0.00 0.00 0.00 21,461.60

88033G100 Total

16.50 0.190.005,510.000 Local 31,066.39

Base 0.00 16.50 0.19 31,066.39

COMMON STOCK USD.0188076W103 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)TERADATA CORP

580.000 NHDG Local 55.045500 0.00 5.80 0.62 31,919.971.000000

Base 55.045500 0.00 5.80 0.62 31,919.97

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,330.000 NHDG Local 54.960000 0.00 0.00 0.00 73,096.801.000000

Base 54.960000 0.00 0.00 0.00 73,096.80
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88076W103 Total

5.80 0.620.001,910.000 Local 105,016.77

Base 0.00 5.80 0.62 105,016.77

COMMON STOCK880770102 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)TERADYNE INC

720.000 NHDG Local 13.796400 0.00 7.20 0.20 9,926.011.000000

Base 13.796400 0.00 7.20 0.20 9,926.01

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,600.000 NHDG Local 13.490000 0.00 0.00 0.00 21,584.001.000000

Base 13.490000 0.00 0.00 0.00 21,584.00

880770102 Total

7.20 0.200.002,320.000 Local 31,510.01

Base 0.00 7.20 0.20 31,510.01

COMMON STOCK88164L100 07 Jul 2011 12 Jul 2011 USD/DTC 0.01WEEDEN + CO.TESSERA TECHNOLOGIES INC

11,150.000 NHDX Local 15.996600 0.00 111.50 3.43 178,247.161.000000

Base 15.996600 0.00 111.50 3.43 178,247.16

07 Jul 2011 12 Jul 2011 USD/DTC 0.03CANTOR FITZGERALD + CO.

12,200.000 NHDX Local 16.050700 0.00 366.00 3.76 195,448.781.000000

Base 16.050700 0.00 366.00 3.76 195,448.78

88164L100 Total

477.50 7.190.0023,350.000 Local 373,695.94

Base 0.00 477.50 7.19 373,695.94

COMMON STOCK USD1.882508104 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)TEXAS INSTRUMENTS INC

4,230.000 NHDG Local 30.483600 0.00 42.30 2.48 128,900.851.000000

Base 30.483600 0.00 42.30 2.48 128,900.85
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,800.000 NHDG Local 29.750000 0.00 0.00 0.00 232,050.001.000000

Base 29.750000 0.00 0.00 0.00 232,050.00

882508104 Total

42.30 2.480.0012,030.000 Local 360,950.85

Base 0.00 42.30 2.48 360,950.85

COMMON STOCK883203101 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)TEXTRON INC

1,280.000 NHDG Local 23.664700 0.00 12.80 0.59 30,277.431.000000

Base 23.664700 0.00 12.80 0.59 30,277.43

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,070.000 NHDG Local 23.130000 0.00 0.00 0.00 71,009.101.000000

Base 23.130000 0.00 0.00 0.00 71,009.10

883203101 Total

12.80 0.590.004,350.000 Local 101,286.53

Base 0.00 12.80 0.59 101,286.53

COMMON STOCK USD1.883556102 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)THERMO FISHER SCIENTIFIC INC

1,270.000 NHDG Local 59.890600 0.00 12.70 1.47 76,046.891.000000

Base 59.890600 0.00 12.70 1.47 76,046.89

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,040.000 NHDG Local 60.090000 0.00 0.00 0.00 122,583.601.000000

Base 60.090000 0.00 0.00 0.00 122,583.60

883556102 Total

12.70 1.470.003,310.000 Local 198,630.49

Base 0.00 12.70 1.47 198,630.49
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COMMON STOCK USD.0188579Y101 01 Jul 2011 07 Jul 2011 USD/DTC 0.02PIPER JAFFRAY3M CO

84.000 NHEZ Local 96.670000 0.00 1.68 0.16 8,118.441.000000

Base 96.670000 0.00 1.68 0.16 8,118.44

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,420.000 NHDG Local 88.281400 0.00 34.20 5.80 301,882.391.000000

Base 88.281400 0.00 34.20 5.80 301,882.39

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,410.000 NHDG Local 87.140000 0.00 0.00 0.00 384,287.401.000000

Base 87.140000 0.00 0.00 0.00 384,287.40

88579Y101 Total

35.88 5.960.007,914.000 Local 694,288.23

Base 0.00 35.88 5.96 694,288.23

COMMON STOCK USD.1886423102 15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSTIDEWATER INC

440.000 NHEU Local 52.561400 0.00 6.60 0.45 23,119.971.000000

Base 52.561400 0.00 6.60 0.45 23,119.97

27 Sep 2011 30 Sep 2011 USD/DTC 0.03WILLIAMS CAPITAL GROUP LP (THE)

3,300.000 NHDX Local 45.775900 0.00 99.00 2.91 150,958.561.000000

Base 45.775900 0.00 99.00 2.91 150,958.56

28 Sep 2011 OPEN USD/DTC 0.03MERRILL LYNCH PIERCE FENNER + SMITH

950.000 NHDX Local 44.508600 0.00 28.50 0.82 42,253.851.000000

Base 44.508600 0.00 28.50 0.82 42,253.85

29 Sep 2011 OPEN USD/DTC 0.03MR BEAL &COMPANY

2,000.000 NHDX Local 43.385900 0.00 60.00 1.67 86,710.131.000000

Base 43.385900 0.00 60.00 1.67 86,710.13
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886423102 Total

194.10 5.850.006,690.000 Local 303,042.51

Base 0.00 194.10 5.85 303,042.51

COMMON STOCK USD.01886547108 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPTIFFANY + CO

300.000 NHDG Local 82.080000 0.00 0.00 0.00 24,624.001.000000

Base 82.080000 0.00 0.00 0.00 24,624.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

19,890.000 NHDG Local 81.892300 0.00 198.90 31.28 1,628,607.671.000000

Base 81.892300 0.00 198.90 31.28 1,628,607.67

19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,050.000 NHDG Local 81.190000 0.00 0.00 0.00 653,579.501.000000

Base 81.190000 0.00 0.00 0.00 653,579.50

22 Jul 2011 27 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

22.000 NHFR Local 83.130000 0.00 0.22 0.04 1,828.601.000000

Base 83.130000 0.00 0.22 0.04 1,828.60

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

420.000 NHDG Local 79.905000 0.00 4.20 0.65 33,555.251.000000

Base 79.905000 0.00 4.20 0.65 33,555.25

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,028.000 NHFR Local 79.590000 0.00 0.00 0.00 638,948.521.000000

Base 79.590000 0.00 0.00 0.00 638,948.52

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,030.000 NHDG Local 79.590000 0.00 0.00 0.00 81,977.701.000000

Base 79.590000 0.00 0.00 0.00 81,977.70
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886547108 Total

203.32 31.970.0037,740.000 Local 3,063,121.24

Base 0.00 203.32 31.97 3,063,121.24

COMMON STOCK USD.01887100105 14 Sep 2011 14 Sep 2011 USD/DTCMERGERTIMBERLAND CO CLASS A

1,497.000 NHHZ Local 43.000000 0.00 0.00 0.00 64,371.001.000000

Base 43.000000 0.00 0.00 0.00 64,371.00

COMMON STOCK USD.01887317303 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)TIME WARNER INC

3,640.000 NHDG Local 36.470100 0.00 36.40 2.55 132,712.211.000000

Base 36.470100 0.00 36.40 2.55 132,712.21

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,760.000 NHDG Local 35.160000 0.00 0.00 0.00 202,521.601.000000

Base 35.160000 0.00 0.00 0.00 202,521.60

887317303 Total

36.40 2.550.009,400.000 Local 335,233.81

Base 0.00 36.40 2.55 335,233.81

COMMON STOCK USD.0188732J207 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)TIME WARNER CABLE

1,110.000 NHDG Local 77.434100 0.00 11.10 1.66 85,939.091.000000

Base 77.434100 0.00 11.10 1.66 85,939.09

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,470.000 NHDG Local 73.310000 0.00 0.00 0.00 107,765.701.000000

Base 73.310000 0.00 0.00 0.00 107,765.70

88732J207 Total

11.10 1.660.002,580.000 Local 193,704.79

Base 0.00 11.10 1.66 193,704.79
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COMMON STOCK NPV887389104 19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTIMKEN CO

10,050.000 NHDG Local 47.800000 0.00 0.00 0.00 480,390.001.000000

Base 47.800000 0.00 0.00 0.00 480,390.00

22 Jul 2011 27 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

141.000 NHFR Local 49.000000 0.00 1.41 0.14 6,907.451.000000

Base 49.000000 0.00 1.41 0.14 6,907.45

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,909.000 NHFR Local 43.670000 0.00 0.00 0.00 432,726.031.000000

Base 43.670000 0.00 0.00 0.00 432,726.03

887389104 Total

1.41 0.140.0020,100.000 Local 920,023.48

Base 0.00 1.41 0.14 920,023.48

COMMON STOCK88830R101 01 Sep 2011 07 Sep 2011 USD/DTC 0.02STEPHENS,INC.TITAN MACHINERY INC

1,100.000 NHHO Local 26.297600 0.00 22.00 0.56 28,904.801.000000

Base 26.297600 0.00 22.00 0.56 28,904.80

07 Sep 2011 12 Sep 2011 USD/DTC 0.02STEPHENS,INC.

3,200.000 NHHO Local 26.858600 0.00 64.00 1.66 85,881.861.000000

Base 26.858600 0.00 64.00 1.66 85,881.86

88830R101 Total

86.00 2.220.004,300.000 Local 114,786.66

Base 0.00 86.00 2.22 114,786.66

COMMON STOCK USD1.891027104 18 Jul 2011 18 Jul 2011 USD/DTCSALE OF FRACTIONAL STORCHMARK CORP

0.500 NHDM Local 40.840000 0.00 0.00 0.00 20.421.000000

Base 40.840000 0.00 0.00 0.00 20.42
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27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

380.000 NHDG Local 40.710000 0.00 3.80 0.30 15,465.701.000000

Base 40.710000 0.00 3.80 0.30 15,465.70

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

450.000 NHDG Local 40.390000 0.00 0.00 0.00 18,175.501.000000

Base 40.390000 0.00 0.00 0.00 18,175.50

891027104 Total

3.80 0.300.00830.500 Local 33,661.62

Base 0.00 3.80 0.30 33,661.62

COMMON STOCK USD.1891906109 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)TOTAL SYSTEM SERVICES INC

540.000 NHDG Local 19.070900 0.00 5.40 0.20 10,292.691.000000

Base 19.070900 0.00 5.40 0.20 10,292.69

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

980.000 NHDG Local 18.610000 0.00 0.00 0.00 18,237.801.000000

Base 18.610000 0.00 0.00 0.00 18,237.80

891906109 Total

5.40 0.200.001,520.000 Local 28,530.49

Base 0.00 5.40 0.20 28,530.49

89199L958 01 Sep 2011 01 Sep 2011 USD/BOSSTATE STREET BANK AND TRUSTTOSCA

18,963,140.300 NHHG Local 1.000000 0.00 0.00 0.00 18,963,140.301.000000

Base 1.000000 0.00 0.00 0.00 18,963,140.30

COMMON STOCK892356106 13 Jul 2011 18 Jul 2011 USD/DTCINTERNAL SWAP DVPTRACTOR SUPPLY COMPANY

600.000 NHDG Local 70.300000 0.00 0.00 0.00 42,180.001.000000

Base 70.300000 0.00 0.00 0.00 42,180.00
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13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

23,820.000 NHDG Local 70.428500 0.00 238.20 32.22 1,677,336.451.000000

Base 70.428500 0.00 238.20 32.22 1,677,336.45

892356106 Total

238.20 32.220.0024,420.000 Local 1,719,516.45

Base 0.00 238.20 32.22 1,719,516.45

COMMON STOCK USD.01893641100 19 Aug 2011 24 Aug 2011 USD/DTC 0.04HEEVERS &CO. INC.TRANSDIGM GROUP INC

12,800.000 NHDZ Local 86.885200 0.00 512.00 21.35 1,111,597.211.000000

Base 86.885200 0.00 512.00 21.35 1,111,597.21

COMMON STOCK NPV89417E109 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)TRAVELERS COS INC/THE

1,360.000 NHDG Local 56.505500 0.00 13.60 1.48 76,832.401.000000

Base 56.505500 0.00 13.60 1.48 76,832.40

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,220.000 NHDG Local 55.130000 0.00 0.00 0.00 122,388.601.000000

Base 55.130000 0.00 0.00 0.00 122,388.60

89417E109 Total

13.60 1.480.003,580.000 Local 199,221.00

Base 0.00 13.60 1.48 199,221.00

COMMON STOCK USD.0189469A104 05 Aug 2011 10 Aug 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INCTREEHOUSE FOODS INC

1,870.000 NHHO Local 53.881200 0.00 74.80 1.94 100,681.101.000000

Base 53.881200 0.00 74.80 1.94 100,681.10

15 Sep 2011 20 Sep 2011 USD/DTC 0.02JEFFERIES+ COMPANY INC

1,120.000 NHHO Local 56.333000 0.00 22.40 1.22 63,069.341.000000

Base 56.333000 0.00 22.40 1.22 63,069.34
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22 Sep 2011 27 Sep 2011 USD/DTC 0.03RBC CAPITAL MARKETS

5,430.000 NHDY Local 60.476200 0.00 162.90 6.31 328,216.561.000000

Base 60.476200 0.00 162.90 6.31 328,216.56

23 Sep 2011 28 Sep 2011 USD/DTC 0.03RBC CAPITAL MARKETS

1,030.000 NHDY Local 60.492400 0.00 30.90 1.20 62,275.071.000000

Base 60.492400 0.00 30.90 1.20 62,275.07

29 Sep 2011 OPEN USD/DTC 0.04ISLAND TRADER SECURITIES INC

380.000 NHHO Local 60.566000 0.00 15.20 0.45 22,999.431.000000

Base 60.566000 0.00 15.20 0.45 22,999.43

89469A104 Total

306.20 11.120.009,830.000 Local 577,241.50

Base 0.00 306.20 11.12 577,241.50

COMMON STOCK895848109 15 Jul 2011 15 Jul 2011 USD/DTCSALE OF FRACTIONAL STRIANGLE CAPITAL CORP

0.932 NHHZ Local 16.223175 0.00 0.00 0.00 15.121.000000

Base 16.223175 0.00 0.00 0.00 15.12

LP895999951 01 Sep 2011 01 Sep 2011 USD/BOSSTATE STREET BANK AND TRUSTTRIAN PARTNERS LP

17,445,000.000 NHHG Local 1.000000 0.00 0.00 0.00 17,445,000.001.000000

Base 1.000000 0.00 0.00 0.00 17,445,000.00

COMMON STOCK USD1.896522109 19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTRINITY INDUSTRIES INC

18,360.000 NHDG Local 33.130000 0.00 0.00 0.00 608,266.801.000000

Base 33.130000 0.00 0.00 0.00 608,266.80

20 Jul 2011 25 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

718.000 NHFR Local 34.454700 0.00 7.18 0.48 24,730.811.000000

Base 34.454700 0.00 7.18 0.48 24,730.81
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22 Jul 2011 27 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

134.000 NHFR Local 34.860000 0.00 1.34 0.09 4,669.811.000000

Base 34.860000 0.00 1.34 0.09 4,669.81

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

17,508.000 NHFR Local 29.790000 0.00 0.00 0.00 521,563.321.000000

Base 29.790000 0.00 0.00 0.00 521,563.32

896522109 Total

8.52 0.570.0036,720.000 Local 1,159,230.74

Base 0.00 8.52 0.57 1,159,230.74

COMMON STOCK896818101 29 Sep 2011 OPEN USD/DTC 0.04STIFEL NICOLAUS + CO INCTRIUMPH GROUP INC

1,350.000 NHHO Local 50.053100 0.00 54.00 1.30 67,516.391.000000

Base 50.053100 0.00 54.00 1.30 67,516.39

COMMON STOCK89708X105 22 Aug 2011 25 Aug 2011 USD/DTC 0.05RIDGE CLEARING & OUTSOURCING SOLUTITROPICANA ENTERTAINMENT INC

36,169.000 NHHM Local 14.300000 0.00 1,808.45 9.94 515,398.311.000000

Base 14.300000 0.00 1,808.45 9.94 515,398.31

COMMON STOCK USD1.901109108 01 Jul 2011 07 Jul 2011 USD/DTC 0.03IVY SECURITIES, INC.TUTOR PERINI CORP

4,250.000 NHDX Local 19.005400 0.00 127.50 1.56 80,643.891.000000

Base 19.005400 0.00 127.50 1.56 80,643.89

07 Jul 2011 12 Jul 2011 USD/DTC 0.02KNIGHT EQUITY MARKETS L.P.

5,700.000 NHDX Local 19.059300 0.00 114.00 2.09 108,521.921.000000

Base 19.059300 0.00 114.00 2.09 108,521.92

22 Jul 2011 27 Jul 2011 USD/DTC 0.02GREENTREEBROKERAGE SERVICES INC

4,250.000 NHDX Local 17.512300 0.00 85.00 1.43 74,340.851.000000

Base 17.512300 0.00 85.00 1.43 74,340.85
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25 Jul 2011 28 Jul 2011 USD/DTC 0.02GREENTREEBROKERAGE SERVICES INC

2,800.000 NHDX Local 17.521700 0.00 56.00 0.95 49,003.811.000000

Base 17.521700 0.00 56.00 0.95 49,003.81

26 Jul 2011 29 Jul 2011 USD/DTC 0.02GREENTREEBROKERAGE SERVICES INC

3,850.000 NHDX Local 16.657100 0.00 77.00 1.24 64,051.601.000000

Base 16.657100 0.00 77.00 1.24 64,051.60

27 Jul 2011 01 Aug 2011 USD/DTC 0.02GREENTREEBROKERAGE SERVICES INC

2,500.000 NHDX Local 15.993600 0.00 50.00 0.77 39,933.231.000000

Base 15.993600 0.00 50.00 0.77 39,933.23

901109108 Total

509.50 8.040.0023,350.000 Local 416,495.30

Base 0.00 509.50 8.04 416,495.30

LIMITED PARTNERSHIP90199D939 01 Jul 2011 01 Jul 2011 USD/BOSSTATE STREET BANK AND TRUSTTUSTIN EXECUTIVE CENTER

19,657,956.000 NHEQ Local 1.000000 0.00 0.00 0.00 19,657,956.001.000000

Base 1.000000 0.00 0.00 0.00 19,657,956.00

COMMON STOCK USD.1902494103 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)TYSON FOODS INC CL A

950.000 NHDG Local 17.791600 0.00 9.50 0.33 16,892.191.000000

Base 17.791600 0.00 9.50 0.33 16,892.19

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,310.000 NHDG Local 17.560000 0.00 0.00 0.00 40,563.601.000000

Base 17.560000 0.00 0.00 0.00 40,563.60

902494103 Total

9.50 0.330.003,260.000 Local 57,455.79

Base 0.00 9.50 0.33 57,455.79
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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

COMMON STOCK USD.01902973304 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)US BANCORP

6,220.000 NHDG Local 26.467300 0.00 62.20 3.17 164,561.241.000000

Base 26.467300 0.00 62.20 3.17 164,561.24

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

14,790.000 NHDG Local 26.060000 0.00 0.00 0.00 385,427.401.000000

Base 26.060000 0.00 0.00 0.00 385,427.40

902973304 Total

62.20 3.170.0021,010.000 Local 549,988.64

Base 0.00 62.20 3.17 549,988.64

903999969 01 Dec 2010 CANCEL USD/BOSSHARE ADJUSTMENTULLICO J FOR JOBS

-7.251 NHFL Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

01 Jun 2011 01 Jun 2011 USD/BOSSTATE STREET BANK AND TRUST

6.526 NHFL Local 11,309.422310 0.00 0.00 0.00 73,805.291.000000

Base 11,309.422310 0.00 0.00 0.00 73,805.29

01 Aug 2010 USD/BOSSTATE STREET BANK AND TRUST

6.526 NHFL Local 12,336.624272 0.00 0.00 0.00 80,508.811.000000

Base 12,336.624272 0.00 0.00 0.00 80,508.81

01 Aug 2010 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-6.526 NHFL Local 12,336.624272 0.00 0.00 0.00 -80,508.811.000000

Base 12,336.624272 0.00 0.00 0.00 -80,508.81

01 Aug 2010 01 Aug 2010 USD/BOSSHARE ADJUSTMENT

7.251 NHFL Local 11,103.131981 0.00 0.00 0.00 80,508.811.000000

Base 11,103.131981 0.00 0.00 0.00 80,508.81
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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

01 Aug 2011 01 Aug 2011 USD/BOSSTATE STREET BANK AND TRUST

4,372.537 NHFL Local 11,435.009011 0.00 0.00 0.00 50,000,000.001.000000

Base 11,435.009011 0.00 0.00 0.00 50,000,000.00

01 Jul 2011 01 Jul 2011 USD/BOSSTATE STREET BANK AND TRUST

6.522 NHFL Local 11,361.429009 0.00 0.00 0.00 74,099.241.000000

Base 11,361.429009 0.00 0.00 0.00 74,099.24

01 Aug 2011 01 Aug 2011 USD/BOSSTATE STREET BANK AND TRUST

6.513 NHFL Local 11,434.507907 0.00 0.00 0.00 74,472.951.000000

Base 11,434.507907 0.00 0.00 0.00 74,472.95

903999969 Total

0.00 0.000.004,392.098 Local 50,302,886.29

Base 0.00 0.00 0.00 50,302,886.29

COMMON STOCK USD2.5907818108 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)UNION PACIFIC CORP

1,651.000 NHDG Local 103.202700 0.00 16.51 3.28 170,367.871.000000

Base 103.202700 0.00 16.51 3.28 170,367.87

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,258.000 NHDG Local 102.480000 0.00 0.00 0.00 333,879.841.000000

Base 102.480000 0.00 0.00 0.00 333,879.84

907818108 Total

16.51 3.280.004,909.000 Local 504,247.71

Base 0.00 16.51 3.28 504,247.71

COMMON STOCK NPV909205106 29 Sep 2011 OPEN USD/DTC 0.04BARCLAYS CAPITAL LEUNISOURCE ENERGY CORP CO

1,800.000 NHHO Local 36.454800 0.00 72.00 1.26 65,545.381.000000

Base 36.454800 0.00 72.00 1.26 65,545.38
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Base Currency: USD - US DOLLAR

COMMON STOCK USD1.90984P303 07 Jul 2011 07 Jul 2011 USD/DTCSALE OF FRACTIONAL SUNITED COMMUNITY BANKS/GA

0.600 NHHZ Local 9.700000 0.00 0.00 0.00 5.821.000000

Base 9.700000 0.00 0.00 0.00 5.82

COMMON STOCK USD.1909912107 16 Sep 2011 21 Sep 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)UNITED CAPITAL CORP

250.000 NHHZ Local 22.750000 0.00 3.75 0.11 5,683.641.000000

Base 22.750000 0.00 3.75 0.11 5,683.64

COMMON STOCK USD.01911312106 13 Jul 2011 18 Jul 2011 USD/DTCEXTERNAL SWAPUNITED PARCEL SERVICE CL B

600.000 NHDG Local 73.420000 0.00 0.00 0.00 44,052.001.000000

Base 73.420000 0.00 0.00 0.00 44,052.00

13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETS

31,840.000 NHDG Local 73.556500 0.00 318.40 44.97 2,341,675.591.000000

Base 73.556500 0.00 318.40 44.97 2,341,675.59

13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETS

4,200.000 NHDG Local 73.690000 0.00 0.00 5.95 309,492.051.000000

Base 73.690000 0.00 0.00 5.95 309,492.05

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,290.000 NHDG Local 70.302400 0.00 32.90 4.45 231,257.551.000000

Base 70.302400 0.00 32.90 4.45 231,257.55

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,940.000 NHDG Local 69.220000 0.00 0.00 0.00 480,386.801.000000

Base 69.220000 0.00 0.00 0.00 480,386.80

911312106 Total

351.30 55.370.0046,870.000 Local 3,406,863.99

Base 0.00 351.30 55.37 3,406,863.99
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Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCK USD1.912909108 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)UNITED STATES STEEL CORP

480.000 NHDG Local 40.426900 0.00 4.80 0.38 19,399.731.000000

Base 40.426900 0.00 4.80 0.38 19,399.73

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

750.000 NHDG Local 39.990000 0.00 0.00 0.00 29,992.501.000000

Base 39.990000 0.00 0.00 0.00 29,992.50

912909108 Total

4.80 0.380.001,230.000 Local 49,392.23

Base 0.00 4.80 0.38 49,392.23

COMMON STOCK USD.1913004107 25 Aug 2011 30 Aug 2011 USD/DTC 0.02LOOP CAPITAL MARKETSUNITED STATIONERS INC

3,700.000 NHHZ Local 28.592400 0.00 55.50 2.04 105,734.341.000000

Base 28.592400 0.00 55.50 2.04 105,734.34

COMMON STOCK USD1.913017109 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSUNITED TECHNOLOGIES CORP

38,540.000 NHDG Local 88.464100 0.00 385.40 65.47 3,408,955.541.000000

Base 88.464100 0.00 385.40 65.47 3,408,955.54

13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETS

5,200.000 NHDG Local 88.700000 0.00 0.00 8.86 461,231.141.000000

Base 88.700000 0.00 0.00 8.86 461,231.14

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,910.000 NHDG Local 84.578200 0.00 29.10 4.73 246,088.731.000000

Base 84.578200 0.00 29.10 4.73 246,088.73

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,380.000 NHDG Local 82.840000 0.00 0.00 0.00 611,359.201.000000

Base 82.840000 0.00 0.00 0.00 611,359.20
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Base Currency: USD - US DOLLAR

913017109 Total

414.50 79.060.0054,030.000 Local 4,727,634.61

Base 0.00 414.50 79.06 4,727,634.61

COMMON STOCK USD.0191324P102 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)UNITEDHEALTH GROUP INC

3,440.000 NHDG Local 50.345400 0.00 34.40 3.33 173,150.451.000000

Base 50.345400 0.00 34.40 3.33 173,150.45

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,010.000 NHDG Local 49.630000 0.00 0.00 0.00 347,906.301.000000

Base 49.630000 0.00 0.00 0.00 347,906.30

91324P102 Total

34.40 3.330.0010,450.000 Local 521,056.75

Base 0.00 34.40 3.33 521,056.75

COMMON STOCK USD.191529Y106 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)UNUM GROUP

1,010.000 NHDG Local 24.727800 0.00 10.10 0.48 24,964.501.000000

Base 24.727800 0.00 10.10 0.48 24,964.50

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,250.000 NHDG Local 24.390000 0.00 0.00 0.00 30,487.501.000000

Base 24.390000 0.00 0.00 0.00 30,487.50

91529Y106 Total

10.10 0.480.002,260.000 Local 55,452.00

Base 0.00 10.10 0.48 55,452.00

COMMON STOCK917047102 19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHURBAN OUTFITTERS INC

13,020.000 NHDG Local 31.020000 0.00 0.00 0.00 403,880.401.000000

Base 31.020000 0.00 0.00 0.00 403,880.40
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Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

390.000 NHDG Local 32.686700 0.00 3.90 0.25 12,743.661.000000

Base 32.686700 0.00 3.90 0.25 12,743.66

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

13,171.000 NHFR Local 32.540000 0.00 0.00 0.00 428,584.341.000000

Base 32.540000 0.00 0.00 0.00 428,584.34

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

690.000 NHDG Local 32.540000 0.00 0.00 0.00 22,452.601.000000

Base 32.540000 0.00 0.00 0.00 22,452.60

917047102 Total

3.90 0.250.0027,271.000 Local 867,661.00

Base 0.00 3.90 0.25 867,661.00

COMMON STOCK918194101 29 Jul 2011 03 Aug 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLCVCA ANTECH INC

21,960.000 NHHO Local 19.632000 0.00 878.40 8.28 430,232.041.000000

Base 19.632000 0.00 878.40 8.28 430,232.04

COMMON STOCK USD1.918204108 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)VF CORP

274.000 NHDG Local 115.088100 0.00 2.74 0.61 31,530.791.000000

Base 115.088100 0.00 2.74 0.61 31,530.79

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

705.000 NHDG Local 116.800000 0.00 0.00 0.00 82,344.001.000000

Base 116.800000 0.00 0.00 0.00 82,344.00

918204108 Total

2.74 0.610.00979.000 Local 113,874.79

Base 0.00 2.74 0.61 113,874.79
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Base Currency: USD - US DOLLAR

COMMON STOCK USD.0191913Y100 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)VALERO ENERGY CORP

1,880.000 NHDG Local 25.623800 0.00 18.80 0.93 48,153.011.000000

Base 25.623800 0.00 18.80 0.93 48,153.01

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,450.000 NHDG Local 25.120000 0.00 0.00 0.00 111,784.001.000000

Base 25.120000 0.00 0.00 0.00 111,784.00

91913Y100 Total

18.80 0.930.006,330.000 Local 159,937.01

Base 0.00 18.80 0.93 159,937.01

COMMON STOCK USD1.92220P105 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)VARIAN MEDICAL SYSTEMS INC

380.000 NHDG Local 67.321100 0.00 3.80 0.50 25,577.721.000000

Base 67.321100 0.00 3.80 0.50 25,577.72

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

630.000 NHDG Local 62.760000 0.00 0.00 0.00 39,538.801.000000

Base 62.760000 0.00 0.00 0.00 39,538.80

92220P105 Total

3.80 0.500.001,010.000 Local 65,116.52

Base 0.00 3.80 0.50 65,116.52

REIT USD.2592276F100 13 Jul 2011 13 Jul 2011 USD/DTCSALE OF FRACTIONAL SVENTAS INC

0.802 NHHY Local 53.628428 0.00 0.00 0.00 43.011.000000

Base 53.628428 0.00 0.00 0.00 43.01

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

880.000 NHDG Local 54.568100 0.00 8.80 0.93 48,010.201.000000

Base 54.568100 0.00 8.80 0.93 48,010.20
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Base Currency: USD - US DOLLAR

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,200.000 NHDG Local 54.130000 0.00 0.00 0.00 497,996.001.000000

Base 54.130000 0.00 0.00 0.00 497,996.00

92276F100 Total

8.80 0.930.0010,080.802 Local 546,049.21

Base 0.00 8.80 0.93 546,049.21

COMMON STOCK92335C106 19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHVERA BRADLEY INC

7,490.000 NHDG Local 40.620000 0.00 0.00 0.00 304,243.801.000000

Base 40.620000 0.00 0.00 0.00 304,243.80

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

13,735.000 NHFR Local 36.270000 0.00 0.00 0.00 498,168.451.000000

Base 36.270000 0.00 0.00 0.00 498,168.45

92335C106 Total

0.00 0.000.0021,225.000 Local 802,412.25

Base 0.00 0.00 0.00 802,412.25

COMMON STOCK92343E102 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)VERISIGN INC

560.000 NHDG Local 33.027000 0.00 5.60 0.36 18,489.161.000000

Base 33.027000 0.00 5.60 0.36 18,489.16

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

940.000 NHDG Local 31.210000 0.00 0.00 0.00 29,337.401.000000

Base 31.210000 0.00 0.00 0.00 29,337.40

92343E102 Total

5.60 0.360.001,500.000 Local 47,826.56

Base 0.00 5.60 0.36 47,826.56
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Base Currency: USD - US DOLLAR

COMMON STOCK USD.192343V104 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSVERIZON COMMUNICATIONS INC

44,047.000 NHDG Local 37.186800 0.00 440.47 31.45 1,637,495.061.000000

Base 37.186800 0.00 440.47 31.45 1,637,495.06

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

9,260.000 NHDG Local 36.260700 0.00 92.60 6.45 335,675.031.000000

Base 36.260700 0.00 92.60 6.45 335,675.03

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

17,740.000 NHDG Local 35.290000 0.00 0.00 0.00 626,044.601.000000

Base 35.290000 0.00 0.00 0.00 626,044.60

92343V104 Total

533.07 37.900.0071,047.000 Local 2,599,214.69

Base 0.00 533.07 37.90 2,599,214.69

COMMON STOCK92553P201 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)VIACOM INC CLASS B

1,970.000 NHDG Local 49.828700 0.00 19.70 1.89 98,140.951.000000

Base 49.828700 0.00 19.70 1.89 98,140.95

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,090.000 NHDG Local 48.420000 0.00 0.00 0.00 149,617.801.000000

Base 48.420000 0.00 0.00 0.00 149,617.80

92553P201 Total

19.70 1.890.005,060.000 Local 247,758.75

Base 0.00 19.70 1.89 247,758.75

COMMON STOCK92826C839 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSVISA INC CLASS A SHARES

14,870.000 NHDG Local 88.753300 0.00 148.70 25.34 1,319,587.531.000000

Base 88.753300 0.00 148.70 25.34 1,319,587.53
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Base Currency: USD - US DOLLAR

13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETS

500.000 NHDG Local 88.050000 0.00 0.00 0.85 44,024.151.000000

Base 88.050000 0.00 0.00 0.85 44,024.15

13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETS

16,000.000 NHDG Local 88.950000 0.00 0.00 27.33 1,423,172.671.000000

Base 88.950000 0.00 0.00 27.33 1,423,172.67

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,580.000 NHDG Local 88.344600 0.00 15.80 2.69 139,565.981.000000

Base 88.344600 0.00 15.80 2.69 139,565.98

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,060.000 NHDG Local 85.540000 0.00 0.00 0.00 261,752.401.000000

Base 85.540000 0.00 0.00 0.00 261,752.40

92826C839 Total

164.50 56.210.0036,010.000 Local 3,188,102.73

Base 0.00 164.50 56.21 3,188,102.73

COMMON STOCK92847A200 22 Jul 2011 27 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSVITACOST.COM INC

1,850.000 NHHZ Local 5.448900 0.00 27.75 0.20 10,052.521.000000

Base 5.448900 0.00 27.75 0.20 10,052.52

REIT USD.04929042109 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)VORNADO REALTY TRUST

540.000 NHDG Local 95.308400 0.00 5.40 0.99 51,460.151.000000

Base 95.308400 0.00 5.40 0.99 51,460.15

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,310.000 NHDG Local 93.550000 0.00 0.00 0.00 122,550.501.000000

Base 93.550000 0.00 0.00 0.00 122,550.50
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929042109 Total

5.40 0.990.001,850.000 Local 174,010.65

Base 0.00 5.40 0.99 174,010.65

COMMON STOCK USD1.929160109 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)VULCAN MATERIALS CO

430.000 NHDG Local 34.917900 0.00 4.30 0.29 15,010.111.000000

Base 34.917900 0.00 4.30 0.29 15,010.11

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,000.000 NHDG Local 34.290000 0.00 0.00 0.00 34,290.001.000000

Base 34.290000 0.00 0.00 0.00 34,290.00

929160109 Total

4.30 0.290.001,430.000 Local 49,300.11

Base 0.00 4.30 0.29 49,300.11

COMMON STOCK USD.01930059100 01 Jul 2011 07 Jul 2011 USD/DTC 0.02PIPER JAFFRAYWADDELL + REED FINANCIAL A

91.000 NHEZ Local 37.330000 0.00 1.82 0.07 3,395.141.000000

Base 37.330000 0.00 1.82 0.07 3,395.14

28 Sep 2011 OPEN USD/DTC 0.03HEEVERS &CO. INC.

2,345.000 NHEX Local 26.315600 0.00 70.35 1.19 61,638.541.000000

Base 26.315600 0.00 70.35 1.19 61,638.54

930059100 Total

72.17 1.260.002,436.000 Local 65,033.68

Base 0.00 72.17 1.26 65,033.68

COMMON STOCK USD.1931142103 13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETSWAL MART STORES INC

46,760.000 NHDG Local 54.090000 0.00 0.00 48.57 2,529,199.831.000000

Base 54.090000 0.00 0.00 48.57 2,529,199.83
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Trd Date
Price

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

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,220.000 NHDG Local 53.352000 0.00 62.20 6.38 331,780.861.000000

Base 53.352000 0.00 62.20 6.38 331,780.86

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

13,070.000 NHDG Local 52.710000 0.00 0.00 0.00 688,919.701.000000

Base 52.710000 0.00 0.00 0.00 688,919.70

21 Sep 2011 26 Sep 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

9,340.000 NHDM Local 52.138300 0.00 140.10 9.35 486,822.271.000000

Base 52.138300 0.00 140.10 9.35 486,822.27

931142103 Total

202.30 64.300.0075,390.000 Local 4,036,722.66

Base 0.00 202.30 64.30 4,036,722.66

COMMON STOCK931422109 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)WALGREEN CO

3,180.000 NHDG Local 39.329500 0.00 31.80 2.41 125,033.601.000000

Base 39.329500 0.00 31.80 2.41 125,033.60

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,120.000 NHDG Local 39.040000 0.00 0.00 0.00 238,924.801.000000

Base 39.040000 0.00 0.00 0.00 238,924.80

931422109 Total

31.80 2.410.009,300.000 Local 363,958.40

Base 0.00 31.80 2.41 363,958.40

LIMITED PARTNERSHIP933993925 17 May 2011 CANCEL USD/DTCSTOCK DISTRIBUTIONWARBURG PINCUS EQUITY PARTNER

-50,787.520 NHEL Local 18.670728 0.00 0.00 0.00 -948,240.001.000000

Base 18.670728 0.00 0.00 0.00 -948,240.00
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Base Currency: USD - US DOLLAR

13 Jun 2011 CANCEL USD/BOSSTOCK DISTRIBUTION

-24,512.240 NHEL Local 29.962500 0.00 0.00 0.00 -734,448.001.000000

Base 29.962500 0.00 0.00 0.00 -734,448.00

17 May 2011 17 May 2011 USD/BOSSTOCK DISTRIBUTION

40,879.803 NHEL Local 21.603333 0.00 0.00 0.00 883,140.001.000000

Base 21.603333 0.00 0.00 0.00 883,140.00

13 Jun 2011 13 Jun 2011 USD/BOSSTOCK DISTRIBUTION

24,705.532 NHEL Local 29.962499 0.00 0.00 0.00 740,239.501.000000

Base 29.962499 0.00 0.00 0.00 740,239.50

933993925 Total

0.00 0.000.00-9,714.425 Local -59,308.50

Base 0.00 0.00 0.00 -59,308.50

COMMON STOCK USD.01934390402 20 Jul 2011 25 Jul 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.WARNACO GROUP INC/THE

410.000 NHHO Local 55.966700 0.00 16.40 0.45 22,929.501.000000

Base 55.966700 0.00 16.40 0.45 22,929.50

13 Sep 2011 16 Sep 2011 USD/DTC 0.04ISLAND TRADER SECURITIES INC

1,070.000 NHHO Local 50.088200 0.00 42.80 1.03 53,550.541.000000

Base 50.088200 0.00 42.80 1.03 53,550.54

934390402 Total

59.20 1.480.001,480.000 Local 76,480.04

Base 0.00 59.20 1.48 76,480.04

COMMON STOCK934550104 20 Jul 2011 21 Jul 2011 USD/DTCMERGERWARNER MUSIC GROUP CORP

5,410.000 NHHZ Local 8.250000 0.00 0.00 0.00 44,632.501.000000

Base 8.250000 0.00 0.00 0.00 44,632.50
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93499A977 27 May 2011 CANCEL USD/BOSSTOCK DISTRIBUTIONWARBURG PINCUS PRIVATE EQ VIII

-132,977.240 NHEL Local 4.919999 0.00 0.00 0.00 -654,248.001.000000

Base 4.919999 0.00 0.00 0.00 -654,248.00

14 Jun 2011 CANCEL USD/BOSSTOCK DISTRIBUTION

-126,300.813 NHEL Local 4.920000 0.00 0.00 0.00 -621,400.001.000000

Base 4.920000 0.00 0.00 0.00 -621,400.00

27 May 2011 27 May 2011 USD/BOSSTOCK DISTRIBUTION

130,300.163 NHEL Local 4.919999 0.00 0.00 0.00 641,076.801.000000

Base 4.919999 0.00 0.00 0.00 641,076.80

14 Jun 2011 14 Jun 2011 USD/BOSSTOCK DISTRIBUTION

120,983.740 NHEL Local 4.919999 0.00 0.00 0.00 595,240.001.000000

Base 4.919999 0.00 0.00 0.00 595,240.00

93499A977 Total

0.00 0.000.00-7,994.150 Local -39,331.20

Base 0.00 0.00 0.00 -39,331.20

LIMITED PARTNERSHIP93499B918 25 Aug 2011 USD/BOSAUTREPAT-DISTRIBUTIONWARBURG PINCUS PRIVATE EQ IX

420,000.000 NHEL Local 10.000000 0.00 0.00 0.00 4,200,000.001.000000

Base 10.000000 0.00 0.00 0.00 4,200,000.00

25 Aug 2011 CANCEL USD/BOSAUTREPAT-DISTRIBUTION

-420,000.000 NHEL Local 10.000000 0.00 0.00 0.00 -4,200,000.001.000000

Base 10.000000 0.00 0.00 0.00 -4,200,000.00

25 Aug 2011 25 Aug 2011 USD/BOSAUTREPAT-DISTRIBUTION

420,000.000 NHEL Local 1.000000 0.00 0.00 0.00 420,000.001.000000

Base 1.000000 0.00 0.00 0.00 420,000.00
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93499B918 Total

0.00 0.000.00420,000.000 Local 420,000.00

Base 0.00 0.00 0.00 420,000.00

COMMON STOCK USD1.939640108 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)WASHINGTON POST CLASS B

17.000 NHDG Local 425.530000 0.00 0.17 0.14 7,233.701.000000

Base 425.530000 0.00 0.17 0.14 7,233.70

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

18.000 NHDG Local 402.300000 0.00 0.00 0.00 7,241.401.000000

Base 402.300000 0.00 0.00 0.00 7,241.40

939640108 Total

0.17 0.140.0035.000 Local 14,475.10

Base 0.00 0.17 0.14 14,475.10

COMMON STOCK USD.0194106L109 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)WASTE MANAGEMENT INC

1,620.000 NHDG Local 35.492800 0.00 16.20 1.11 57,481.031.000000

Base 35.492800 0.00 16.20 1.11 57,481.03

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,340.000 NHDG Local 31.490000 0.00 0.00 0.00 105,176.601.000000

Base 31.490000 0.00 0.00 0.00 105,176.60

94106L109 Total

16.20 1.110.004,960.000 Local 162,657.63

Base 0.00 16.20 1.11 162,657.63

COMMON STOCK USD.01941848103 01 Jul 2011 07 Jul 2011 USD/DTC 0.02PIPER JAFFRAYWATERS CORP

107.000 NHEZ Local 97.470000 0.00 2.14 0.21 10,426.941.000000

Base 97.470000 0.00 2.14 0.21 10,426.94
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Base Currency: USD - US DOLLAR

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

300.000 NHDG Local 87.110000 0.00 3.00 0.51 26,129.491.000000

Base 87.110000 0.00 3.00 0.51 26,129.49

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

660.000 NHDG Local 87.890000 0.00 0.00 0.00 58,007.401.000000

Base 87.890000 0.00 0.00 0.00 58,007.40

941848103 Total

5.14 0.720.001,067.000 Local 94,563.83

Base 0.00 5.14 0.72 94,563.83

COMMON STOCK942683103 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)WATSON PHARMACEUTICALS INC

420.000 NHDG Local 68.310700 0.00 4.20 0.56 28,685.731.000000

Base 68.310700 0.00 4.20 0.56 28,685.73

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,020.000 NHDG Local 67.130000 0.00 0.00 0.00 68,472.601.000000

Base 67.130000 0.00 0.00 0.00 68,472.60

942683103 Total

4.20 0.560.001,440.000 Local 97,158.33

Base 0.00 4.20 0.56 97,158.33

LP94399G973 03 Aug 2011 03 Aug 2011 USD/BOSAUTREPAT-DISTRIBUTIONWIND POINT PARTNERS V

185,924.000 NHEL Local 1.000000 0.00 0.00 0.00 185,924.001.000000

Base 1.000000 0.00 0.00 0.00 185,924.00

COMMON STOCK947684106 29 Aug 2011 01 Sep 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.WEBSENSE INC

7,410.000 NHHO Local 19.636800 0.00 148.20 2.80 145,357.691.000000

Base 19.636800 0.00 148.20 2.80 145,357.69



Prepared by State StreetPage 1499

Sales Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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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06 Sep 2011 09 Sep 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.

3,050.000 NHHO Local 18.909400 0.00 122.00 1.11 57,550.561.000000

Base 18.909400 0.00 122.00 1.11 57,550.56

07 Sep 2011 12 Sep 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.

4,070.000 NHHO Local 19.143700 0.00 162.80 1.50 77,750.561.000000

Base 19.143700 0.00 162.80 1.50 77,750.56

08 Sep 2011 13 Sep 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

3,050.000 NHHO Local 19.111500 0.00 91.50 1.12 58,197.461.000000

Base 19.111500 0.00 91.50 1.12 58,197.46

09 Sep 2011 14 Sep 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.

4,730.000 NHHO Local 18.288900 0.00 94.60 1.67 86,410.231.000000

Base 18.288900 0.00 94.60 1.67 86,410.23

12 Sep 2011 15 Sep 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.

1,400.000 NHHO Local 18.154700 0.00 28.00 0.49 25,388.091.000000

Base 18.154700 0.00 28.00 0.49 25,388.09

13 Sep 2011 16 Sep 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.

4,290.000 NHHO Local 18.095600 0.00 85.80 1.50 77,542.821.000000

Base 18.095600 0.00 85.80 1.50 77,542.82

14 Sep 2011 19 Sep 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.

6,950.000 NHHO Local 18.193900 0.00 139.00 2.43 126,306.181.000000

Base 18.193900 0.00 139.00 2.43 126,306.18

947684106 Total

871.90 12.620.0034,950.000 Local 654,503.59

Base 0.00 871.90 12.62 654,503.59
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COMMON STOCK USD.0194973V107 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)WELLPOINT INC

1,170.000 NHDG Local 69.990500 0.00 11.70 1.58 81,875.611.000000

Base 69.990500 0.00 11.70 1.58 81,875.61

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,160.000 NHDG Local 67.550000 0.00 0.00 0.00 145,908.001.000000

Base 67.550000 0.00 0.00 0.00 145,908.00

94973V107 Total

11.70 1.580.003,330.000 Local 227,783.61

Base 0.00 11.70 1.58 227,783.61

COMMON STOCK949746101 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)WELLS FARGO + CO

17,630.000 NHDG Local 28.852700 0.00 176.30 9.77 508,487.031.000000

Base 28.852700 0.00 176.30 9.77 508,487.03

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

36,210.000 NHDG Local 27.940000 0.00 0.00 0.00 1,011,707.401.000000

Base 27.940000 0.00 0.00 0.00 1,011,707.40

949746101 Total

176.30 9.770.0053,840.000 Local 1,520,194.43

Base 0.00 176.30 9.77 1,520,194.43

V LLC94999L950 01 Jul 2011 USD/BOSAUTREPAT-DISTRIBUTIONWEISS PECK+GREER VENTURE ASSOC

2,361,112.640 NHEL Local 0.100000 0.00 0.00 0.00 236,112.641.000000

Base 0.100000 0.00 0.00 0.00 236,112.64

01 Jul 2011 CANCEL USD/BOSAUTREPAT-DISTRIBUTION

-2,361,112.640 NHEL Local 0.100000 0.00 0.00 0.00 -236,112.641.000000

Base 0.100000 0.00 0.00 0.00 -236,112.64
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01 Jul 2011 01 Jul 2011 USD/BOSLIBERTY NATL. BK KY

2,361,112.640 NHEL Local 1.000000 0.00 0.00 0.00 2,361,112.641.000000

Base 1.000000 0.00 0.00 0.00 2,361,112.64

94999L950 Total

0.00 0.000.002,361,112.640 Local 2,361,112.64

Base 0.00 0.00 0.00 2,361,112.64

COMMON STOCK USD.0195082P105 19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWESCO INTERNATIONAL INC

8,980.000 NHDG Local 51.080000 0.00 0.00 0.00 458,698.401.000000

Base 51.080000 0.00 0.00 0.00 458,698.40

22 Jul 2011 27 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

135.000 NHFR Local 56.352200 0.00 1.35 0.15 7,606.051.000000

Base 56.352200 0.00 1.35 0.15 7,606.05

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,845.000 NHFR Local 50.690000 0.00 0.00 0.00 448,353.051.000000

Base 50.690000 0.00 0.00 0.00 448,353.05

95082P105 Total

1.35 0.150.0017,960.000 Local 914,657.50

Base 0.00 1.35 0.15 914,657.50

951991942 01 Sep 2011 01 Sep 2011 USD/BOSSTATE STREET BANK AND TRUSTWESLEY CAPITAL QP, L.P

11,000,000.000 NHHG Local 1.000000 0.00 0.00 0.00 11,000,000.001.000000

Base 1.000000 0.00 0.00 0.00 11,000,000.00

COMMON STOCK957638109 30 Aug 2011 02 Sep 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLCWESTERN ALLIANCE BANCORP

12,710.000 NHHO Local 6.094500 0.00 508.40 1.49 76,951.211.000000

Base 6.094500 0.00 508.40 1.49 76,951.21
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12 Sep 2011 15 Sep 2011 USD/DTC 0.02INSTINET

3,300.000 NHHO Local 5.230600 0.00 66.00 0.34 17,194.641.000000

Base 5.230600 0.00 66.00 0.34 17,194.64

13 Sep 2011 16 Sep 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.

7,510.000 NHHO Local 5.267100 0.00 150.20 0.76 39,404.961.000000

Base 5.267100 0.00 150.20 0.76 39,404.96

13 Sep 2011 16 Sep 2011 USD/DTC 0.02JONESTRADING INSTITUTIONAL SERVICES

1,730.000 NHHO Local 5.350000 0.00 34.60 0.18 9,220.721.000000

Base 5.350000 0.00 34.60 0.18 9,220.72

13 Sep 2011 16 Sep 2011 USD/DTC 0.02INSTINET

8,560.000 NHHO Local 5.288600 0.00 171.20 0.87 45,098.351.000000

Base 5.288600 0.00 171.20 0.87 45,098.35

14 Sep 2011 19 Sep 2011 USD/DTC 0.02INSTINET

10,686.000 NHHO Local 5.276900 0.00 213.72 1.09 56,174.141.000000

Base 5.276900 0.00 213.72 1.09 56,174.14

15 Sep 2011 20 Sep 2011 USD/DTC 0.02INSTINET

8,050.000 NHHO Local 5.419500 0.00 161.00 0.84 43,465.141.000000

Base 5.419500 0.00 161.00 0.84 43,465.14

19 Sep 2011 22 Sep 2011 USD/DTC 0.02INSTINET

6,200.000 NHHO Local 5.274100 0.00 124.00 0.63 32,574.791.000000

Base 5.274100 0.00 124.00 0.63 32,574.79

20 Sep 2011 23 Sep 2011 USD/DTC 0.02INSTINET

3,850.000 NHHO Local 5.124200 0.00 77.00 0.38 19,650.791.000000

Base 5.124200 0.00 77.00 0.38 19,650.79

21 Sep 2011 26 Sep 2011 USD/DTC 0.02INSTINET

3,370.000 NHHO Local 4.786200 0.00 67.40 0.31 16,061.781.000000

Base 4.786200 0.00 67.40 0.31 16,061.78
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21 Sep 2011 26 Sep 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.

4,280.000 NHHO Local 4.900000 0.00 85.60 0.41 20,885.991.000000

Base 4.900000 0.00 85.60 0.41 20,885.99

22 Sep 2011 27 Sep 2011 USD/DTC 0.02INSTINET

1,320.000 NHHO Local 4.590400 0.00 26.40 0.12 6,032.811.000000

Base 4.590400 0.00 26.40 0.12 6,032.81

22 Sep 2011 27 Sep 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.

19,344.000 NHHO Local 4.450000 0.00 386.88 1.66 85,692.261.000000

Base 4.450000 0.00 386.88 1.66 85,692.26

957638109 Total

2,072.40 9.080.0090,910.000 Local 468,407.58

Base 0.00 2,072.40 9.08 468,407.58

COMMON STOCK USD.01958102105 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSWESTERN DIGITAL CORP

66,971.000 NHDG Local 37.601200 0.00 669.71 48.35 2,517,471.911.000000

Base 37.601200 0.00 669.71 48.35 2,517,471.91

13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETS

2,300.000 NHDG Local 37.320000 0.00 0.00 1.65 85,834.351.000000

Base 37.320000 0.00 0.00 1.65 85,834.35

01 Jul 2011 07 Jul 2011 USD/DTC 0.02PIPER JAFFRAY

233.000 NHEZ Local 36.580000 0.00 4.66 0.17 8,518.311.000000

Base 36.580000 0.00 4.66 0.17 8,518.31

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

770.000 NHDG Local 35.740900 0.00 7.70 0.53 27,512.261.000000

Base 35.740900 0.00 7.70 0.53 27,512.26
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,890.000 NHDG Local 34.460000 0.00 0.00 0.00 65,129.401.000000

Base 34.460000 0.00 0.00 0.00 65,129.40

958102105 Total

682.07 50.700.0072,164.000 Local 2,704,466.23

Base 0.00 682.07 50.70 2,704,466.23

COMMON STOCK USD.01959802109 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)WESTERN UNION CO

2,140.000 NHDG Local 19.882900 0.00 21.40 0.82 42,527.191.000000

Base 19.882900 0.00 21.40 0.82 42,527.19

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,180.000 NHDG Local 19.410000 0.00 0.00 0.00 61,723.801.000000

Base 19.410000 0.00 0.00 0.00 61,723.80

959802109 Total

21.40 0.820.005,320.000 Local 104,250.99

Base 0.00 21.40 0.82 104,250.99

REIT USD1.25962166104 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)WEYERHAEUSER CO

1,710.000 NHDG Local 20.475900 0.00 17.10 0.68 34,996.011.000000

Base 20.475900 0.00 17.10 0.68 34,996.01

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,150.000 NHDG Local 19.990000 0.00 0.00 0.00 82,958.501.000000

Base 19.990000 0.00 0.00 0.00 82,958.50

962166104 Total

17.10 0.680.005,860.000 Local 117,954.51

Base 0.00 17.10 0.68 117,954.51
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COMMON STOCK USD1.963320106 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)WHIRLPOOL CORP

250.000 NHDG Local 72.116000 0.00 2.50 0.35 18,026.151.000000

Base 72.116000 0.00 2.50 0.35 18,026.15

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

580.000 NHDG Local 69.230000 0.00 0.00 0.00 40,153.401.000000

Base 69.230000 0.00 0.00 0.00 40,153.40

963320106 Total

2.50 0.350.00830.000 Local 58,179.55

Base 0.00 2.50 0.35 58,179.55

COMMON STOCK NPV966837106 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)WHOLE FOODS MARKET INC

240.000 NHDG Local 64.239200 0.00 2.40 0.30 15,414.711.000000

Base 64.239200 0.00 2.40 0.30 15,414.71

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,620.000 NHDG Local 66.700000 0.00 0.00 0.00 108,054.001.000000

Base 66.700000 0.00 0.00 0.00 108,054.00

966837106 Total

2.40 0.300.001,860.000 Local 123,468.71

Base 0.00 2.40 0.30 123,468.71

COMMON STOCK USD1.969457100 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)WILLIAMS COS INC

2,130.000 NHDG Local 30.425300 0.00 21.30 1.25 64,783.341.000000

Base 30.425300 0.00 21.30 1.25 64,783.34

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,510.000 NHDG Local 31.700000 0.00 0.00 0.00 174,667.001.000000

Base 31.700000 0.00 0.00 0.00 174,667.00



Prepared by State StreetPage 1506

Sales Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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

969457100 Total

21.30 1.250.007,640.000 Local 239,450.34

Base 0.00 21.30 1.25 239,450.34

COMMON STOCK97381W104 01 Jul 2011 07 Jul 2011 USD/DTC 0.02PIPER JAFFRAYWINDSTREAM CORP

385.000 NHEZ Local 13.110000 0.00 7.70 0.10 5,039.551.000000

Base 13.110000 0.00 7.70 0.10 5,039.55

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,680.000 NHDG Local 12.452300 0.00 16.80 0.41 20,902.651.000000

Base 12.452300 0.00 16.80 0.41 20,902.65

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,240.000 NHDG Local 12.210000 0.00 0.00 0.00 63,980.401.000000

Base 12.210000 0.00 0.00 0.00 63,980.40

97381W104 Total

24.50 0.510.007,305.000 Local 89,922.60

Base 0.00 24.50 0.51 89,922.60

COMMON STOCK USD.01976657106 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)WISCONSIN ENERGY CORP

740.000 NHDG Local 31.165100 0.00 7.40 0.45 23,054.321.000000

Base 31.165100 0.00 7.40 0.45 23,054.32

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,730.000 NHDG Local 30.650000 0.00 0.00 0.00 53,024.501.000000

Base 30.650000 0.00 0.00 0.00 53,024.50

976657106 Total

7.40 0.450.002,470.000 Local 76,078.82

Base 0.00 7.40 0.45 76,078.82
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COMMON STOCK USD1.978097103 15 Sep 2011 20 Sep 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLCWOLVERINE WORLD WIDE INC

1,950.000 NHHO Local 36.973800 0.00 78.00 1.39 72,019.521.000000

Base 36.973800 0.00 78.00 1.39 72,019.52

COMMON STOCK980745103 01 Sep 2011 07 Sep 2011 USD/DTC 0.04PIPER JAFFRAYWOODWARD INC

950.000 NHHO Local 31.993300 0.00 38.00 0.59 30,355.051.000000

Base 31.993300 0.00 38.00 0.59 30,355.05

COMMON STOCK NPV981811102 02 Sep 2011 08 Sep 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLCWORTHINGTON INDUSTRIES

9,730.000 NHHO Local 14.934500 0.00 389.20 2.80 144,920.691.000000

Base 14.934500 0.00 389.20 2.80 144,920.69

06 Sep 2011 09 Sep 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

16,070.000 NHHO Local 14.118500 0.00 642.80 4.36 226,237.141.000000

Base 14.118500 0.00 642.80 4.36 226,237.14

981811102 Total

1,032.00 7.160.0025,800.000 Local 371,157.83

Base 0.00 1,032.00 7.16 371,157.83

COMMON STOCK USD.0198310W108 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)WYNDHAM WORLDWIDE CORP

570.000 NHDG Local 35.297900 0.00 5.70 0.39 20,113.711.000000

Base 35.297900 0.00 5.70 0.39 20,113.71

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

150.000 NHDG Local 34.590000 0.00 0.00 0.00 5,188.501.000000

Base 34.590000 0.00 0.00 0.00 5,188.50

98310W108 Total

5.70 0.390.00720.000 Local 25,302.21

Base 0.00 5.70 0.39 25,302.21
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COMMON STOCK USD.01983134107 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)WYNN RESORTS LTD

359.000 NHDG Local 161.093600 0.00 3.59 1.12 57,827.891.000000

Base 161.093600 0.00 3.59 1.12 57,827.89

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

789.000 NHDG Local 153.680000 0.00 0.00 0.00 121,253.521.000000

Base 153.680000 0.00 0.00 0.00 121,253.52

983134107 Total

3.59 1.120.001,148.000 Local 179,081.41

Base 0.00 3.59 1.12 179,081.41

COMMON STOCK USD2.598389B100 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)XCEL ENERGY INC

1,540.000 NHDG Local 24.562000 0.00 15.40 0.73 37,809.351.000000

Base 24.562000 0.00 15.40 0.73 37,809.35

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,920.000 NHDG Local 24.000000 0.00 0.00 0.00 118,080.001.000000

Base 24.000000 0.00 0.00 0.00 118,080.00

98389B100 Total

15.40 0.730.006,460.000 Local 155,889.35

Base 0.00 15.40 0.73 155,889.35

COMMON STOCK USD.01983919101 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)XILINX INC

990.000 NHDG Local 32.525200 0.00 9.90 0.62 32,189.431.000000

Base 32.525200 0.00 9.90 0.62 32,189.43

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,340.000 NHDG Local 32.100000 0.00 0.00 0.00 75,114.001.000000

Base 32.100000 0.00 0.00 0.00 75,114.00
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983919101 Total

9.90 0.620.003,330.000 Local 107,303.43

Base 0.00 9.90 0.62 107,303.43

COMMON STOCK USD1.984121103 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)XEROX CORP

4,650.000 NHDG Local 9.610900 0.00 46.50 0.86 44,643.331.000000

Base 9.610900 0.00 46.50 0.86 44,643.33

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,990.000 NHDG Local 9.330000 0.00 0.00 0.00 102,536.701.000000

Base 9.330000 0.00 0.00 0.00 102,536.70

984121103 Total

46.50 0.860.0015,640.000 Local 147,180.03

Base 0.00 46.50 0.86 147,180.03

COMMON STOCK984332106 04 Aug 2011 09 Aug 2011 USD/DTC 0.02PERSHING LLCYAHOO  INC

9,850.000 NHEY Local 12.239901 0.00 197.00 2.32 120,363.701.000000

Base 12.239901 0.00 197.00 2.32 120,363.70

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,430.000 NHDG Local 13.644500 0.00 44.30 1.17 60,399.671.000000

Base 13.644500 0.00 44.30 1.17 60,399.67

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,480.000 NHDG Local 13.100000 0.00 0.00 0.00 124,188.001.000000

Base 13.100000 0.00 0.00 0.00 124,188.00

984332106 Total

241.30 3.490.0023,760.000 Local 304,951.37

Base 0.00 241.30 3.49 304,951.37
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COMMON STOCK NPV988498101 13 Jul 2011 18 Jul 2011 USD/DTC 0.01STATE STREET GLOBAL MARKETSYUM  BRANDS INC

31,440.000 NHDG Local 55.671400 0.00 314.40 33.61 1,749,960.811.000000

Base 55.671400 0.00 314.40 33.61 1,749,960.81

13 Jul 2011 18 Jul 2011 USD/DTCSTATE STREET GLOBAL MARKETS

15,960.000 NHDG Local 55.470000 0.00 0.00 17.00 885,284.201.000000

Base 55.470000 0.00 0.00 17.00 885,284.20

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,550.000 NHDG Local 52.987100 0.00 15.50 1.58 82,112.931.000000

Base 52.987100 0.00 15.50 1.58 82,112.93

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,370.000 NHDG Local 52.820000 0.00 0.00 0.00 178,003.401.000000

Base 52.820000 0.00 0.00 0.00 178,003.40

988498101 Total

329.90 52.190.0052,320.000 Local 2,895,361.34

Base 0.00 329.90 52.19 2,895,361.34

COMMON STOCK USD.01989207105 01 Sep 2011 07 Sep 2011 USD/DTC 0.04PIPER JAFFRAYZEBRA TECHNOLOGIES CORP CL A

1,430.000 NHHO Local 35.635400 0.00 57.20 0.98 50,900.441.000000

Base 35.635400 0.00 57.20 0.98 50,900.44

COMMON STOCK USD.0198956P102 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)ZIMMER HOLDINGS INC

610.000 NHDG Local 61.284400 0.00 6.10 0.72 37,376.661.000000

Base 61.284400 0.00 6.10 0.72 37,376.66

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

930.000 NHDG Local 60.020000 0.00 0.00 0.00 55,818.601.000000

Base 60.020000 0.00 0.00 0.00 55,818.60
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98956P102 Total

6.10 0.720.001,540.000 Local 93,195.26

Base 0.00 6.10 0.72 93,195.26

COMMON STOCK NPV989701107 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)ZIONS BANCORPORATION

600.000 NHDG Local 22.501700 0.00 6.00 0.26 13,494.761.000000

Base 22.501700 0.00 6.00 0.26 13,494.76

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,930.000 NHDG Local 21.900000 0.00 0.00 0.00 42,267.001.000000

Base 21.900000 0.00 0.00 0.00 42,267.00

989701107 Total

6.00 0.260.002,530.000 Local 55,761.76

Base 0.00 6.00 0.26 55,761.76

COMMON STOCK98975F101 01 Sep 2011 OPEN USD/DTC48 MERGERZORAN CORP

7,160.000 NHHZ Local 8.392180 0.00 0.00 0.00 60,088.011.000000

Base 8.392180 0.00 0.00 0.00 60,088.01

TRANCHE F99YUND907 01 Sep 2011 01 Sep 2011 USD/BOSSTATE STREET BANK AND TRUSTCYRUS OPPORTUNITIES FD II LTD

171,862.500 NHHG Local 1.000000 0.00 0.00 0.00 171,862.501.000000

Base 1.000000 0.00 0.00 0.00 171,862.50

REITACI006AD2 01 Jul 2011 01 Jul 2011 USD/BOSSTATE STREET BANK AND TRUSTCAHABA VILLAGE

30,954,661.880 NHEQ Local 1.000000 0.00 0.00 0.00 30,954,661.881.000000

Base 1.000000 0.00 0.00 0.00 30,954,661.88

MUTUAL FUNDACI00DPJ8 01 Sep 2011 01 Sep 2011 USD/BOSSTATE STREET BANK AND TRUSTROCWOOD CAPITAL PARTNERS LP

21,250,000.000 NHHG Local 1.000000 0.00 0.00 0.00 21,250,000.001.000000

Base 1.000000 0.00 0.00 0.00 21,250,000.00
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LIMITED PARTNERSHIPACI00G3D8 01 Sep 2011 01 Sep 2011 USD/BOSSTATE STREET BANK AND TRUSTEMPYREAN CAPITAL FUND, LP

21,500,000.000 NHHG Local 1.000000 0.00 0.00 0.00 21,500,000.001.000000

Base 1.000000 0.00 0.00 0.00 21,500,000.00

REITACI00LU54 30 Sep 2011 30 Sep 2011 USD/BOSAUTREPAT-DISTRIBUTIONCB RICHARD ELLIS

3,750,000.000 NHEP Local 1.000000 0.00 0.00 0.00 3,750,000.001.000000

Base 1.000000 0.00 0.00 0.00 3,750,000.00

REITACI00Q1W6 29 Jul 2011 29 Jul 2011 USD/BOSAUTREPAT-DISTRIBUTIONCLARION PARTNERS

608,000.000 NHEQ Local 1.000000 0.00 0.00 0.00 608,000.001.000000

Base 1.000000 0.00 0.00 0.00 608,000.00

31 Aug 2011 31 Aug 2011 USD/BOSAUTREPAT-DISTRIBUTION

513,000.000 NHEQ Local 1.000000 0.00 0.00 0.00 513,000.001.000000

Base 1.000000 0.00 0.00 0.00 513,000.00

30 Sep 2011 30 Sep 2011 USD/BOSAUTREPAT-DISTRIBUTION

330,000.000 NHEQ Local 1.000000 0.00 0.00 0.00 330,000.001.000000

Base 1.000000 0.00 0.00 0.00 330,000.00

30 Sep 2011 30 Sep 2011 USD/BOSAUTREPAT-DISTRIBUTION

60,000.000 NHEQ Local 1.000000 0.00 0.00 0.00 60,000.001.000000

Base 1.000000 0.00 0.00 0.00 60,000.00

ACI00Q1W6 Total

0.00 0.000.001,511,000.000 Local 1,511,000.00

Base 0.00 0.00 0.00 1,511,000.00

LIMITED PARTNERSHIPACI00WAI4 30 Sep 2011 USD/BOSSTATE STREET BANK AND TRUSTENTRUST CAPITAL

348,655.710 NHHG Local 1.000000 0.00 0.00 0.00 348,655.711.000000

Base 1.000000 0.00 0.00 0.00 348,655.71
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COMMON STOCK USD1.G0464B107 22 Sep 2011 27 Sep 2011 USD/DTC 0.01KNIGHT DIRECT LLCARGO GROUP INTERNATIONAL

14,780.000 NHDX Local 27.229400 0.00 103.46 7.73 402,339.341.000000

Base 27.229400 0.00 103.46 7.73 402,339.34

COMMON STOCKG1151C101 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)ACCENTURE PLC CL A

2,330.000 NHDG Local 60.162700 0.00 23.30 2.70 140,153.091.000000

Base 60.162700 0.00 23.30 2.70 140,153.09

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

40,000.000 NHDG Local 59.140000 0.00 0.00 0.00 2,365,600.001.000000

Base 59.140000 0.00 0.00 0.00 2,365,600.00

G1151C101 Total

23.30 2.700.0042,330.000 Local 2,505,753.09

Base 0.00 23.30 2.70 2,505,753.09

COMMON STOCK USD.2G2554F113 25 Jul 2011 28 Jul 2011 USD/DTC 0.03BROADCORTCAPITAL (THRU ML)COVIDIEN PLC

18,800.000 NHHP Local 50.459500 0.00 564.00 18.21 948,056.391.000000

Base 50.459500 0.00 564.00 18.21 948,056.39

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,590.000 NHDG Local 51.712700 0.00 15.90 1.58 82,205.711.000000

Base 51.712700 0.00 15.90 1.58 82,205.71

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,310.000 NHDG Local 50.790000 0.00 0.00 0.00 168,114.901.000000

Base 50.790000 0.00 0.00 0.00 168,114.90

G2554F113 Total

579.90 19.790.0023,700.000 Local 1,198,377.00

Base 0.00 579.90 19.79 1,198,377.00
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COMMON STOCKG4412G101 01 Jul 2011 07 Jul 2011 USD/DTC 0.02PIPER JAFFRAYHERBALIFE LTD

63.000 NHEZ Local 57.850000 0.00 1.26 0.07 3,643.221.000000

Base 57.850000 0.00 1.26 0.07 3,643.22

COMMON STOCK USD1.G47791101 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)INGERSOLL RAND PLC

1,260.000 NHDG Local 38.031600 0.00 12.60 0.93 47,906.291.000000

Base 38.031600 0.00 12.60 0.93 47,906.29

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,220.000 NHDG Local 37.420000 0.00 0.00 0.00 83,072.401.000000

Base 37.420000 0.00 0.00 0.00 83,072.40

G47791101 Total

12.60 0.930.003,480.000 Local 130,978.69

Base 0.00 12.60 0.93 130,978.69

COMMON STOCK USD.2G491BT108 01 Jul 2011 07 Jul 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.INVESCO LTD

64,397.000 NHDZ Local 23.532700 0.00 2,575.88 29.10 1,512,830.301.000000

Base 23.532700 0.00 2,575.88 29.10 1,512,830.30

01 Jul 2011 07 Jul 2011 USD/DTC 0.02LIQUIDNETINC

91,695.000 NHDZ Local 23.511700 0.00 1,833.90 41.40 2,154,030.031.000000

Base 23.511700 0.00 1,833.90 41.40 2,154,030.03

01 Jul 2011 07 Jul 2011 USD/DTC 0.02PIPELINE TRADING SYSTEMS LLC

13,921.000 NHDZ Local 23.583700 0.00 278.42 6.31 328,023.961.000000

Base 23.583700 0.00 278.42 6.31 328,023.96

05 Jul 2011 08 Jul 2011 USD/DTC 0.02PIPELINE TRADING SYSTEMS LLC

3,480.000 NHDZ Local 23.435000 0.00 69.60 1.57 81,482.631.000000

Base 23.435000 0.00 69.60 1.57 81,482.63
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05 Jul 2011 08 Jul 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.

42,413.000 NHDZ Local 23.439600 0.00 1,696.52 19.09 992,428.141.000000

Base 23.439600 0.00 1,696.52 19.09 992,428.14

06 Jul 2011 11 Jul 2011 USD/DTC 0.02PIPELINE TRADING SYSTEMS LLC

11,498.000 NHDZ Local 23.249500 0.00 229.96 5.14 267,087.651.000000

Base 23.249500 0.00 229.96 5.14 267,087.65

06 Jul 2011 11 Jul 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.

45,242.000 NHDZ Local 23.268400 0.00 1,809.68 20.22 1,050,879.051.000000

Base 23.268400 0.00 1,809.68 20.22 1,050,879.05

06 Jul 2011 11 Jul 2011 USD/DTC 0.02LIQUIDNETINC

1,016.000 NHDZ Local 23.255000 0.00 20.32 0.46 23,606.301.000000

Base 23.255000 0.00 20.32 0.46 23,606.30

07 Jul 2011 12 Jul 2011 USD/DTC 0.02LIQUIDNETINC

6,960.000 NHDZ Local 23.640000 0.00 139.20 3.16 164,392.041.000000

Base 23.640000 0.00 139.20 3.16 164,392.04

07 Jul 2011 12 Jul 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.

16,278.000 NHDZ Local 23.727600 0.00 651.12 7.42 385,579.331.000000

Base 23.727600 0.00 651.12 7.42 385,579.33

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,580.000 NHDG Local 22.504700 0.00 15.80 0.69 35,540.941.000000

Base 22.504700 0.00 15.80 0.69 35,540.94

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,100.000 NHDG Local 22.180000 0.00 0.00 0.00 68,758.001.000000

Base 22.180000 0.00 0.00 0.00 68,758.00

G491BT108 Total

9,320.40 134.560.00301,580.000 Local 7,064,638.37

Base 0.00 9,320.40 134.56 7,064,638.37
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LTD PART USD.01G54050102 01 Jul 2011 07 Jul 2011 USD/DTC 0.02PIPER JAFFRAYLAZARD LTD CL A

18.000 NHEZ Local 37.640000 0.00 0.36 0.02 677.141.000000

Base 37.640000 0.00 0.36 0.02 677.14

26 Sep 2011 29 Sep 2011 USD/DTC 0.03MR BEAL &COMPANY

6,072.000 NHEZ Local 22.978200 0.00 182.16 2.68 139,338.791.000000

Base 22.978200 0.00 182.16 2.68 139,338.79

27 Sep 2011 30 Sep 2011 USD/DTC 0.03MR BEAL &COMPANY

6,072.000 NHEZ Local 24.540800 0.00 182.16 2.87 148,826.711.000000

Base 24.540800 0.00 182.16 2.87 148,826.71

28 Sep 2011 OPEN USD/DTC 0.03MR BEAL &COMPANY

6,066.000 NHEZ Local 22.971800 0.00 181.98 2.68 139,162.281.000000

Base 22.971800 0.00 181.98 2.68 139,162.28

29 Sep 2011 OPEN USD/DTC 0.03MR BEAL &COMPANY

6,074.000 NHEZ Local 22.313000 0.00 182.22 2.61 135,344.331.000000

Base 22.313000 0.00 182.22 2.61 135,344.33

30 Sep 2011 OPEN USD/DTC 0.03MR BEAL &COMPANY

6,075.000 NHEZ Local 21.468300 0.00 182.25 2.51 130,235.161.000000

Base 21.468300 0.00 182.25 2.51 130,235.16

G54050102 Total

911.13 13.370.0030,377.000 Local 693,584.41

Base 0.00 911.13 13.37 693,584.41

COMMON STOCKG6359F103 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)NABORS INDUSTRIES LTD

950.000 NHDG Local 26.988900 0.00 9.50 0.50 25,629.461.000000

Base 26.988900 0.00 9.50 0.50 25,629.46
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

410.000 NHDG Local 26.410000 0.00 0.00 0.00 10,828.101.000000

Base 26.410000 0.00 0.00 0.00 10,828.10

G6359F103 Total

9.50 0.500.001,360.000 Local 36,457.56

Base 0.00 9.50 0.50 36,457.56

COMMON STOCKG7945M107 06 Jul 2011 11 Jul 2011 USD/DTC 0.02LOOP CAPITAL MARKETSSEAGATE TECHNOLOGY

224,300.000 NHDF Local 16.334800 0.00 4,486.00 70.35 3,659,339.291.000000

Base 16.334800 0.00 4,486.00 70.35 3,659,339.29

COMMON STOCKG82245104 29 Aug 2011 29 Aug 2011 USD/DTCMERGERSMART MODULAR TECHNOLOGIES

8,925.000 NHHZ Local 9.250000 0.00 0.00 0.00 82,556.251.000000

Base 9.250000 0.00 0.00 0.00 82,556.25

COMMON STOCK USD.01G94368100 09 Aug 2011 12 Aug 2011 USD/DTC 0.03GARDNER RICH & COWARNER CHILCOTT PLC CLASS A

11,208.000 NHEZ Local 17.484400 0.00 336.24 3.77 195,625.151.000000

Base 17.484400 0.00 336.24 3.77 195,625.15

10 Aug 2011 15 Aug 2011 USD/DTC 0.03GARDNER RICH & CO

11,378.000 NHEZ Local 16.744700 0.00 341.34 3.66 190,176.201.000000

Base 16.744700 0.00 341.34 3.66 190,176.20

11 Aug 2011 16 Aug 2011 USD/DTC 0.03GARDNER RICH & CO

11,378.000 NHEZ Local 17.167000 0.00 341.34 3.76 194,981.031.000000

Base 17.167000 0.00 341.34 3.76 194,981.03

G94368100 Total

1,018.92 11.190.0033,964.000 Local 580,782.38

Base 0.00 1,018.92 11.19 580,782.38



Prepared by State StreetPage 1518

Sales Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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.01G98290102 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)XL GROUP PLC

1,020.000 NHDG Local 21.470300 0.00 10.20 0.43 21,889.081.000000

Base 21.470300 0.00 10.20 0.43 21,889.08

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,540.000 NHDG Local 20.520000 0.00 0.00 0.00 31,600.801.000000

Base 20.520000 0.00 0.00 0.00 31,600.80

G98290102 Total

10.20 0.430.002,560.000 Local 53,489.88

Base 0.00 10.20 0.43 53,489.88

COMMON STOCKH0023R105 15 Aug 2011 18 Aug 2011 USD/DTC 0.04KNIGHT CLEARING SERVICES LLCACE LTD

25,200.000 NHEB Local 63.977400 0.00 1,008.00 30.95 1,611,191.531.000000

Base 63.977400 0.00 1,008.00 30.95 1,611,191.53

29 Aug 2011 01 Sep 2011 USD/DTC 0.02GOLDMAN SACHS INTERNATIONAL

13,100.000 NHEB Local 64.642200 0.00 262.00 16.26 846,534.561.000000

Base 64.642200 0.00 262.00 16.26 846,534.56

29 Aug 2011 01 Sep 2011 USD/DTC 0.03INVESTMENT TECHNOLOGY GROUP INC.

29,000.000 NHEB Local 64.404100 0.00 797.50 35.86 1,866,885.541.000000

Base 64.404100 0.00 797.50 35.86 1,866,885.54

29 Aug 2011 01 Sep 2011 USD/DTC 0.03KNIGHT CLEARING SERVICES LLC

26,270.000 NHEB Local 64.381500 0.00 788.10 32.47 1,690,481.441.000000

Base 64.381500 0.00 788.10 32.47 1,690,481.44

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,090.000 NHDG Local 68.175600 0.00 10.90 1.43 74,299.071.000000

Base 68.175600 0.00 10.90 1.43 74,299.07
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01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,420.000 NHDG Local 66.980000 0.00 0.00 0.00 162,091.601.000000

Base 66.980000 0.00 0.00 0.00 162,091.60

H0023R105 Total

2,866.50 116.970.0097,080.000 Local 6,251,483.74

Base 0.00 2,866.50 116.97 6,251,483.74

COMMON STOCK CHF3.8H5833N103 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)NOBLE CORP

860.000 NHDG Local 37.047900 0.00 8.60 0.62 31,851.971.000000

Base 37.047900 0.00 8.60 0.62 31,851.97

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,630.000 NHDG Local 36.870000 0.00 0.00 0.00 60,098.101.000000

Base 36.870000 0.00 0.00 0.00 60,098.10

H5833N103 Total

8.60 0.620.002,490.000 Local 91,950.07

Base 0.00 8.60 0.62 91,950.07

COMMON STOCK USD8.3H89128104 27 Jul 2011 01 Aug 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)TYCO INTERNATIONAL LTD

1,550.000 NHDG Local 45.205500 0.00 15.50 1.35 70,051.681.000000

Base 45.205500 0.00 15.50 1.35 70,051.68

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,920.000 NHDG Local 44.290000 0.00 0.00 0.00 85,036.801.000000

Base 44.290000 0.00 0.00 0.00 85,036.80

H89128104 Total

15.50 1.350.003,470.000 Local 155,088.48

Base 0.00 15.50 1.35 155,088.48
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COMMON STOCK USD.01M22465104 19 Jul 2011 22 Jul 2011 USD/DTC 0.02JONESTRADING INSTITUTIONAL SERVICESCHECK POINT SOFTWARE TECH

23,457.000 NHHJ Local 60.443900 0.00 351.86 27.23 1,417,453.471.000000

Base 60.443900 0.00 351.86 27.23 1,417,453.47

COMMON STOCK USD.14M75253100 19 Jul 2011 22 Jul 2011 USD/DTC 0.02JONESTRADING INSTITUTIONAL SERVICESORBOTECH LTD

18,257.000 NHHJ Local 12.175900 0.00 273.86 4.27 222,017.281.000000

Base 12.175900 0.00 273.86 4.27 222,017.28

20 Jul 2011 25 Jul 2011 USD/DTC 0.01J.P. MORGAN SECURITIES INC.

8,321.000 NHHJ Local 11.940900 0.00 112.33 1.91 99,245.991.000000

Base 11.940900 0.00 112.33 1.91 99,245.99

M75253100 Total

386.19 6.180.0026,578.000 Local 321,263.27

Base 0.00 386.19 6.18 321,263.27

COMMON STOCK EUR.02N22717107 15 Aug 2011 18 Aug 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCORE LABORATORIES N.V.

257.000 NHEU Local 110.776100 0.00 3.86 0.55 28,465.051.000000

Base 110.776100 0.00 3.86 0.55 28,465.05

26 Sep 2011 29 Sep 2011 USD/DTC 0.02HEEVERS &CO. INC.

400.000 NHEU Local 99.049100 0.00 6.00 0.77 39,612.871.000000

Base 99.049100 0.00 6.00 0.77 39,612.87

N22717107 Total

9.86 1.320.00657.000 Local 68,077.92

Base 0.00 9.86 1.32 68,077.92

COMMON STOCK USD.1N6748L102 04 Aug 2011 09 Aug 2011 USD/DTC 0.03PULSE TRADING LLCORTHOFIX INTERNATIONAL NV

6,678.000 NHDY Local 41.354000 0.00 200.34 5.31 275,956.361.000000

Base 41.354000 0.00 200.34 5.31 275,956.36
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COMMON STOCK NPVP31076105 01 Jul 2011 07 Jul 2011 USD/DTC 0.02PIPER JAFFRAYCOPA HOLDINGS SA CLASS A

257.000 NHEZ Local 67.849400 0.00 5.14 0.34 17,431.821.000000

Base 67.849400 0.00 5.14 0.34 17,431.82

COMMON STOCK USD.01P8744Y102 15 Aug 2011 18 Aug 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INCSTEINER LEISURE LTD

592.000 NHEX Local 43.150000 0.00 23.68 0.50 25,520.621.000000

Base 43.150000 0.00 23.68 0.50 25,520.62

16 Aug 2011 19 Aug 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INC

678.000 NHEX Local 43.343800 0.00 27.12 0.57 29,359.411.000000

Base 43.343800 0.00 27.12 0.57 29,359.41

17 Aug 2011 22 Aug 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INC

796.000 NHEX Local 43.221700 0.00 31.84 0.67 34,371.961.000000

Base 43.221700 0.00 31.84 0.67 34,371.96

09 Sep 2011 14 Sep 2011 USD/DTC 0.04M RAMSEY KING SECURITIES INC

19,976.000 NHEX Local 38.091100 0.00 799.04 14.61 760,094.161.000000

Base 38.091100 0.00 799.04 14.61 760,094.16

P8744Y102 Total

881.68 16.350.0022,042.000 Local 849,346.15

Base 0.00 881.68 16.35 849,346.15

COMMON STOCK USD.01V7780T103 19 Jul 2011 19 Jul 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHROYAL CARIBBEAN CRUISES LTD

12,850.000 NHDG Local 34.420000 0.00 0.00 0.00 442,297.001.000000

Base 34.420000 0.00 0.00 0.00 442,297.00

22 Jul 2011 27 Jul 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

303.000 NHFR Local 36.650000 0.00 3.03 0.22 11,101.701.000000

Base 36.650000 0.00 3.03 0.22 11,101.70



Prepared by State StreetPage 1522

Sales Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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

01 Aug 2011 01 Aug 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

12,547.000 NHFR Local 30.620000 0.00 0.00 0.00 384,189.141.000000

Base 30.620000 0.00 0.00 0.00 384,189.14

V7780T103 Total

3.03 0.220.0025,700.000 Local 837,587.84

Base 0.00 3.03 0.22 837,587.84

COMMON STOCK USD.01Y2685T107 22 Jul 2011 27 Jul 2011 USD/DTC 0.03CANTOR FITZGERALD + CO.GENCO SHIPPING + TRADING LTD

29,800.000 NHDX Local 6.437200 0.00 894.00 3.69 190,930.871.000000

Base 6.437200 0.00 894.00 3.69 190,930.87

25 Jul 2011 28 Jul 2011 USD/DTC 0.01LIQUIDNETINC

11,900.000 NHDX Local 6.451100 0.00 119.00 1.48 76,647.611.000000

Base 6.451100 0.00 119.00 1.48 76,647.61

26 Jul 2011 03 Aug 2011 USD/DTC 0.015 LIQUIDNETINC

8,450.000 NHDX Local 6.052300 0.00 84.50 0.99 51,056.451.000000

Base 6.052300 0.00 84.50 0.99 51,056.45

27 Jul 2011 01 Aug 2011 USD/DTC 0.01WEEDEN + CO.

6,500.000 NHDX Local 6.031100 0.00 65.00 0.76 39,136.391.000000

Base 6.031100 0.00 65.00 0.76 39,136.39

27 Jul 2011 01 Aug 2011 USD/DTC 0.03CANTOR FITZGERALD + CO.

20,900.000 NHDX Local 5.948600 0.00 627.00 2.39 123,696.351.000000

Base 5.948600 0.00 627.00 2.39 123,696.35

28 Jul 2011 02 Aug 2011 USD/DTC 0.03PACIFIC AMERICAN SECURITIES, LLC

31,400.000 NHDX Local 5.901200 0.00 942.00 3.56 184,352.121.000000

Base 5.901200 0.00 942.00 3.56 184,352.12
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29 Jul 2011 03 Aug 2011 USD/DTC 0.03IVY SECURITIES, INC.

14,650.000 NHDX Local 5.993600 0.00 439.50 1.69 87,365.051.000000

Base 5.993600 0.00 439.50 1.69 87,365.05

Y2685T107 Total

3,171.00 14.560.00123,600.000 Local 753,184.84

Base 0.00 3,171.00 14.56 753,184.84

US DOLLAR  Total

0.00Local511,041,803.212

0.00Base

6,129.51

6,129.51

177,694.06

177,694.06

1,034,988,194.48

1,034,988,194.48

EQUITY  Total

537,503,370.157
Base 0.00 382,502.88 29,422.69 1,197,775,465.87

FIXED INCOME
US DOLLAR

8.5%   15 May 2019001055AC6 07 Sep 2011 09 Sep 2011 USD/DTCBARCLAYS CAPITAL INC.AFLAC INC

40,000.000 NHID Local 127.580000 1,076.67 0.00 0.00 51,032.001.000000

Base 127.580000 1,076.67 0.00 0.00 51,032.00

1%   30 Dec 201800164YAD9 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNAMC NETWORKS 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

3.875%   15 Aug 202100206RAZ5 27 Sep 2011 30 Sep 2011 USD/DTCUBS SECURITIES LLCAT+T INC

120,000.000 NHFI Local 102.458000 542.50 0.00 0.00 122,949.601.000000

Base 102.458000 542.50 0.00 0.00 122,949.60
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1%   12 Mar 201600212UAC1 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNATI ACQUISITION I CORP

511.710 NHHL Local 100.000000 0.00 0.00 0.00 511.711.000000

Base 100.000000 0.00 0.00 0.00 511.71

5.6%   30 Nov 2017002819AB6 27 Sep 2011 30 Sep 2011 USD/DTCGOLDMAN SACHS + COABBOTT LABORATORIES

120,000.000 NHFI Local 118.628000 2,240.00 0.00 0.00 142,353.601.000000

Base 118.628000 2,240.00 0.00 0.00 142,353.60

1%   01 Mar 201800485CAK3 29 Jul 2011 01 Aug 2011 USD/OTH3 PAYDOWNACOSTA INC

1,691.690 NHHL Local 100.000000 0.00 0.00 0.00 1,691.691.000000

Base 100.000000 0.00 0.00 0.00 1,691.69

1%   18 Dec 201700769EAK6 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNADVANTAGE 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

1%   01 Jun 201800809DAJ3 15 Sep 2011 29 Sep 2011 USD/OTH14 PAYDOWNAES CORP

2,506.270 NHHM Local 100.000000 0.00 0.00 0.00 2,506.271.000000

Base 100.000000 0.00 0.00 0.00 2,506.27

5%   16 Jul 201500828KAF2 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNAFFINION 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%   21 Oct 201601168BAQ4 30 Sep 2011 OPEN USD/OTH3 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

1%   30 Jun 201701449HAD1 11 Jul 2011 USD/OTHJEFFRIES & COMPANY INCALERE INC

693,470.000 NHHL Local 100.000000 0.00 0.00 0.00 693,470.001.000000

Base 100.000000 0.00 0.00 0.00 693,470.00



Prepared by State StreetPage 1525

Sales Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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 Jul 2011 CANCEL USD/OTHJEFFRIES & COMPANY INC

-693,470.000 NHHL Local 100.000000 0.00 0.00 0.00 -693,470.001.000000

Base 100.000000 0.00 0.00 0.00 -693,470.00

12 Jul 2011 USD/OTHJEFFRIES & COMPANY INC

138,694.000 NHHL Local 99.874998 0.00 0.00 0.00 138,520.631.000000

Base 99.874998 0.00 0.00 0.00 138,520.63

12 Jul 2011 CANCEL USD/OTHJEFFRIES & COMPANY INC

-138,694.000 NHHL Local 99.874998 0.00 0.00 0.00 -138,520.631.000000

Base 99.874998 0.00 0.00 0.00 -138,520.63

12 Jul 2011 USD/OTHJEFFRIES & COMPANY INC

277,388.000 NHHL Local 99.875001 0.00 0.00 0.00 277,041.271.000000

Base 99.875001 0.00 0.00 0.00 277,041.27

12 Jul 2011 CANCEL USD/OTHJEFFRIES & COMPANY INC

-277,388.000 NHHL Local 99.875001 0.00 0.00 0.00 -277,041.271.000000

Base 99.875001 0.00 0.00 0.00 -277,041.27

12 Jul 2011 15 Aug 2011 USD/OTH3 JEFFRIES & COMPANY INC

138,694.000 NHHL Local 99.874998 0.00 0.00 0.00 138,520.631.000000

Base 99.874998 0.00 0.00 0.00 138,520.63

11 Jul 2011 15 Aug 2011 USD/OTH3 JEFFRIES & COMPANY INC

693,470.000 NHHL Local 100.000000 0.00 0.00 0.00 693,470.001.000000

Base 100.000000 0.00 0.00 0.00 693,470.00

12 Jul 2011 USD/OTHJEFFRIES & COMPANY INC

277,388.000 NHHL Local 99.875001 0.00 0.00 0.00 277,041.271.000000

Base 99.875001 0.00 0.00 0.00 277,041.27

12 Jul 2011 CANCEL USD/OTHJEFFRIES & COMPANY INC

-277,388.000 NHHL Local 99.875001 0.00 0.00 0.00 -277,041.271.000000

Base 99.875001 0.00 0.00 0.00 -277,041.27
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12 Jul 2011 29 Aug 2011 USD/OTH4 JEFFRIES & COMPANY INC

277,388.000 NHHL Local 99.875001 0.00 0.00 0.00 277,041.271.000000

Base 99.875001 0.00 0.00 0.00 277,041.27

01449HAD1 Total

0.00 0.000.001,109,552.000 Local 1,109,031.90

Base 0.00 0.00 0.00 1,109,031.90

5.5%   01 Jun 201601860YAC6 27 Jul 2011 USD/OTHDEUTCHE BANKALLIANCE HEALTHCARE SVCS INC

985,000.000 NHHM Local 99.625000 0.00 0.00 0.00 981,306.251.000000

Base 99.625000 0.00 0.00 0.00 981,306.25

27 Jul 2011 CANCEL USD/OTHDEUTCHE BANK

-985,000.000 NHHM Local 99.625000 0.00 0.00 0.00 -981,306.251.000000

Base 99.625000 0.00 0.00 0.00 -981,306.25

27 Jul 2011 04 Aug 2011 USD/OTH1 DEUTCHE BANK

985,000.000 NHHM Local 99.625000 0.00 0.00 0.00 981,306.251.000000

Base 99.625000 0.00 0.00 0.00 981,306.25

01860YAC6 Total

0.00 0.000.00985,000.000 Local 981,306.25

Base 0.00 0.00 0.00 981,306.25

1%   30 Sep 201601862LAF5 06 Sep 2011 06 Sep 2011 USD/OTHPAYDOWNALLIANCE LAUNDRY SYS 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

30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWN

12,824.030 NHHL Local 100.000000 0.00 0.00 0.00 12,824.031.000000

Base 100.000000 0.00 0.00 0.00 12,824.03
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Base Currency: USD - US DOLLAR

01862LAF5 Total

0.00 0.000.0021,984.050 Local 21,984.05

Base 0.00 0.00 0.00 21,984.05

7.45%   16 May 2019020002AX9 14 Sep 2011 19 Sep 2011 USD/DTCBNY CAPITAL MARKETS, INC.ALLSTATE CORP

80,000.000 NHID Local 123.405000 2,036.33 0.00 0.00 98,724.001.000000

Base 123.405000 2,036.33 0.00 0.00 98,724.00

9.7%   10 Nov 201802209SAD5 27 Sep 2011 30 Sep 2011 USD/DTCCREDIT SUISSE SECURITIES (USA) LLCALTRIA GROUP INC

70,000.000 NHFI Local 132.025000 2,640.56 0.00 0.00 92,417.501.000000

Base 132.025000 2,640.56 0.00 0.00 92,417.50

5.55%   17 Oct 201202580ECG6 27 Sep 2011 30 Sep 2011 USD/DTCUS BANCORP INVESTMENTS INCAMERICAN EXPRESS BK

150,000.000 NHFI Local 104.328000 3,769.38 0.00 0.00 156,492.001.000000

Base 104.328000 3,769.38 0.00 0.00 156,492.00

7.3%   20 Aug 20130258M0CY3 27 Sep 2011 30 Sep 2011 USD/DTCBARCLAYS CAPITAL INCAMERICAN EXPRESS CR CORP

50,000.000 NHFI Local 109.621000 405.56 0.00 0.00 54,810.501.000000

Base 109.621000 405.56 0.00 0.00 54,810.50

4%   14 Apr 201803073JAL8 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNAMERISTAR CASINOS INC

3,205.070 NHHL Local 100.000000 0.00 0.00 0.00 3,205.071.000000

Base 100.000000 0.00 0.00 0.00 3,205.07

4.1%   15 Jun 2021031162BG4 27 Sep 2011 30 Sep 2011 USD/DTCCREDIT SUISSE SECURITIES (USA) LLCAMGEN INC

120,000.000 NHFI Local 107.052000 1,230.00 0.00 0.00 128,462.401.000000

Base 107.052000 1,230.00 0.00 0.00 128,462.40

4.125%   15 Jan 201503523TAM0 09 Aug 2011 12 Aug 2011 USD/DTCCREDIT SUISSE SECURITIES (USA) LLCANHEUSER BUSCH INBEV WOR

2,900,000.000 NHFJ Local 109.271000 8,971.88 0.00 0.00 3,168,859.001.000000

Base 109.271000 8,971.88 0.00 0.00 3,168,859.00
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07 Sep 2011 12 Sep 2011 USD/DTCCREDIT SUISSE SECURITIES (USA) LLC

7,000,000.000 NHFJ Local 109.372000 45,718.75 0.00 0.00 7,656,040.001.000000

Base 109.372000 45,718.75 0.00 0.00 7,656,040.00

03523TAM0 Total

0.00 0.0054,690.639,900,000.000 Local 10,824,899.00

Base 54,690.63 0.00 0.00 10,824,899.00

5.375%   15 Jan 202003523TAN8 27 Sep 2011 30 Sep 2011 USD/DTCBARCLAYS CAPITAL INCANHEUSER BUSCH INBEV WOR

120,000.000 NHFI Local 115.749000 1,343.75 0.00 0.00 138,898.801.000000

Base 115.749000 1,343.75 0.00 0.00 138,898.80

1%   01 Apr 201603840BAD5 13 Sep 2011 USD/OTHTHE ROYALBANK OF CANADA EUROPEAQUILEX HLDGS LLC

1,094,299.240 NHHM Local 86.375000 0.00 0.00 0.00 945,200.971.000000

Base 86.375000 0.00 0.00 0.00 945,200.97

13 Sep 2011 CANCEL USD/OTHTHE ROYALBANK OF CANADA EUROPE

-1,094,299.240 NHHM Local 86.375000 0.00 0.00 0.00 -945,200.971.000000

Base 86.375000 0.00 0.00 0.00 -945,200.97

14 Sep 2011 23 Sep 2011 USD/OTHFRACTIONAL SHARES

0.010 NHHM Local 100.000000 0.00 0.00 0.00 0.011.000000

Base 100.000000 0.00 0.00 0.00 0.01

13 Sep 2011 23 Sep 2011 USD/OTHTHE ROYALBANK OF CANADA EUROPE

1,094,299.240 NHHM Local 86.375000 0.00 0.00 0.00 945,200.971.000000

Base 86.375000 0.00 0.00 0.00 945,200.97

03840BAD5 Total

0.00 0.000.001,094,299.250 Local 945,200.98

Base 0.00 0.00 0.00 945,200.98
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8.5%   01 Feb 2015038521AD2 01 Jul 2011 07 Jul 2011 USD/DTCGOLDMAN SACHS + COARAMARK CORP

623,000.000 NHFS Local 104.125000 22,947.17 0.00 0.00 648,698.751.000000

Base 104.125000 22,947.17 0.00 0.00 648,698.75

1%   07 May 201604523JAL2 30 Sep 2011 OPEN USD/OTH3 PAYDOWNASPECT SOFTWARE INC

3,281.860 NHHL Local 100.000000 0.00 0.00 0.00 3,281.861.000000

Base 100.000000 0.00 0.00 0.00 3,281.86

5.5%   24 May 201804649VAE0 11 Aug 2011 11 Aug 2011 USD/OTHPAYDOWNASURION LLC

20,454.540 NHHM Local 100.000000 0.00 0.00 0.00 20,454.541.000000

Base 100.000000 0.00 0.00 0.00 20,454.54

11 Aug 2011 11 Aug 2011 USD/OTHPAYDOWN

21,107.860 NHHL Local 100.000000 0.00 0.00 0.00 21,107.861.000000

Base 100.000000 0.00 0.00 0.00 21,107.86

04649VAE0 Total

0.00 0.000.0041,562.400 Local 41,562.40

Base 0.00 0.00 0.00 41,562.40

3.03438%   26 Oct 2005349UAJ1 19 Sep 2011 USD/OTHCITIBANK ADRAVAYA INC

828,479.910 NHHM Local 90.750000 0.00 0.00 0.00 751,845.521.000000

Base 90.750000 0.00 0.00 0.00 751,845.52

19 Sep 2011 CANCEL USD/OTHCITIBANK ADR

-828,479.910 NHHM Local 90.750000 0.00 0.00 0.00 -751,845.521.000000

Base 90.750000 0.00 0.00 0.00 -751,845.52

19 Sep 2011 26 Sep 2011 USD/OTH3 CITIBANK ADR

828,479.910 NHHM Local 90.750000 0.00 0.00 0.00 751,845.521.000000

Base 90.750000 0.00 0.00 0.00 751,845.52
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05349UAJ1 Total

0.00 0.000.00828,479.910 Local 751,845.52

Base 0.00 0.00 0.00 751,845.52

1%   26 Oct 201705349UAP7 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNAVAYA INC

3,032.880 NHHM Local 100.000000 0.00 0.00 0.00 3,032.881.000000

Base 100.000000 0.00 0.00 0.00 3,032.88

1%   22 Aug 201105365VAC3 22 Aug 2011 USD/BOSMATURITYAVETA INC

338,504.600 NHHL Local 100.000000 0.00 0.00 0.00 338,504.601.000000

Base 100.000000 0.00 0.00 0.00 338,504.60

22 Aug 2011 CANCEL USD/BOSMATURITY

-338,504.600 NHHL Local 100.000000 0.00 0.00 0.00 -338,504.601.000000

Base 100.000000 0.00 0.00 0.00 -338,504.60

22 Aug 2011 22 Aug 2011 USD/OTHSTATE STREET BANK AND TRUST

338,504.600 NHHL Local 96.963095 0.00 0.00 0.00 328,224.541.000000

Base 96.963095 0.00 0.00 0.00 328,224.54

05365VAC3 Total

0.00 0.000.00338,504.600 Local 328,224.54

Base 0.00 0.00 0.00 328,224.54

1%   22 Aug 201105365VAF6 22 Aug 2011 USD/BOSMATURITYAVETA INC

338,504.600 NHHL Local 100.000000 0.00 0.00 0.00 338,504.601.000000

Base 100.000000 0.00 0.00 0.00 338,504.60

22 Aug 2011 CANCEL USD/BOSMATURITY

-338,504.600 NHHL Local 100.000000 0.00 0.00 0.00 -338,504.601.000000

Base 100.000000 0.00 0.00 0.00 -338,504.60
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22 Aug 2011 22 Aug 2011 USD/OTHSTATE STREET BANK AND TRUST

338,504.600 NHHL Local 97.000002 0.00 0.00 0.00 328,349.471.000000

Base 97.000002 0.00 0.00 0.00 328,349.47

05365VAF6 Total

0.00 0.000.00338,504.600 Local 328,349.47

Base 0.00 0.00 0.00 328,349.47

3.125%   01 Oct 201505565QBN7 09 Aug 2011 12 Aug 2011 USD/DTCCREDIT SUISSE SECURITIES (USA) LLCBP CAPITAL MARKETS PLC

1,900,000.000 NHFJ Local 105.008000 21,605.90 0.00 0.00 1,995,152.001.000000

Base 105.008000 21,605.90 0.00 0.00 1,995,152.00

27 Sep 2011 30 Sep 2011 USD/DTCUBS SECURITIES LLC

250,000.000 NHFI Local 103.289000 3,884.55 0.00 0.00 258,222.501.000000

Base 103.289000 3,884.55 0.00 0.00 258,222.50

05565QBN7 Total

0.00 0.0025,490.452,150,000.000 Local 2,253,374.50

Base 25,490.45 0.00 0.00 2,253,374.50

1%   19 Dec 201605570UAL6 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNBNY CONVERGEX GROUP LLC

1,765.470 NHHM Local 100.000000 0.00 0.00 0.00 1,765.471.000000

Base 100.000000 0.00 0.00 0.00 1,765.47

30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWN

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

05570UAL6 Total

0.00 0.000.002,448.550 Local 2,448.55

Base 0.00 0.00 0.00 2,448.55
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1%   17 Dec 201605570UAP7 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNBNY CONVERGEX GROUP LLC

740.800 NHHM Local 100.000000 0.00 0.00 0.00 740.801.000000

Base 100.000000 0.00 0.00 0.00 740.80

30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWN

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

05570UAP7 Total

0.00 0.000.001,027.420 Local 1,027.42

Base 0.00 0.00 0.00 1,027.42

5.75%   01 Dec 2017060505DP6 27 Sep 2011 30 Sep 2011 USD/DTCBANK OF AMERICA SECURITIES LLCBANK AMER CORP

5,100,000.000 NHFJ Local 95.209000 96,935.42 0.00 0.00 4,855,659.001.000000

Base 95.209000 96,935.42 0.00 0.00 4,855,659.00

4.5%   01 Apr 201506051GEB1 09 Aug 2011 12 Aug 2011 USD/DTCBANK OF AMERICA SECURITIES LLCBANK OF AMERICA CORP

2,000,000.000 NHFJ Local 99.287000 32,750.00 0.00 0.00 1,985,740.001.000000

Base 99.287000 32,750.00 0.00 0.00 1,985,740.00

5%   13 May 202106051GEH8 27 Sep 2011 30 Sep 2011 USD/DTCJ.P. MORGAN SECURITIES LLCBANK OF AMERICA CORP

280,000.000 NHFI Local 91.091000 5,327.78 0.00 0.00 255,054.801.000000

Base 91.091000 5,327.78 0.00 0.00 255,054.80

4.5%   01 Apr 201306406HBJ7 27 Sep 2011 30 Sep 2011 USD/DTCBANK OF AMERICA SECURITIES LLCBANK NEW YORK INC MED TERM SR

50,000.000 NHFI Local 105.446000 1,118.75 0.00 0.00 52,723.001.000000

Base 105.446000 1,118.75 0.00 0.00 52,723.00

5.125%   27 Aug 201306406HBK4 27 Sep 2011 30 Sep 2011 USD/DTCCITIGROUPGLOBAL MARKETS INC SALOMONBANK NEW YORK INC

20,000.000 NHFI Local 107.406000 93.96 0.00 0.00 21,481.201.000000

Base 107.406000 93.96 0.00 0.00 21,481.20
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0.01%   12 Aug 201306851QAC3 20 Jul 2011 20 Jul 2011 USD/OTHPAYDOWNBARRINGTON BROADCASTING GROUP

9,964.050 NHHM Local 100.000000 0.00 0.00 0.00 9,964.051.000000

Base 100.000000 0.00 0.00 0.00 9,964.05

19 Sep 2011 19 Sep 2011 USD/OTHPAYDOWN

16,606.750 NHHM Local 100.000000 0.00 0.00 0.00 16,606.751.000000

Base 100.000000 0.00 0.00 0.00 16,606.75

06851QAC3 Total

0.00 0.000.0026,570.800 Local 26,570.80

Base 0.00 0.00 0.00 26,570.80

3.75%   15 Aug 2021084670BC1 27 Sep 2011 30 Sep 2011 USD/DTCCORTVIEW CAPITAL LLCBERKSHIRE HATHAWAY INC

120,000.000 NHFI Local 102.254000 562.50 0.00 0.00 122,704.801.000000

Base 102.254000 562.50 0.00 0.00 122,704.80

1%   30 Jun 201408873PAB7 30 Sep 2011 OPEN USD/OTH3 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%   09 Aug 201609517PAD3 01 Jul 2011 05 Jul 2011 USD/OTH4 PAYDOWNBLOUNT INC ORE

2,500.030 NHHM Local 100.000000 0.00 0.00 0.00 2,500.031.000000

Base 100.000000 0.00 0.00 0.00 2,500.03

09 Aug 2011 10 Aug 2011 USD/OTH1 PAYDOWN

992,499.970 NHHM Local 100.000000 0.00 0.00 0.00 992,499.971.000000

Base 100.000000 0.00 0.00 0.00 992,499.97

09517PAD3 Total

0.00 0.000.00995,000.000 Local 995,000.00

Base 0.00 0.00 0.00 995,000.00
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1%   03 Aug 201709950EAD2 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNBOOZ ALLEN HAMILTON INC

2,368.550 NHHL Local 100.000000 0.00 0.00 0.00 2,368.551.000000

Base 100.000000 0.00 0.00 0.00 2,368.55

1%   14 Oct 201610801QAB8 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNBRICKMAN GROUP HOLDINGS INC

2,154.880 NHHL Local 100.000000 0.00 0.00 0.00 2,154.881.000000

Base 100.000000 0.00 0.00 0.00 2,154.88

1%   16 Mar 201711162WAL4 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNBROCK HLDGS III INC

2,942.970 NHHL Local 100.000000 0.00 0.00 0.00 2,942.971.000000

Base 100.000000 0.00 0.00 0.00 2,942.97

1%   19 Feb 201611875VAJ9 10 Jun 2011 CANCEL USD/OTHMACQUARIEBANK LIMITEDBUCYRUS INTERNATIONAL INC

-488,696.920 NHHL Local 99.875000 0.00 0.00 0.00 -488,086.051.000000

Base 99.875000 0.00 0.00 0.00 -488,086.05

01 Jul 2011 05 Jul 2011 USD/OTH4 PAYDOWN

1,216.090 NHHL Local 100.000822 0.00 0.00 0.00 1,216.101.000000

Base 100.000822 0.00 0.00 0.00 1,216.10

01 Jul 2011 05 Jul 2011 USD/OTH4 PAYDOWN

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

08 Jul 2011 11 Jul 2011 USD/OTH3 PAYDOWN

9,480.340 NHHM Local 100.000000 0.00 0.00 0.00 9,480.341.000000

Base 100.000000 0.00 0.00 0.00 9,480.34

08 Jul 2011 11 Jul 2011 USD/OTH3 PAYDOWN

168,539.330 NHHM Local 100.000000 0.00 0.00 0.00 168,539.331.000000

Base 100.000000 0.00 0.00 0.00 168,539.33
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08 Jul 2011 11 Jul 2011 USD/OTH3 PAYDOWN

252,808.990 NHHM Local 100.000000 0.00 0.00 0.00 252,808.991.000000

Base 100.000000 0.00 0.00 0.00 252,808.99

08 Jul 2011 11 Jul 2011 USD/OTH3 PAYDOWN

84,269.660 NHHM Local 100.000000 0.00 0.00 0.00 84,269.661.000000

Base 100.000000 0.00 0.00 0.00 84,269.66

08 Jul 2011 USD/OTHPAYDOWN

9,480.340 NHHM Local 100.000000 0.00 0.00 0.00 9,480.341.000000

Base 100.000000 0.00 0.00 0.00 9,480.34

08 Jul 2011 CANCEL USD/OTHPAYDOWN

-9,480.340 NHHM Local 100.000000 0.00 0.00 0.00 -9,480.341.000000

Base 100.000000 0.00 0.00 0.00 -9,480.34

08 Jul 2011 USD/OTHPAYDOWN

168,539.330 NHHM Local 100.000000 0.00 0.00 0.00 168,539.331.000000

Base 100.000000 0.00 0.00 0.00 168,539.33

08 Jul 2011 CANCEL USD/OTHPAYDOWN

-168,539.330 NHHM Local 100.000000 0.00 0.00 0.00 -168,539.331.000000

Base 100.000000 0.00 0.00 0.00 -168,539.33

08 Jul 2011 11 Jul 2011 USD/OTH3 PAYDOWN

225,684.680 NHHM Local 100.000004 0.00 0.00 0.00 225,684.691.000000

Base 100.000004 0.00 0.00 0.00 225,684.69

08 Jul 2011 11 Jul 2011 USD/OTH3 PAYDOWN

6,254.210 NHHL Local 100.000000 0.00 0.00 0.00 6,254.211.000000

Base 100.000000 0.00 0.00 0.00 6,254.21

08 Jul 2011 11 Jul 2011 USD/OTH3 PAYDOWN

111,185.930 NHHL Local 100.000000 0.00 0.00 0.00 111,185.931.000000

Base 100.000000 0.00 0.00 0.00 111,185.93
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08 Jul 2011 11 Jul 2011 USD/OTH3 PAYDOWN

166,778.900 NHHL Local 100.000000 0.00 0.00 0.00 166,778.901.000000

Base 100.000000 0.00 0.00 0.00 166,778.90

08 Jul 2011 11 Jul 2011 USD/OTH3 PAYDOWN

55,592.970 NHHL Local 100.000000 0.00 0.00 0.00 55,592.971.000000

Base 100.000000 0.00 0.00 0.00 55,592.97

08 Jul 2011 11 Jul 2011 USD/OTH3 PAYDOWN

148,884.910 NHHL Local 100.000000 0.00 0.00 0.00 148,884.911.000000

Base 100.000000 0.00 0.00 0.00 148,884.91

11875VAJ9 Total

0.00 0.000.00743,842.490 Local 744,453.38

Base 0.00 0.00 0.00 744,453.38

1%   19 Oct 2016121206AG1 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNBURGER KING CORP

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

30 Sep 2011 OPEN USD/OTH3 PAYDOWN

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

121206AG1 Total

0.00 0.000.004,514.260 Local 4,514.26

Base 0.00 0.00 0.00 4,514.26

1%   01 Aug 201412532DAC7 30 Jun 2011 USD/OTHPAYDOWNC G JCF CORP

16,099.360 NHHM Local 100.000000 0.00 0.00 0.00 16,099.361.000000

Base 100.000000 0.00 0.00 0.00 16,099.36
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30 Jun 2011 CANCEL USD/OTHPAYDOWN

-16,099.360 NHHM Local 100.000000 0.00 0.00 0.00 -16,099.361.000000

Base 100.000000 0.00 0.00 0.00 -16,099.36

30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWN

150,260.680 NHHM Local 100.000000 0.00 0.00 0.00 150,260.681.000000

Base 100.000000 0.00 0.00 0.00 150,260.68

12532DAC7 Total

0.00 0.000.00150,260.680 Local 150,260.68

Base 0.00 0.00 0.00 150,260.68

1%   25 Jan 201712543KAE4 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNCHS / COMMUNITY HEALTH SYS INC

1,701.120 NHHL Local 100.000000 0.00 0.00 0.00 1,701.121.000000

Base 100.000000 0.00 0.00 0.00 1,701.12

1%   18 Jul 201412564VAC8 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNC L  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

1%   05 May 201312601FAC8 16 Sep 2011 19 Sep 2011 USD/OTH3 PAYDOWNCMP SUSQUEHANNA CORP

725,464.470 NHHM Local 100.000000 0.00 0.00 0.00 725,464.471.000000

Base 100.000000 0.00 0.00 0.00 725,464.47

1%   01 Apr 201813134MAW3 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNCALPINE CORP

5,634.400 NHHM Local 100.000000 0.00 0.00 0.00 5,634.401.000000

Base 100.000000 0.00 0.00 0.00 5,634.40

30 Sep 2011 OPEN USD/OTH3 PAYDOWN

2,131.340 NHHL Local 100.000000 0.00 0.00 0.00 2,131.341.000000

Base 100.000000 0.00 0.00 0.00 2,131.34
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13134MAW3 Total

0.00 0.000.007,765.740 Local 7,765.74

Base 0.00 0.00 0.00 7,765.74

4.5%   01 Apr 201813134MAY9 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNCALPINE CORP

4,375.000 NHHM Local 100.000000 0.00 0.00 0.00 4,375.001.000000

Base 100.000000 0.00 0.00 0.00 4,375.00

30 Sep 2011 OPEN USD/OTH3 PAYDOWN

2,356.500 NHHL Local 100.000000 0.00 0.00 0.00 2,356.501.000000

Base 100.000000 0.00 0.00 0.00 2,356.50

13134MAY9 Total

0.00 0.000.006,731.500 Local 6,731.50

Base 0.00 0.00 0.00 6,731.50

6.375%   15 Oct 2011136375BS0 27 Sep 2011 30 Sep 2011 USD/DTCJEFFERIES+ CO. - BOND DIVISIONCANADIAN NATL RY CO

120,000.000 NHFI Local 109.040000 1,237.50 0.00 0.00 130,848.001.000000

Base 109.040000 1,237.50 0.00 0.00 130,848.00

1%   11 Mar 201713973UAG4 07 Jul 2011 08 Jul 2011 USD/OTH1 PAYDOWNCAPITAL AUTOMOTIVE L P

2,045.650 NHHL Local 100.000000 0.00 0.00 0.00 2,045.651.000000

Base 100.000000 0.00 0.00 0.00 2,045.65

25 Jul 2011 26 Jul 2011 USD/OTH1 PAYDOWN

2,429.200 NHHL Local 100.000000 0.00 0.00 0.00 2,429.201.000000

Base 100.000000 0.00 0.00 0.00 2,429.20

15 Aug 2011 15 Aug 2011 USD/OTHPAYDOWN

6,534.780 NHHL Local 100.000000 0.00 0.00 0.00 6,534.781.000000

Base 100.000000 0.00 0.00 0.00 6,534.78
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02 Sep 2011 02 Sep 2011 USD/OTHPAYDOWN

1,374.420 NHHL Local 100.000000 0.00 0.00 0.00 1,374.421.000000

Base 100.000000 0.00 0.00 0.00 1,374.42

30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWN

3,228.610 NHHL Local 100.000000 0.00 0.00 0.00 3,228.611.000000

Base 100.000000 0.00 0.00 0.00 3,228.61

13973UAG4 Total

0.00 0.000.0015,612.660 Local 15,612.66

Base 0.00 0.00 0.00 15,612.66

1%   25 Feb 201714173VAC7 29 Sep 2011 29 Sep 2011 USD/OTHPAYDOWNCARESTREAM HEALTH INC

2,730.220 NHHL Local 100.000000 0.00 0.00 0.00 2,730.221.000000

Base 100.000000 0.00 0.00 0.00 2,730.22

3%   15 Sep 2021144141DA3 27 Sep 2011 30 Sep 2011 USD/DTCGOLDMAN SACHS + COPROGRESS ENERGY CAROLINA

185,000.000 NHFI Local 99.598000 231.25 0.00 0.00 184,256.301.000000

Base 99.598000 231.25 0.00 0.00 184,256.30

7.875%   01 Dec 2017147446AQ1 04 Aug 2011 10 Aug 2011 USD/DTC6 EXCHANGE OFFER (NON CASH)CASE NEW HOLLAND INC

250,000.000 NHFS Local 99.320000 3,445.31 0.00 0.00 248,300.001.000000

Base 99.320000 3,445.31 0.00 0.00 248,300.00

2.46%   03 Jul 201415131YAC9 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNCENGAGE 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

1%   16 Sep 201515200HAC2 30 Sep 2011 OPEN USD/OTH19 PAYDOWNCENTERPLATE INC

5,312.610 NHHL Local 100.000000 0.00 0.00 0.00 5,312.611.000000

Base 100.000000 0.00 0.00 0.00 5,312.61



Prepared by State StreetPage 1540

Sales Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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

10.5%   16 Sep 201615200HAD0 30 Sep 2011 OPEN USD/OTH19 PAYDOWNCENTERPLATE INC

1,113.810 NHHL Local 100.000000 0.00 0.00 0.00 1,113.811.000000

Base 100.000000 0.00 0.00 0.00 1,113.81

1%   06 Sep 201616117LAX7 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNCHARTER COMMUNICATIONS

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

30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWN

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

16117LAX7 Total

0.00 0.000.003,734.630 Local 3,734.63

Base 0.00 0.00 0.00 3,734.63

1%   24 May 201717121HAB6 30 Sep 2011 OPEN USD/OTH3 PAYDOWNCHRYSLER GROUP LLC

3,375.860 NHHL Local 100.000000 0.00 0.00 0.00 3,375.861.000000

Base 100.000000 0.00 0.00 0.00 3,375.86

1%   30 Apr 2016172442AG0 30 Sep 2011 OPEN USD/OTH3 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

1%   30 Dec 201617285KAF2 16 Sep 2011 19 Sep 2011 USD/OTH3 PAYDOWNCITADEL BROADCASTING CORP

1,694,285.710 NHHM Local 100.000000 0.00 0.00 0.00 1,694,285.711.000000

Base 100.000000 0.00 0.00 0.00 1,694,285.71

7.75%   15 Dec 201817285TAD8 16 Sep 2011 16 Sep 2011 USD/DTCCALLED BONDSCITADEL BROADCASTING COR

399,000.000 NHFS Local 107.750000 7,816.52 0.00 0.00 429,922.501.000000

Base 107.750000 7,816.52 0.00 0.00 429,922.50
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5.5%   15 Oct 2014172967EZ0 09 Aug 2011 12 Aug 2011 USD/DTCCITIGROUPGLOBAL MARKETS INCCITIGROUP INC

2,000,000.000 NHFJ Local 106.647000 35,750.00 0.00 0.00 2,132,940.001.000000

Base 106.647000 35,750.00 0.00 0.00 2,132,940.00

5.375%   09 Aug 2020172967FF3 27 Sep 2011 30 Sep 2011 USD/DTCCREDIT SUISSE SECURITIES (USA) LLCCITIGROUP INC

210,000.000 NHFI Local 104.294000 1,599.06 0.00 0.00 219,017.401.000000

Base 104.294000 1,599.06 0.00 0.00 219,017.40

1%   30 Jun 2014181593AF1 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNCLARKE 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

7.375%   03 Mar 2014191219BT0 27 Sep 2011 30 Sep 2011 USD/DTCJEFFERIES+ CO. - BOND DIVISIONCOCA COLA ENTERPRISES INC

110,000.000 NHFI Local 113.946000 608.44 0.00 0.00 125,340.601.000000

Base 113.946000 608.44 0.00 0.00 125,340.60

4.25%   01 Mar 2015191219BV5 27 Sep 2011 30 Sep 2011 USD/DTCBANK OF AMERICA SECURITIES LLCCOCA COLA ENTERPRISES INC

40,000.000 NHFI Local 109.574000 136.94 0.00 0.00 43,829.601.000000

Base 109.574000 136.94 0.00 0.00 43,829.60

5.9%   15 Mar 201620030NAL5 27 Sep 2011 30 Sep 2011 USD/DTCWELLS FARGO SECURITIES, LLCCOMCAST CORP NEW

220,000.000 NHFI Local 114.245000 540.83 0.00 0.00 251,339.001.000000

Base 114.245000 540.83 0.00 0.00 251,339.00

4.6%   15 Jan 201520825CAT1 27 Sep 2011 30 Sep 2011 USD/DTCWELLS FARGO SECURITIES, LLCCONOCOPHILLIPS

200,000.000 NHFI Local 109.949000 1,916.67 0.00 0.00 219,898.001.000000

Base 109.949000 1,916.67 0.00 0.00 219,898.00

1%   31 Dec 201420903EAL9 08 Jun 2011 05 Jul 2011 USD/OTH27 WACHOVIACONSOLIDATED COMMUNICATIONS IN

1,000,000.000 NHHM Local 97.500000 0.00 0.00 0.00 975,000.001.000000

Base 97.500000 0.00 0.00 0.00 975,000.00
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1%   02 May 201221868EAB2 02 Sep 2011 02 Sep 2011 USD/OTHPAYDOWNCOREL CORP

69,104.060 NHHM Local 100.000000 0.00 0.00 0.00 69,104.061.000000

Base 100.000000 0.00 0.00 0.00 69,104.06

5%   15 May 20132254C0TC1 08 Jul 2011 13 Jul 2011 USD/DTCCITIGROUPGLOBAL MARKETS INCCREDIT SUISSE NEW YORK

2,785,000.000 NHHW Local 106.698000 22,434.72 0.00 0.00 2,971,539.301.000000

Base 106.698000 22,434.72 0.00 0.00 2,971,539.30

7.75%   15 May 2016226566AK3 05 Jul 2011 08 Jul 2011 USD/DTCDEUTSCHE BANK SECURITIES INCCRICKET COMMUNICATIONS

741,000.000 NHFS Local 107.250000 8,454.60 0.00 0.00 794,722.501.000000

Base 107.250000 8,454.60 0.00 0.00 794,722.50

6.75%   15 Feb 2021235825AB2 12 Jul 2011 15 Jul 2011 USD/DTCBANK OF AMERICA SECURITIES LLCDANA HOLDING CORP

1,000,000.000 NHFS Local 100.875000 31,312.50 0.00 0.00 1,008,750.001.000000

Base 100.875000 31,312.50 0.00 0.00 1,008,750.00

1%   20 Feb 2017238137AN3 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNDATATEL INC

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

3.44%   02 Apr 2014242369AG1 30 Sep 2011 30 Sep 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

1%   08 Mar 201824521QAB8 28 Jun 2011 USD/OTHJP MORGANCHASE BANKDEL MONTE FOODS CO

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

28 Jun 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-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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24521QAB8 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   07 Mar 201624736CAN4 30 Sep 2011 OPEN USD/OTH3 PAYDOWNDELTA AIR LINES INC

869.110 NHHL Local 100.000000 0.00 0.00 0.00 869.111.000000

Base 100.000000 0.00 0.00 0.00 869.11

100%   20 Apr 201724736CAR5 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNDELTA AIR LINES INC

3,750.000 NHHM Local 100.000000 0.00 0.00 0.00 3,750.001.000000

Base 100.000000 0.00 0.00 0.00 3,750.00

30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWN

2,520.900 NHHL Local 100.000000 0.00 0.00 0.00 2,520.901.000000

Base 100.000000 0.00 0.00 0.00 2,520.90

24736CAR5 Total

0.00 0.000.006,270.900 Local 6,270.90

Base 0.00 0.00 0.00 6,270.90

5.625%   15 Jan 201425179MAG8 27 Sep 2011 30 Sep 2011 USD/DTCJ.P. MORGAN SECURITIES LLCDEVON ENERGY CORP NEW

120,000.000 NHFI Local 109.505000 1,406.25 0.00 0.00 131,406.001.000000

Base 109.505000 1,406.25 0.00 0.00 131,406.00

100%   24 Oct 201425212FAJ6 31 Aug 2011 31 Aug 2011 USD/OTHPAYDOWNDEX MEDIA EAST LLC

2,835.690 NHHL Local 100.000000 0.00 0.00 0.00 2,835.691.000000

Base 100.000000 0.00 0.00 0.00 2,835.69

30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWN

20,033.210 NHHL Local 100.000000 0.00 0.00 0.00 20,033.211.000000

Base 100.000000 0.00 0.00 0.00 20,033.21
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25212FAJ6 Total

0.00 0.000.0022,868.900 Local 22,868.90

Base 0.00 0.00 0.00 22,868.90

1%   24 Oct 201425212JAE9 31 Aug 2011 31 Aug 2011 USD/OTHPAYDOWNDEX MEDIA WEST LLC

3,208.210 NHHM Local 100.000000 0.00 0.00 0.00 3,208.211.000000

Base 100.000000 0.00 0.00 0.00 3,208.21

30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWN

5,535.010 NHHM Local 100.000000 0.00 0.00 0.00 5,535.011.000000

Base 100.000000 0.00 0.00 0.00 5,535.01

25212JAE9 Total

0.00 0.000.008,743.220 Local 8,743.22

Base 0.00 0.00 0.00 8,743.22

6.375%   01 Mar 201225468PBX3 27 Sep 2011 30 Sep 2011 USD/DTCUS BANCORP INVESTMENTS INCDISNEY WALT CO NEW MTN BK ENTR

320,000.000 NHFI Local 102.418000 1,643.33 0.00 0.00 327,737.601.000000

Base 102.418000 1,643.33 0.00 0.00 327,737.60

4.45%   15 Mar 202125746UBL2 27 Sep 2011 30 Sep 2011 USD/DTCCITIGROUPGLOBAL MARKETS INC SALOMONDOMINION RESOURCES INC

120,000.000 NHFI Local 108.288000 222.50 0.00 0.00 129,945.601.000000

Base 108.288000 222.50 0.00 0.00 129,945.60

5.9%   15 Feb 2015260543CA9 09 Aug 2011 12 Aug 2011 USD/DTCCREDIT SUISSE SECURITIES (USA) LLCDOW CHEM CO

2,000,000.000 NHFJ Local 113.110000 58,016.67 0.00 0.00 2,262,200.001.000000

Base 113.110000 58,016.67 0.00 0.00 2,262,200.00

27 Sep 2011 30 Sep 2011 USD/DTCJPMORGAN SECURITIES INC

1,000,000.000 NHFJ Local 110.188000 7,375.00 0.00 0.00 1,101,880.001.000000

Base 110.188000 7,375.00 0.00 0.00 1,101,880.00
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260543CA9 Total

0.00 0.0065,391.673,000,000.000 Local 3,364,080.00

Base 65,391.67 0.00 0.00 3,364,080.00

1%   04 May 201826225KAC3 14 Sep 2011 16 Sep 2011 USD/OTHCITIBANK ADRGOLDEN LIVING

1,119,403.000 NHHM Local 90.749999 0.00 0.00 0.00 1,015,858.221.000000

Base 90.749999 0.00 0.00 0.00 1,015,858.22

14 Sep 2011 26 Sep 2011 USD/OTH3 CITIBANK ADR

380,597.000 NHHM Local 90.750000 0.00 0.00 0.00 345,391.781.000000

Base 90.750000 0.00 0.00 0.00 345,391.78

26225KAC3 Total

0.00 0.000.001,500,000.000 Local 1,361,250.00

Base 0.00 0.00 0.00 1,361,250.00

5%   15 Jan 2013263534BS7 27 Sep 2011 30 Sep 2011 USD/DTCUBS SECURITIES LLCDU PONT E I DE NEMOURS + CO

100,000.000 NHFI Local 105.232000 1,041.67 0.00 0.00 105,232.001.000000

Base 105.232000 1,041.67 0.00 0.00 105,232.00

6.3%   01 Feb 2014264399EQ5 27 Sep 2011 30 Sep 2011 USD/DTCBARCLAYS CAPITAL INCDUKE ENERGY CO

330,000.000 NHFI Local 111.160000 3,407.25 0.00 0.00 366,828.001.000000

Base 111.160000 3,407.25 0.00 0.00 366,828.00

1%   02 Apr 201326816JAL1 05 Aug 2011 08 Aug 2011 USD/OTH3 PAYDOWNDYNEGY HLDGS INC

55,061.420 NHHM Local 100.000018 0.00 0.00 0.00 55,061.431.000000

Base 100.000018 0.00 0.00 0.00 55,061.43

1%   02 Apr 201326816JAN7 05 Aug 2011 08 Aug 2011 USD/OTH3 PAYDOWNDYNEGY HLDGS INC

694,652.540 NHHM Local 100.000000 0.00 0.00 0.00 694,652.541.000000

Base 100.000000 0.00 0.00 0.00 694,652.54
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1%   25 May 201829101QAD1 30 Jun 2011 USD/OTHPAYDOWNEMERGENCY MED SVCS CORP

2,175.000 NHHL Local 100.000000 0.00 0.00 0.00 2,175.001.000000

Base 100.000000 0.00 0.00 0.00 2,175.00

30 Jun 2011 CANCEL USD/OTHPAYDOWN

-2,175.000 NHHL Local 100.000000 0.00 0.00 0.00 -2,175.001.000000

Base 100.000000 0.00 0.00 0.00 -2,175.00

30 Jun 2011 USD/OTHPAYDOWN

2,175.000 NHHL Local 100.000000 0.00 0.00 0.00 2,175.001.000000

Base 100.000000 0.00 0.00 0.00 2,175.00

30 Jun 2011 CANCEL USD/OTHPAYDOWN

-2,175.000 NHHL Local 100.000000 0.00 0.00 0.00 -2,175.001.000000

Base 100.000000 0.00 0.00 0.00 -2,175.00

30 Jun 2011 USD/OTHPAYDOWN

2,175.000 NHHL Local 100.000000 0.00 0.00 0.00 2,175.001.000000

Base 100.000000 0.00 0.00 0.00 2,175.00

30 Jun 2011 06 Jul 2011 USD/OTH6 PAYDOWN

2,175.000 NHHL Local 100.000000 0.00 0.00 0.00 2,175.001.000000

Base 100.000000 0.00 0.00 0.00 2,175.00

30 Jun 2011 CANCEL USD/BOSSHARE ADJUSTMENT

-4,350.000 NHHL Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWN

3,070.060 NHHL Local 100.000000 0.00 0.00 0.00 3,070.061.000000

Base 100.000000 0.00 0.00 0.00 3,070.06

29101QAD1 Total

0.00 0.000.003,070.060 Local 7,420.06

Base 0.00 0.00 0.00 7,420.06
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1%   13 Aug 201629276JAC8 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNENERGYSOLUTIONS INC

37,885.960 NHHL Local 100.000000 0.00 0.00 0.00 37,885.961.000000

Base 100.000000 0.00 0.00 0.00 37,885.96

1%   26 Jan 201829444RAB9 22 Sep 2011 USD/OTHBARCLAYSEQUIPOWER RES HLDGS LLC

748,125.000 NHHM Local 96.000000 0.00 0.00 0.00 718,200.001.000000

Base 96.000000 0.00 0.00 0.00 718,200.00

22 Sep 2011 CANCEL USD/OTHBARCLAYS

-748,125.000 NHHM Local 96.000000 0.00 0.00 0.00 -718,200.001.000000

Base 96.000000 0.00 0.00 0.00 -718,200.00

22 Sep 2011 OPEN USD/OTHBARCLAYS

722,741.950 NHHM Local 95.999995 0.00 0.00 0.00 693,832.241.000000

Base 95.999995 0.00 0.00 0.00 693,832.24

30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWN

25,383.050 NHHM Local 100.000157 0.00 0.00 0.00 25,383.091.000000

Base 100.000157 0.00 0.00 0.00 25,383.09

29444RAB9 Total

0.00 0.000.00748,125.000 Local 719,215.33

Base 0.00 0.00 0.00 719,215.33

8.625%   01 Feb 2018302051AP2 13 Sep 2011 19 Sep 2011 USD/DTC6 EXCHANGE OFFER (NON CASH)EXIDE TECHNOLOGIES

1,890,000.000 NHFS Local 102.023809 19,018.13 0.00 0.00 1,928,250.001.000000

Base 102.023809 19,018.13 0.00 0.00 1,928,250.00

5%   01 Sep 20383128M6VH8 09 Aug 2011 12 Aug 2011 USD/FEDOPPENHEIMER + CO. INC.FED HM LN PC POOL G04816

1,562,131.870 NHFJ Local 107.187499 2,386.59 0.00 0.00 1,674,410.091.000000

3,500,000.000 Base 107.187499 2,386.59 0.00 0.00 1,674,410.09
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3.5%   01 Apr 20213128PUQF2 27 Sep 2011 30 Sep 2011 USD/FEDBANK OF AMERICA SECURITIES LLCFED HM LN PC POOL J14954

3,427,444.000 NHFI Local 104.171878 9,663.49 0.00 0.00 3,570,432.801.000000

3,789,006.000 Base 104.171878 9,663.49 0.00 0.00 3,570,432.80

5.25%   18 Jun 20143133X7FK5 27 Sep 2011 30 Sep 2011 USD/FEDMORGAN STANLEY CO INCORPORATEDFEDERAL HOME LOAN BANK

1,740,000.000 NHFI Local 112.550600 25,882.50 0.00 0.00 1,958,380.441.000000

Base 112.550600 25,882.50 0.00 0.00 1,958,380.44

5.375%   18 May 20163133XFJF4 08 Aug 2011 09 Aug 2011 USD/FEDMORGAN STANLEY CO INCORPORATEDFEDERAL HOME LOAN BANK

3,000,000.000 NHFI Local 118.647200 36,281.25 0.00 0.00 3,559,416.001.000000

Base 118.647200 36,281.25 0.00 0.00 3,559,416.00

27 Sep 2011 30 Sep 2011 USD/FEDMORGAN STANLEY CO INCORPORATED

2,020,000.000 NHFI Local 118.964600 39,810.83 0.00 0.00 2,403,084.921.000000

Base 118.964600 39,810.83 0.00 0.00 2,403,084.92

3133XFJF4 Total

0.00 0.0076,092.085,020,000.000 Local 5,962,500.92

Base 76,092.08 0.00 0.00 5,962,500.92

4.875%   17 May 20173133XKQX6 08 Aug 2011 09 Aug 2011 USD/FEDMORGAN STANLEY CO INCORPORATEDFEDERAL HOME LOAN BANK

2,000,000.000 NHFJ Local 117.546000 22,208.33 0.00 0.00 2,350,920.001.000000

Base 117.546000 22,208.33 0.00 0.00 2,350,920.00

5%   17 Nov 20173133XMQ87 27 Sep 2011 30 Sep 2011 USD/FEDMORGAN STANLEY CO INCORPORATEDFEDERAL HOME LOAN BANK

1,640,000.000 NHFI Local 119.797200 30,294.44 0.00 0.00 1,964,674.081.000000

Base 119.797200 30,294.44 0.00 0.00 1,964,674.08

4%   06 Sep 20133133XRX88 08 Aug 2011 09 Aug 2011 USD/FEDCITIGROUPGLOBAL MARKETS INCFEDERAL HOME LOAN BANK

3,000,000.000 NHFJ Local 107.272000 51,000.00 0.00 0.00 3,218,160.001.000000

Base 107.272000 51,000.00 0.00 0.00 3,218,160.00
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26 Sep 2011 27 Sep 2011 USD/FEDLOOP CAPITAL MARKETS LLC

4,400,000.000 NHFJ Local 106.931000 10,266.67 0.00 0.00 4,704,964.001.000000

Base 106.931000 10,266.67 0.00 0.00 4,704,964.00

15 Sep 2011 20 Sep 2011 USD/FEDCITIGROUPGLOBAL MARKETS INC SALOMON

14,125,000.000 NHFI Local 107.086200 21,972.23 0.00 0.00 15,125,925.751.000000

Base 107.086200 21,972.23 0.00 0.00 15,125,925.75

3133XRX88 Total

0.00 0.0083,238.9021,525,000.000 Local 23,049,049.75

Base 83,238.90 0.00 0.00 23,049,049.75

1.625%   26 Sep 20123133XUUJ0 29 Aug 2011 01 Sep 2011 USD/FEDDEUTSCHE BANK SECURITIES INCFEDERAL HOME LOAN BANK

22,615,000.000 NHFI Local 101.458000 158,226.48 0.00 0.00 22,944,726.701.000000

Base 101.458000 158,226.48 0.00 0.00 22,944,726.70

01 Sep 2011 07 Sep 2011 USD/FEDBANK OF AMERICA SECURITIES LLC

4,975,000.000 NHHW Local 101.452000 36,155.12 0.00 0.00 5,047,237.001.000000

Base 101.452000 36,155.12 0.00 0.00 5,047,237.00

3133XUUJ0 Total

0.00 0.00194,381.6027,590,000.000 Local 27,991,963.70

Base 194,381.60 0.00 0.00 27,991,963.70

1.625%   21 Nov 20123133XVEM9 29 Aug 2011 01 Sep 2011 USD/FEDMORGAN STANLEY CO INCORPORATEDFEDERAL HOME LOAN BANK

21,900,000.000 NHFI Local 101.612000 98,854.17 0.00 0.00 22,253,028.001.000000

Base 101.612000 98,854.17 0.00 0.00 22,253,028.00

4.125%   13 Mar 20203133XXP50 29 Aug 2011 01 Sep 2011 USD/FEDCITIGROUPGLOBAL MARKETS INC SALOMONFEDERAL HOME LOAN BANK

6,800,000.000 NHFI Local 111.307000 130,900.00 0.00 0.00 7,568,876.001.000000

Base 111.307000 130,900.00 0.00 0.00 7,568,876.00
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4.5%   15 Jan 20143134A4UM4 08 Aug 2011 09 Aug 2011 USD/FEDCITIGROUPGLOBAL MARKETS INCFREDDIE MAC

3,000,000.000 NHFJ Local 109.537000 9,000.00 0.00 0.00 3,286,110.001.000000

Base 109.537000 9,000.00 0.00 0.00 3,286,110.00

27 Sep 2011 30 Sep 2011 USD/FEDMORGAN STANLEY CO INCORPORATED

1,620,000.000 NHFI Local 109.079700 15,187.50 0.00 0.00 1,767,091.141.000000

Base 109.079700 15,187.50 0.00 0.00 1,767,091.14

3134A4UM4 Total

0.00 0.0024,187.504,620,000.000 Local 5,053,201.14

Base 24,187.50 0.00 0.00 5,053,201.14

4.5%   15 Jan 20153134A4UX0 08 Aug 2011 09 Aug 2011 USD/FEDMORGAN STANLEY CO INCORPORATEDFREDDIE MAC

3,000,000.000 NHFJ Local 112.375000 9,000.00 0.00 0.00 3,371,250.001.000000

Base 112.375000 9,000.00 0.00 0.00 3,371,250.00

4.375%   17 Jul 20153134A4VC5 27 Sep 2011 30 Sep 2011 USD/FEDDEUTSCHE BANK SECURITIES INCFREDDIE MAC

2,140,000.000 NHFI Local 112.967800 18,985.07 0.00 0.00 2,417,510.921.000000

Base 112.967800 18,985.07 0.00 0.00 2,417,510.92

4.75%   17 Nov 20153134A4VG6 08 Aug 2011 09 Aug 2011 USD/FEDMORGAN STANLEY CO INCORPORATEDFREDDIE MAC

21,455,000.000 NHFI Local 114.980200 232,131.18 0.00 0.00 24,669,001.911.000000

Base 114.980200 232,131.18 0.00 0.00 24,669,001.91

27 Sep 2011 30 Sep 2011 USD/FEDDEUTSCHE BANK SECURITIES INC

2,090,000.000 NHFI Local 115.097300 36,676.59 0.00 0.00 2,405,533.571.000000

Base 115.097300 36,676.59 0.00 0.00 2,405,533.57

3134A4VG6 Total

0.00 0.00268,807.7723,545,000.000 Local 27,074,535.48

Base 268,807.77 0.00 0.00 27,074,535.48
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2%   25 Aug 20143134G15G5 25 Aug 2011 25 Aug 2011 USD/FEDREDEMPTIONFREDDIE MAC

1,040,000.000 NHID Local 100.000000 0.00 0.00 0.00 1,040,000.001.000000

Base 100.000000 0.00 0.00 0.00 1,040,000.00

2.1275%   27 Dec 201313551AN3 30 Sep 2011 OPEN USD/OTH3 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

1%   27 Dec 2015313551AP8 30 Sep 2011 OPEN USD/OTH3 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

5%   13 Feb 201731359M4D2 24 Aug 2011 29 Aug 2011 USD/FEDICBCFS LLCFANNIE MAE

10,000,000.000 NHHW Local 118.192000 22,222.22 0.00 0.00 11,819,200.001.000000

Base 118.192000 22,222.22 0.00 0.00 11,819,200.00

01 Sep 2011 07 Sep 2011 USD/FEDLOOP CAPITAL MARKETS LLC

8,000,000.000 NHHW Local 118.655000 26,666.67 0.00 0.00 9,492,400.001.000000

Base 118.655000 26,666.67 0.00 0.00 9,492,400.00

31359M4D2 Total

0.00 0.0048,888.8918,000,000.000 Local 21,311,600.00

Base 48,888.89 0.00 0.00 21,311,600.00

5%   11 May 201731359M7X5 24 Aug 2011 29 Aug 2011 USD/FEDMORGAN STANLEY CO INCORPORATEDFANNIE MAE

1,500,000.000 NHHW Local 118.227400 22,500.00 0.00 0.00 1,773,411.001.000000

Base 118.227400 22,500.00 0.00 0.00 1,773,411.00

21 Sep 2011 26 Sep 2011 USD/FEDPERSHING LLC

5,000,000.000 NHFI Local 119.532000 93,750.00 0.00 0.00 5,976,600.001.000000

Base 119.532000 93,750.00 0.00 0.00 5,976,600.00
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26 Jul 2011 29 Jul 2011 USD/FEDPERSHING LLC

16,150,000.000 NHHW Local 115.113000 174,958.33 0.00 0.00 18,590,749.501.000000

Base 115.113000 174,958.33 0.00 0.00 18,590,749.50

27 Sep 2011 30 Sep 2011 USD/FEDCITIGROUPGLOBAL MARKETS INC

1,490,000.000 NHFI Local 118.665400 28,765.28 0.00 0.00 1,768,114.461.000000

Base 118.665400 28,765.28 0.00 0.00 1,768,114.46

31359M7X5 Total

0.00 0.00319,973.6124,140,000.000 Local 28,108,874.96

Base 319,973.61 0.00 0.00 28,108,874.96

4.375%   15 Sep 201231359MPF4 08 Jul 2011 13 Jul 2011 USD/FEDLOOP CAPITAL MARKETS INCFANNIE MAE

12,000,000.000 NHFI Local 104.706000 172,083.33 0.00 0.00 12,564,720.001.000000

Base 104.706000 172,083.33 0.00 0.00 12,564,720.00

29 Aug 2011 01 Sep 2011 USD/FEDDEUTSCHE BANK SECURITIES INC

1,500,000.000 NHFI Local 104.277000 30,260.42 0.00 0.00 1,564,155.001.000000

Base 104.277000 30,260.42 0.00 0.00 1,564,155.00

01 Sep 2011 07 Sep 2011 USD/FEDLOOP CAPITAL MARKETS LLC

4,780,000.000 NHHW Local 104.160000 99,915.28 0.00 0.00 4,978,848.001.000000

Base 104.160000 99,915.28 0.00 0.00 4,978,848.00

31359MPF4 Total

0.00 0.00302,259.0318,280,000.000 Local 19,107,723.00

Base 302,259.03 0.00 0.00 19,107,723.00

4.375%   15 Mar 201331359MRG0 24 Aug 2011 29 Aug 2011 USD/FEDCITIBANK N.A.FANNIE MAE

12,000,000.000 NHHW Local 106.223000 239,166.67 0.00 0.00 12,746,760.001.000000

Base 106.223000 239,166.67 0.00 0.00 12,746,760.00
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29 Aug 2011 01 Sep 2011 USD/FEDBANK OF AMERICA SECURITIES LLC

19,015,000.000 NHFI Local 106.241000 383,601.22 0.00 0.00 20,201,726.151.000000

Base 106.241000 383,601.22 0.00 0.00 20,201,726.15

31359MRG0 Total

0.00 0.00622,767.8931,015,000.000 Local 32,948,486.15

Base 622,767.89 0.00 0.00 32,948,486.15

5.375%   15 Jul 201631359MS61 08 Aug 2011 09 Aug 2011 USD/FEDMORGAN STANLEY CO INCORPORATEDFANNIE MAE

21,080,000.000 NHFI Local 118.874500 75,536.67 0.00 0.00 25,058,744.601.000000

Base 118.874500 75,536.67 0.00 0.00 25,058,744.60

27 Sep 2011 30 Sep 2011 USD/FEDMORGAN STANLEY CO INCORPORATED

1,990,000.000 NHFI Local 119.251100 22,283.86 0.00 0.00 2,373,096.891.000000

Base 119.251100 22,283.86 0.00 0.00 2,373,096.89

31359MS61 Total

0.00 0.0097,820.5323,070,000.000 Local 27,431,841.49

Base 97,820.53 0.00 0.00 27,431,841.49

2.375%   11 Apr 20163135G0BA0 26 Sep 2011 27 Sep 2011 USD/FEDLOOP CAPITAL MARKETS LLCFANNIE MAE

1,700,000.000 NHFJ Local 105.488000 18,617.36 0.00 0.00 1,793,296.001.000000

Base 105.488000 18,617.36 0.00 0.00 1,793,296.00

5.5%   18 Jul 20163137EAAG4 22 Aug 2011 23 Aug 2011 USD/FEDPERSHING LLCFREDDIE MAC

4,300,000.000 NHFJ Local 120.349000 22,993.06 0.00 0.00 5,175,007.001.000000

Base 120.349000 22,993.06 0.00 0.00 5,175,007.00

4.875%   13 Jun 20183137EABP3 01 Sep 2011 07 Sep 2011 USD/FEDARBOR RESEARCH AND TRADING LTD.FREDDIE MAC

6,595,000.000 NHHW Local 119.709000 75,018.13 0.00 0.00 7,894,808.551.000000

Base 119.709000 75,018.13 0.00 0.00 7,894,808.55
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3.75%   27 Mar 20193137EACA5 26 Jul 2011 29 Jul 2011 USD/FEDMORGAN STANLEY CO INCORPORATEDFREDDIE MAC

1,600,000.000 NHHW Local 107.494600 20,333.33 0.00 0.00 1,719,913.601.000000

Base 107.494600 20,333.33 0.00 0.00 1,719,913.60

24 Aug 2011 29 Aug 2011 USD/FEDBANK OF AMERICA SECURITIES LLC

4,000,000.000 NHFI Local 111.543100 63,333.33 0.00 0.00 4,461,724.001.000000

Base 111.543100 63,333.33 0.00 0.00 4,461,724.00

24 Aug 2011 29 Aug 2011 USD/FEDCITIBANK N.A.

10,000,000.000 NHHW Local 112.031000 158,333.33 0.00 0.00 11,203,100.001.000000

Base 112.031000 158,333.33 0.00 0.00 11,203,100.00

29 Aug 2011 01 Sep 2011 USD/FEDCITIGROUPGLOBAL MARKETS INC SALOMON

7,250,000.000 NHFI Local 111.963000 116,302.08 0.00 0.00 8,117,317.501.000000

Base 111.963000 116,302.08 0.00 0.00 8,117,317.50

27 Sep 2011 30 Sep 2011 USD/FEDDEUTSCHE BANK SECURITIES INC

1,320,000.000 NHFI Local 112.628600 412.50 0.00 0.00 1,486,697.521.000000

Base 112.628600 412.50 0.00 0.00 1,486,697.52

3137EACA5 Total

0.00 0.00358,714.5724,170,000.000 Local 26,988,752.62

Base 358,714.57 0.00 0.00 26,988,752.62

5.375%   12 Jun 201731398ADM1 29 Aug 2011 01 Sep 2011 USD/FEDCITIGROUPGLOBAL MARKETS INC SALOMONFANNIE MAE

2,850,000.000 NHFI Local 120.712000 33,616.15 0.00 0.00 3,440,292.001.000000

Base 120.712000 33,616.15 0.00 0.00 3,440,292.00

27 Sep 2011 30 Sep 2011 USD/FEDMORGAN STANLEY CO INCORPORATED

1,640,000.000 NHFI Local 120.776500 26,445.00 0.00 0.00 1,980,734.601.000000

Base 120.776500 26,445.00 0.00 0.00 1,980,734.60
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31398ADM1 Total

0.00 0.0060,061.154,490,000.000 Local 5,421,026.60

Base 60,061.15 0.00 0.00 5,421,026.60

3.625%   12 Feb 201331398AKY7 08 Aug 2011 09 Aug 2011 USD/FEDDEUTSCHE BANK AG NEW YORKFANNIE MAE

16,400,000.000 NHFI Local 104.907200 292,295.83 0.00 0.00 17,204,780.801.000000

Base 104.907200 292,295.83 0.00 0.00 17,204,780.80

01 Sep 2011 07 Sep 2011 USD/FEDPERSHING LLC

15,505,000.000 NHHW Local 104.738000 39,031.68 0.00 0.00 16,239,626.901.000000

Base 104.738000 39,031.68 0.00 0.00 16,239,626.90

31398AKY7 Total

0.00 0.00331,327.5131,905,000.000 Local 33,444,407.70

Base 331,327.51 0.00 0.00 33,444,407.70

3.25%   09 Apr 201331398AMW9 08 Aug 2011 09 Aug 2011 USD/FEDDEUTSCHE BANK SECURITIES INCFANNIE MAE

2,200,000.000 NHFJ Local 104.861400 23,833.33 0.00 0.00 2,306,950.801.000000

Base 104.861400 23,833.33 0.00 0.00 2,306,950.80

26 Sep 2011 27 Sep 2011 USD/FEDLOOP CAPITAL MARKETS LLC

3,000,000.000 NHFJ Local 104.451000 45,500.00 0.00 0.00 3,133,530.001.000000

Base 104.451000 45,500.00 0.00 0.00 3,133,530.00

31398AMW9 Total

0.00 0.0069,333.335,200,000.000 Local 5,440,480.80

Base 69,333.33 0.00 0.00 5,440,480.80

1.25%   22 Jun 201231398AP71 08 Aug 2011 09 Aug 2011 USD/FEDBANK OF AMERICA SECURITIES LLCFANNIE MAE

2,500,000.000 NHFI Local 100.855000 4,079.86 0.00 0.00 2,521,375.001.000000

Base 100.855000 4,079.86 0.00 0.00 2,521,375.00
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29 Aug 2011 01 Sep 2011 USD/FEDPERSHING LLC

5,400,000.000 NHFI Local 100.804000 12,937.50 0.00 0.00 5,443,416.001.000000

Base 100.804000 12,937.50 0.00 0.00 5,443,416.00

31398AP71 Total

0.00 0.0017,017.367,900,000.000 Local 7,964,791.00

Base 17,017.36 0.00 0.00 7,964,791.00

2.375%   28 Jul 201531398AU34 08 Aug 2011 09 Aug 2011 USD/FEDPERSHING LLCFANNIE MAE

2,000,000.000 NHFJ Local 105.114000 1,451.39 0.00 0.00 2,102,280.001.000000

Base 105.114000 1,451.39 0.00 0.00 2,102,280.00

2.875%   11 Dec 201331398AUJ9 27 Sep 2011 30 Sep 2011 USD/FEDCITIGROUPGLOBAL MARKETS INCFANNIE MAE

1,950,000.000 NHFI Local 105.243400 16,974.48 0.00 0.00 2,052,246.301.000000

Base 105.243400 16,974.48 0.00 0.00 2,052,246.30

5.5%   01 Jun 202431416CMF0 26 Sep 2011 26 Sep 2011 USD/DTCPRINCIPALPAYMENTS CORP BDSFNMA POOL 995958

28,711.610 NHID Local 100.000000 0.00 0.00 0.00 28,711.611.000000

Base 100.000000 0.00 0.00 0.00 28,711.61

4.5%   01 Nov 202431417SCT5 09 Aug 2011 12 Aug 2011 USD/FEDBONY/GRIFFIN KUBIK STEPHENSFNMA POOL AC5481

1,334,449.020 NHFJ Local 106.406250 1,834.87 0.00 0.00 1,419,937.161.000000

2,000,000.000 Base 106.406250 1,834.87 0.00 0.00 1,419,937.16

3.5%   01 Oct 202031417YTE7 27 Sep 2011 30 Sep 2011 USD/FEDBANK OF AMERICA SECURITIES LLCFNMA POOL MA0548

3,632,597.180 NHFI Local 104.437500 10,241.91 0.00 0.00 3,793,793.691.000000

4,509,310.000 Base 104.437500 10,241.91 0.00 0.00 3,793,793.69

1%   18 Jul 201631620NAJ3 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNFIDELITY 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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8.625%   15 Sep 2014337756AB6 06 Jul 2011 06 Jul 2011 USD/DTCCALLED BONDSFISHER COMMUNICATIONS INC

116,000.000 NHFS Local 102.875000 3,084.87 0.00 0.00 119,335.001.000000

Base 102.875000 3,084.87 0.00 0.00 119,335.00

4.85%   01 Feb 2013341081EN3 27 Sep 2011 30 Sep 2011 USD/DTCBARCLAYS CAPITAL INCFLORIDA PWR + LT CO

130,000.000 NHFI Local 105.038000 1,033.32 0.00 0.00 136,549.401.000000

Base 105.038000 1,033.32 0.00 0.00 136,549.40

1%   14 Jul 201535164GAD4 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNFOXCO ACQUISITION SUB LLC

1,785.960 NHHM Local 100.000000 0.00 0.00 0.00 1,785.961.000000

Base 100.000000 0.00 0.00 0.00 1,785.96

2.2%   19 Dec 201236186CBF9 05 Aug 2011 10 Aug 2011 USD/FEDMESIROW FINANCIAL INC.GMAC LLC

6,900,000.000 NHFJ Local 102.507000 21,505.00 0.00 0.00 7,072,983.001.000000

Base 102.507000 21,505.00 0.00 0.00 7,072,983.00

5%   15 Feb 20403620AF4W4 09 Aug 2011 12 Aug 2011 USD/FEDBONY/GRIFFIN KUBIK STEPHENSGNMA POOL 729037

1,742,179.940 NHFJ Local 109.406250 2,661.66 0.00 0.00 1,906,053.741.000000

2,300,000.000 Base 109.406250 2,661.66 0.00 0.00 1,906,053.74

3.75%   20 May 203436225DAS3 01 Jan 2011 01 Jan 2011 USD/DTCSHARE ADJUSTMENTGNMA II POOL 080916

22,609.620 NHHW Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

4.371%   10 Jan 203836828QAC0 11 Aug 2011 11 Aug 2011 USD/DTCCALLED BONDSGE CAPITAL COMMERCIAL MORTGAGE

3,303.550 NHFI Local 99.997881 0.00 0.00 0.00 3,303.481.000000

1,500,000.000 Base 99.997881 0.00 0.00 0.00 3,303.48

5.25%   19 Oct 201236962G3K8 27 Sep 2011 30 Sep 2011 USD/DTCWELLS FARGO SECURITIES, LLCGENERAL ELEC CAP CORP

400,000.000 NHFI Local 104.487000 9,391.67 0.00 0.00 417,948.001.000000

Base 104.487000 9,391.67 0.00 0.00 417,948.00
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3.75%   14 Nov 201436962G4G6 27 Sep 2011 30 Sep 2011 USD/DTCBONY/GRIFFIN KUBIK STEPHENSGENERAL ELEC CAP CORP

1,400,000.000 NHFJ Local 104.622000 19,833.33 0.00 0.00 1,464,708.001.000000

Base 104.622000 19,833.33 0.00 0.00 1,464,708.00

2.95%   09 May 201636962G5C4 27 Sep 2011 30 Sep 2011 USD/DTCSTIFEL NICOLAUS + CO INCGENERAL ELEC CAP CORP

350,000.000 NHFI Local 100.414000 4,043.96 0.00 0.00 351,449.001.000000

Base 100.414000 4,043.96 0.00 0.00 351,449.00

5.65%   15 Feb 2019370334BH6 27 Sep 2011 30 Sep 2011 USD/DTCWELLS FARGO SECURITIES, LLCGENERAL MLS INC

140,000.000 NHFI Local 118.283000 988.75 0.00 0.00 165,596.201.000000

Base 118.283000 988.75 0.00 0.00 165,596.20

1%   23 Dec 201437330PAQ0 24 Jun 2011 USD/OTHCITIBANK ADRGEORGIA PAC CORP

1,108,163.950 NHHL Local 100.000000 0.00 0.00 0.00 1,108,163.951.000000

Base 100.000000 0.00 0.00 0.00 1,108,163.95

24 Jun 2011 CANCEL USD/OTHCITIBANK ADR

-1,108,163.950 NHHL Local 100.000000 0.00 0.00 0.00 -1,108,163.951.000000

Base 100.000000 0.00 0.00 0.00 -1,108,163.95

06 Jul 2011 USD/OTHFRACTIONAL SHARES

0.010 NHHL Local 100.000000 0.00 0.00 0.00 0.011.000000

Base 100.000000 0.00 0.00 0.00 0.01

06 Jul 2011 CANCEL USD/OTHFRACTIONAL SHARES

-0.010 NHHL Local 100.000000 0.00 0.00 0.00 -0.011.000000

Base 100.000000 0.00 0.00 0.00 -0.01

37330PAQ0 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00
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1%   10 Nov 201637946JAK3 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNGLOBAL TEL LINK CORP

3,410.150 NHHL Local 100.000000 0.00 0.00 0.00 3,410.151.000000

Base 100.000000 0.00 0.00 0.00 3,410.15

5.35%   15 Jan 201638141GEE0 09 Aug 2011 12 Aug 2011 USD/DTCGOLDMAN SACHS + COGOLDMAN SACHS GROUP INC

1,000,000.000 NHFJ Local 105.269000 4,012.50 0.00 0.00 1,052,690.001.000000

Base 105.269000 4,012.50 0.00 0.00 1,052,690.00

09 Aug 2011 12 Aug 2011 USD/DTCBANK OF AMERICA SECURITIES LLC

3,500,000.000 NHFJ Local 105.157000 14,043.75 0.00 0.00 3,680,495.001.000000

Base 105.157000 14,043.75 0.00 0.00 3,680,495.00

38141GEE0 Total

0.00 0.0018,056.254,500,000.000 Local 4,733,185.00

Base 18,056.25 0.00 0.00 4,733,185.00

5.25%   27 Jul 202138141GGQ1 27 Sep 2011 30 Sep 2011 USD/DTCGOLDMAN SACHS + COGOLDMAN SACHS GROUP INC

200,000.000 NHFI Local 100.015000 1,837.50 0.00 0.00 200,030.001.000000

Base 100.015000 1,837.50 0.00 0.00 200,030.00

5.75%   28 Oct 201638238VAD7 01 Aug 2011 02 Aug 2011 USD/OTH1 PAYDOWNGOODMAN GLOBAL INC

26,250.000 NHHM Local 100.000000 0.00 0.00 0.00 26,250.001.000000

Base 100.000000 0.00 0.00 0.00 26,250.00

30 Sep 2011 OPEN USD/OTH14 PAYDOWN

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

38238VAD7 Total

0.00 0.000.0046,250.000 Local 46,250.00

Base 0.00 0.00 0.00 46,250.00
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1%   23 Sep 201638470CAQ7 08 Sep 2011 09 Sep 2011 USD/OTH1 PAYDOWNGRAHAM PACKAGING CO LP

277,327.650 NHHL Local 100.000000 0.00 0.00 0.00 277,327.651.000000

Base 100.000000 0.00 0.00 0.00 277,327.65

08 Sep 2011 09 Sep 2011 USD/OTH1 PAYDOWN

2,803.450 NHHL Local 100.000000 0.00 0.00 0.00 2,803.451.000000

Base 100.000000 0.00 0.00 0.00 2,803.45

08 Sep 2011 09 Sep 2011 USD/OTH1 PAYDOWN

276,352.740 NHHL Local 100.000000 0.00 0.00 0.00 276,352.741.000000

Base 100.000000 0.00 0.00 0.00 276,352.74

38470CAQ7 Total

0.00 0.000.00556,483.840 Local 556,483.84

Base 0.00 0.00 0.00 556,483.84

7.125%   01 Apr 2018398433AE2 09 Aug 2011 15 Aug 2011 USD/DTC6 EXCHANGE OFFER (NON CASH)GRIFFON CORPORATION

1,487,000.000 NHFS Local 100.056825 41,790.90 0.00 0.00 1,487,845.001.000000

Base 100.056825 41,790.90 0.00 0.00 1,487,845.00

1%   01 Jun 201739843QAG6 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNGRIFOLS 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%   23 Feb 201840377UAC8 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNGYMBOREE CORP

2,690.610 NHHL Local 100.000000 0.00 0.00 0.00 2,690.611.000000

Base 100.000000 0.00 0.00 0.00 2,690.61

9.625%   15 Nov 2016404119BA6 27 Jul 2011 29 Jul 2011 USD/DTCJ.P. MORGAN SECURITIES LLCHCA INC

3,270,000.000 NHFS Local 107.000000 64,696.04 0.00 0.00 3,498,900.001.000000

Base 107.000000 64,696.04 0.00 0.00 3,498,900.00
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6.5%   08 Apr 201640415DAB2 30 Sep 2011 30 Sep 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 30 Sep 2011 30 Sep 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

100%   12 Dec 201440423CAF5 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNHMH 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

3.30313%   28 Jan 20413626AM4 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNHARRAHS OPERATING CO INC

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

30 Sep 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

30 Sep 2011 CANCEL 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

413626AM4 Total

0.00 0.000.005,000.000 Local 5,000.00

Base 0.00 0.00 0.00 5,000.00

0.01%   31 Oct 2016413626AR3 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNHARRAHS OPERATING CO INC

1,269.040 NHHM Local 100.000000 0.00 0.00 0.00 1,269.041.000000

Base 100.000000 0.00 0.00 0.00 1,269.04
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1%   11 Jul 201342709HAB4 30 Sep 2011 OPEN USD/OTH3 PAYDOWNHERCULES OFFSHORE INC

3,909.230 NHHL Local 100.000000 0.00 0.00 0.00 3,909.231.000000

Base 100.000000 0.00 0.00 0.00 3,909.23

4.5%   01 Mar 2013428236AQ6 03 Aug 2011 08 Aug 2011 USD/DTCMESIROW FINANCIAL INC.HEWLETT PACKARD CO

4,900,000.000 NHFJ Local 105.990000 96,162.50 0.00 0.00 5,193,510.001.000000

Base 105.990000 96,162.50 0.00 0.00 5,193,510.00

27 Sep 2011 30 Sep 2011 USD/DTCSTIFEL NICOLAUS + CO INC

320,000.000 NHFI Local 104.208000 1,160.00 0.00 0.00 333,465.601.000000

Base 104.208000 1,160.00 0.00 0.00 333,465.60

428236AQ6 Total

0.00 0.0097,322.505,220,000.000 Local 5,526,975.60

Base 97,322.50 0.00 0.00 5,526,975.60

9%   01 Jun 2016431318AF1 14 Jul 2011 14 Jul 2011 USD/DTCCALLED BONDSHILCORP ENGY ILP

270,000.000 NHFS Local 104.500000 2,902.50 0.00 0.00 282,150.001.000000

Base 104.500000 2,902.50 0.00 0.00 282,150.00

4.25%   01 Mar 2013438516AW6 27 Sep 2011 30 Sep 2011 USD/DTCBARCLAYS CAPITAL INCHONEYWELL INTL INC

220,000.000 NHFI Local 105.107000 753.19 0.00 0.00 231,235.401.000000

Base 105.107000 753.19 0.00 0.00 231,235.40

3.875%   15 Feb 2014438516AY2 27 Sep 2011 30 Sep 2011 USD/DTCBARCLAYS CAPITAL INCHONEYWELL INTL INC

90,000.000 NHFI Local 107.177000 435.94 0.00 0.00 96,459.301.000000

Base 107.177000 435.94 0.00 0.00 96,459.30

1%   11 Feb 201845840XAC0 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNINTERACTIVE DATA CORP

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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30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWN

2,260.270 NHHL Local 100.000000 0.00 0.00 0.00 2,260.271.000000

Base 100.000000 0.00 0.00 0.00 2,260.27

45840XAC0 Total

0.00 0.000.006,010.270 Local 6,010.27

Base 0.00 0.00 0.00 6,010.27

1%   31 Jan 201345880DAC5 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNINTERMEDIA OUTDOOR INC

20,870.600 NHHM Local 100.000000 0.00 0.00 0.00 20,870.601.000000

Base 100.000000 0.00 0.00 0.00 20,870.60

4.75%   29 Nov 2012459200BA8 27 Sep 2011 30 Sep 2011 USD/DTCJEFFERIES+ CO. - BOND DIVISIONIBM CORP

400,000.000 NHFI Local 104.789000 6,386.11 0.00 0.00 419,156.001.000000

Base 104.789000 6,386.11 0.00 0.00 419,156.00

1%   04 Aug 201646122YAE1 15 Jun 2011 USD/OTHDATEK PLANNING COINVENTIV HEALTH INC

133,587.230 NHHL Local 99.918899 0.00 0.00 0.00 133,478.891.000000

Base 99.918899 0.00 0.00 0.00 133,478.89

15 Jun 2011 CANCEL USD/OTHDATEK PLANNING CO

-133,587.230 NHHL Local 99.918899 0.00 0.00 0.00 -133,478.891.000000

Base 99.918899 0.00 0.00 0.00 -133,478.89

46122YAE1 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   04 Aug 201646122YAF8 15 Jun 2011 USD/OTHDATEK PLANNING COINVENTIV HEALTH INC

267,843.960 NHHL Local 99.918900 0.00 0.00 0.00 267,626.741.000000

Base 99.918900 0.00 0.00 0.00 267,626.74
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15 Jun 2011 CANCEL USD/OTHDATEK PLANNING CO

-267,843.960 NHHL Local 99.918900 0.00 0.00 0.00 -267,626.741.000000

Base 99.918900 0.00 0.00 0.00 -267,626.74

46122YAF8 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   04 Aug 201646122YAG6 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNINVENTIV HEALTH INC

2,857.490 NHHL Local 100.000000 0.00 0.00 0.00 2,857.491.000000

Base 100.000000 0.00 0.00 0.00 2,857.49

1%   18 Apr 201446574HAC5 08 Aug 2011 08 Aug 2011 USD/OTHPAYDOWNITRON INC

836,983.080 NHHL Local 100.000000 0.00 0.00 0.00 836,983.081.000000

Base 100.000000 0.00 0.00 0.00 836,983.08

1%   07 Mar 201846613BAB3 29 Jul 2011 29 Jul 2011 USD/OTHPAYDOWNJ CREW GROUP INC

1,344.780 NHHL Local 100.000000 0.00 0.00 0.00 1,344.781.000000

Base 100.000000 0.00 0.00 0.00 1,344.78

25 Aug 2011 22 Sep 2011 USD/OTH3 BANK OF AMERICA

161,046.000 NHHL Local 87.000000 0.00 0.00 0.00 140,110.021.000000

Base 87.000000 0.00 0.00 0.00 140,110.02

46613BAB3 Total

0.00 0.000.00162,390.780 Local 141,454.80

Base 0.00 0.00 0.00 141,454.80

6%   15 Jan 201846625HGY0 27 Sep 2011 30 Sep 2011 USD/DTCKEYBANC CAPITAL MARKETS INCJPMORGAN CHASE + CO

160,000.000 NHFI Local 111.486000 2,000.00 0.00 0.00 178,377.601.000000

Base 111.486000 2,000.00 0.00 0.00 178,377.60
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6.3%   23 Apr 201946625HHL7 07 Sep 2011 12 Sep 2011 USD/DTCLOOP CAPITAL MARKETS LLCJPMORGAN CHASE + CO

45,000.000 NHID Local 116.346000 1,094.63 0.00 0.00 52,355.701.000000

Base 116.346000 1,094.63 0.00 0.00 52,355.70

4.625%   10 May 202146625HHZ6 27 Sep 2011 30 Sep 2011 USD/DTCJ.P. MORGAN SECURITIES LLCJPMORGAN CHASE + CO

250,000.000 NHFI Local 103.017000 4,496.53 0.00 0.00 257,542.501.000000

Base 103.017000 4,496.53 0.00 0.00 257,542.50

1%   12 Jan 204346625YVV2 27 Jun 2011 CANCEL USD/DTCFIRST TENNESSEE SECURITIES CORPJP MORGAN CHASE COMMERCIAL MOR

-2,000,000.000 NHHW Local 108.000000 -8,791.30 0.00 0.00 -2,160,000.001.000000

-2,000,000.000 Base 108.000000 -8,791.30 0.00 0.00 -2,160,000.00

27 Jun 2011 04 Aug 2011 USD/DTC35 FIRST TENNESSEE SECURITIES CORP

2,000,000.000 NHHW Local 108.000000 8,503.51 0.00 0.00 2,160,000.001.000000

2,000,000.000 Base 108.000000 8,503.51 0.00 0.00 2,160,000.00

46625YVV2 Total

0.00 0.00-287.790.000 Local 0.00

Base -287.79 0.00 0.00 0.00

1%   19 Mar 201847759FAB6 29 Jul 2011 01 Aug 2011 USD/OTH3 PAYDOWNJO ANN STORES INC

3,070.550 NHHL Local 100.000000 0.00 0.00 0.00 3,070.551.000000

Base 100.000000 0.00 0.00 0.00 3,070.55

1%   19 May 201748562RAC3 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNKAR AUCTION SVCS INC

2,415.500 NHHL Local 100.000000 0.00 0.00 0.00 2,415.501.000000

Base 100.000000 0.00 0.00 0.00 2,415.50

4.25%   06 Mar 2013487836BA5 27 Sep 2011 30 Sep 2011 USD/DTCDEUTSCHE BANK SECURITIES INCKELLOGG CO

470,000.000 NHFI Local 104.648000 1,331.67 0.00 0.00 491,845.601.000000

Base 104.648000 1,331.67 0.00 0.00 491,845.60
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2.625%   08 May 201350075NAY0 05 Aug 2011 10 Aug 2011 USD/DTCCITIGROUPGLOBAL MARKETS INCKRAFT FOODS INC

5,500,000.000 NHFJ Local 102.737000 36,895.83 0.00 0.00 5,650,535.001.000000

Base 102.737000 36,895.83 0.00 0.00 5,650,535.00

5.375%   10 Feb 202050075NBA1 27 Sep 2011 30 Sep 2011 USD/DTCCREDIT SUISSE SECURITIES (USA) LLCKRAFT FOOD INC

140,000.000 NHFI Local 112.805000 1,045.14 0.00 0.00 157,927.001.000000

Base 112.805000 1,045.14 0.00 0.00 157,927.00

6.75%   15 Apr 2012501044CC3 27 Sep 2011 30 Sep 2011 USD/DTCRBC CAPITAL MARKETSKROGER CO

200,000.000 NHFI Local 102.827000 6,187.50 0.00 0.00 205,654.001.000000

Base 102.827000 6,187.50 0.00 0.00 205,654.00

1%   28 Jun 201750212XAL0 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNLPL HLDGS 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%   23 Nov 201651783QAG3 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNLAS VEGAS SANDS LLC

2,348.540 NHHL Local 100.000000 0.00 0.00 0.00 2,348.541.000000

Base 100.000000 0.00 0.00 0.00 2,348.54

1%   23 Nov 201651783QAH1 30 Sep 2011 30 Sep 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

1%   02 Jul 201452602FAD1 18 Aug 2011 18 Aug 2011 USD/OTHPAYDOWNLENDER PROCESSING SVCS INC

1,000,051.600 NHHL Local 100.000000 0.00 0.00 0.00 1,000,051.601.000000

Base 100.000000 0.00 0.00 0.00 1,000,051.60

18 Aug 2011 OPEN USD/OTH62 FRACTIONAL SHARES

0.010 NHHL Local 100.000000 0.00 0.00 0.00 0.011.000000

Base 100.000000 0.00 0.00 0.00 0.01
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52602FAD1 Total

0.00 0.000.001,000,051.610 Local 1,000,051.61

Base 0.00 0.00 0.00 1,000,051.61

1%   26 Aug 201852729KAD8 04 Aug 2011 OPEN USD/OTH55 BANK OF AMERICALEVEL 3 FINANCING INC

120,000.000 NHHL Local 99.000000 0.00 0.00 0.00 118,800.001.000000

Base 99.000000 0.00 0.00 0.00 118,800.00

03 Aug 2011 OPEN USD/OTH55 BANK OF AMERICA

120,000.000 NHHL Local 99.125000 0.00 0.00 0.00 118,950.001.000000

Base 99.125000 0.00 0.00 0.00 118,950.00

52729KAD8 Total

0.00 0.000.00240,000.000 Local 237,750.00

Base 0.00 0.00 0.00 237,750.00

5.2%   15 Mar 2017532457BB3 27 Sep 2011 30 Sep 2011 USD/DTCUS BANCORP INVESTMENTS INCLILLY ELI + CO

140,000.000 NHFI Local 115.807000 303.33 0.00 0.00 162,129.801.000000

Base 115.807000 303.33 0.00 0.00 162,129.80

7.65%   01 May 2016539830AE9 27 Sep 2011 30 Sep 2011 USD/DTCJEFFERIES+ CO. - BOND DIVISIONLOCKHEED MARTIN CORP

360,000.000 NHFI Local 123.294000 11,398.50 0.00 0.00 443,858.401.000000

Base 123.294000 11,398.50 0.00 0.00 443,858.40

1%   28 Feb 201454323MAB4 20 Jun 2011 USD/OTHDATEK PLANNING COLONGVIEW PWR LLC

200,000.000 NHHL Local 98.750000 0.00 0.00 0.00 197,500.001.000000

Base 98.750000 0.00 0.00 0.00 197,500.00

20 Jun 2011 CANCEL USD/OTHDATEK PLANNING CO

-200,000.000 NHHL Local 98.750000 0.00 0.00 0.00 -197,500.001.000000

Base 98.750000 0.00 0.00 0.00 -197,500.00
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54323MAB4 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   28 Feb 201454323MAC2 20 Jun 2011 USD/OTHGOLDMAN SACHS + COLONGVIEW PWR LLC

233,333.340 NHHL Local 98.749998 0.00 0.00 0.00 230,416.671.000000

Base 98.749998 0.00 0.00 0.00 230,416.67

20 Jun 2011 CANCEL USD/OTHGOLDMAN SACHS + CO

-233,333.340 NHHL Local 98.749998 0.00 0.00 0.00 -230,416.671.000000

Base 98.749998 0.00 0.00 0.00 -230,416.67

54323MAC2 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

4.5%   23 Oct 2017552662AM0 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNMCC IOWA LLC

5,000.000 NHHM Local 100.000000 0.00 0.00 0.00 5,000.001.000000

Base 100.000000 0.00 0.00 0.00 5,000.00

30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWN

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

552662AM0 Total

0.00 0.000.007,551.020 Local 7,551.02

Base 0.00 0.00 0.00 7,551.02

6.75%   01 Nov 2020570506AM7 01 Jul 2011 07 Jul 2011 USD/DTCCIBC WORLD MARKETS CORPMARKWEST ENERGY PART/FIN

508,000.000 NHFS Local 103.500000 6,286.50 0.00 0.00 525,780.001.000000

Base 103.500000 6,286.50 0.00 0.00 525,780.00
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4.3%   01 Mar 201358013MED2 27 Sep 2011 30 Sep 2011 USD/DTCUS BANCORP INVESTMENTS INCMCDONALDS CORP MEDIUM TERM NTS

240,000.000 NHFI Local 105.100000 831.33 0.00 0.00 252,240.001.000000

Base 105.100000 831.33 0.00 0.00 252,240.00

1%   31 Mar 201758446HAK8 30 Jun 2011 USD/OTHPAYDOWNMEDIACOM ILL LLC

2,500.000 NHHM Local 100.000000 0.00 0.00 0.00 2,500.001.000000

Base 100.000000 0.00 0.00 0.00 2,500.00

30 Jun 2011 CANCEL 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

30 Jun 2011 USD/OTHPAYDOWN

2,493.650 NHHM Local 100.000000 0.00 0.00 0.00 2,493.651.000000

Base 100.000000 0.00 0.00 0.00 2,493.65

30 Jun 2011 CANCEL USD/OTHPAYDOWN

-2,493.650 NHHM Local 100.000000 0.00 0.00 0.00 -2,493.651.000000

Base 100.000000 0.00 0.00 0.00 -2,493.65

30 Sep 2011 30 Sep 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

30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWN

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

58446HAK8 Total

0.00 0.000.004,375.000 Local 4,375.00

Base 0.00 0.00 0.00 4,375.00
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4.75%   01 Mar 2015589331AK3 27 Sep 2011 30 Sep 2011 USD/DTCCORTVIEW CAPITAL LLCMERCK + CO INC

500,000.000 NHFI Local 111.636000 1,913.19 0.00 0.00 558,180.001.000000

Base 111.636000 1,913.19 0.00 0.00 558,180.00

1%   18 May 201759116LAD2 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNMETALDYNE LLC

3,750.000 NHHM Local 100.000000 0.00 0.00 0.00 3,750.001.000000

Base 100.000000 0.00 0.00 0.00 3,750.00

1%   02 Nov 201759514UAD0 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNMICROSEMI 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

5.5%   28 Jul 202161747WAL3 27 Sep 2011 30 Sep 2011 USD/DTCWELLS FARGO SECURITIES, LLCMORGAN STANLEY

200,000.000 NHFI Local 95.080000 1,894.44 0.00 0.00 190,160.001.000000

Base 95.080000 1,894.44 0.00 0.00 190,160.00

30 Sep 2011 OPEN USD/DTCMORGAN STANLEY CO INCORPORATED

1,660,000.000 NHFI Local 92.592000 16,991.94 0.00 0.00 1,537,027.201.000000

Base 92.592000 16,991.94 0.00 0.00 1,537,027.20

30 Sep 2011 OPEN USD/DTCMORGAN STANLEY CO INCORPORATED

1,890,000.000 NHHW Local 92.592000 19,346.25 0.00 0.00 1,749,988.801.000000

Base 92.592000 19,346.25 0.00 0.00 1,749,988.80

61747WAL3 Total

0.00 0.0038,232.633,750,000.000 Local 3,477,176.00

Base 38,232.63 0.00 0.00 3,477,176.00

6%   28 Apr 201561747YCE3 09 Aug 2011 12 Aug 2011 USD/DTCMORGAN STANLEY CO INCORPORATEDMORGAN STANLEY

2,300,000.000 NHFJ Local 107.811000 39,866.67 0.00 0.00 2,479,653.001.000000

Base 107.811000 39,866.67 0.00 0.00 2,479,653.00
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27 Sep 2011 30 Sep 2011 USD/DTCLOOP CAPITAL MARKETS LLC

4,000,000.000 NHFJ Local 100.524000 101,333.33 0.00 0.00 4,020,960.001.000000

Base 100.524000 101,333.33 0.00 0.00 4,020,960.00

61747YCE3 Total

0.00 0.00141,200.006,300,000.000 Local 6,500,613.00

Base 141,200.00 0.00 0.00 6,500,613.00

1%   02 Oct 201462853HAD2 28 Jul 2011 05 Aug 2011 USD/OTHMERRILL LYNCHMYLAN LABORATORIES INC

220,917.340 NHHL Local 100.374999 0.00 0.00 0.00 221,745.781.000000

Base 100.374999 0.00 0.00 0.00 221,745.78

9%   01 Oct 2018628782AG9 26 Jul 2011 27 Jul 2011 USD/DTC1 EXCHANGE OFFER (NON CASH)NBTY INC

2,153,000.000 NHFS Local 103.250464 61,898.75 0.00 0.00 2,222,982.501.000000

Base 103.250464 61,898.75 0.00 0.00 2,222,982.50

1%   01 Oct 2017628783AP7 30 Sep 2011 OPEN USD/OTH3 PAYDOWNNBTY INC

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

30 Sep 2011 USD/OTHPAYDOWN

1,740.980 NHHL Local 100.000000 0.00 0.00 0.00 1,740.981.000000

Base 100.000000 0.00 0.00 0.00 1,740.98

30 Sep 2011 CANCEL USD/OTHPAYDOWN

-1,740.980 NHHL Local 100.000000 0.00 0.00 0.00 -1,740.981.000000

Base 100.000000 0.00 0.00 0.00 -1,740.98

628783AP7 Total

0.00 0.000.001,740.990 Local 1,740.99

Base 0.00 0.00 0.00 1,740.99
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1%   12 Mar 201862889HAB4 26 Sep 2011 26 Sep 2011 USD/OTHPAYDOWNNDS TREAS ( AMERICAS ) 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

4%   01 Jul 201862937NAN7 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNNRG ENERGY 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

0.01%   01 Feb 201362938UAC4 01 Jul 2011 05 Jul 2011 USD/OTH4 PAYDOWNNRG HLDGS INC

179,141.220 NHHL Local 100.000000 0.00 0.00 0.00 179,141.221.000000

Base 100.000000 0.00 0.00 0.00 179,141.22

1%   15 Aug 201562938UAG5 01 Jul 2011 05 Jul 2011 USD/OTH4 PAYDOWNNRG HLDGS INC

788,124.150 NHHL Local 100.000000 0.00 0.00 0.00 788,124.151.000000

Base 100.000000 0.00 0.00 0.00 788,124.15

01 Jul 2011 05 Jul 2011 USD/OTH4 PAYDOWN

78,812.420 NHHL Local 100.000000 0.00 0.00 0.00 78,812.421.000000

Base 100.000000 0.00 0.00 0.00 78,812.42

62938UAG5 Total

0.00 0.000.00866,936.570 Local 866,936.57

Base 0.00 0.00 0.00 866,936.57

0%639365AE5 29 Sep 2011 30 Sep 2011 USD/DTC1 EXCHANGE OFFER (NON CASH)NAVIOS MARITIME HLDS/FIN

3,628,000.000 NHFS Local 95.637954 36,028.06 0.00 0.00 3,469,745.001.000000

Base 95.637954 36,028.06 0.00 0.00 3,469,745.00

1%   08 Mar 2013651714AN7 21 Sep 2011 USD/OTHJP MORGANCHASE BANKNEWPAGE CORP

1,500,000.000 NHHL Local 99.750000 0.00 0.00 0.00 1,496,250.001.000000

Base 99.750000 0.00 0.00 0.00 1,496,250.00
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21 Sep 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-1,500,000.000 NHHL Local 99.750000 0.00 0.00 0.00 -1,496,250.001.000000

Base 99.750000 0.00 0.00 0.00 -1,496,250.00

21 Sep 2011 USD/OTHJP MORGANCHASE BANK

150,000.000 NHHL Local 997.500000 0.00 0.00 0.00 1,496,250.001.000000

Base 997.500000 0.00 0.00 0.00 1,496,250.00

651714AN7 Total

0.00 0.000.00150,000.000 Local 1,496,250.00

Base 0.00 0.00 0.00 1,496,250.00

1%   27 May 201665340EAG6 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNNEXTMEDIA 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

5.5%   15 Aug 2013665859AJ3 27 Sep 2011 30 Sep 2011 USD/DTCCORTVIEW CAPITAL LLCNORTHERN TR CORP

200,000.000 NHFI Local 107.889000 1,375.00 0.00 0.00 215,778.001.000000

Base 107.889000 1,375.00 0.00 0.00 215,778.00

1%   22 Dec 2013667278BA2 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNNORTHWEST AIRLS INC

1,038.760 NHHM Local 100.000000 0.00 0.00 0.00 1,038.761.000000

Base 100.000000 0.00 0.00 0.00 1,038.76

30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWN

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

30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWN

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
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30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWN

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

30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWN

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

30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWN

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

30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWN

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

30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWN

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

30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWN

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

30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWN

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

30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWN

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

30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWN

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
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667278BA2 Total

0.00 0.000.0010,101.030 Local 10,101.03

Base 0.00 0.00 0.00 10,101.03

5.8062%   13 May 20167073EAG5 22 Jun 2011 CANCEL USD/OTHDATEK PLANNING CONUVEEN INVTS INC

-597,100.070 NHHM Local 100.000000 0.00 0.00 0.00 -597,100.071.000000

Base 100.000000 0.00 0.00 0.00 -597,100.07

22 Jun 2011 05 Jul 2011 USD/OTH4 DATEK PLANNING CO

597,100.070 NHHM Local 100.000000 0.00 0.00 0.00 597,100.071.000000

Base 100.000000 0.00 0.00 0.00 597,100.07

67073EAG5 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

5.9%   15 Apr 2016681919AS5 09 Aug 2011 12 Aug 2011 USD/DTCCREDIT SUISSE SECURITIES (USA) LLCOMNICOM GROUP INC

1,000,000.000 NHFJ Local 113.402000 19,175.00 0.00 0.00 1,134,020.001.000000

Base 113.402000 19,175.00 0.00 0.00 1,134,020.00

27 Sep 2011 30 Sep 2011 USD/DTCCREDIT SUISSE SECURITIES (USA) LLC

1,000,000.000 NHFJ Local 110.797000 27,041.67 0.00 0.00 1,107,970.001.000000

Base 110.797000 27,041.67 0.00 0.00 1,107,970.00

681919AS5 Total

0.00 0.0046,216.672,000,000.000 Local 2,241,990.00

Base 46,216.67 0.00 0.00 2,241,990.00

6.75%   15 Oct 2022681936AW0 13 Jul 2011 14 Jul 2011 USD/DTC1 EXCHANGE OFFER (NON CASH)OMEGA HLTHCARE INVESTORS

1,925,000.000 NHFS Local 98.984000 31,762.50 0.00 0.00 1,905,442.001.000000

Base 98.984000 31,762.50 0.00 0.00 1,905,442.00
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6.75%   15 Oct 2022681936AX8 01 Aug 2011 04 Aug 2011 USD/DTCDEUTSCHE BANK SECURITIES INCOMEGA HLTHCARE INVESTORS

338,000.000 NHFS Local 100.250000 6,907.88 0.00 0.00 338,845.001.000000

Base 100.250000 6,907.88 0.00 0.00 338,845.00

9%   01 Oct 2018693492AC4 02 Sep 2011 02 Sep 2011 USD/DTCCALLED BONDSPINAFORE LLC/INC

208,000.000 NHFS Local 103.000000 7,852.00 0.00 0.00 214,240.001.000000

Base 103.000000 7,852.00 0.00 0.00 214,240.00

200%   29 Sep 201669349FAF8 17 Aug 2011 19 Aug 2011 USD/OTH2 PAYDOWNPINAFORE LLC

41,785.330 NHHL Local 100.000000 0.00 0.00 0.00 41,785.331.000000

Base 100.000000 0.00 0.00 0.00 41,785.33

06 Sep 2011 07 Sep 2011 USD/OTH1 PAYDOWN

4,266.840 NHHL Local 100.000000 0.00 0.00 0.00 4,266.841.000000

Base 100.000000 0.00 0.00 0.00 4,266.84

30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWN

1,331.180 NHHL Local 100.000000 0.00 0.00 0.00 1,331.181.000000

Base 100.000000 0.00 0.00 0.00 1,331.18

30 Sep 2011 OPEN USD/OTH3 PAYDOWN

6.690 NHHL Local 100.000000 0.00 0.00 0.00 6.691.000000

Base 100.000000 0.00 0.00 0.00 6.69

69349FAF8 Total

0.00 0.000.0047,390.040 Local 47,390.04

Base 0.00 0.00 0.00 47,390.04

9.25%   15 May 201569349HAB3 19 Jul 2011 22 Jul 2011 USD/DTCSEAPORT GROUP SECURITIES LLCPNM RES INC

1,978,000.000 NHFS Local 111.625000 34,051.82 0.00 0.00 2,207,942.501.000000

Base 111.625000 34,051.82 0.00 0.00 2,207,942.50
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1%   14 Jul 201870757DAJ8 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNPENN NATL GAMING 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

3.75%   01 Mar 2014713448BK3 27 Sep 2011 30 Sep 2011 USD/DTCJEFFERIES+ CO. - BOND DIVISIONPEPSICO INC

350,000.000 NHFI Local 107.084000 1,057.29 0.00 0.00 374,794.001.000000

Base 107.084000 1,057.29 0.00 0.00 374,794.00

4.5%   15 Jan 2020713448BN7 09 Aug 2011 12 Aug 2011 USD/DTCPERSHING LLCPEPSICO INC

1,000,000.000 NHFJ Local 112.008000 3,375.00 0.00 0.00 1,120,080.001.000000

Base 112.008000 3,375.00 0.00 0.00 1,120,080.00

2.5%   10 May 2016713448BT4 27 Sep 2011 30 Sep 2011 USD/DTCCITIGROUPGLOBAL MARKETS INC SALOMONPEPSICO INC

190,000.000 NHFI Local 103.681000 1,847.22 0.00 0.00 196,993.901.000000

Base 103.681000 1,847.22 0.00 0.00 196,993.90

6.25%   01 Jun 2019716495AM8 20 Sep 2011 26 Sep 2011 USD/DTC6 EXCHANGE OFFER (NON CASH)PETROHAWK EBNERGY CORP

2,884,000.000 NHFS Local 99.805998 60,083.33 0.00 0.00 2,878,405.001.000000

Base 99.805998 60,083.33 0.00 0.00 2,878,405.00

4.45%   15 Mar 2012717081CZ4 27 Sep 2011 30 Sep 2011 USD/DTCFIRST TENNESSEE SECURITIES CORPPFIZER INC

200,000.000 NHFI Local 101.689000 370.83 0.00 0.00 203,378.001.000000

Base 101.689000 370.83 0.00 0.00 203,378.00

6.2%   15 Mar 2019717081DB6 27 Sep 2011 30 Sep 2011 USD/DTCJ.P. MORGAN SECURITIES LLCPFIZER INC

130,000.000 NHFI Local 123.766000 335.83 0.00 0.00 160,895.801.000000

Base 123.766000 335.83 0.00 0.00 160,895.80

5.65%   16 May 2018718172AA7 27 Sep 2011 30 Sep 2011 USD/DTCUBS SECURITIES LLCPHILIP MORRIS INTL INC

150,000.000 NHFI Local 117.075000 3,154.58 0.00 0.00 175,612.501.000000

Base 117.075000 3,154.58 0.00 0.00 175,612.50
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4.7642%   24 Mar 20174111UAC8 11 Jul 2011 12 Jul 2011 USD/OTH1 PAYDOWNPRESTIGE BRANDS INC NY

5,547.920 NHHL Local 100.000000 0.00 0.00 0.00 5,547.921.000000

Base 100.000000 0.00 0.00 0.00 5,547.92

06 Jul 2011 18 Jul 2011 USD/OTH3 BANK OF AMERICA

298,200.810 NHHL Local 100.124999 0.00 0.00 0.00 298,573.561.000000

Base 100.124999 0.00 0.00 0.00 298,573.56

74111UAC8 Total

0.00 0.000.00303,748.730 Local 304,121.48

Base 0.00 0.00 0.00 304,121.48

6%   04 Jun 2016743665AH4 13 Jul 2011 13 Jul 2011 USD/OTHPAYDOWNPROTECTION ONE INC

2,858.090 NHHL Local 100.000000 0.00 0.00 0.00 2,858.091.000000

Base 100.000000 0.00 0.00 0.00 2,858.09

11 Aug 2011 11 Aug 2011 USD/OTHPAYDOWN

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

12 Sep 2011 13 Sep 2011 USD/OTH1 PAYDOWN

8,468.420 NHHL Local 100.000000 0.00 0.00 0.00 8,468.421.000000

Base 100.000000 0.00 0.00 0.00 8,468.42

30 Sep 2011 OPEN USD/OTH3 PAYDOWN

1,376.110 NHHL Local 100.000000 0.00 0.00 0.00 1,376.111.000000

Base 100.000000 0.00 0.00 0.00 1,376.11

743665AH4 Total

0.00 0.000.0018,348.230 Local 18,348.23

Base 0.00 0.00 0.00 18,348.23
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Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

9%   24 Oct 201474956FAG0 31 Aug 2011 31 Aug 2011 USD/OTHPAYDOWNR H DONNELLEY INC

3,297.470 NHHM Local 100.000000 0.00 0.00 0.00 3,297.471.000000

Base 100.000000 0.00 0.00 0.00 3,297.47

30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWN

6,591.600 NHHM Local 100.000000 0.00 0.00 0.00 6,591.601.000000

Base 100.000000 0.00 0.00 0.00 6,591.60

74956FAG0 Total

0.00 0.000.009,889.070 Local 9,889.07

Base 0.00 0.00 0.00 9,889.07

1%   11 Jan 201874981UAB7 30 Sep 2011 OPEN USD/OTH3 PAYDOWNRACE POINT PWR II LLC

10,556.540 NHHL Local 100.000000 0.00 0.00 0.00 10,556.541.000000

Base 100.000000 0.00 0.00 0.00 10,556.54

30 Sep 2011 OPEN USD/OTH3 PAYDOWN

12,694.690 NHHL Local 100.000000 0.00 0.00 0.00 12,694.691.000000

Base 100.000000 0.00 0.00 0.00 12,694.69

30 Sep 2011 OPEN USD/OTH3 PAYDOWN

1,457.400 NHHL Local 100.000000 0.00 0.00 0.00 1,457.401.000000

Base 100.000000 0.00 0.00 0.00 1,457.40

30 Sep 2011 OPEN USD/OTH3 PAYDOWN

1,658.750 NHHL Local 100.000000 0.00 0.00 0.00 1,658.751.000000

Base 100.000000 0.00 0.00 0.00 1,658.75

74981UAB7 Total

0.00 0.000.0026,367.380 Local 26,367.38

Base 0.00 0.00 0.00 26,367.38
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Base Currency: USD - US DOLLAR

1%   23 Aug 201775875JAE2 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNREGAL CINEMAS CORP

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

9.375%   01 Jun 201675886AAD0 27 Jul 2011 01 Aug 2011 USD/DTCBANK OF AMERICA SECURITIES LLCREGENCY ENERGY PARTNERS LP

1,052,000.000 NHFS Local 112.000000 16,437.50 0.00 0.00 1,178,240.001.000000

Base 112.000000 16,437.50 0.00 0.00 1,178,240.00

1%   21 Dec 201476154YAF6 29 Jul 2011 29 Jul 2011 USD/OTHPAYDOWNREVOLUTION STUDIOS DIST

1,166.470 NHHM Local 100.000000 0.00 0.00 0.00 1,166.471.000000

Base 100.000000 0.00 0.00 0.00 1,166.47

31 Aug 2011 31 Aug 2011 USD/OTHPAYDOWN

1,535.390 NHHM Local 100.000000 0.00 0.00 0.00 1,535.391.000000

Base 100.000000 0.00 0.00 0.00 1,535.39

30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWN

1,525.010 NHHM Local 100.000000 0.00 0.00 0.00 1,525.011.000000

Base 100.000000 0.00 0.00 0.00 1,525.01

76154YAF6 Total

0.00 0.000.004,226.870 Local 4,226.87

Base 0.00 0.00 0.00 4,226.87

100%   09 Feb 201876173FAJ6 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNREYNOLDS GROUP HLDGS INC

1,749.670 NHHM Local 100.000000 0.00 0.00 0.00 1,749.671.000000

Base 100.000000 0.00 0.00 0.00 1,749.67

30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWN

3,003.670 NHHM Local 100.000000 0.00 0.00 0.00 3,003.671.000000

Base 100.000000 0.00 0.00 0.00 3,003.67
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Interest Commissions
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Base Currency: USD - US DOLLAR

30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWN

3,382.630 NHHM Local 100.000000 0.00 0.00 0.00 3,382.631.000000

Base 100.000000 0.00 0.00 0.00 3,382.63

30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWN

636.240 NHHL Local 100.000000 0.00 0.00 0.00 636.241.000000

Base 100.000000 0.00 0.00 0.00 636.24

30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWN

1,230.040 NHHL Local 100.000000 0.00 0.00 0.00 1,230.041.000000

Base 100.000000 0.00 0.00 0.00 1,230.04

30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWN

1,092.240 NHHL Local 100.000000 0.00 0.00 0.00 1,092.241.000000

Base 100.000000 0.00 0.00 0.00 1,092.24

76173FAJ6 Total

0.00 0.000.0011,094.490 Local 11,094.49

Base 0.00 0.00 0.00 11,094.49

1%   10 Feb 2018774478AS0 10 Aug 2011 10 Aug 2011 USD/OTHPAYDOWNROCKWOOD SPECIALTIES GROUP INC

4,251.990 NHHL Local 100.000000 0.00 0.00 0.00 4,251.991.000000

Base 100.000000 0.00 0.00 0.00 4,251.99

1%   29 Jun 201878174TAC6 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNRURAL / METRO CORP

4,313.640 NHHL Local 100.000000 0.00 0.00 0.00 4,313.641.000000

Base 100.000000 0.00 0.00 0.00 4,313.64

5.1%   15 Sep 201478387GAP8 09 Aug 2011 12 Aug 2011 USD/DTCCREDIT SUISSE SECURITIES (USA) LLCSBC COMMUNICATIONS INC

3,000,000.000 NHFJ Local 110.270000 62,475.00 0.00 0.00 3,308,100.001.000000

Base 110.270000 62,475.00 0.00 0.00 3,308,100.00
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Base Currency: USD - US DOLLAR

07 Sep 2011 12 Sep 2011 USD/DTCCANTOR FITZGERALD/CANTOR CLEARING S

4,100,000.000 NHFJ Local 110.227000 102,807.50 0.00 0.00 4,519,307.001.000000

Base 110.227000 102,807.50 0.00 0.00 4,519,307.00

27 Sep 2011 30 Sep 2011 USD/DTCWELLS FARGO SECURITIES, LLC

250,000.000 NHFI Local 109.820000 531.25 0.00 0.00 274,550.001.000000

Base 109.820000 531.25 0.00 0.00 274,550.00

78387GAP8 Total

0.00 0.00165,813.757,350,000.000 Local 8,101,957.00

Base 165,813.75 0.00 0.00 8,101,957.00

1%   30 Sep 201478571YAH3 14 Sep 2011 28 Sep 2011 USD/OTHMORGAN STANLEYSABRE INC

33,009.000 NHHL Local 86.000000 0.00 0.00 0.00 28,387.741.000000

Base 86.000000 0.00 0.00 0.00 28,387.74

1%   06 Apr 201580372RAF9 30 Sep 2011 OPEN USD/OTH3 PAYDOWNSARNOVA HC LLC

1,979.750 NHHL Local 100.000000 0.00 0.00 0.00 1,979.751.000000

Base 100.000000 0.00 0.00 0.00 1,979.75

1%   15 Feb 201780909EAC7 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNSCITOR CORP

2,499.090 NHHL Local 100.000000 0.00 0.00 0.00 2,499.091.000000

Base 100.000000 0.00 0.00 0.00 2,499.09

1%   09 May 201781726HAC9 30 Sep 2011 OPEN USD/OTH3 PAYDOWNSENSUS USA INC

2,019.910 NHHL Local 100.000000 0.00 0.00 0.00 2,019.911.000000

Base 100.000000 0.00 0.00 0.00 2,019.91

1%   12 May 201881726JAC5 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNSENSATA TECHNOLOGIES FIN CO LL

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



Prepared by State StreetPage 1583

Sales Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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
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1%   10 Mar 201381749LAC3 08 Jun 2011 09 Sep 2011 USD/OTH93 RESTRUCTURE NON CASHSERENA SOFTWARE INC

457,971.010 NHHL Local 98.187500 0.00 0.00 0.00 449,670.291.000000

Base 98.187500 0.00 0.00 0.00 449,670.29

5.75%   15 Mar 2014842400FK4 27 Sep 2011 30 Sep 2011 USD/DTCCORTVIEW CAPITAL LLCSOUTHERN CA EDISON CO

140,000.000 NHFI Local 111.053000 335.42 0.00 0.00 155,474.201.000000

Base 111.053000 335.42 0.00 0.00 155,474.20

1%   09 Feb 201584649QAD5 30 Sep 2011 USD/OTHPAYDOWNSPANSION LLC

2,105.710 NHHM Local 100.000000 0.00 0.00 0.00 2,105.711.000000

Base 100.000000 0.00 0.00 0.00 2,105.71

30 Sep 2011 CANCEL USD/OTHPAYDOWN

-2,105.710 NHHM Local 100.000000 0.00 0.00 0.00 -2,105.711.000000

Base 100.000000 0.00 0.00 0.00 -2,105.71

30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWN

2,111.100 NHHM Local 100.000000 0.00 0.00 0.00 2,111.101.000000

Base 100.000000 0.00 0.00 0.00 2,111.10

84649QAD5 Total

0.00 0.000.002,111.100 Local 2,111.10

Base 0.00 0.00 0.00 2,111.10

1%   30 Sep 201684857HAG5 30 Sep 2011 OPEN USD/OTH3 PAYDOWNSPIRIT 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

200%   23 Feb 201585022FAD3 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNSPRINGBOARD FIN LLC

14,551.900 NHHM Local 100.000000 0.00 0.00 0.00 14,551.901.000000

Base 100.000000 0.00 0.00 0.00 14,551.90
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1%   31 May 2017851819AJ1 30 Sep 2011 OPEN USD/OTH3 PAYDOWNSPRINGS WINDOW FASHIONS LLC

4,527.490 NHHL Local 100.000000 0.00 0.00 0.00 4,527.491.000000

Base 100.000000 0.00 0.00 0.00 4,527.49

1%   07 Jun 201885232BAK2 08 Sep 2011 09 Sep 2011 USD/OTH1 PAYDOWNSRAM LLC

8,264.470 NHHM Local 100.000000 0.00 0.00 0.00 8,264.471.000000

Base 100.000000 0.00 0.00 0.00 8,264.47

30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWN

3,305.780 NHHM Local 100.000000 0.00 0.00 0.00 3,305.781.000000

Base 100.000000 0.00 0.00 0.00 3,305.78

85232BAK2 Total

0.00 0.000.0011,570.250 Local 11,570.25

Base 0.00 0.00 0.00 11,570.25

1%   16 May 201885520BAB3 15 Aug 2011 15 Aug 2011 USD/OTHPAYDOWNSTAR WEST GENERATION LLC

307,692.310 NHHM Local 100.000000 0.00 0.00 0.00 307,692.311.000000

Base 100.000000 0.00 0.00 0.00 307,692.31

6.25%   15 Aug 2017855244AC3 09 Aug 2011 12 Aug 2011 USD/DTCCANTOR FITZGERALD/CANTOR CLEARING SSTARBUCKS CORP

1,000,000.000 NHFJ Local 118.634000 30,729.17 0.00 0.00 1,186,340.001.000000

Base 118.634000 30,729.17 0.00 0.00 1,186,340.00

6.5%   15 Apr 2019860370AL9 18 Jul 2011 20 Jul 2011 USD/DTC2 EXCHANGE OFFER (NON CASH)STEWART ENTERPRISES

1,977,000.000 NHFS Local 100.000000 32,126.25 0.00 0.00 1,977,000.001.000000

Base 100.000000 32,126.25 0.00 0.00 1,977,000.00

1%   26 Jul 201886722CAB5 27 Jul 2011 01 Aug 2011 USD/OTHSTATE STREET BANK AND TRUSTSUNCOKE ENERGY INC

1,500,000.000 NHHM Local 100.125000 0.00 0.00 0.00 1,501,875.001.000000

Base 100.125000 0.00 0.00 0.00 1,501,875.00
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Base Currency: USD - US DOLLAR

30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWN

1,250.000 NHHM Local 100.000000 0.00 0.00 0.00 1,250.001.000000

Base 100.000000 0.00 0.00 0.00 1,250.00

86722CAB5 Total

0.00 0.000.001,501,250.000 Local 1,503,125.00

Base 0.00 0.00 0.00 1,503,125.00

1%   28 Feb 201486736GAC8 07 Jul 2011 USD/OTHJP MORGANCHASE BANKSUNGARD DATA SYS INC

49,534.170 NHHL Local 97.000010 0.00 0.00 0.00 48,048.151.000000

Base 97.000010 0.00 0.00 0.00 48,048.15

07 Jul 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-49,534.170 NHHL Local 97.000010 0.00 0.00 0.00 -48,048.151.000000

Base 97.000010 0.00 0.00 0.00 -48,048.15

07 Jul 2011 27 Jul 2011 USD/OTH1 JP MORGANCHASE BANK

49,534.170 NHHL Local 97.000010 0.00 0.00 0.00 48,048.151.000000

Base 97.000010 0.00 0.00 0.00 48,048.15

86736GAC8 Total

0.00 0.000.0049,534.170 Local 48,048.15

Base 0.00 0.00 0.00 48,048.15

3.8533%   28 Feb 20186736GAG9 19 Aug 2011 USD/OTHRESTRUCTURINGSUNGARD DATA SYS INC

1,000,000.000 NHHL Local 93.000000 0.00 0.00 0.00 930,000.001.000000

Base 93.000000 0.00 0.00 0.00 930,000.00

19 Aug 2011 CANCEL USD/OTHRESTRUCTURING

-1,000,000.000 NHHL Local 93.000000 0.00 0.00 0.00 -930,000.001.000000

Base 93.000000 0.00 0.00 0.00 -930,000.00
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19 Aug 2011 USD/OTHRESTRUCTURING

1,000,000.000 NHHL Local 93.000000 0.00 0.00 0.00 930,000.001.000000

Base 93.000000 0.00 0.00 0.00 930,000.00

19 Aug 2011 CANCEL USD/OTHRESTRUCTURING

-1,000,000.000 NHHL Local 93.000000 0.00 0.00 0.00 -930,000.001.000000

Base 93.000000 0.00 0.00 0.00 -930,000.00

86736GAG9 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   05 Oct 201586853TAH6 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNSUPERVALU INC

263.460 NHHL Local 100.000000 0.00 0.00 0.00 263.461.000000

Base 100.000000 0.00 0.00 0.00 263.46

1%   04 Feb 201786880NAF0 30 Sep 2011 OPEN USD/OTH3 PAYDOWNSURGERY CTR HLDGS INC

2,513.060 NHHL Local 100.000000 0.00 0.00 0.00 2,513.061.000000

Base 100.000000 0.00 0.00 0.00 2,513.06

1%   23 Jun 201886881UAD8 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNSURGICAL CARE AFFILIATES LLC

2,500.000 NHHM Local 100.000000 0.00 0.00 0.00 2,500.001.000000

Base 100.000000 0.00 0.00 0.00 2,500.00

1%   21 Dec 201787164GAB9 13 Jul 2011 USD/OTHPAYDOWNSYNIVERSE HLDGS 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

13 Jul 2011 CANCEL USD/OTHPAYDOWN

-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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30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWN

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

87164GAB9 Total

0.00 0.000.001,057.630 Local 1,057.63

Base 0.00 0.00 0.00 1,057.63

1%   11 Feb 201787309LAE8 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNTWCC HLDG CORP

3,125.000 NHHM Local 100.000000 0.00 0.00 0.00 3,125.001.000000

Base 100.000000 0.00 0.00 0.00 3,125.00

7.875%   15 Oct 201887612BAE2 15 Aug 2011 15 Aug 2011 USD/DTCEXCHANGE OFFER (NON CASH)TARGA RESOURCES PARTNERS

1,119,000.000 NHFS Local 100.000000 29,373.75 0.00 0.00 1,119,000.001.000000

Base 100.000000 29,373.75 0.00 0.00 1,119,000.00

1%   18 Dec 201587650QAF9 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNTASC INC

1,614.630 NHHL Local 100.000000 0.00 0.00 0.00 1,614.631.000000

Base 100.000000 0.00 0.00 0.00 1,614.63

4.75%   29 Mar 2021887317AK1 27 Sep 2011 30 Sep 2011 USD/DTCCREDIT SUISSE SECURITIES (USA) LLCTIME WARNER INC

120,000.000 NHFI Local 104.838000 15.83 0.00 0.00 125,805.601.000000

Base 104.838000 15.83 0.00 0.00 125,805.60

5.85%   01 May 201788732JAH1 09 Aug 2011 12 Aug 2011 USD/DTCWELLS FARGO SECURITIES LLCTIME WARNER CABLE INC

1,000,000.000 NHFJ Local 114.183000 16,412.50 0.00 0.00 1,141,830.001.000000

Base 114.183000 16,412.50 0.00 0.00 1,141,830.00

27 Sep 2011 30 Sep 2011 USD/DTCCREDIT SUISSE SECURITIES (USA) LLC

2,200,000.000 NHFJ Local 111.189000 53,267.50 0.00 0.00 2,446,158.001.000000

Base 111.189000 53,267.50 0.00 0.00 2,446,158.00
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88732JAH1 Total

0.00 0.0069,680.003,200,000.000 Local 3,587,988.00

Base 69,680.00 0.00 0.00 3,587,988.00

4%   01 Sep 202188732JBA5 27 Sep 2011 30 Sep 2011 USD/DTCBARCLAYS CAPITAL INCTIME WARNER CABLE INC

190,000.000 NHFI Local 97.827000 380.00 0.00 0.00 185,871.301.000000

Base 97.827000 380.00 0.00 0.00 185,871.30

1%   10 Feb 201889334GAG9 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNTRANS UNION LLC

2,705.580 NHHL Local 100.000000 0.00 0.00 0.00 2,705.581.000000

Base 100.000000 0.00 0.00 0.00 2,705.58

4.875%   15 Jan 2015893526DG5 27 Sep 2011 30 Sep 2011 USD/DTCUBS FINANCIAL SERVICES INCTRANSCANADA PIPELINES LTD

205,000.000 NHFI Local 109.948000 2,082.03 0.00 0.00 225,393.401.000000

Base 109.948000 2,082.03 0.00 0.00 225,393.40

6.5%   15 Aug 201889352HAF6 27 Sep 2011 30 Sep 2011 USD/DTCWELLS FARGO SECURITIES, LLCTRANSCANADA PIPELINES LTD

80,000.000 NHFI Local 120.744000 650.00 0.00 0.00 96,595.201.000000

Base 120.744000 650.00 0.00 0.00 96,595.20

7.75%   15 Dec 2018893647AN7 15 Sep 2011 21 Sep 2011 USD/DTC6 EXCHANGE OFFER (NON CASH)TRANSDIGM INC

6,000,000.000 NHFS Local 100.000000 116,250.00 0.00 0.00 6,000,000.001.000000

Base 100.000000 116,250.00 0.00 0.00 6,000,000.00

5.375%   15 Jun 201289417EAB5 27 Sep 2011 30 Sep 2011 USD/DTCWELLS FARGO SECURITIES, LLCTRAVELERS COS INC

270,000.000 NHFI Local 102.882000 4,232.81 0.00 0.00 277,781.401.000000

Base 102.882000 4,232.81 0.00 0.00 277,781.40

1%   21 Jun 201789621EAF8 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNTRIMAS 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
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0.01%   22 Apr 201690187DAJ6 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWN24 HOUR FITNESS WORLDWIDE INC

3,750.000 NHHM Local 100.000000 0.00 0.00 0.00 3,750.001.000000

Base 100.000000 0.00 0.00 0.00 3,750.00

30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWN

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

90187DAJ6 Total

0.00 0.000.006,493.480 Local 6,493.48

Base 0.00 0.00 0.00 6,493.48

2.25%   12 Aug 201390261XGF3 08 Jul 2011 13 Jul 2011 USD/DTCJ.P. MORGAN SECURITIES LLCUBS AG STAMFORD CT

1,300,000.000 NHFI Local 101.437000 12,268.75 0.00 0.00 1,318,681.001.000000

Base 101.437000 12,268.75 0.00 0.00 1,318,681.00

08 Jul 2011 13 Jul 2011 USD/DTCJ.P. MORGAN SECURITIES LLC

1,615,000.000 NHHW Local 101.437000 15,241.56 0.00 0.00 1,638,207.551.000000

Base 101.437000 15,241.56 0.00 0.00 1,638,207.55

90261XGF3 Total

0.00 0.0027,510.312,915,000.000 Local 2,956,888.55

Base 27,510.31 0.00 0.00 2,956,888.55

1%   31 Dec 2016903203AR8 27 Jun 2011 USD/OTHTORONTO-DOMINION BANKUPC FING PARTNERSHIP

166,321.730 NHHL Local 99.625003 0.00 0.00 0.00 165,698.031.000000

Base 99.625003 0.00 0.00 0.00 165,698.03

27 Jun 2011 CANCEL USD/OTHTORONTO-DOMINION BANK

-166,321.730 NHHL Local 99.625003 0.00 0.00 0.00 -165,698.031.000000

Base 99.625003 0.00 0.00 0.00 -165,698.03
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

903203AR8 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

4.95%   30 Oct 201490331HKP7 27 Sep 2011 30 Sep 2011 USD/DTCUS BANCORP INVESTMENTS INCUS BK NATL ASSN CINCINNATI OH

240,000.000 NHFI Local 107.836000 4,950.00 0.00 0.00 258,806.401.000000

Base 107.836000 4,950.00 0.00 0.00 258,806.40

1%   23 Feb 201790343TAL7 30 Sep 2011 OPEN USD/OTH3 PAYDOWNUS TELEPACIFIC CORP

1,410.830 NHHL Local 100.000000 0.00 0.00 0.00 1,410.831.000000

Base 100.000000 0.00 0.00 0.00 1,410.83

1%   26 Jul 201790429PAC2 19 Sep 2011 23 Sep 2011 USD/OTHCREDIT SUISSE FIRST BOSTONUNCLE ACQUISITION 2010 CORP

654,845.960 NHHL Local 99.749999 0.00 0.00 0.00 653,208.841.000000

Base 99.749999 0.00 0.00 0.00 653,208.84

30 Sep 2011 30 Sep 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

90429PAC2 Total

0.00 0.000.00656,720.960 Local 655,083.84

Base 0.00 0.00 0.00 655,083.84

3.875%   01 Apr 2014911312AL0 27 Sep 2011 30 Sep 2011 USD/DTCBANK OF AMERICA SECURITIES LLCUNITED PARCEL SERVICE

170,000.000 NHFI Local 107.470000 3,275.45 0.00 0.00 182,699.001.000000

Base 107.470000 3,275.45 0.00 0.00 182,699.00

9.25%   15 Dec 2019911365AU8 26 Jul 2011 29 Jul 2011 USD/DTCCITIGROUPGLOBAL MARKETS INC SALOMONUNITED RENTALS NORTH AMER INC

145,000.000 NHFS Local 112.250000 1,639.31 0.00 0.00 162,762.501.000000

Base 112.250000 1,639.31 0.00 0.00 162,762.50
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0.01%   15 Aug 2019912803AR4 09 Aug 2011 12 Aug 2011 USD/FEDJ.P. MORGAN SECURITIES LLCSTRIP PRINC

50,000,000.000 NHFI Local 85.485000 0.00 0.00 0.00 42,742,500.001.000000

Base 85.485000 0.00 0.00 0.00 42,742,500.00

09 Aug 2011 12 Aug 2011 USD/FEDJ.P. MORGAN SECURITIES LLC

11,840,000.000 NHFI Local 85.484703 0.00 0.00 0.00 10,121,424.001.000000

Base 85.484703 0.00 0.00 0.00 10,121,424.00

912803AR4 Total

0.00 0.000.0061,840,000.000 Local 52,863,924.00

Base 0.00 0.00 0.00 52,863,924.00

3.5%   15 Feb 2039912810QA9 01 Sep 2011 07 Sep 2011 USD/FEDJ.P. MORGAN SECURITIES LLCUS TREASURY N/B

15,600,000.000 NHHW Local 100.296875 34,125.00 0.00 0.00 15,646,312.501.000000

Base 100.296875 34,125.00 0.00 0.00 15,646,312.50

16 Sep 2011 21 Sep 2011 USD/FEDCITIGROUPGLOBAL MARKETS INC SALOMON

1,000,000.000 NHHW Local 103.214444 3,519.02 0.00 0.00 1,032,144.441.000000

Base 103.214444 3,519.02 0.00 0.00 1,032,144.44

912810QA9 Total

0.00 0.0037,644.0216,600,000.000 Local 16,678,456.94

Base 37,644.02 0.00 0.00 16,678,456.94

4%   15 Nov 2012912828AP5 08 Aug 2011 09 Aug 2011 USD/FEDCREDIT SUISSE SECURITIES (USA) LLCUS TREASURY N/B

1,600,000.000 NHFJ Local 104.777344 14,956.52 0.00 0.00 1,676,437.501.000000

Base 104.777344 14,956.52 0.00 0.00 1,676,437.50

27 Sep 2011 28 Sep 2011 USD/FEDPERSHING LLC

5,000,000.000 NHFJ Local 104.292969 73,913.04 0.00 0.00 5,214,648.441.000000

Base 104.292969 73,913.04 0.00 0.00 5,214,648.44
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912828AP5 Total

0.00 0.0088,869.566,600,000.000 Local 6,891,085.94

Base 88,869.56 0.00 0.00 6,891,085.94

4.25%   15 Nov 2013912828BR0 08 Aug 2011 09 Aug 2011 USD/FEDGOLDMAN SACHS + COUS TREASURY N/B

2,300,000.000 NHFJ Local 108.964844 22,843.75 0.00 0.00 2,506,191.411.000000

Base 108.964844 22,843.75 0.00 0.00 2,506,191.41

0%912828CT5 08 Aug 2011 09 Aug 2011 USD/FEDBARCLAYS CAPITAL INC.US TREASURY N/B

2,000,000.000 NHFJ Local 111.324219 41,091.16 0.00 0.00 2,226,484.381.000000

Base 111.324219 41,091.16 0.00 0.00 2,226,484.38

4%   15 Feb 2015912828DM9 08 Aug 2011 09 Aug 2011 USD/FEDGOLDMAN SACHS + COUS TREASURY N/B

2,000,000.000 NHFJ Local 111.886719 38,674.03 0.00 0.00 2,237,734.381.000000

Base 111.886719 38,674.03 0.00 0.00 2,237,734.38

4.125%   15 May 2015912828DV9 08 Aug 2011 09 Aug 2011 USD/FEDGOLDMAN SACHS + COUS TREASURY N/B

2,000,000.000 NHFJ Local 112.914063 19,279.89 0.00 0.00 2,258,281.251.000000

Base 112.914063 19,279.89 0.00 0.00 2,258,281.25

4.75%   15 Aug 2017912828HA1 03 Aug 2011 05 Aug 2011 USD/FEDCABRERA CAPITAL MARKETSUS TREASURY N/B

800,000.000 NHID Local 118.492187 17,950.28 0.00 0.00 947,937.501.000000

Base 118.492187 17,950.28 0.00 0.00 947,937.50

4.25%   15 Nov 2017912828HH6 03 Aug 2011 05 Aug 2011 USD/FEDCABRERA CAPITAL MARKETSUS TREASURY N/B

855,000.000 NHID Local 115.687500 8,096.94 0.00 0.00 989,128.131.000000

Base 115.687500 8,096.94 0.00 0.00 989,128.13

3.5%   15 Feb 2018912828HR4 08 Aug 2011 09 Aug 2011 USD/FEDPERSHING LLCUS TREASURY N/B

1,000,000.000 NHFJ Local 112.187500 16,919.89 0.00 0.00 1,121,875.001.000000

Base 112.187500 16,919.89 0.00 0.00 1,121,875.00
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29 Aug 2011 01 Sep 2011 USD/FEDGOLDMAN SACHS + CO

7,700,000.000 NHFI Local 112.808193 12,449.73 0.00 0.00 8,686,230.921.000000

Base 112.808193 12,449.73 0.00 0.00 8,686,230.92

08 Sep 2011 12 Sep 2011 USD/FEDLOOP CAPITAL MARKETS LLC

12,300,000.000 NHFI Local 113.773437 32,755.43 0.00 0.00 13,994,132.811.000000

Base 113.773437 32,755.43 0.00 0.00 13,994,132.81

15 Sep 2011 20 Sep 2011 USD/FEDLOOP CAPITAL MARKETS LLC

5,750,000.000 NHHW Local 113.226562 19,687.50 0.00 0.00 6,510,527.341.000000

Base 113.226562 19,687.50 0.00 0.00 6,510,527.34

912828HR4 Total

0.00 0.0081,812.5526,750,000.000 Local 30,312,766.07

Base 81,812.55 0.00 0.00 30,312,766.07

2.875%   30 Apr 2013912828HY9 08 Aug 2011 09 Aug 2011 USD/FEDDEUTSCHE BANK SECURITIES INCUS TREASURY N/B

2,500,000.000 NHFJ Local 104.968750 21,441.92 0.00 0.00 2,624,218.751.000000

Base 104.968750 21,441.92 0.00 0.00 2,624,218.75

1.125%   15 Jan 2012912828KB5 27 Sep 2011 30 Sep 2011 USD/FEDCITIGROUPGLOBAL MARKETS INC SALOMONUS TREASURY N/B

2,490,000.000 NHFI Local 100.312165 5,861.31 0.00 0.00 2,497,772.911.000000

Base 100.312165 5,861.31 0.00 0.00 2,497,772.91

3.125%   15 May 2019912828KQ2 08 Aug 2011 09 Aug 2011 USD/FEDPERSHING LLCUS TREASURY N/B

500,000.000 NHFJ Local 108.890626 3,651.49 0.00 0.00 544,453.131.000000

Base 108.890626 3,651.49 0.00 0.00 544,453.13

2.25%   31 May 2014912828KV1 29 Aug 2011 01 Sep 2011 USD/FEDGOLDMAN SACHS + COUS TREASURY N/B

555,000.000 NHFI Local 105.253571 3,173.05 0.00 0.00 584,157.321.000000

Base 105.253571 3,173.05 0.00 0.00 584,157.32
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2.625%   31 Jul 2014912828LC2 08 Aug 2011 09 Aug 2011 USD/FEDJPMORGAN SECURITIES INCUS TREASURY N/B

2,200,000.000 NHFJ Local 106.492188 1,412.36 0.00 0.00 2,342,828.131.000000

Base 106.492188 1,412.36 0.00 0.00 2,342,828.13

08 Aug 2011 09 Aug 2011 USD/FEDPERSHING LLC

1,000,000.000 NHFJ Local 106.535156 641.98 0.00 0.00 1,065,351.561.000000

Base 106.535156 641.98 0.00 0.00 1,065,351.56

27 Sep 2011 28 Sep 2011 USD/FEDPERSHING LLC

4,000,000.000 NHFJ Local 106.242188 16,834.24 0.00 0.00 4,249,687.501.000000

Base 106.242188 16,834.24 0.00 0.00 4,249,687.50

912828LC2 Total

0.00 0.0018,888.587,200,000.000 Local 7,657,867.19

Base 18,888.58 0.00 0.00 7,657,867.19

3.25%   31 Jul 2016912828LD0 08 Aug 2011 09 Aug 2011 USD/FEDPERSHING LLCUS TREASURY N/B

2,000,000.000 NHFJ Local 110.578125 1,589.67 0.00 0.00 2,211,562.501.000000

Base 110.578125 1,589.67 0.00 0.00 2,211,562.50

3.125%   31 Dec 2016912828MD9 08 Aug 2011 09 Aug 2011 USD/FEDPERSHING LLCUS TREASURY N/B

1,900,000.000 NHFJ Local 110.546875 6,711.96 0.00 0.00 2,100,390.631.000000

Base 110.546875 6,711.96 0.00 0.00 2,100,390.63

2.25%   31 Jul 2017912828NR7 08 Aug 2011 09 Aug 2011 USD/FEDPERSHING LLCUS TREASURY N/B

1,000,000.000 NHFJ Local 105.550781 580.84 0.00 0.00 1,055,507.811.000000

Base 105.550781 580.84 0.00 0.00 1,055,507.81

2.875%   15 Aug 2020912828NT3 09 Aug 2011 12 Aug 2011 USD/FEDLOOP CAPITAL MARKETS LLCUS TREASURY N/B

50,000,000.000 NHHW Local 103.671875 645,372.93 0.00 0.00 51,835,937.501.000000

Base 103.671875 645,372.93 0.00 0.00 51,835,937.50
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09 Aug 2011 12 Aug 2011 USD/FEDLOOP CAPITAL MARKETS LLC

355,000.000 NHHW Local 103.671875 4,582.15 0.00 0.00 368,035.161.000000

Base 103.671875 4,582.15 0.00 0.00 368,035.16

18 Aug 2011 23 Aug 2011 USD/FEDBANK OF AMERICA SECURITIES LLC

14,035,000.000 NHHW Local 106.179687 8,009.10 0.00 0.00 14,902,319.141.000000

Base 106.179687 8,009.10 0.00 0.00 14,902,319.14

29 Aug 2011 01 Sep 2011 USD/FEDLOOP CAPITAL MARKETS LLC

44,400,000.000 NHFI Local 104.425781 53,841.03 0.00 0.00 46,365,046.881.000000

Base 104.425781 53,841.03 0.00 0.00 46,365,046.88

31 Aug 2011 06 Sep 2011 USD/FEDBANK OF AMERICA SECURITIES LLC

600.000 NHHW Local 105.234375 0.94 0.00 0.00 631.411.000000

Base 105.234375 0.94 0.00 0.00 631.41

31 Aug 2011 06 Sep 2011 USD/FEDBANK OF AMERICA SECURITIES LLC

100.000 NHFI Local 105.234375 0.16 0.00 0.00 105.231.000000

Base 105.234375 0.16 0.00 0.00 105.23

08 Sep 2011 12 Sep 2011 USD/FEDMORGAN STANLEY CO INCORPORATED

13,230,000.000 NHHW Local 106.632412 26,424.05 0.00 0.00 14,107,468.171.000000

Base 106.632412 26,424.05 0.00 0.00 14,107,468.17

27 Sep 2011 30 Sep 2011 USD/FEDMORGAN STANLEY CO INCORPORATED

1,430,000.000 NHFI Local 106.597256 4,692.19 0.00 0.00 1,524,340.761.000000

Base 106.597256 4,692.19 0.00 0.00 1,524,340.76

912828NT3 Total

0.00 0.00742,922.55123,450,700.000 Local 129,103,884.25

Base 742,922.55 0.00 0.00 129,103,884.25
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3.625%   15 Feb 2021912828PX2 18 Aug 2011 23 Aug 2011 USD/FEDDEUTSCHE BANK SECURITIES, INC.US TREASURY N/B

25,000,000.000 NHHW Local 114.375000 19,701.09 0.00 0.00 28,593,750.001.000000

Base 114.375000 19,701.09 0.00 0.00 28,593,750.00

14 Sep 2011 19 Sep 2011 USD/FEDBANK OF AMERICA SECURITIES LLC

7,000,000.000 NHHW Local 115.077725 24,133.83 0.00 0.00 8,055,440.751.000000

Base 115.077725 24,133.83 0.00 0.00 8,055,440.75

13 Sep 2011 16 Sep 2011 USD/FEDLOOP CAPITAL MARKETS LLC

12,330,000.000 NHFI Local 115.015625 38,866.30 0.00 0.00 14,181,426.561.000000

Base 115.015625 38,866.30 0.00 0.00 14,181,426.56

16 Sep 2011 21 Sep 2011 USD/FEDMORGAN STANLEY CO INCORPORATED

3,000,000.000 NHHW Local 114.319912 10,934.10 0.00 0.00 3,429,597.381.000000

Base 114.319912 10,934.10 0.00 0.00 3,429,597.38

912828PX2 Total

0.00 0.0093,635.3247,330,000.000 Local 54,260,214.69

Base 93,635.32 0.00 0.00 54,260,214.69

2.875%   28 Feb 2018912828PY0 08 Sep 2011 12 Sep 2011 USD/FEDGOLDMAN SACHS + COUS TREASURY N/B

36,265,000.000 NHHW Local 109.112881 32,877.61 0.00 0.00 39,569,786.391.000000

Base 109.112881 32,877.61 0.00 0.00 39,569,786.39

13 Sep 2011 16 Sep 2011 USD/FEDBANK OF AMERICA SECURITIES LLC

5,000,000.000 NHFI Local 109.108975 6,043.96 0.00 0.00 5,455,448.751.000000

Base 109.108975 6,043.96 0.00 0.00 5,455,448.75

27 Sep 2011 30 Sep 2011 USD/FEDDEUTSCHE BANK SECURITIES, INC.

830,000.000 NHFI Local 108.765225 1,881.18 0.00 0.00 902,751.371.000000

Base 108.765225 1,881.18 0.00 0.00 902,751.37
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912828PY0 Total

0.00 0.0040,802.7542,095,000.000 Local 45,927,986.51

Base 40,802.75 0.00 0.00 45,927,986.51

2.125%   29 Feb 2016912828QJ2 08 Sep 2011 12 Sep 2011 USD/FEDLOOP CAPITAL MARKETS LLCUS TREASURY N/B

10,000,000.000 NHFI Local 106.160156 7,005.49 0.00 0.00 10,616,015.631.000000

Base 106.160156 7,005.49 0.00 0.00 10,616,015.63

15 Sep 2011 20 Sep 2011 USD/FEDJ.P. MORGAN SECURITIES LLC

11,255,000.000 NHFI Local 105.890625 13,141.14 0.00 0.00 11,917,989.841.000000

Base 105.890625 13,141.14 0.00 0.00 11,917,989.84

912828QJ2 Total

0.00 0.0020,146.6321,255,000.000 Local 22,534,005.47

Base 20,146.63 0.00 0.00 22,534,005.47

3.125%   15 May 2021912828QN3 14 Sep 2011 19 Sep 2011 USD/FEDLOOP CAPITAL MARKETS LLCUS TREASURY N/B

8,260,000.000 NHHW Local 110.468750 89,081.18 0.00 0.00 9,124,718.751.000000

Base 110.468750 89,081.18 0.00 0.00 9,124,718.75

0.625%   15 Jul 2014912828QU7 08 Sep 2011 12 Sep 2011 USD/FEDDEUTSCHE BANK SECURITIES, INC.US TREASURY N/B

13,400,000.000 NHFI Local 100.882477 13,427.31 0.00 0.00 13,518,251.991.000000

Base 100.882477 13,427.31 0.00 0.00 13,518,251.99

12 Sep 2011 15 Sep 2011 USD/FEDMORGAN STANLEY CO INCORPORATED

400,000.000 NHFI Local 100.827790 421.20 0.00 0.00 403,311.161.000000

Base 100.827790 421.20 0.00 0.00 403,311.16

15 Sep 2011 20 Sep 2011 USD/FEDJ.P. MORGAN SECURITIES LLC

4,570,000.000 NHFI Local 100.796874 5,200.24 0.00 15.31 4,606,401.871.000000

Base 100.796874 5,200.24 0.00 15.31 4,606,401.87
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912828QU7 Total

0.00 15.3119,048.7518,370,000.000 Local 18,527,965.02

Base 19,048.75 0.00 15.31 18,527,965.02

0.375%   31 Jul 2013912828QW3 24 Aug 2011 29 Aug 2011 USD/FEDGOLDMAN SACHS + COUS TREASURY N/B

8,000,000.000 NHHW Local 100.296540 2,364.13 0.00 0.00 8,023,723.201.000000

Base 100.296540 2,364.13 0.00 0.00 8,023,723.20

01 Sep 2011 07 Sep 2011 USD/FEDMORGAN STANLEY CO INCORPORATED

2,200,000.000 NHHW Local 100.366852 851.90 0.00 0.00 2,208,070.761.000000

Base 100.366852 851.90 0.00 0.00 2,208,070.76

15 Sep 2011 20 Sep 2011 USD/FEDCITIGROUPGLOBAL MARKETS INC SALOMON

4,500,000.000 NHHW Local 100.331696 2,338.65 0.00 0.00 4,514,926.331.000000

Base 100.331696 2,338.65 0.00 0.00 4,514,926.33

912828QW3 Total

0.00 0.005,554.6814,700,000.000 Local 14,746,720.29

Base 5,554.68 0.00 0.00 14,746,720.29

1.5%   31 Jul 2016912828QX1 29 Aug 2011 01 Sep 2011 USD/FEDLOOP CAPITAL MARKETS LLCUS TREASURY N/B

23,515,000.000 NHFI Local 102.546875 30,671.74 0.00 0.00 24,113,897.661.000000

Base 102.546875 30,671.74 0.00 0.00 24,113,897.66

15 Sep 2011 20 Sep 2011 USD/FEDJ.P. MORGAN SECURITIES LLC

18,470,000.000 NHFI Local 102.742187 38,395.52 0.00 0.00 18,976,482.031.000000

Base 102.742187 38,395.52 0.00 0.00 18,976,482.03

15 Sep 2011 20 Sep 2011 USD/FEDLOOP CAPITAL MARKETS LLC

34,010,000.000 NHHW Local 102.765625 70,700.14 0.00 0.00 34,950,589.061.000000

Base 102.765625 70,700.14 0.00 0.00 34,950,589.06
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912828QX1 Total

0.00 0.00139,767.4075,995,000.000 Local 78,040,968.75

Base 139,767.40 0.00 0.00 78,040,968.75

1%   06 Nov 201491340CAB7 01 Jul 2011 05 Jul 2011 USD/OTH4 PAYDOWNUNIVERSAL CITY DEV PARTNERS LT

15,046.300 NHHL Local 100.000000 0.00 0.00 0.00 15,046.301.000000

Base 100.000000 0.00 0.00 0.00 15,046.30

01 Jul 2011 05 Jul 2011 USD/OTH4 PAYDOWN

1,190,162.040 NHHL Local 100.000000 0.00 0.00 0.00 1,190,162.041.000000

Base 100.000000 0.00 0.00 0.00 1,190,162.04

91340CAB7 Total

0.00 0.000.001,205,208.340 Local 1,205,208.34

Base 0.00 0.00 0.00 1,205,208.34

1%   29 Sep 2014914908AJ7 28 Sep 2011 USD/OTHCITIBANK ADRUNIVISION COMMUNICATIONS INC

2,982,420.850 NHHM Local 91.250000 0.00 0.00 0.00 2,721,459.031.000000

Base 91.250000 0.00 0.00 0.00 2,721,459.03

1%   31 May 201491832FAC3 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNVSS AHC CONS HLDGS CORP

1,265.380 NHHL Local 100.000000 0.00 0.00 0.00 1,265.381.000000

Base 100.000000 0.00 0.00 0.00 1,265.38

3%   01 Apr 201692343VAY0 27 Sep 2011 30 Sep 2011 USD/DTCDEUTSCHE BANK SECURITIES INCVERIZON COMMUNICATIONS

220,000.000 NHFI Local 104.466000 3,336.67 0.00 0.00 229,825.201.000000

Base 104.466000 3,336.67 0.00 0.00 229,825.20

1%   31 Jul 201492553JAC0 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNGOODYEAR ENGINEERED PRODUCTS

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
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1%   31 Jul 201492553JAD8 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNGOODYEAR ENGINEERED PRODUCTS

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

1%   22 Dec 201692829EAG0 15 Sep 2011 16 Sep 2011 USD/OTH1 PAYDOWNVISANT CORP

3,768.840 NHHM Local 100.000000 0.00 0.00 0.00 3,768.841.000000

Base 100.000000 0.00 0.00 0.00 3,768.84

5.5%   11 Feb 201692928DAH0 01 Jul 2011 05 Jul 2011 USD/OTH4 PAYDOWNWM BOLTHOUSE FARMS INC

2,698.150 NHHL Local 100.000000 0.00 0.00 0.00 2,698.151.000000

Base 100.000000 0.00 0.00 0.00 2,698.15

05 Aug 2011 05 Aug 2011 USD/OTHPAYDOWN

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

12 Aug 2011 12 Aug 2011 USD/OTHPAYDOWN

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

26 Aug 2011 29 Aug 2011 USD/OTH3 PAYDOWN

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

31 Aug 2011 31 Aug 2011 USD/OTHPAYDOWN

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

92928DAH0 Total

0.00 0.000.0019,277.830 Local 19,277.83

Base 0.00 0.00 0.00 19,277.83
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1.5%   25 Oct 2015931142CX9 27 Sep 2011 30 Sep 2011 USD/DTCWELLS FARGO SECURITIES, LLCWAL MART STORES INC

370,000.000 NHFI Local 100.865000 2,389.58 0.00 0.00 373,200.501.000000

Base 100.865000 2,389.58 0.00 0.00 373,200.50

1%   20 Jun 201793208WAC8 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNWALL STREET SYS HLDGS INC

1,661.110 NHHL Local 100.000000 0.00 0.00 0.00 1,661.111.000000

Base 100.000000 0.00 0.00 0.00 1,661.11

1%   15 Mar 201893443NAW9 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNWARNER CHILCOTT CORP

974.330 NHHL Local 100.000000 0.00 0.00 0.00 974.331.000000

Base 100.000000 0.00 0.00 0.00 974.33

1%   15 Mar 201893443NAX7 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNWARNER CHILCOTT CORP

487.160 NHHL Local 100.000000 0.00 0.00 0.00 487.161.000000

Base 100.000000 0.00 0.00 0.00 487.16

1%   15 Mar 201893443NAY5 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNWARNER CHILCOTT CORP

669.850 NHHL Local 100.000000 0.00 0.00 0.00 669.851.000000

Base 100.000000 0.00 0.00 0.00 669.85

7.375%   15 Apr 2014934548AE8 11 Jul 2011 21 Jul 2011 USD/DTC10 TENDER OFFERWMG ACQUSITION CORP

1,635,000.000 NHFS Local 100.029000 32,155.00 0.00 0.00 1,635,474.151.000000

Base 100.029000 32,155.00 0.00 0.00 1,635,474.15

4.375%   31 Jan 2013949746NY3 27 Sep 2011 30 Sep 2011 USD/DTCBARCLAYS CAPITAL INCWELLS FARGO + CO NEW

260,000.000 NHFI Local 103.906000 1,895.83 0.00 0.00 270,155.601.000000

Base 103.906000 1,895.83 0.00 0.00 270,155.60

4.6%   01 Apr 202194974BEV8 27 Sep 2011 30 Sep 2011 USD/DTCSTIFEL NICOLAUS + CO INCWELLS FARGO + COMPANY

170,000.000 NHFI Local 106.899000 3,931.72 0.00 0.00 181,728.301.000000

Base 106.899000 3,931.72 0.00 0.00 181,728.30
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5.75%   16 May 201694980VAE8 09 Aug 2011 12 Aug 2011 USD/DTCWELLS FARGO SECURITIES LLCWELLS FARGO BK NATL ASSN

2,800,000.000 NHFJ Local 110.420000 38,908.33 0.00 0.00 3,091,760.001.000000

Base 110.420000 38,908.33 0.00 0.00 3,091,760.00

5%   24 May 201795058QAC7 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNWENDYS/ARBYS RESTAURANTS LLC

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

8.625%   01 Oct 2018952355AG0 24 Aug 2011 26 Aug 2011 USD/DTC2 EXCHANGE OFFER (NON CASH)WEST CORP

3,672,000.000 NHFS Local 103.446895 34,310.25 0.00 0.00 3,798,570.001.000000

Base 103.446895 34,310.25 0.00 0.00 3,798,570.00

1%   22 Dec 2016973HHNII0 30 Sep 2011 OPEN USD/OTH4 PAYDOWNVIRTUAL RADIOLOGIC CORP

530.530 NHHL Local 100.000000 0.00 0.00 0.00 530.531.000000

Base 100.000000 0.00 0.00 0.00 530.53

1%   23 Sep 2018973HKMII8 25 Sep 2011 OPEN USD/OTH7 CITIBANK ADRSEALED AIR CORP

140,000.000 NHHL Local 100.250000 0.00 0.00 0.00 140,350.001.000000

Base 100.250000 0.00 0.00 0.00 140,350.00

1%   04 Aug 2016975EVYII5 30 Jun 2011 USD/OTHPAYDOWNINVENTIV HEALTH INC.

2,857.490 NHHL Local 100.000000 0.00 0.00 0.00 2,857.491.000000

Base 100.000000 0.00 0.00 0.00 2,857.49

30 Jun 2011 CANCEL USD/OTHPAYDOWN

-2,857.490 NHHL Local 100.000000 0.00 0.00 0.00 -2,857.491.000000

Base 100.000000 0.00 0.00 0.00 -2,857.49

01 Aug 2011 USD/OTHSTATE STREET BANK AND TRUST

1,140,137.970 NHHL Local 99.918901 0.00 0.00 0.00 1,139,213.331.000000

Base 99.918901 0.00 0.00 0.00 1,139,213.33
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01 Aug 2011 CANCEL USD/OTHSTATE STREET BANK AND TRUST

-1,140,137.970 NHHL Local 99.918901 0.00 0.00 0.00 -1,139,213.331.000000

Base 99.918901 0.00 0.00 0.00 -1,139,213.33

31 Jul 2011 01 Aug 2011 USD/OTHSTATE STREET BANK AND TRUST

1,140,137.970 NHHL Local 99.918901 0.00 0.00 0.00 1,139,213.331.000000

Base 99.918901 0.00 0.00 0.00 1,139,213.33

975EVYII5 Total

0.00 0.000.001,140,137.970 Local 1,139,213.33

Base 0.00 0.00 0.00 1,139,213.33

1%   13 Jul 2018975EYZII9 30 Sep 2011 OPEN USD/OTH3 PAYDOWNINC. RESEARCH

3,292.080 NHHL Local 100.000000 0.00 0.00 0.00 3,292.081.000000

Base 100.000000 0.00 0.00 0.00 3,292.08

1%   30 Jul 2018975EZAII3 12 Jul 2011 USD/OTHCITIBANK ADRASHLAND, INC.

145,570.090 NHHL Local 100.250003 0.00 0.00 0.00 145,934.021.000000

Base 100.250003 0.00 0.00 0.00 145,934.02

12 Jul 2011 CANCEL USD/OTHCITIBANK ADR

-145,570.090 NHHL Local 100.250003 0.00 0.00 0.00 -145,934.021.000000

Base 100.250003 0.00 0.00 0.00 -145,934.02

18 Jul 2011 USD/OTHCITIBANK ADR

75,843.910 NHHL Local 100.250000 0.00 0.00 0.00 76,033.521.000000

Base 100.250000 0.00 0.00 0.00 76,033.52

18 Jul 2011 CANCEL USD/OTHCITIBANK ADR

-75,843.910 NHHL Local 100.250000 0.00 0.00 0.00 -76,033.521.000000

Base 100.250000 0.00 0.00 0.00 -76,033.52
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12 Jul 2011 USD/OTHCITIBANK ADR

145,570.090 NHHL Local 100.250003 0.00 0.00 0.00 145,934.021.000000

Base 100.250003 0.00 0.00 0.00 145,934.02

12 Jul 2011 CANCEL USD/OTHCITIBANK ADR

-145,570.090 NHHL Local 100.250003 0.00 0.00 0.00 -145,934.021.000000

Base 100.250003 0.00 0.00 0.00 -145,934.02

18 Jul 2011 USD/OTHCITIBANK ADR

75,843.910 NHHL Local 100.250000 0.00 0.00 0.00 76,033.521.000000

Base 100.250000 0.00 0.00 0.00 76,033.52

18 Jul 2011 CANCEL USD/OTHCITIBANK ADR

-75,843.910 NHHL Local 100.250000 0.00 0.00 0.00 -76,033.521.000000

Base 100.250000 0.00 0.00 0.00 -76,033.52

12 Jul 2011 02 Sep 2011 USD/OTHCITIBANK ADR

145,570.090 NHHL Local 100.250003 0.00 0.00 0.00 145,934.021.000000

Base 100.250003 0.00 0.00 0.00 145,934.02

18 Jul 2011 02 Sep 2011 USD/OTHCITIBANK ADR

75,843.910 NHHL Local 100.250000 0.00 0.00 0.00 76,033.521.000000

Base 100.250000 0.00 0.00 0.00 76,033.52

975EZAII3 Total

0.00 0.000.00221,414.000 Local 221,967.54

Base 0.00 0.00 0.00 221,967.54

1%   19 Jul 2018975EZBII1 30 Sep 2011 USD/OTHPAYDOWNINVENTIV HEALTH, INC.

464.360 NHHL Local 100.000000 0.00 0.00 0.00 464.361.000000

Base 100.000000 0.00 0.00 0.00 464.36
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1%   02 Apr 2018975LEVII4 02 Aug 2011 USD/OTHCREDIT SUISSE FIRST BOSTONROYALTY PHARMA FINANCE TRUST

73,211.010 NHHL Local 99.875005 0.00 0.00 0.00 73,119.501.000000

Base 99.875005 0.00 0.00 0.00 73,119.50

02 Aug 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-73,211.010 NHHL Local 99.875005 0.00 0.00 0.00 -73,119.501.000000

Base 99.875005 0.00 0.00 0.00 -73,119.50

01 Aug 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

104,587.160 NHHL Local 100.124996 0.00 0.00 0.00 104,717.891.000000

Base 100.124996 0.00 0.00 0.00 104,717.89

01 Aug 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-104,587.160 NHHL Local 100.124996 0.00 0.00 0.00 -104,717.891.000000

Base 100.124996 0.00 0.00 0.00 -104,717.89

01 Aug 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

104,587.160 NHHL Local 99.875003 0.00 0.00 0.00 104,456.431.000000

Base 99.875003 0.00 0.00 0.00 104,456.43

01 Aug 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-104,587.160 NHHL Local 99.875003 0.00 0.00 0.00 -104,456.431.000000

Base 99.875003 0.00 0.00 0.00 -104,456.43

01 Aug 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

104,587.160 NHHL Local 99.875003 0.00 0.00 0.00 104,456.431.000000

Base 99.875003 0.00 0.00 0.00 104,456.43

01 Aug 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-104,587.160 NHHL Local 99.875003 0.00 0.00 0.00 -104,456.431.000000

Base 99.875003 0.00 0.00 0.00 -104,456.43

01 Aug 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

78,440.370 NHHL Local 100.124999 0.00 0.00 0.00 78,538.421.000000

Base 100.124999 0.00 0.00 0.00 78,538.42
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01 Aug 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-78,440.370 NHHL Local 100.124999 0.00 0.00 0.00 -78,538.421.000000

Base 100.124999 0.00 0.00 0.00 -78,538.42

01 Aug 2011 29 Aug 2011 USD/OTH3 CREDIT SUISSE FIRST BOSTON

104,587.160 NHHL Local 99.875003 0.00 0.00 0.00 104,456.431.000000

Base 99.875003 0.00 0.00 0.00 104,456.43

01 Aug 2011 01 Sep 2011 USD/OTHDEUTSCHE BANK SECURITIES

104,587.160 NHHL Local 100.000000 0.00 0.00 0.00 104,587.161.000000

Base 100.000000 0.00 0.00 0.00 104,587.16

02 Aug 2011 07 Sep 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

73,211.010 NHHL Local 99.875005 0.00 0.00 0.00 73,119.501.000000

Base 99.875005 0.00 0.00 0.00 73,119.50

01 Aug 2011 USD/OTHBANK OF AMERICA

104,587.160 NHHL Local 99.880004 0.00 0.00 0.00 104,461.661.000000

Base 99.880004 0.00 0.00 0.00 104,461.66

01 Aug 2011 CANCEL USD/OTHBANK OF AMERICA

-104,587.160 NHHL Local 99.880004 0.00 0.00 0.00 -104,461.661.000000

Base 99.880004 0.00 0.00 0.00 -104,461.66

1%   02 Apr 2018975LEVII4 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNROYALTY PHARMA FINANCE TRUST

10,000.000 NHHM Local 100.000000 0.00 0.00 0.00 10,000.001.000000

Base 100.000000 0.00 0.00 0.00 10,000.00

1%   02 Apr 2018975LEVII4 30 Sep 2011 OPEN USD/OTH3 PAYDOWNROYALTY PHARMA FINANCE TRUST

4,469.040 NHHL Local 100.000000 0.00 0.00 0.00 4,469.041.000000

Base 100.000000 0.00 0.00 0.00 4,469.04

30 Sep 2011 USD/OTHPAYDOWN

4,469.040 NHHL Local 100.000000 0.00 0.00 0.00 4,469.041.000000

Base 100.000000 0.00 0.00 0.00 4,469.04
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30 Sep 2011 CANCEL USD/OTHPAYDOWN

-4,469.040 NHHL Local 100.000000 0.00 0.00 0.00 -4,469.041.000000

Base 100.000000 0.00 0.00 0.00 -4,469.04

01 Aug 2011 OPEN USD/OTH13 BANK OF AMERICA

104,325.690 NHHL Local 99.874997 0.00 0.00 0.00 104,195.281.000000

Base 99.874997 0.00 0.00 0.00 104,195.28

01 Aug 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

78,244.270 NHHL Local 100.124999 0.00 0.00 0.00 78,342.071.000000

Base 100.124999 0.00 0.00 0.00 78,342.07

30 Sep 2011 USD/OTHPAYDOWN

4,469.040 NHHL Local 100.000000 0.00 0.00 0.00 4,469.041.000000

Base 100.000000 0.00 0.00 0.00 4,469.04

30 Sep 2011 CANCEL USD/OTHPAYDOWN

-4,469.040 NHHL Local 100.000000 0.00 0.00 0.00 -4,469.041.000000

Base 100.000000 0.00 0.00 0.00 -4,469.04

975LEVII4 Total

0.00 0.000.00479,424.330 Local 479,169.48

Base 0.00 0.00 0.00 479,169.48

1%   28 Jul 2017975LEXII0 26 Jul 2011 USD/OTHGOLDMAN SACHSU.S. SECURITY HOLDINGS INC

30,075.500 NHHL Local 99.625010 0.00 0.00 0.00 29,962.721.000000

Base 99.625010 0.00 0.00 0.00 29,962.72

26 Jul 2011 CANCEL USD/OTHGOLDMAN SACHS

-30,075.500 NHHL Local 99.625010 0.00 0.00 0.00 -29,962.721.000000

Base 99.625010 0.00 0.00 0.00 -29,962.72
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27 Jul 2011 USD/OTHGOLDMAN SACHS

30,075.500 NHHL Local 100.000000 0.00 0.00 0.00 30,075.501.000000

Base 100.000000 0.00 0.00 0.00 30,075.50

27 Jul 2011 CANCEL USD/OTHGOLDMAN SACHS

-30,075.500 NHHL Local 100.000000 0.00 0.00 0.00 -30,075.501.000000

Base 100.000000 0.00 0.00 0.00 -30,075.50

1%   28 Jul 2017975LEXII0 26 Jul 2011 USD/OTHGOLDMAN SACHSU.S. SECURITY HOLDINGS INC

30,075.500 NHHL Local 0.374989 0.00 0.00 0.00 112.781.000000

Base 0.374989 0.00 0.00 0.00 112.78

26 Jul 2011 CANCEL USD/OTHGOLDMAN SACHS

-30,075.500 NHHL Local 0.374989 0.00 0.00 0.00 -112.781.000000

Base 0.374989 0.00 0.00 0.00 -112.78

27 Jul 2011 USD/OTHGOLDMAN SACHS

30,075.500 NHHL Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

27 Jul 2011 CANCEL USD/OTHGOLDMAN SACHS

-30,075.500 NHHL Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

26 Jul 2011 22 Aug 2011 USD/OTH3 GOLDMAN SACHS

30,075.500 NHHL Local 99.625010 0.00 0.00 0.00 29,962.721.000000

Base 99.625010 0.00 0.00 0.00 29,962.72

27 Jul 2011 22 Aug 2011 USD/OTH3 GOLDMAN SACHS

30,075.500 NHHL Local 100.000000 0.00 0.00 0.00 30,075.501.000000

Base 100.000000 0.00 0.00 0.00 30,075.50

975LEXII0 Total

0.00 0.000.0060,151.000 Local 60,038.22

Base 0.00 0.00 0.00 60,038.22
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1%   28 Jul 2017975LEYII8 26 Jul 2011 USD/OTHGOLDMAN SACHSU.S. SECURITY HOLDINGS, INC

154,436.000 NHHL Local 99.625003 0.00 0.00 0.00 153,856.871.000000

Base 99.625003 0.00 0.00 0.00 153,856.87

26 Jul 2011 CANCEL USD/OTHGOLDMAN SACHS

-154,436.000 NHHL Local 99.625003 0.00 0.00 0.00 -153,856.871.000000

Base 99.625003 0.00 0.00 0.00 -153,856.87

27 Jul 2011 USD/OTHGOLDMAN SACHS

154,436.000 NHHL Local 100.000000 0.00 0.00 0.00 154,436.001.000000

Base 100.000000 0.00 0.00 0.00 154,436.00

27 Jul 2011 CANCEL USD/OTHGOLDMAN SACHS

-154,436.000 NHHL Local 100.000000 0.00 0.00 0.00 -154,436.001.000000

Base 100.000000 0.00 0.00 0.00 -154,436.00

1%   28 Jul 2017975LEYII8 26 Jul 2011 USD/OTHGOLDMAN SACHSU.S. SECURITY HOLDINGS, INC

154,436.000 NHHL Local 99.625003 0.00 0.00 0.00 153,856.871.000000

Base 99.625003 0.00 0.00 0.00 153,856.87

26 Jul 2011 CANCEL USD/OTHGOLDMAN SACHS

-154,436.000 NHHL Local 99.625003 0.00 0.00 0.00 -153,856.871.000000

Base 99.625003 0.00 0.00 0.00 -153,856.87

27 Jul 2011 USD/OTHGOLDMAN SACHS

154,436.000 NHHL Local 100.000000 0.00 0.00 0.00 154,436.001.000000

Base 100.000000 0.00 0.00 0.00 154,436.00

27 Jul 2011 CANCEL USD/OTHGOLDMAN SACHS

-154,436.000 NHHL Local 100.000000 0.00 0.00 0.00 -154,436.001.000000

Base 100.000000 0.00 0.00 0.00 -154,436.00

27 Jul 2011 22 Aug 2011 USD/OTH3 GOLDMAN SACHS

154,436.000 NHHL Local 100.000000 0.00 0.00 0.00 154,436.001.000000

Base 100.000000 0.00 0.00 0.00 154,436.00
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26 Jul 2011 22 Aug 2011 USD/OTH3 GOLDMAN SACHS

154,436.000 NHHL Local 99.625003 0.00 0.00 0.00 153,856.871.000000

Base 99.625003 0.00 0.00 0.00 153,856.87

975LEYII8 Total

0.00 0.000.00308,872.000 Local 308,292.87

Base 0.00 0.00 0.00 308,292.87

1%   03 Aug 2017975LHYII5 03 Aug 2011 07 Sep 2011 USD/OTH13 THE ROYALBANK OF CANADA EUROPEIPREO HOLDINGS

197,142.860 NHHL Local 98.999999 0.00 0.00 0.00 195,171.431.000000

Base 98.999999 0.00 0.00 0.00 195,171.43

03 Aug 2011 07 Sep 2011 USD/OTH13 THE ROYALBANK OF CANADA EUROPE

262,857.140 NHHL Local 98.249999 0.00 0.00 0.00 258,257.141.000000

Base 98.249999 0.00 0.00 0.00 258,257.14

975LHYII5 Total

0.00 0.000.00460,000.000 Local 453,428.57

Base 0.00 0.00 0.00 453,428.57

1%   14 Aug 2017975LRJII7 30 Sep 2011 USD/OTHPAYDOWNCLEMENT PAPPAS CO.

2,975.000 NHHL Local 100.000000 0.00 0.00 0.00 2,975.001.000000

Base 100.000000 0.00 0.00 0.00 2,975.00

1%   14 Apr 2015975LRXII6 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNAVETA HOLDINGS, LLC

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%   14 Apr 2015975LRYII4 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNAVETA HOLDINGS, LLC

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
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1%   05 Aug 2016975LUAII2 05 Aug 2011 12 Sep 2011 USD/OTH18 BARCLAYS BANKOCWEN FINANCIAL CORP

270,000.000 NHHL Local 98.125000 0.00 0.00 0.00 264,937.501.000000

Base 98.125000 0.00 0.00 0.00 264,937.50

05 Aug 2011 12 Sep 2011 USD/OTH18 BARCLAYS BANK

130,000.000 NHHL Local 98.000000 0.00 0.00 0.00 127,400.001.000000

Base 98.000000 0.00 0.00 0.00 127,400.00

975LUAII2 Total

0.00 0.000.00400,000.000 Local 392,337.50

Base 0.00 0.00 0.00 392,337.50

1%   26 Jul 2018975MGTII5 02 Aug 2011 USD/OTHJP MORGANCHASE BANKQUAD/ GRAPHICS

750,000.000 NHHM Local 99.875000 0.00 0.00 0.00 749,062.501.000000

Base 99.875000 0.00 0.00 0.00 749,062.50

02 Aug 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-750,000.000 NHHM Local 99.875000 0.00 0.00 0.00 -749,062.501.000000

Base 99.875000 0.00 0.00 0.00 -749,062.50

02 Aug 2011 USD/OTHJP MORGANCHASE BANK

750,000.000 NHHM Local 99.875000 0.00 0.00 0.00 749,062.501.000000

Base 99.875000 0.00 0.00 0.00 749,062.50

02 Aug 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-750,000.000 NHHM Local 99.875000 0.00 0.00 0.00 -749,062.501.000000

Base 99.875000 0.00 0.00 0.00 -749,062.50

02 Aug 2011 05 Aug 2011 USD/OTH1 JP MORGANCHASE BANK

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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975MGTII5 Total

0.00 0.000.00750,000.000 Local 748,125.00

Base 0.00 0.00 0.00 748,125.00

1%   26 Jul 2018975MTNII4 27 Jul 2011 USD/OTHJP MORGANSECURITIES INCSUNCOKE ENERGY INC.

1,500,000.000 NHHM Local 100.125000 0.00 0.00 0.00 1,501,875.001.000000

Base 100.125000 0.00 0.00 0.00 1,501,875.00

27 Jul 2011 CANCEL USD/OTHJP MORGANSECURITIES INC

-1,500,000.000 NHHM Local 100.125000 0.00 0.00 0.00 -1,501,875.001.000000

Base 100.125000 0.00 0.00 0.00 -1,501,875.00

27 Jul 2011 USD/OTHJP MORGANSECURITIES INC

1,500,000.000 NHHM Local 100.125000 0.00 0.00 0.00 1,501,875.001.000000

Base 100.125000 0.00 0.00 0.00 1,501,875.00

27 Jul 2011 CANCEL USD/OTHJP MORGANSECURITIES INC

-1,500,000.000 NHHM Local 100.125000 0.00 0.00 0.00 -1,501,875.001.000000

Base 100.125000 0.00 0.00 0.00 -1,501,875.00

975MTNII4 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   28 Jul 2017975NFMII9 28 Jul 2011 USD/OTHCREDIT SUISSE FIRST BOSTONAUTOPARTS HLDS LTD.

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

28 Jul 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-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
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Base Currency: USD - US DOLLAR

28 Jul 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

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

28 Jul 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-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

28 Jul 2011 04 Aug 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

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

975NFMII9 Total

0.00 0.000.002,000,000.000 Local 2,005,000.00

Base 0.00 0.00 0.00 2,005,000.00

1%   26 Jul 2017975NKUII5 27 Jul 2011 USD/OTHCREDIT SUISSE FIRST BOSTONTEREX CORP

750,000.000 NHHM Local 99.875000 0.00 0.00 0.00 749,062.501.000000

Base 99.875000 0.00 0.00 0.00 749,062.50

27 Jul 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-750,000.000 NHHM Local 99.875000 0.00 0.00 0.00 -749,062.501.000000

Base 99.875000 0.00 0.00 0.00 -749,062.50

27 Jul 2011 16 Aug 2011 USD/OTH1 CREDIT SUISSE FIRST BOSTON

750,000.000 NHHM Local 99.875000 0.00 0.00 0.00 749,062.501.000000

Base 99.875000 0.00 0.00 0.00 749,062.50

975NKUII5 Total

0.00 0.000.00750,000.000 Local 749,062.50

Base 0.00 0.00 0.00 749,062.50
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1%   28 Apr 2017977ATVII0 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNHUBBARD RADIO

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%   20 Jul 2018977EZFII0 28 Jul 2011 USD/OTHCITICORPSRA INTL. INC.

1,000,000.000 NHHM Local 96.625000 0.00 0.00 0.00 966,250.001.000000

Base 96.625000 0.00 0.00 0.00 966,250.00

28 Jul 2011 CANCEL USD/OTHCITICORP

-1,000,000.000 NHHM Local 96.625000 0.00 0.00 0.00 -966,250.001.000000

Base 96.625000 0.00 0.00 0.00 -966,250.00

28 Jul 2011 03 Aug 2011 USD/OTHCITICORP

1,000,000.000 NHHM Local 96.625000 0.00 0.00 0.00 966,250.001.000000

Base 96.625000 0.00 0.00 0.00 966,250.00

02 Aug 2011 USD/OTHCITICORP SECURITY SERVICES INC.

500,000.000 NHHM Local 96.000000 0.00 0.00 0.00 480,000.001.000000

Base 96.000000 0.00 0.00 0.00 480,000.00

02 Aug 2011 CANCEL USD/OTHCITICORP SECURITY SERVICES INC.

-500,000.000 NHHM Local 96.000000 0.00 0.00 0.00 -480,000.001.000000

Base 96.000000 0.00 0.00 0.00 -480,000.00

02 Aug 2011 12 Aug 2011 USD/OTHCITICORP SECURITY SERVICES INC.

500,000.000 NHHM Local 96.000000 0.00 0.00 0.00 480,000.001.000000

Base 96.000000 0.00 0.00 0.00 480,000.00

977EZFII0 Total

0.00 0.000.001,500,000.000 Local 1,446,250.00

Base 0.00 0.00 0.00 1,446,250.00
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1%   01 Apr 2016977HPBII3 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNLNR PROPERTY CORPORATION

21,237.760 NHHL Local 100.000000 0.00 0.00 0.00 21,237.761.000000

Base 100.000000 0.00 0.00 0.00 21,237.76

1%   02 May 2018977HPVII9 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNTRIZETTO

3,583.180 NHHL Local 100.000000 0.00 0.00 0.00 3,583.181.000000

Base 100.000000 0.00 0.00 0.00 3,583.18

1%   28 Apr 2017977HSPII9 07 Jul 2011 USD/OTHRESTRUCTURE NON CASHSENSUS METERING SYSTEMS INC.

648,375.000 NHHL Local 99.499999 0.00 0.00 0.00 645,133.121.000000

Base 99.499999 0.00 0.00 0.00 645,133.12

07 Jul 2011 CANCEL USD/OTHRESTRUCTURE NON CASH

-648,375.000 NHHL Local 99.499999 0.00 0.00 0.00 -645,133.121.000000

Base 99.499999 0.00 0.00 0.00 -645,133.12

977HSPII9 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   31 Dec 2015977HSUII8 07 Jul 2011 07 Jul 2011 USD/OTHRESTRUCTURE NON CASHTASC INC

645,853.970 NHHL Local 99.499999 0.00 0.00 0.00 642,624.701.000000

Base 99.499999 0.00 0.00 0.00 642,624.70

1%   31 May 2018977HVAII8 01 Aug 2011 01 Aug 2011 USD/OTHSTATE STREET BANK AND TRUSTSENSATA TECHNOLOGIES FIN CO

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%   20 Nov 2015977HWCII3 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNALLEN SYSTEMS

5,925.210 NHHL Local 100.000000 0.00 0.00 0.00 5,925.211.000000

Base 100.000000 0.00 0.00 0.00 5,925.21
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1%   30 Sep 2016977HWDII1 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNCNO FINANCIAL GROUP INC.

44,644.780 NHHL Local 100.000000 0.00 0.00 0.00 44,644.781.000000

Base 100.000000 0.00 0.00 0.00 44,644.78

6%   02 Jun 2017977QPVII9 14 Jul 2011 14 Jul 2011 USD/OTHRESTRUCTURE NON CASHCHRYSLER GROUP LLC

1,208,020.000 NHHL Local 99.536886 0.00 0.00 0.00 1,202,425.501.000000

Base 99.536886 0.00 0.00 0.00 1,202,425.50

1%   18 May 2017977QPZII0 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNVALITAS

2,708.200 NHHL Local 100.000000 0.00 0.00 0.00 2,708.201.000000

Base 100.000000 0.00 0.00 0.00 2,708.20

1%   03 Nov 2016977RUZII2 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNFIFTH THIRD PROCESSING SOLUTIO

3,063.140 NHHL Local 100.000000 0.00 0.00 0.00 3,063.141.000000

Base 100.000000 0.00 0.00 0.00 3,063.14

1%   26 May 2016977RVAII6 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNTECHNICOLOR

35,110.290 NHHM Local 100.000000 0.00 0.00 0.00 35,110.291.000000

Base 100.000000 0.00 0.00 0.00 35,110.29

1%   27 Mar 2017977RVTII5 05 Jul 2011 14 Jul 2011 USD/OTH9 PAYDOWNWYLE SERVICES CORPORATION

581.160 NHHL Local 100.000000 0.00 0.00 0.00 581.161.000000

Base 100.000000 0.00 0.00 0.00 581.16

05 Jul 2011 USD/OTHPAYDOWN

581.160 NHHL Local 100.000000 0.00 0.00 0.00 581.161.000000

Base 100.000000 0.00 0.00 0.00 581.16

05 Jul 2011 CANCEL USD/OTHPAYDOWN

-581.160 NHHL Local 100.000000 0.00 0.00 0.00 -581.161.000000

Base 100.000000 0.00 0.00 0.00 -581.16
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977RVTII5 Total

0.00 0.000.00581.160 Local 581.16

Base 0.00 0.00 0.00 581.16

1%   14 May 2018977RVUII2 01 Aug 2011 01 Aug 2011 USD/OTHSTATE STREET BANK AND TRUSTSTAR WEST GEN LLC

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 2017977RYAII3 15 Jul 2011 USD/OTHCHASE MANHATTANDUNKIN  BRANDS  INC.

1,492,509.370 NHHM Local 100.000000 0.00 0.00 0.00 1,492,509.381.000000

Base 100.000000 0.00 0.00 0.00 1,492,509.38

15 Jul 2011 CANCEL USD/OTHCHASE MANHATTAN

-1,492,509.370 NHHM Local 100.000000 0.00 0.00 0.00 -1,492,509.381.000000

Base 100.000000 0.00 0.00 0.00 -1,492,509.38

15 Jul 2011 27 Jul 2011 USD/OTHCHASE MANHATTAN

1,492,509.370 NHHM Local 100.000000 0.00 0.00 0.00 1,492,509.381.000000

Base 100.000000 0.00 0.00 0.00 1,492,509.38

30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWN

2,532.250 NHHL Local 100.000000 0.00 0.00 0.00 2,532.251.000000

Base 100.000000 0.00 0.00 0.00 2,532.25

977RYAII3 Total

0.00 0.000.001,495,041.620 Local 1,495,041.63

Base 0.00 0.00 0.00 1,495,041.63

1%   08 Jun 2018977RYZII8 24 Jun 2011 USD/OTHJP MORGANCHASE BANKQUINTELES TRANSNATIONAL CORP

330,529.000 NHHL Local 99.124999 0.00 0.00 0.00 327,636.871.000000

Base 99.124999 0.00 0.00 0.00 327,636.87
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24 Jun 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-330,529.000 NHHL Local 99.124999 0.00 0.00 0.00 -327,636.871.000000

Base 99.124999 0.00 0.00 0.00 -327,636.87

24 Jun 2011 USD/OTHJP MORGANCHASE BANK

330,529.000 NHHL Local 99.124999 0.00 0.00 0.00 327,636.871.000000

Base 99.124999 0.00 0.00 0.00 327,636.87

24 Jun 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-330,529.000 NHHL Local 99.124999 0.00 0.00 0.00 -327,636.871.000000

Base 99.124999 0.00 0.00 0.00 -327,636.87

30 Sep 2011 OPEN USD/OTH3 PAYDOWN

2,500.000 NHHL 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

977RYZII8 Total

0.00 0.000.002,500.000 Local 2,500.00

Base 0.00 0.00 0.00 2,500.00

1%   14 Jun 2018977RZPII9 31 Aug 2011 31 Aug 2011 USD/OTHPAYDOWNTOYS R US DELAWARE INC

3,454.800 NHHL Local 100.000000 0.00 0.00 0.00 3,454.801.000000

Base 100.000000 0.00 0.00 0.00 3,454.80

1%   07 Jun 2018977UKYII9 14 Jul 2011 14 Jul 2011 USD/OTHRESTRUCTURE NON CASHSRAM  LLC

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%   14 Jun 2018977UKZII6 01 Aug 2011 USD/OTHSTATE STREET BANK AND TRUSTGIBSON ENERGY

1,041,270.000 NHHL Local 99.000000 0.00 0.00 0.00 1,030,857.301.000000

Base 99.000000 0.00 0.00 0.00 1,030,857.30
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01 Aug 2011 CANCEL USD/OTHSTATE STREET BANK AND TRUST

-1,041,270.000 NHHL Local 99.000000 0.00 0.00 0.00 -1,030,857.301.000000

Base 99.000000 0.00 0.00 0.00 -1,030,857.30

31 Jul 2011 01 Aug 2011 USD/OTHSTATE STREET BANK AND TRUST

1,041,270.000 NHHL Local 99.000000 0.00 0.00 0.00 1,030,857.301.000000

Base 99.000000 0.00 0.00 0.00 1,030,857.30

977UKZII6 Total

0.00 0.000.001,041,270.000 Local 1,030,857.30

Base 0.00 0.00 0.00 1,030,857.30

1%   06 Jul 2017977UMMII3 11 Jul 2011 OPEN USD/OTH84 JEFFRIES & COMPANY INCALERE, INC.

693,470.000 NHHL Local 100.000000 0.00 0.00 0.00 693,470.001.000000

Base 100.000000 0.00 0.00 0.00 693,470.00

12 Jul 2011 OPEN USD/OTH84 JEFFRIES & COMPANY INC

138,694.000 NHHL Local 99.874998 0.00 0.00 0.00 138,520.631.000000

Base 99.874998 0.00 0.00 0.00 138,520.63

12 Jul 2011 OPEN USD/OTH84 JEFFRIES & COMPANY INC

277,388.000 NHHL Local 99.875001 0.00 0.00 0.00 277,041.271.000000

Base 99.875001 0.00 0.00 0.00 277,041.27

977UMMII3 Total

0.00 0.000.001,109,552.000 Local 1,109,031.90

Base 0.00 0.00 0.00 1,109,031.90

1%   07 Jun 2017977UPPII3 01 Aug 2011 01 Aug 2011 USD/OTHSTATE STREET BANK AND TRUSTWALL STREET SYSTEMS INC

664,443.000 NHHL Local 100.003988 0.00 0.00 0.00 664,469.501.000000

Base 100.003988 0.00 0.00 0.00 664,469.50
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1%   22 Jun 2018977URTII3 01 Aug 2011 01 Aug 2011 USD/OTHSTATE STREET BANK AND TRUSTSURGICAL CARE AFFILIATES LLC

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%   18 Jun 2018977UTAII2 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNENDO PHARMACEUTICALS

195,357.140 NHHM Local 100.000000 0.00 0.00 0.00 195,357.141.000000

Base 100.000000 0.00 0.00 0.00 195,357.14

1%   29 Jun 2017977WAHII3 01 Aug 2011 01 Aug 2011 USD/OTHSTATE STREET BANK AND TRUSTTRIMAS 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%   20 Jun 2018977WANII0 21 Jun 2011 USD/OTHBANK OF AMERICAPENN NATIONAL GAMING

400,000.000 NHHL Local 100.250000 0.00 0.00 0.00 401,000.001.000000

Base 100.250000 0.00 0.00 0.00 401,000.00

21 Jun 2011 CANCEL USD/OTHBANK OF AMERICA

-400,000.000 NHHL Local 100.250000 0.00 0.00 0.00 -401,000.001.000000

Base 100.250000 0.00 0.00 0.00 -401,000.00

22 Jun 2011 USD/OTHBANK OF AMERICA

400,000.000 NHHL Local 100.250000 0.00 0.00 0.00 401,000.001.000000

Base 100.250000 0.00 0.00 0.00 401,000.00

22 Jun 2011 CANCEL USD/OTHBANK OF AMERICA

-400,000.000 NHHL Local 100.250000 0.00 0.00 0.00 -401,000.001.000000

Base 100.250000 0.00 0.00 0.00 -401,000.00

21 Jun 2011 USD/OTHWELLS FARGO BANK

400,000.000 NHHL Local 100.250000 0.00 0.00 0.00 401,000.001.000000

Base 100.250000 0.00 0.00 0.00 401,000.00
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21 Jun 2011 CANCEL USD/OTHWELLS FARGO BANK

-400,000.000 NHHL Local 100.250000 0.00 0.00 0.00 -401,000.001.000000

Base 100.250000 0.00 0.00 0.00 -401,000.00

22 Jun 2011 28 Jul 2011 USD/OTH1 WELLS FARGO BANK

400,000.000 NHHL Local 100.250000 0.00 0.00 0.00 401,000.001.000000

Base 100.250000 0.00 0.00 0.00 401,000.00

21 Jun 2011 26 Jul 2011 USD/OTH1 WELLS FARGO BANK

400,000.000 NHHL Local 100.250000 0.00 0.00 0.00 401,000.001.000000

Base 100.250000 0.00 0.00 0.00 401,000.00

977WANII0 Total

0.00 0.000.00800,000.000 Local 802,000.00

Base 0.00 0.00 0.00 802,000.00

1%   06 Jul 2018977WASII9 23 Jun 2011 USD/OTHJP MORGANCHASE BANKAMC NETWORKS

235,191.000 NHHL Local 100.000000 0.00 0.00 0.00 235,191.001.000000

Base 100.000000 0.00 0.00 0.00 235,191.00

23 Jun 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-235,191.000 NHHL Local 100.000000 0.00 0.00 0.00 -235,191.001.000000

Base 100.000000 0.00 0.00 0.00 -235,191.00

23 Jun 2011 14 Jul 2011 USD/OTH1 JP MORGANCHASE BANK

235,191.000 NHHL Local 100.000000 0.00 0.00 0.00 235,191.001.000000

Base 100.000000 0.00 0.00 0.00 235,191.00

01 Aug 2011 01 Aug 2011 USD/OTHSTATE STREET BANK AND TRUST

1,000,000.000 NHHM Local 99.500000 0.00 0.00 0.00 995,000.001.000000

Base 99.500000 0.00 0.00 0.00 995,000.00
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977WASII9 Total

0.00 0.000.001,235,191.000 Local 1,230,191.00

Base 0.00 0.00 0.00 1,230,191.00

1%   02 Apr 2018977ZUGII6 14 Jul 2011 14 Jul 2011 USD/OTHRESTRUCTURE NON CASHCALPINE CORPORATION

1,250,000.000 NHHM Local 99.250000 0.00 0.00 0.00 1,240,625.001.000000

Base 99.250000 0.00 0.00 0.00 1,240,625.00

14 Jul 2011 14 Jul 2011 USD/OTHRESTRUCTURE NON CASH

942,600.000 NHHL Local 99.250000 0.00 0.00 0.00 935,530.501.000000

Base 99.250000 0.00 0.00 0.00 935,530.50

977ZUGII6 Total

0.00 0.000.002,192,600.000 Local 2,176,155.50

Base 0.00 0.00 0.00 2,176,155.50

1%   11 Jun 2018977ZYEII7 15 Jun 2011 CANCEL USD/OTHMORGAN STANLEY CO INCORPORATEDNRG ENERGY

-282,869.500 NHHL Local 100.125001 0.00 0.00 0.00 -283,223.091.000000

Base 100.125001 0.00 0.00 0.00 -283,223.09

20 Jun 2011 USD/OTHGOLDMAN SACHS + CO

282,869.500 NHHL Local 100.125001 0.00 0.00 0.00 283,223.091.000000

Base 100.125001 0.00 0.00 0.00 283,223.09

20 Jun 2011 CANCEL USD/OTHGOLDMAN SACHS + CO

-282,869.500 NHHL Local 100.125001 0.00 0.00 0.00 -283,223.091.000000

Base 100.125001 0.00 0.00 0.00 -283,223.09

20 Jun 2011 USD/OTHMORGAN STANLEY CO INCORPORATED

282,869.500 NHHL Local 100.125001 0.00 0.00 0.00 283,223.091.000000

Base 100.125001 0.00 0.00 0.00 283,223.09
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20 Jun 2011 CANCEL USD/OTHMORGAN STANLEY CO INCORPORATED

-282,869.500 NHHL Local 100.125001 0.00 0.00 0.00 -283,223.091.000000

Base 100.125001 0.00 0.00 0.00 -283,223.09

15 Jun 2011 USD/OTHMORGAN STANLEY CO INCORPORATED

282,869.500 NHHL Local 100.125001 0.00 0.00 0.00 283,223.091.000000

Base 100.125001 0.00 0.00 0.00 283,223.09

15 Jun 2011 CANCEL USD/OTHMORGAN STANLEY CO INCORPORATED

-282,869.500 NHHL Local 100.125001 0.00 0.00 0.00 -283,223.091.000000

Base 100.125001 0.00 0.00 0.00 -283,223.09

20 Jun 2011 CANCEL USD/BOSMORGAN STANLEY CO INCORPORATED

-282,869.500 NHHL Local 100.125001 0.00 0.00 0.00 -283,223.091.000000

Base 100.125001 0.00 0.00 0.00 -283,223.09

20 Jun 2011 CANCEL USD/BOSMORGAN STANLEY CO INCORPORATED

-282,869.500 NHHL Local 100.125001 0.00 0.00 0.00 -283,223.091.000000

Base 100.125001 0.00 0.00 0.00 -283,223.09

20 Jun 2011 CANCEL USD/OTHMORGAN STANLEY CO INCORPORATED

-282,869.500 NHHL Local 100.125001 0.00 0.00 0.00 -283,223.091.000000

Base 100.125001 0.00 0.00 0.00 -283,223.09

20 Jun 2011 18 Jul 2011 USD/OTH3 MORGAN STANLEY CO INCORPORATED

282,869.500 NHHL Local 100.125001 0.00 0.00 0.00 283,223.091.000000

Base 100.125001 0.00 0.00 0.00 283,223.09

15 Jun 2011 18 Jul 2011 USD/OTH3 MORGAN STANLEY

282,869.500 NHHL Local 100.125001 0.00 0.00 0.00 283,223.091.000000

Base 100.125001 0.00 0.00 0.00 283,223.09

977ZYEII7 Total

0.00 0.000.00-565,739.000 Local -566,446.18

Base 0.00 0.00 0.00 -566,446.18



Prepared by State StreetPage 1624

Sales Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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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1%   04 Apr 2014982RLZII5 08 Sep 2011 09 Sep 2011 USD/OTH1 PAYDOWNGRAHAM PACKAGING CO LP

277,769.040 NHHL Local 100.000000 0.00 0.00 0.00 277,769.041.000000

Base 100.000000 0.00 0.00 0.00 277,769.04

08 Sep 2011 09 Sep 2011 USD/OTH1 PAYDOWN

430,707.700 NHHL Local 100.000000 0.00 0.00 0.00 430,707.701.000000

Base 100.000000 0.00 0.00 0.00 430,707.70

08 Sep 2011 09 Sep 2011 USD/OTH1 PAYDOWN

255,234.190 NHHL Local 100.000000 0.00 0.00 0.00 255,234.191.000000

Base 100.000000 0.00 0.00 0.00 255,234.19

08 Sep 2011 09 Sep 2011 USD/OTH1 PAYDOWN

27,896.890 NHHL Local 100.000000 0.00 0.00 0.00 27,896.891.000000

Base 100.000000 0.00 0.00 0.00 27,896.89

982RLZII5 Total

0.00 0.000.00991,607.820 Local 991,607.82

Base 0.00 0.00 0.00 991,607.82

5.5%   15 Mar 2013983024AA8 27 Sep 2011 30 Sep 2011 USD/DTCCREDIT SUISSE SECURITIES (USA) LLCWYETH

260,000.000 NHFI Local 107.104000 595.83 0.00 0.00 278,470.401.000000

Base 107.104000 595.83 0.00 0.00 278,470.40

1%   02 Nov 2015983KAGII3 01 Jul 2011 05 Jul 2011 USD/OTH4 PAYDOWNOBSIDIAN NATURAL GAS TRUST

30,150.450 NHHL Local 100.000000 0.00 0.00 0.00 30,150.451.000000

Base 100.000000 0.00 0.00 0.00 30,150.45

01 Aug 2011 02 Aug 2011 USD/OTH1 PAYDOWN

29,387.310 NHHL Local 100.000000 0.00 0.00 0.00 29,387.311.000000

Base 100.000000 0.00 0.00 0.00 29,387.31
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01 Sep 2011 02 Sep 2011 USD/OTH1 PAYDOWN

28,898.730 NHHL Local 100.000000 0.00 0.00 0.00 28,898.731.000000

Base 100.000000 0.00 0.00 0.00 28,898.73

983KAGII3 Total

0.00 0.000.0088,436.490 Local 88,436.49

Base 0.00 0.00 0.00 88,436.49

100%   16 Dec 2013983KHFII8 29 Jul 2011 01 Aug 2011 USD/OTH3 PAYDOWNINEOS US FINANCE LLC

264,685.030 NHHL Local 100.000000 0.00 0.00 0.00 264,685.031.000000

Base 100.000000 0.00 0.00 0.00 264,685.03

200%   16 Dec 2014983KHGII6 29 Jul 2011 USD/OTHPAYDOWNINEOS US FINANCE LLC

264,847.540 NHHL Local 100.000000 0.00 0.00 0.00 264,847.541.000000

Base 100.000000 0.00 0.00 0.00 264,847.54

29 Jul 2011 CANCEL USD/OTHPAYDOWN

-264,847.540 NHHL Local 100.000000 0.00 0.00 0.00 -264,847.541.000000

Base 100.000000 0.00 0.00 0.00 -264,847.54

29 Jul 2011 29 Jul 2011 USD/OTHPAYDOWN

264,847.540 NHHL Local 100.000000 0.00 0.00 0.00 264,847.541.000000

Base 100.000000 0.00 0.00 0.00 264,847.54

983KHGII6 Total

0.00 0.000.00264,847.540 Local 264,847.54

Base 0.00 0.00 0.00 264,847.54

1%   29 Jan 2016983KHTII8 01 Jul 2011 01 Jul 2011 USD/OTHPAYDOWNVANGUARD HEALTH HOLD CO II LLC

1,860.970 NHHM Local 100.000000 0.00 0.00 0.00 1,860.971.000000

Base 100.000000 0.00 0.00 0.00 1,860.97



Prepared by State StreetPage 1626

Sales Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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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1%   18 Jun 2018983KWSII3 14 Jul 2011 14 Jul 2011 USD/OTHRESTRUCTURE NON CASHADVANTAGE 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

6.25%   05 Jul 2016983KYVII4 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNDYNCORP INTERNATIONAL LLC

511.940 NHHL Local 100.000000 0.00 0.00 0.00 511.941.000000

Base 100.000000 0.00 0.00 0.00 511.94

1%   30 Jun 2016983TGFII0 11 Jul 2011 13 Jul 2011 USD/OTH2 JP MORGANCHASE BANKSIX FLAGS THEME PARKS INC

1,000,000.000 NHHM Local 99.500000 0.00 0.00 0.00 995,000.001.000000

Base 99.500000 0.00 0.00 0.00 995,000.00

1%   30 Jun 2014983TGKII9 30 Sep 2011 OPEN USD/OTH3 PAYDOWNWILLBROS UNITED STATES HOLDING

93,787.950 NHHL Local 100.000000 0.00 0.00 0.00 93,787.951.000000

Base 100.000000 0.00 0.00 0.00 93,787.95

27 Sep 2011 USD/OTHJEFFRIES GROUP

103,494.500 NHHL Local 98.000000 0.00 0.00 0.00 101,424.611.000000

Base 98.000000 0.00 0.00 0.00 101,424.61

983TGKII9 Total

0.00 0.000.00197,282.450 Local 195,212.56

Base 0.00 0.00 0.00 195,212.56

5.3125%   14 Dec 201983TSWII0 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNMARSICO PARENT COMPANY

13,075.300 NHHM Local 100.000000 0.00 0.00 0.00 13,075.301.000000

Base 100.000000 0.00 0.00 0.00 13,075.30

1%   02 Feb 2017983YXEII3 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNTOWERCO FINANCE

3,750.010 NHHM Local 100.000000 0.00 0.00 0.00 3,750.011.000000

Base 100.000000 0.00 0.00 0.00 3,750.01
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8.25%   02 Feb 2017983YXSII2 30 Jun 2011 USD/OTHPAYDOWNNSH MERGER SUB

2,065.500 NHHL Local 100.000000 0.00 0.00 0.00 2,065.501.000000

Base 100.000000 0.00 0.00 0.00 2,065.50

30 Jun 2011 CANCEL USD/OTHPAYDOWN

-2,065.500 NHHL Local 100.000000 0.00 0.00 0.00 -2,065.501.000000

Base 100.000000 0.00 0.00 0.00 -2,065.50

30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWN

2,060.330 NHHL Local 100.000000 0.00 0.00 0.00 2,060.331.000000

Base 100.000000 0.00 0.00 0.00 2,060.33

983YXSII2 Total

0.00 0.000.002,060.330 Local 2,060.33

Base 0.00 0.00 0.00 2,060.33

1%   04 Mar 2015983ZJEII6 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWN1 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

1%   05 Oct 2016983ZJGII1 22 Jul 2011 22 Jul 2011 USD/OTHRESTRUCTURE NON CASHCHG COMPANIES INC

579,081.630 NHHL Local 98.269119 0.00 0.00 0.00 569,058.421.000000

Base 98.269119 0.00 0.00 0.00 569,058.42

1%   09 Jun 2014983ZJKII2 17 Aug 2011 17 Aug 2011 USD/OTHPAYDOWNCRESCENT RESOURCES LLC

2,100.910 NHHM Local 100.000000 0.00 0.00 0.00 2,100.911.000000

Base 100.000000 0.00 0.00 0.00 2,100.91

17 Aug 2011 17 Aug 2011 USD/OTHPAYDOWN

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
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983ZJKII2 Total

0.00 0.000.0027,100.910 Local 27,100.91

Base 0.00 0.00 0.00 27,100.91

1%   31 May 2017984DJUII8 30 Sep 2011 OPEN USD/OTH3 PAYDOWNSECURUS TECHNOLOGIES

1,688.660 NHHL Local 100.000000 0.00 0.00 0.00 1,688.661.000000

Base 100.000000 0.00 0.00 0.00 1,688.66

1%   22 Nov 2016987GGWII7 30 Sep 2011 30 Sep 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%   07 Mar 2018987HEWII7 14 Jul 2011 14 Jul 2011 USD/OTHRESTRUCTURE NON CASHJ CREW

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

1%   12 Feb 2018987HEXII5 14 Jul 2011 14 Jul 2011 USD/OTHRESTRUCTURE NON CASHINTERACTIVE DATA CORP

1,496,250.000 NHHM Local 100.000000 0.00 0.00 0.00 1,496,250.001.000000

Base 100.000000 0.00 0.00 0.00 1,496,250.00

14 Jul 2011 14 Jul 2011 USD/OTHRESTRUCTURE NON CASH

901,845.780 NHHL Local 100.000000 0.00 0.00 0.00 901,845.781.000000

Base 100.000000 0.00 0.00 0.00 901,845.78

987HEXII5 Total

0.00 0.000.002,398,095.780 Local 2,398,095.78

Base 0.00 0.00 0.00 2,398,095.78

0.000001%   14 Aug 2987HGSII4 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNSEAWORLD

2,293.010 NHHL Local 100.000000 0.00 0.00 0.00 2,293.011.000000

Base 100.000000 0.00 0.00 0.00 2,293.01
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0.01%   15 Oct 2017987HHWII4 10 Jun 2011 10 Jun 2011 USD/OTHRESTRUCTURE NON CASHSHIP 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%   18 Mar 2013987HMAII6 30 Jun 2011 USD/OTHPAYDOWNGUILFORD 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

30 Jun 2011 CANCEL USD/OTHPAYDOWN

-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

30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWN

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

987HMAII6 Total

0.00 0.000.00376.460 Local 376.46

Base 0.00 0.00 0.00 376.46

1%   18 Sep 2013987HMBII4 30 Jun 2011 USD/OTHPAYDOWNGUILFORD MILLS INC

2,281.470 NHHM Local 100.000000 0.00 0.00 0.00 2,281.471.000000

Base 100.000000 0.00 0.00 0.00 2,281.47

30 Jun 2011 CANCEL USD/OTHPAYDOWN

-2,281.470 NHHM Local 100.000000 0.00 0.00 0.00 -2,281.471.000000

Base 100.000000 0.00 0.00 0.00 -2,281.47

30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWN

3,918.150 NHHM Local 100.000000 0.00 0.00 0.00 3,918.151.000000

Base 100.000000 0.00 0.00 0.00 3,918.15
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987HMBII4 Total

0.00 0.000.003,918.150 Local 3,918.15

Base 0.00 0.00 0.00 3,918.15

1%   29 Dec 2013987HMNII8 30 Jun 2011 USD/OTHPAYDOWNNYCO HOLDINGS 2 APS

1,462.600 NHHM Local 100.000000 0.00 0.00 0.00 1,462.601.000000

Base 100.000000 0.00 0.00 0.00 1,462.60

30 Jun 2011 CANCEL USD/OTHPAYDOWN

-1,462.600 NHHM Local 100.000000 0.00 0.00 0.00 -1,462.601.000000

Base 100.000000 0.00 0.00 0.00 -1,462.60

30 Jun 2011 USD/OTHPAYDOWN

14,258.730 NHHM Local 100.000000 0.00 0.00 0.00 14,258.731.000000

Base 100.000000 0.00 0.00 0.00 14,258.73

30 Jun 2011 CANCEL USD/OTHPAYDOWN

-14,258.730 NHHM Local 100.000000 0.00 0.00 0.00 -14,258.731.000000

Base 100.000000 0.00 0.00 0.00 -14,258.73

30 Jun 2011 USD/OTHPAYDOWN

2,296.050 NHHM Local 100.000000 0.00 0.00 0.00 2,296.051.000000

Base 100.000000 0.00 0.00 0.00 2,296.05

30 Jun 2011 CANCEL USD/OTHPAYDOWN

-2,296.050 NHHM Local 100.000000 0.00 0.00 0.00 -2,296.051.000000

Base 100.000000 0.00 0.00 0.00 -2,296.05

30 Jun 2011 USD/OTHPAYDOWN

10,341.820 NHHM Local 100.000000 0.00 0.00 0.00 10,341.821.000000

Base 100.000000 0.00 0.00 0.00 10,341.82
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30 Jun 2011 CANCEL USD/OTHPAYDOWN

-10,341.820 NHHM Local 100.000000 0.00 0.00 0.00 -10,341.821.000000

Base 100.000000 0.00 0.00 0.00 -10,341.82

30 Jun 2011 USD/OTHPAYDOWN

71,135.920 NHHM Local 100.000000 0.00 0.00 0.00 71,135.921.000000

Base 100.000000 0.00 0.00 0.00 71,135.92

30 Jun 2011 CANCEL USD/OTHPAYDOWN

-71,135.920 NHHM Local 100.000000 0.00 0.00 0.00 -71,135.921.000000

Base 100.000000 0.00 0.00 0.00 -71,135.92

30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWN

62,549.230 NHHM Local 100.000000 0.00 0.00 0.00 62,549.231.000000

Base 100.000000 0.00 0.00 0.00 62,549.23

30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWN

8,846.090 NHHM Local 100.000000 0.00 0.00 0.00 8,846.091.000000

Base 100.000000 0.00 0.00 0.00 8,846.09

30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWN

13,886.920 NHHM Local 100.000000 0.00 0.00 0.00 13,886.921.000000

Base 100.000000 0.00 0.00 0.00 13,886.92

30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWN

447,510.130 NHHM Local 100.000000 0.00 0.00 0.00 447,510.131.000000

Base 100.000000 0.00 0.00 0.00 447,510.13

30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWN

86,239.400 NHHM Local 100.000011 0.00 0.00 0.00 86,239.411.000000

Base 100.000011 0.00 0.00 0.00 86,239.41

987HMNII8 Total

0.00 0.000.00619,031.770 Local 619,031.78

Base 0.00 0.00 0.00 619,031.78
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1%   29 Dec 2014987HMPII3 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNNYCO HOLDINGS 2 APS

235,990.340 NHHM Local 100.000000 0.00 0.00 0.00 235,990.341.000000

Base 100.000000 0.00 0.00 0.00 235,990.34

1%   29 Dec 2015987HMQII1 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNNYCO HOLDINGS 2 APS

235,918.620 NHHM Local 100.000000 0.00 0.00 0.00 235,918.621.000000

Base 100.000000 0.00 0.00 0.00 235,918.62

1%   31 Dec 2014987HMSII7 30 Sep 2011 OPEN USD/OTH3 PAYDOWNPODS FUNDING CORP II

28,952.650 NHHL Local 100.000000 0.00 0.00 0.00 28,952.651.000000

Base 100.000000 0.00 0.00 0.00 28,952.65

1%   09 Nov 2017987HMUII2 01 Aug 2011 01 Aug 2011 USD/OTHSTATE STREET BANK AND TRUSTRACE POINT POWER

1,107,429.680 NHHL Local 97.999999 0.00 0.00 0.00 1,085,281.081.000000

Base 97.999999 0.00 0.00 0.00 1,085,281.08

1%   05 Mar 2014987HMXII6 06 Jun 2011 CANCEL USD/OTHBANK OF AMERICASEMINOLE TRIBE OF FLORIDA

-56,599.550 NHHL Local 98.124985 0.00 0.00 0.00 -55,538.301.000000

Base 98.124985 0.00 0.00 0.00 -55,538.30

06 Jun 2011 08 Jul 2011 USD/OTH1 BANK OF AMERICA

56,599.550 NHHL Local 98.124985 0.00 0.00 0.00 55,538.301.000000

Base 98.124985 0.00 0.00 0.00 55,538.30

987HMXII6 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   05 Mar 2014987HMYII4 06 Jun 2011 CANCEL USD/OTHBANK OF AMERICASEMINOLE TRIBE OF FLORIDA

-115,384.620 NHHL Local 98.124992 0.00 0.00 0.00 -113,221.151.000000

Base 98.124992 0.00 0.00 0.00 -113,221.15
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Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

06 Jun 2011 08 Jul 2011 USD/OTH1 BANK OF AMERICA

115,384.620 NHHL Local 98.124992 0.00 0.00 0.00 113,221.151.000000

Base 98.124992 0.00 0.00 0.00 113,221.15

987HMYII4 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   17 Jun 2016987HNBII3 27 Jul 2011 27 Jul 2011 USD/OTHPAYDOWNSPECTRUM BRANDS INC

33,616.350 NHHL Local 100.000000 0.00 0.00 0.00 33,616.351.000000

Base 100.000000 0.00 0.00 0.00 33,616.35

27 Jul 2011 27 Jul 2011 USD/OTHPAYDOWN

44,117.650 NHHM Local 100.000000 0.00 0.00 0.00 44,117.651.000000

Base 100.000000 0.00 0.00 0.00 44,117.65

24 Aug 2011 24 Aug 2011 USD/OTHPAYDOWN

44,117.650 NHHM Local 100.000000 0.00 0.00 0.00 44,117.651.000000

Base 100.000000 0.00 0.00 0.00 44,117.65

24 Aug 2011 24 Aug 2011 USD/OTHPAYDOWN

33,616.360 NHHL Local 100.000000 0.00 0.00 0.00 33,616.361.000000

Base 100.000000 0.00 0.00 0.00 33,616.36

26 Sep 2011 26 Sep 2011 USD/OTHPAYDOWN

42,020.440 NHHL Local 100.000000 0.00 0.00 0.00 42,020.441.000000

Base 100.000000 0.00 0.00 0.00 42,020.44

26 Sep 2011 26 Sep 2011 USD/OTHPAYDOWN

98,504.670 NHHM Local 100.000000 0.00 0.00 0.00 98,504.671.000000

Base 100.000000 0.00 0.00 0.00 98,504.67
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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

30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWN

2,686.060 NHHM Local 100.000000 0.00 0.00 0.00 2,686.061.000000

Base 100.000000 0.00 0.00 0.00 2,686.06

30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWN

1,145.830 NHHL Local 100.000000 0.00 0.00 0.00 1,145.831.000000

Base 100.000000 0.00 0.00 0.00 1,145.83

987HNBII3 Total

0.00 0.000.00299,825.010 Local 299,825.01

Base 0.00 0.00 0.00 299,825.01

100%   28 Feb 2014987HNCII1 19 Aug 2011 USD/OTHRESTRUCTURINGSUNGARD DATA SYSTEMS INC

1,000,000.000 NHHL Local 93.000000 0.00 0.00 0.00 930,000.001.000000

Base 93.000000 0.00 0.00 0.00 930,000.00

19 Aug 2011 CANCEL USD/OTHRESTRUCTURING

-1,000,000.000 NHHL Local 93.000000 0.00 0.00 0.00 -930,000.001.000000

Base 93.000000 0.00 0.00 0.00 -930,000.00

19 Aug 2011 USD/OTHRESTRUCTURING

1,000,000.000 NHHL Local 93.000000 0.00 0.00 0.00 930,000.001.000000

Base 93.000000 0.00 0.00 0.00 930,000.00

19 Aug 2011 CANCEL USD/OTHRESTRUCTURING

-1,000,000.000 NHHL Local 93.000000 0.00 0.00 0.00 -930,000.001.000000

Base 93.000000 0.00 0.00 0.00 -930,000.00

19 Aug 2011 08 Sep 2011 USD/OTH8 RESTRUCTURING

1,000,000.000 NHHL Local 93.000000 0.00 0.00 0.00 930,000.001.000000

Base 93.000000 0.00 0.00 0.00 930,000.00
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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

987HNCII1 Total

0.00 0.000.001,000,000.000 Local 930,000.00

Base 0.00 0.00 0.00 930,000.00

200%   16 Dec 2016987HNDII9 31 Aug 2011 31 Aug 2011 USD/OTHPAYDOWNSUNQUEST INFORMATION SYSTEMS I

1,664.220 NHHL Local 100.000000 0.00 0.00 0.00 1,664.221.000000

Base 100.000000 0.00 0.00 0.00 1,664.22

7.75%   03 Nov 2016987HNGII2 30 Sep 2011 OPEN USD/OTH3 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

1%   11 Feb 2017987HPSII4 14 Jul 2011 14 Jul 2011 USD/OTHRESTRUCTURE NON CASHBURGER KING CORP

748,120.300 NHHM Local 99.500000 0.00 0.00 0.00 744,379.701.000000

Base 99.500000 0.00 0.00 0.00 744,379.70

14 Jul 2011 14 Jul 2011 USD/OTHRESTRUCTURE NON CASH

1,048,554.570 NHHL Local 99.320943 0.00 0.00 0.00 1,041,434.291.000000

Base 99.320943 0.00 0.00 0.00 1,041,434.29

987HPSII4 Total

0.00 0.000.001,796,674.870 Local 1,785,813.99

Base 0.00 0.00 0.00 1,785,813.99

100%   15 Mar 2017987HWHII0 31 Aug 2011 USD/OTHCREDIT SUISSE FIRST BOSTONFAIRMOUNT MINERALS

210,000.000 NHHL Local 95.500000 0.00 0.00 0.00 200,550.001.000000

Base 95.500000 0.00 0.00 0.00 200,550.00

31 Aug 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-210,000.000 NHHL Local 95.500000 0.00 0.00 0.00 -200,550.001.000000

Base 95.500000 0.00 0.00 0.00 -200,550.00
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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 Aug 2011 13 Sep 2011 USD/OTH1 CREDIT SUISSE FIRST BOSTON

210,000.000 NHHL Local 95.500000 0.00 0.00 0.00 200,550.001.000000

Base 95.500000 0.00 0.00 0.00 200,550.00

987HWHII0 Total

0.00 0.000.00210,000.000 Local 200,550.00

Base 0.00 0.00 0.00 200,550.00

1%   17 Aug 2016987HWNII7 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNGENTIVA HEALTH SVS

18,148.720 NHHL Local 100.000000 0.00 0.00 0.00 18,148.721.000000

Base 100.000000 0.00 0.00 0.00 18,148.72

1%   21 Nov 2016987HXKII2 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNARIZONA CHEMICALS

114,582.030 NHHL Local 100.000000 0.00 0.00 0.00 114,582.031.000000

Base 100.000000 0.00 0.00 0.00 114,582.03

1%   07 Aug 2015987HYAII3 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNNTELOS

1,219.880 NHHM Local 100.000000 0.00 0.00 0.00 1,219.881.000000

Base 100.000000 0.00 0.00 0.00 1,219.88

1%   23 Jun 2017987HYYII1 30 Sep 2011 OPEN USD/OTH3 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

100%   26 Mar 2016987HYZII8 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNRADIO ONE INC

1,250.000 NHHM Local 100.000000 0.00 0.00 0.00 1,250.001.000000

Base 100.000000 0.00 0.00 0.00 1,250.00

0.01%   30 Apr 2018987KPLII2 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNMOOD MEDIA

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



Prepared by State StreetPage 1637

Sales Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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

0.01%   31 Oct 2018987KPMII0 11 Jul 2011 USD/OTHCREDIT SUISSE FIRST BOSTONMOOD MEDIA

250,000.000 NHHM Local 99.125000 0.00 0.00 0.00 247,812.501.000000

Base 99.125000 0.00 0.00 0.00 247,812.50

11 Jul 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-250,000.000 NHHM Local 99.125000 0.00 0.00 0.00 -247,812.501.000000

Base 99.125000 0.00 0.00 0.00 -247,812.50

11 Jul 2011 21 Jul 2011 USD/OTH1 CREDIT SUISSE FIRST BOSTON

250,000.000 NHHM Local 99.125000 0.00 0.00 0.00 247,812.501.000000

Base 99.125000 0.00 0.00 0.00 247,812.50

987KPMII0 Total

0.00 0.000.00250,000.000 Local 247,812.50

Base 0.00 0.00 0.00 247,812.50

1%   09 May 2018987KPNII8 27 Jun 2011 USD/OTHJP MORGANCHASE BANKAX ACQUISITION CORP

1,200,000.000 NHHL Local 99.625000 0.00 0.00 0.00 1,195,500.001.000000

Base 99.625000 0.00 0.00 0.00 1,195,500.00

27 Jun 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-1,200,000.000 NHHL Local 99.625000 0.00 0.00 0.00 -1,195,500.001.000000

Base 99.625000 0.00 0.00 0.00 -1,195,500.00

987KPNII8 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   13 Nov 2017987KPUII2 30 Sep 2011 OPEN USD/OTH3 PAYDOWNMANITOWOC COMPANY INC (THE)

1,752.500 NHHL Local 100.000000 0.00 0.00 0.00 1,752.501.000000

Base 100.000000 0.00 0.00 0.00 1,752.50
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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%   14 Feb 2018987NPFII9 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNMICHAEL FOODS

1,250.000 NHHM Local 100.000000 0.00 0.00 0.00 1,250.001.000000

Base 100.000000 0.00 0.00 0.00 1,250.00

30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWN

1,138.340 NHHL Local 100.000000 0.00 0.00 0.00 1,138.341.000000

Base 100.000000 0.00 0.00 0.00 1,138.34

987NPFII9 Total

0.00 0.000.002,388.340 Local 2,388.34

Base 0.00 0.00 0.00 2,388.34

1%   15 Dec 2017987NPJII1 18 Aug 2011 18 Aug 2011 USD/OTHPAYDOWNCEDAR FAIR LP

25,513.980 NHHL Local 100.000000 0.00 0.00 0.00 25,513.981.000000

Base 100.000000 0.00 0.00 0.00 25,513.98

18 Aug 2011 19 Aug 2011 USD/OTH1 PAYDOWN

15,292.470 NHHM Local 100.000000 0.00 0.00 0.00 15,292.471.000000

Base 100.000000 0.00 0.00 0.00 15,292.47

987NPJII1 Total

0.00 0.000.0040,806.450 Local 40,806.45

Base 0.00 0.00 0.00 40,806.45

1%   04 Aug 2016987NPLII6 15 Jun 2011 USD/OTHDATEK PLANNING COINVENTIV HEALTH

741,564.250 NHHL Local 99.918901 0.00 0.00 0.00 740,962.851.000000

Base 99.918901 0.00 0.00 0.00 740,962.85

15 Jun 2011 CANCEL USD/OTHDATEK PLANNING CO

-741,564.250 NHHL Local 99.918901 0.00 0.00 0.00 -740,962.851.000000

Base 99.918901 0.00 0.00 0.00 -740,962.85
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Base Currency: USD - US DOLLAR

987NPLII6 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   19 Feb 2018987PHGII1 14 Jul 2011 14 Jul 2011 USD/OTHRESTRUCTURE NON CASHDATATEL

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

1%   21 Dec 2016987PTTII0 30 Sep 2011 OPEN USD/OTH3 PAYDOWNTRANSTAR INDUSTRIES  INC

1,259.420 NHHL Local 100.000000 0.00 0.00 0.00 1,259.421.000000

Base 100.000000 0.00 0.00 0.00 1,259.42

1%   05 Mar 2014987PTVII5 06 Jun 2011 CANCEL USD/OTHMORGAN STANLEY CO INCORPORATEDSEMINOLE TRIBE OF FLORIDA

-204,190.260 NHHL Local 98.124998 0.00 0.00 0.00 -200,361.691.000000

Base 98.124998 0.00 0.00 0.00 -200,361.69

06 Jun 2011 08 Jul 2011 USD/OTH1 MORGAN STANLEY CO INCORPORATED

204,190.260 NHHL Local 98.124998 0.00 0.00 0.00 200,361.691.000000

Base 98.124998 0.00 0.00 0.00 200,361.69

987PTVII5 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   24 Jun 2015987PTWII3 30 Sep 2011 OPEN USD/OTH3 PAYDOWNCITGO PETROLEUM CORPORATION

4,268.850 NHHL Local 100.000000 0.00 0.00 0.00 4,268.851.000000

Base 100.000000 0.00 0.00 0.00 4,268.85

1%   08 Dec 2015987PTZII6 30 Jun 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
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Base Currency: USD - US DOLLAR

30 Jun 2011 CANCEL USD/OTHPAYDOWN

-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

29 Jul 2011 29 Jul 2011 USD/OTHPAYDOWN

487,500.000 NHHM Local 100.000000 0.00 0.00 0.00 487,500.001.000000

Base 100.000000 0.00 0.00 0.00 487,500.00

987PTZII6 Total

0.00 0.000.00487,500.000 Local 487,500.00

Base 0.00 0.00 0.00 487,500.00

1%   11 May 2013987PUAII9 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNDELUXE 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%   27 Mar 2017987PWMII1 27 Jun 2011 USD/OTHBARCLAYS BANKJARDEN CORP

112,945.490 NHHL Local 100.000000 0.00 0.00 0.00 112,945.491.000000

Base 100.000000 0.00 0.00 0.00 112,945.49

27 Jun 2011 CANCEL USD/OTHBARCLAYS BANK

-112,945.490 NHHL Local 100.000000 0.00 0.00 0.00 -112,945.491.000000

Base 100.000000 0.00 0.00 0.00 -112,945.49

987PWMII1 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   02 Mar 2018987QZBII0 14 Jul 2011 14 Jul 2011 USD/OTHRESTRUCTURE NON CASHCALPINE CORPORATION

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
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Base Currency: USD - US DOLLAR

14 Jul 2011 14 Jul 2011 USD/OTHRESTRUCTURE NON CASH

850,405.660 NHHL Local 100.249999 0.00 0.00 0.00 852,531.671.000000

Base 100.249999 0.00 0.00 0.00 852,531.67

987QZBII0 Total

0.00 0.000.001,598,530.660 Local 1,600,656.67

Base 0.00 0.00 0.00 1,600,656.67

1%   03 Mar 2017987QZCII8 15 Aug 2011 16 Aug 2011 USD/OTH1 PAYDOWNGENTEK

17,647.090 NHHM Local 99.999886 0.00 0.00 0.00 17,647.071.000000

Base 99.999886 0.00 0.00 0.00 17,647.07

0.01%   03 Mar 2017987RAQII2 01 Jul 2011 06 Jul 2011 USD/OTH5 PAYDOWNSAVERS INC

1,409.220 NHHL Local 100.000000 0.00 0.00 0.00 1,409.221.000000

Base 100.000000 0.00 0.00 0.00 1,409.22

30 Sep 2011 OPEN USD/OTH3 PAYDOWN

1,409.220 NHHL Local 100.000000 0.00 0.00 0.00 1,409.221.000000

Base 100.000000 0.00 0.00 0.00 1,409.22

987RAQII2 Total

0.00 0.000.002,818.440 Local 2,818.44

Base 0.00 0.00 0.00 2,818.44

1%   07 Sep 2016987RAZII2 30 Aug 2011 30 Aug 2011 USD/OTHPAYDOWNSUMMIT ENT

7,470.360 NHHM Local 100.000000 0.00 0.00 0.00 7,470.361.000000

Base 100.000000 0.00 0.00 0.00 7,470.36

30 Sep 2011 USD/OTHPAYDOWN

30,029.640 NHHM Local 100.000000 0.00 0.00 0.00 30,029.641.000000

Base 100.000000 0.00 0.00 0.00 30,029.64
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Base Currency: USD - US DOLLAR

30 Sep 2011 CANCEL USD/OTHPAYDOWN

-30,029.640 NHHM Local 100.000000 0.00 0.00 0.00 -30,029.641.000000

Base 100.000000 0.00 0.00 0.00 -30,029.64

30 Sep 2011 USD/OTHPAYDOWN

37,308.450 NHHM Local 100.000000 0.00 0.00 0.00 37,308.451.000000

Base 100.000000 0.00 0.00 0.00 37,308.45

30 Sep 2011 CANCEL USD/OTHPAYDOWN

-37,308.450 NHHM Local 100.000000 0.00 0.00 0.00 -37,308.451.000000

Base 100.000000 0.00 0.00 0.00 -37,308.45

30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWN

37,126.480 NHHM Local 100.000000 0.00 0.00 0.00 37,126.481.000000

Base 100.000000 0.00 0.00 0.00 37,126.48

987RAZII2 Total

0.00 0.000.0044,596.840 Local 44,596.84

Base 0.00 0.00 0.00 44,596.84

1%   07 Nov 2016987SBAII4 30 Sep 2011 OPEN USD/OTH3 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

1%   25 Aug 2017987SBEII6 30 Sep 2011 OPEN USD/OTH3 PAYDOWNIMS HEALTH INCORPORATED

3,595.350 NHHL Local 100.000000 0.00 0.00 0.00 3,595.351.000000

Base 100.000000 0.00 0.00 0.00 3,595.35

1%   25 Feb 2016987UBAII9 30 Sep 2011 OPEN USD/OTH3 PAYDOWNENCOMPASS DIGITAL MEDIA  INC

1,226.230 NHHL Local 100.000000 0.00 0.00 0.00 1,226.231.000000

Base 100.000000 0.00 0.00 0.00 1,226.23
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1%   30 Sep 2016987UBBII7 30 Sep 2011 OPEN USD/OTH3 PAYDOWNEVERTEC INC

3,608.790 NHHL Local 100.000000 0.00 0.00 0.00 3,608.791.000000

Base 100.000000 0.00 0.00 0.00 3,608.79

1%   06 Feb 2017987YDZII4 14 Jul 2011 14 Jul 2011 USD/OTHRESTRUCTURE NON CASHSURGERY PARTNERS

729,377.480 NHHL Local 99.499999 0.00 0.00 0.00 725,730.591.000000

Base 99.499999 0.00 0.00 0.00 725,730.59

1%   29 Nov 2016987YMKII7 30 Sep 2011 30 Sep 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%   08 Jan 2014987YMNII1 12 Aug 2011 12 Aug 2011 USD/OTHPAYDOWNMERISANT CO

71,674.590 NHHM Local 100.000000 0.00 0.00 0.00 71,674.591.000000

Base 100.000000 0.00 0.00 0.00 71,674.59

30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWN

3,316.750 NHHM Local 100.000000 0.00 0.00 0.00 3,316.751.000000

Base 100.000000 0.00 0.00 0.00 3,316.75

987YMNII1 Total

0.00 0.000.0074,991.340 Local 74,991.34

Base 0.00 0.00 0.00 74,991.34

0.01%   06 Oct 2017987YMPII6 31 Aug 2011 31 Aug 2011 USD/OTHPAYDOWNHARRON COMM CORP

15,000.000 NHHM Local 100.000000 0.00 0.00 0.00 15,000.001.000000

Base 100.000000 0.00 0.00 0.00 15,000.00

31 Aug 2011 31 Aug 2011 USD/OTHPAYDOWN

10,906.040 NHHL Local 100.000000 0.00 0.00 0.00 10,906.041.000000

Base 100.000000 0.00 0.00 0.00 10,906.04
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30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWN

35,000.000 NHHM Local 100.000000 0.00 0.00 0.00 35,000.001.000000

Base 100.000000 0.00 0.00 0.00 35,000.00

30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWN

25,447.430 NHHL Local 100.000000 0.00 0.00 0.00 25,447.431.000000

Base 100.000000 0.00 0.00 0.00 25,447.43

987YMPII6 Total

0.00 0.000.0086,353.470 Local 86,353.47

Base 0.00 0.00 0.00 86,353.47

1%   14 Nov 2014C1467EAB6 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNCCS INC

3,793.270 NHHM Local 100.000000 0.00 0.00 0.00 3,793.271.000000

Base 100.000000 0.00 0.00 0.00 3,793.27

1%   15 Jun 2018C3927NAC4 30 Sep 2011 OPEN USD/OTH3 PAYDOWNGIBSON ENERGY ULC

2,877.880 NHHL Local 100.000000 0.00 0.00 0.00 2,877.881.000000

Base 100.000000 0.00 0.00 0.00 2,877.88

1%   02 Apr 2018L5137LAC9 12 Jul 2011 12 Jul 2011 USD/OTHPAYDOWNINTELSAT JACKSON HLDGS S A

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

12 Jul 2011 12 Jul 2011 USD/OTHPAYDOWN

1,985.300 NHHL Local 100.000000 0.00 0.00 0.00 1,985.301.000000

Base 100.000000 0.00 0.00 0.00 1,985.30

L5137LAC9 Total

0.00 0.000.003,860.300 Local 3,860.30

Base 0.00 0.00 0.00 3,860.30



Prepared by State StreetPage 1645

Sales Report by Report Date
Composite

to October 19, 2011View Date:September 30, 2011July 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%   02 Aug 2017L8882WAD4 30 Sep 2011 30 Sep 2011 USD/OTHPAYDOWNSTYRON S.A.R.L.

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

US DOLLAR  Total

6,871,088.35Local1,028,566,462.470

17,598,316.000 6,871,088.35Base

15.31

15.31

0.00

0.00

1,085,613,869.11

1,085,613,869.11

FIXED INCOME  Total

1,028,566,462.470
17,598,316.000 Base 6,871,088.35 0.00 15.31 1,085,613,869.11

SHORT TERM MATURITIES
US DOLLAR

0.01%   01 Jul 2011536991003 01 Jul 2011 01 Jul 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,159,065.960 NHHL Local 100.000000 0.32 0.00 0.00 1,159,065.961.000000

Base 100.000000 0.32 0.00 0.00 1,159,065.96

01 Jul 2011 01 Jul 2011 USD/BOSMATURITY

2,778,436.150 NHHM Local 100.000000 0.77 0.00 0.00 2,778,436.151.000000

Base 100.000000 0.77 0.00 0.00 2,778,436.15

0.01%   05 Jul 2011536991003 05 Jul 2011 05 Jul 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

137,639.020 NHHL Local 100.000000 0.15 0.00 0.00 137,639.021.000000

Base 100.000000 0.15 0.00 0.00 137,639.02

05 Jul 2011 05 Jul 2011 USD/BOSMATURITY

282,889.910 NHHM Local 100.000000 0.31 0.00 0.00 282,889.911.000000

Base 100.000000 0.31 0.00 0.00 282,889.91
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0.01%   06 Jul 2011536991003 06 Jul 2011 06 Jul 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

3,020,598.590 NHHL Local 100.000000 0.84 0.00 0.00 3,020,598.591.000000

Base 100.000000 0.84 0.00 0.00 3,020,598.59

06 Jul 2011 06 Jul 2011 USD/BOSMATURITY

718,838.550 NHHM Local 100.000000 0.20 0.00 0.00 718,838.551.000000

Base 100.000000 0.20 0.00 0.00 718,838.55

0.01%   07 Jul 2011536991003 07 Jul 2011 07 Jul 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

2,581,075.430 NHHL Local 100.000000 0.72 0.00 0.00 2,581,075.431.000000

Base 100.000000 0.72 0.00 0.00 2,581,075.43

07 Jul 2011 07 Jul 2011 USD/BOSMATURITY

1,049,449.440 NHHM Local 100.000000 0.29 0.00 0.00 1,049,449.441.000000

Base 100.000000 0.29 0.00 0.00 1,049,449.44

0.01%   08 Jul 2011536991003 08 Jul 2011 08 Jul 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,185,090.800 NHHL Local 100.000000 0.33 0.00 0.00 1,185,090.801.000000

Base 100.000000 0.33 0.00 0.00 1,185,090.80

08 Jul 2011 08 Jul 2011 USD/BOSMATURITY

690.470 NHHM Local 100.000000 0.00 0.00 0.00 690.471.000000

Base 100.000000 0.00 0.00 0.00 690.47

0.01%   11 Jul 2011536991003 11 Jul 2011 11 Jul 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

487,959.220 NHHL Local 100.000000 0.41 0.00 0.00 487,959.221.000000

Base 100.000000 0.41 0.00 0.00 487,959.22

11 Jul 2011 11 Jul 2011 USD/BOSMATURITY

994,733.820 NHHM Local 100.000000 0.83 0.00 0.00 994,733.821.000000

Base 100.000000 0.83 0.00 0.00 994,733.82

0.01%   12 Jul 2011536991003 12 Jul 2011 12 Jul 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

537,392.990 NHHL Local 100.000000 0.15 0.00 0.00 537,392.991.000000

Base 100.000000 0.15 0.00 0.00 537,392.99
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12 Jul 2011 12 Jul 2011 USD/BOSMATURITY

1,482,523.190 NHHM Local 100.000000 0.41 0.00 0.00 1,482,523.191.000000

Base 100.000000 0.41 0.00 0.00 1,482,523.19

0.01%   13 Jul 2011536991003 13 Jul 2011 13 Jul 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

32,028.910 NHHL Local 100.000000 0.01 0.00 0.00 32,028.911.000000

Base 100.000000 0.01 0.00 0.00 32,028.91

13 Jul 2011 13 Jul 2011 USD/BOSMATURITY

19,242.300 NHHM Local 100.000000 0.01 0.00 0.00 19,242.301.000000

Base 100.000000 0.01 0.00 0.00 19,242.30

0.01%   14 Jul 2011536991003 14 Jul 2011 14 Jul 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

14,684.650 NHHL Local 100.000000 0.00 0.00 0.00 14,684.651.000000

Base 100.000000 0.00 0.00 0.00 14,684.65

14 Jul 2011 14 Jul 2011 USD/BOSMATURITY

11,385.800 NHHM Local 100.000000 0.00 0.00 0.00 11,385.801.000000

Base 100.000000 0.00 0.00 0.00 11,385.80

0.01%   15 Jul 2011536991003 15 Jul 2011 15 Jul 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

275,369.020 NHHL Local 100.000000 0.08 0.00 0.00 275,369.021.000000

Base 100.000000 0.08 0.00 0.00 275,369.02

15 Jul 2011 15 Jul 2011 USD/BOSMATURITY

51,250.400 NHHM Local 100.000000 0.01 0.00 0.00 51,250.401.000000

Base 100.000000 0.01 0.00 0.00 51,250.40

0.01%   18 Jul 2011536991003 18 Jul 2011 18 Jul 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

11,127.770 NHHL Local 100.000000 0.01 0.00 0.00 11,127.771.000000

Base 100.000000 0.01 0.00 0.00 11,127.77

18 Jul 2011 18 Jul 2011 USD/BOSMATURITY

1,012,569.850 NHHM Local 100.000000 0.84 0.00 0.00 1,012,569.851.000000

Base 100.000000 0.84 0.00 0.00 1,012,569.85
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0.01%   19 Jul 2011536991003 19 Jul 2011 19 Jul 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

886,423.390 NHHL Local 100.000000 0.25 0.00 0.00 886,423.391.000000

Base 100.000000 0.25 0.00 0.00 886,423.39

19 Jul 2011 19 Jul 2011 USD/BOSMATURITY

2,999.990 NHHM Local 100.000000 0.00 0.00 0.00 2,999.991.000000

Base 100.000000 0.00 0.00 0.00 2,999.99

0.01%   20 Jul 2011536991003 20 Jul 2011 20 Jul 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

627.120 NHHL Local 100.000000 0.00 0.00 0.00 627.121.000000

Base 100.000000 0.00 0.00 0.00 627.12

20 Jul 2011 20 Jul 2011 USD/BOSMATURITY

5,472.480 NHHM Local 100.000000 0.00 0.00 0.00 5,472.481.000000

Base 100.000000 0.00 0.00 0.00 5,472.48

0.01%   21 Jul 2011536991003 21 Jul 2011 21 Jul 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

9,384.490 NHHL Local 100.000000 0.00 0.00 0.00 9,384.491.000000

Base 100.000000 0.00 0.00 0.00 9,384.49

21 Jul 2011 21 Jul 2011 USD/BOSMATURITY

10,481.050 NHHM Local 100.000000 0.00 0.00 0.00 10,481.051.000000

Base 100.000000 0.00 0.00 0.00 10,481.05

0.01%   22 Jul 2011536991003 22 Jul 2011 22 Jul 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

34,504.690 NHHL Local 100.000000 0.01 0.00 0.00 34,504.691.000000

Base 100.000000 0.01 0.00 0.00 34,504.69

22 Jul 2011 22 Jul 2011 USD/BOSMATURITY

287,370.000 NHHM Local 100.000000 0.08 0.00 0.00 287,370.001.000000

Base 100.000000 0.08 0.00 0.00 287,370.00

0.01%   26 Jul 2011536991003 26 Jul 2011 26 Jul 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

15,737.100 NHHL Local 100.000000 0.00 0.00 0.00 15,737.101.000000

Base 100.000000 0.00 0.00 0.00 15,737.10
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26 Jul 2011 26 Jul 2011 USD/BOSMATURITY

1,441,895.510 NHHM Local 100.000000 0.40 0.00 0.00 1,441,895.511.000000

Base 100.000000 0.40 0.00 0.00 1,441,895.51

0.01%   27 Jul 2011536991003 27 Jul 2011 27 Jul 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

424,557.520 NHHL Local 100.000000 0.12 0.00 0.00 424,557.521.000000

Base 100.000000 0.12 0.00 0.00 424,557.52

27 Jul 2011 27 Jul 2011 USD/BOSMATURITY

9,829.770 NHHM Local 100.000000 0.00 0.00 0.00 9,829.771.000000

Base 100.000000 0.00 0.00 0.00 9,829.77

0.01%   28 Jul 2011536991003 28 Jul 2011 28 Jul 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

93,448.910 NHHL Local 100.000000 0.03 0.00 0.00 93,448.911.000000

Base 100.000000 0.03 0.00 0.00 93,448.91

28 Jul 2011 28 Jul 2011 USD/BOSMATURITY

1,546,449.270 NHHM Local 100.000000 0.43 0.00 0.00 1,546,449.271.000000

Base 100.000000 0.43 0.00 0.00 1,546,449.27

0.01%   29 Jul 2011536991003 29 Jul 2011 29 Jul 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

418,724.290 NHHL Local 100.000000 0.12 0.00 0.00 418,724.291.000000

Base 100.000000 0.12 0.00 0.00 418,724.29

29 Jul 2011 29 Jul 2011 USD/BOSMATURITY

84,063.130 NHHM Local 100.000000 0.02 0.00 0.00 84,063.131.000000

Base 100.000000 0.02 0.00 0.00 84,063.13

0.01%   01 Aug 2011536991003 01 Aug 2011 01 Aug 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

107,088.900 NHHL Local 100.000000 0.09 0.00 0.00 107,088.901.000000

Base 100.000000 0.09 0.00 0.00 107,088.90

01 Aug 2011 01 Aug 2011 USD/BOSMATURITY

580,126.320 NHHM Local 100.000000 0.48 0.00 0.00 580,126.321.000000

Base 100.000000 0.48 0.00 0.00 580,126.32
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0.01%   02 Aug 2011536991003 02 Aug 2011 02 Aug 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

297,587.280 NHHL Local 100.000000 0.08 0.00 0.00 297,587.281.000000

Base 100.000000 0.08 0.00 0.00 297,587.28

02 Aug 2011 02 Aug 2011 USD/BOSMATURITY

1,548,070.830 NHHM Local 100.000000 0.43 0.00 0.00 1,548,070.831.000000

Base 100.000000 0.43 0.00 0.00 1,548,070.83

0.01%   03 Aug 2011536991003 03 Aug 2011 03 Aug 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

308,245.150 NHHL Local 100.000000 0.09 0.00 0.00 308,245.151.000000

Base 100.000000 0.09 0.00 0.00 308,245.15

03 Aug 2011 03 Aug 2011 USD/BOSMATURITY

47,339.640 NHHM Local 100.000000 0.01 0.00 0.00 47,339.641.000000

Base 100.000000 0.01 0.00 0.00 47,339.64

0.01%   04 Aug 2011536991003 04 Aug 2011 04 Aug 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

14,307.300 NHHL Local 100.000000 0.00 0.00 0.00 14,307.301.000000

Base 100.000000 0.00 0.00 0.00 14,307.30

04 Aug 2011 04 Aug 2011 USD/BOSMATURITY

970,477.940 NHHM Local 100.000000 0.27 0.00 0.00 970,477.941.000000

Base 100.000000 0.27 0.00 0.00 970,477.94

0.01%   05 Aug 2011536991003 05 Aug 2011 05 Aug 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

986,293.140 NHHM Local 100.000000 0.27 0.00 0.00 986,293.141.000000

Base 100.000000 0.27 0.00 0.00 986,293.14

0.01%   08 Aug 2011536991003 08 Aug 2011 08 Aug 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

256,448.290 NHHL Local 100.000000 0.21 0.00 0.00 256,448.291.000000

Base 100.000000 0.21 0.00 0.00 256,448.29

08 Aug 2011 08 Aug 2011 USD/BOSMATURITY

2,753,203.840 NHHM Local 100.000000 2.29 0.00 0.00 2,753,203.841.000000

Base 100.000000 2.29 0.00 0.00 2,753,203.84
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0.01%   09 Aug 2011536991003 09 Aug 2011 09 Aug 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

882,263.790 NHHL Local 100.000000 0.25 0.00 0.00 882,263.791.000000

Base 100.000000 0.25 0.00 0.00 882,263.79

09 Aug 2011 09 Aug 2011 USD/BOSMATURITY

780,063.340 NHHM Local 100.000000 0.22 0.00 0.00 780,063.341.000000

Base 100.000000 0.22 0.00 0.00 780,063.34

0.01%   10 Aug 2011536991003 10 Aug 2011 10 Aug 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

15,609.660 NHHL Local 100.000000 0.00 0.00 0.00 15,609.661.000000

Base 100.000000 0.00 0.00 0.00 15,609.66

10 Aug 2011 10 Aug 2011 USD/BOSMATURITY

5,773.880 NHHM Local 100.000000 0.00 0.00 0.00 5,773.881.000000

Base 100.000000 0.00 0.00 0.00 5,773.88

0.01%   11 Aug 2011536991003 11 Aug 2011 11 Aug 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

29,696.620 NHHL Local 100.000000 0.01 0.00 0.00 29,696.621.000000

Base 100.000000 0.01 0.00 0.00 29,696.62

11 Aug 2011 11 Aug 2011 USD/BOSMATURITY

1,015,402.190 NHHM Local 100.000000 0.28 0.00 0.00 1,015,402.191.000000

Base 100.000000 0.28 0.00 0.00 1,015,402.19

0.01%   12 Aug 2011536991003 12 Aug 2011 12 Aug 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

36,186.270 NHHL Local 100.000000 0.01 0.00 0.00 36,186.271.000000

Base 100.000000 0.01 0.00 0.00 36,186.27

12 Aug 2011 12 Aug 2011 USD/BOSMATURITY

42,258.190 NHHM Local 100.000000 0.01 0.00 0.00 42,258.191.000000

Base 100.000000 0.01 0.00 0.00 42,258.19

0.01%   15 Aug 2011536991003 15 Aug 2011 15 Aug 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

14,253.970 NHHL Local 100.000000 0.01 0.00 0.00 14,253.971.000000

Base 100.000000 0.01 0.00 0.00 14,253.97
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0.01%   16 Aug 2011536991003 16 Aug 2011 16 Aug 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

844,842.280 NHHL Local 100.000000 0.23 0.00 0.00 844,842.281.000000

Base 100.000000 0.23 0.00 0.00 844,842.28

16 Aug 2011 16 Aug 2011 USD/BOSMATURITY

828,941.600 NHHM Local 100.000000 0.23 0.00 0.00 828,941.601.000000

Base 100.000000 0.23 0.00 0.00 828,941.60

0.01%   17 Aug 2011536991003 17 Aug 2011 17 Aug 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,988.050 NHHL Local 100.000000 0.00 0.00 0.00 1,988.051.000000

Base 100.000000 0.00 0.00 0.00 1,988.05

17 Aug 2011 17 Aug 2011 USD/BOSMATURITY

772,657.300 NHHM Local 100.000000 0.21 0.00 0.00 772,657.301.000000

Base 100.000000 0.21 0.00 0.00 772,657.30

0.01%   18 Aug 2011536991003 18 Aug 2011 18 Aug 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

60,949.890 NHHL Local 100.000000 0.02 0.00 0.00 60,949.891.000000

Base 100.000000 0.02 0.00 0.00 60,949.89

18 Aug 2011 18 Aug 2011 USD/BOSMATURITY

54,781.770 NHHM Local 100.000000 0.02 0.00 0.00 54,781.771.000000

Base 100.000000 0.02 0.00 0.00 54,781.77

0.01%   19 Aug 2011536991003 19 Aug 2011 19 Aug 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

2,263,544.080 NHHL Local 100.000000 0.63 0.00 0.00 2,263,544.081.000000

Base 100.000000 0.63 0.00 0.00 2,263,544.08

19 Aug 2011 19 Aug 2011 USD/BOSMATURITY

3,545.690 NHHM Local 100.000000 0.00 0.00 0.00 3,545.691.000000

Base 100.000000 0.00 0.00 0.00 3,545.69

0.01%   22 Aug 2011536991003 22 Aug 2011 22 Aug 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

228,059.700 NHHL Local 100.000000 0.19 0.00 0.00 228,059.701.000000

Base 100.000000 0.19 0.00 0.00 228,059.70
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22 Aug 2011 22 Aug 2011 USD/BOSMATURITY

16,857.410 NHHM Local 100.000000 0.01 0.00 0.00 16,857.411.000000

Base 100.000000 0.01 0.00 0.00 16,857.41

0.01%   23 Aug 2011536991003 23 Aug 2011 23 Aug 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

308,207.260 NHHL Local 100.000000 0.09 0.00 0.00 308,207.261.000000

Base 100.000000 0.09 0.00 0.00 308,207.26

0.01%   24 Aug 2011536991003 24 Aug 2011 24 Aug 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

3,358.460 NHHL Local 100.000000 0.00 0.00 0.00 3,358.461.000000

Base 100.000000 0.00 0.00 0.00 3,358.46

24 Aug 2011 24 Aug 2011 USD/BOSMATURITY

2,905.000 NHHM Local 100.000000 0.00 0.00 0.00 2,905.001.000000

Base 100.000000 0.00 0.00 0.00 2,905.00

0.01%   25 Aug 2011536991003 25 Aug 2011 25 Aug 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

35,052.190 NHHL Local 100.000000 0.01 0.00 0.00 35,052.191.000000

Base 100.000000 0.01 0.00 0.00 35,052.19

25 Aug 2011 25 Aug 2011 USD/BOSMATURITY

46,283.420 NHHM Local 100.000000 0.01 0.00 0.00 46,283.421.000000

Base 100.000000 0.01 0.00 0.00 46,283.42

0.01%   26 Aug 2011536991003 26 Aug 2011 26 Aug 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

18,933.720 NHHL Local 100.000000 0.01 0.00 0.00 18,933.721.000000

Base 100.000000 0.01 0.00 0.00 18,933.72

0.01%   29 Aug 2011536991003 29 Aug 2011 29 Aug 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

28,468.700 NHHM Local 100.000000 0.02 0.00 0.00 28,468.701.000000

Base 100.000000 0.02 0.00 0.00 28,468.70

0.01%   30 Aug 2011536991003 30 Aug 2011 30 Aug 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

385,270.950 NHHL Local 100.000000 0.11 0.00 0.00 385,270.951.000000

Base 100.000000 0.11 0.00 0.00 385,270.95
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0.01%   31 Aug 2011536991003 31 Aug 2011 31 Aug 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

19,977.890 NHHL Local 100.000000 0.01 0.00 0.00 19,977.891.000000

Base 100.000000 0.01 0.00 0.00 19,977.89

31 Aug 2011 31 Aug 2011 USD/BOSMATURITY

53,632.340 NHHM Local 100.000000 0.01 0.00 0.00 53,632.341.000000

Base 100.000000 0.01 0.00 0.00 53,632.34

0.01%   01 Sep 2011536991003 01 Sep 2011 01 Sep 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,041,200.690 NHHL Local 100.000000 0.29 0.00 0.00 1,041,200.691.000000

Base 100.000000 0.29 0.00 0.00 1,041,200.69

01 Sep 2011 01 Sep 2011 USD/BOSMATURITY

596,876.460 NHHM Local 100.000000 0.17 0.00 0.00 596,876.461.000000

Base 100.000000 0.17 0.00 0.00 596,876.46

0.01%   02 Sep 2011536991003 02 Sep 2011 02 Sep 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,531,024.180 NHHL Local 100.000000 0.43 0.00 0.00 1,531,024.181.000000

Base 100.000000 0.43 0.00 0.00 1,531,024.18

0.01%   06 Sep 2011536991003 06 Sep 2011 06 Sep 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

264,637.710 NHHL Local 100.000000 0.29 0.00 0.00 264,637.711.000000

Base 100.000000 0.29 0.00 0.00 264,637.71

06 Sep 2011 06 Sep 2011 USD/BOSMATURITY

76,935.290 NHHM Local 100.000000 0.09 0.00 0.00 76,935.291.000000

Base 100.000000 0.09 0.00 0.00 76,935.29

0.01%   07 Sep 2011536991003 07 Sep 2011 07 Sep 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

14,145.860 NHHL Local 100.000000 0.00 0.00 0.00 14,145.861.000000

Base 100.000000 0.00 0.00 0.00 14,145.86

07 Sep 2011 07 Sep 2011 USD/BOSMATURITY

383,500.000 NHHM Local 100.000000 0.11 0.00 0.00 383,500.001.000000

Base 100.000000 0.11 0.00 0.00 383,500.00
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0.01%   08 Sep 2011536991003 08 Sep 2011 08 Sep 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

555,303.180 NHHL Local 100.000000 0.15 0.00 0.00 555,303.181.000000

Base 100.000000 0.15 0.00 0.00 555,303.18

08 Sep 2011 08 Sep 2011 USD/BOSMATURITY

501,348.500 NHHM Local 100.000000 0.14 0.00 0.00 501,348.501.000000

Base 100.000000 0.14 0.00 0.00 501,348.50

0.01%   09 Sep 2011536991003 09 Sep 2011 09 Sep 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

29,229.460 NHHL Local 100.000000 0.01 0.00 0.00 29,229.461.000000

Base 100.000000 0.01 0.00 0.00 29,229.46

09 Sep 2011 09 Sep 2011 USD/BOSMATURITY

1,462,337.500 NHHM Local 100.000000 0.41 0.00 0.00 1,462,337.501.000000

Base 100.000000 0.41 0.00 0.00 1,462,337.50

0.01%   12 Sep 2011536991003 12 Sep 2011 12 Sep 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,590,629.810 NHHL Local 100.000000 1.33 0.00 0.00 1,590,629.811.000000

Base 100.000000 1.33 0.00 0.00 1,590,629.81

12 Sep 2011 12 Sep 2011 USD/BOSMATURITY

731,223.710 NHHM Local 100.000000 0.61 0.00 0.00 731,223.711.000000

Base 100.000000 0.61 0.00 0.00 731,223.71

0.01%   13 Sep 2011536991003 13 Sep 2011 13 Sep 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

3,298.540 NHHL Local 100.000000 0.00 0.00 0.00 3,298.541.000000

Base 100.000000 0.00 0.00 0.00 3,298.54

13 Sep 2011 13 Sep 2011 USD/BOSMATURITY

507,436.760 NHHM Local 100.000000 0.14 0.00 0.00 507,436.761.000000

Base 100.000000 0.14 0.00 0.00 507,436.76

0.01%   14 Sep 2011536991003 14 Sep 2011 14 Sep 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

233,199.030 NHHL Local 100.000000 0.06 0.00 0.00 233,199.031.000000

Base 100.000000 0.06 0.00 0.00 233,199.03
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14 Sep 2011 14 Sep 2011 USD/BOSMATURITY

13,325.410 NHHM Local 100.000000 0.00 0.00 0.00 13,325.411.000000

Base 100.000000 0.00 0.00 0.00 13,325.41

0.01%   15 Sep 2011536991003 15 Sep 2011 15 Sep 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

257,364.100 NHHL Local 100.000000 0.07 0.00 0.00 257,364.101.000000

Base 100.000000 0.07 0.00 0.00 257,364.10

0.01%   16 Sep 2011536991003 16 Sep 2011 16 Sep 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

37,998.340 NHHL Local 100.000000 0.01 0.00 0.00 37,998.341.000000

Base 100.000000 0.01 0.00 0.00 37,998.34

16 Sep 2011 16 Sep 2011 USD/BOSMATURITY

250,444.500 NHHM Local 100.000000 0.07 0.00 0.00 250,444.501.000000

Base 100.000000 0.07 0.00 0.00 250,444.50

0.01%   19 Sep 2011536991003 19 Sep 2011 19 Sep 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

570,000.000 NHHL Local 100.000000 0.48 0.00 0.00 570,000.001.000000

Base 100.000000 0.48 0.00 0.00 570,000.00

19 Sep 2011 19 Sep 2011 USD/BOSMATURITY

1,519,618.490 NHHM Local 100.000000 1.27 0.00 0.00 1,519,618.491.000000

Base 100.000000 1.27 0.00 0.00 1,519,618.49

0.01%   20 Sep 2011536991003 20 Sep 2011 20 Sep 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

39,128.060 NHHL Local 100.000000 0.01 0.00 0.00 39,128.061.000000

Base 100.000000 0.01 0.00 0.00 39,128.06

20 Sep 2011 20 Sep 2011 USD/BOSMATURITY

3,084,118.670 NHHM Local 100.000000 0.86 0.00 0.00 3,084,118.671.000000

Base 100.000000 0.86 0.00 0.00 3,084,118.67

0.01%   21 Sep 2011536991003 21 Sep 2011 21 Sep 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

14,003.900 NHHL Local 100.000000 0.00 0.00 0.00 14,003.901.000000

Base 100.000000 0.00 0.00 0.00 14,003.90
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21 Sep 2011 21 Sep 2011 USD/BOSMATURITY

25,780.710 NHHM Local 100.000000 0.01 0.00 0.00 25,780.711.000000

Base 100.000000 0.01 0.00 0.00 25,780.71

0.01%   22 Sep 2011536991003 22 Sep 2011 22 Sep 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

18,488.580 NHHL Local 100.000000 0.01 0.00 0.00 18,488.581.000000

Base 100.000000 0.01 0.00 0.00 18,488.58

22 Sep 2011 22 Sep 2011 USD/BOSMATURITY

6,434.200 NHHM Local 100.000000 0.00 0.00 0.00 6,434.201.000000

Base 100.000000 0.00 0.00 0.00 6,434.20

0.01%   23 Sep 2011536991003 23 Sep 2011 23 Sep 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

143,097.180 NHHL Local 100.000000 0.04 0.00 0.00 143,097.181.000000

Base 100.000000 0.04 0.00 0.00 143,097.18

23 Sep 2011 23 Sep 2011 USD/BOSMATURITY

4,171.930 NHHM Local 100.000000 0.00 0.00 0.00 4,171.931.000000

Base 100.000000 0.00 0.00 0.00 4,171.93

0.01%   26 Sep 2011536991003 26 Sep 2011 26 Sep 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

678,535.310 NHHL Local 100.000000 0.57 0.00 0.00 678,535.311.000000

Base 100.000000 0.57 0.00 0.00 678,535.31

26 Sep 2011 26 Sep 2011 USD/BOSMATURITY

950,763.860 NHHM Local 100.000000 0.79 0.00 0.00 950,763.861.000000

Base 100.000000 0.79 0.00 0.00 950,763.86

0.01%   27 Sep 2011536991003 27 Sep 2011 27 Sep 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

51,974.680 NHHL Local 100.000000 0.01 0.00 0.00 51,974.681.000000

Base 100.000000 0.01 0.00 0.00 51,974.68

27 Sep 2011 27 Sep 2011 USD/BOSMATURITY

1,205,430.720 NHHM Local 100.000000 0.33 0.00 0.00 1,205,430.721.000000

Base 100.000000 0.33 0.00 0.00 1,205,430.72
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0.01%   28 Sep 2011536991003 28 Sep 2011 28 Sep 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

5,875.360 NHHL Local 100.000000 0.00 0.00 0.00 5,875.361.000000

Base 100.000000 0.00 0.00 0.00 5,875.36

28 Sep 2011 28 Sep 2011 USD/BOSMATURITY

970,176.030 NHHM Local 100.000000 0.27 0.00 0.00 970,176.031.000000

Base 100.000000 0.27 0.00 0.00 970,176.03

0.01%   29 Sep 2011536991003 29 Sep 2011 29 Sep 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

29,431.400 NHHL Local 100.000000 0.01 0.00 0.00 29,431.401.000000

Base 100.000000 0.01 0.00 0.00 29,431.40

0.01%   30 Sep 2011536991003 30 Sep 2011 30 Sep 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

3,535.910 NHHL Local 100.000000 0.00 0.00 0.00 3,535.911.000000

Base 100.000000 0.00 0.00 0.00 3,535.91

30 Sep 2011 30 Sep 2011 USD/BOSMATURITY

3,832.840 NHHM Local 100.000000 0.00 0.00 0.00 3,832.841.000000

Base 100.000000 0.00 0.00 0.00 3,832.84

536991003 Total

0.00 0.0024.0159,190,822.050 Local 59,190,822.05

Base 24.01 0.00 0.00 59,190,822.05

0.01%   25 Aug 20119127952A8 25 Aug 2011 25 Aug 2011 USD/FEDMATURITYTREASURY BILL

25,000.000 NHEM Local 100.000000 2.56 0.00 0.00 24,997.441.000000

Base 100.000000 2.56 0.00 0.00 24,997.44

0.01%   07 Jul 20119127952X8 07 Jul 2011 07 Jul 2011 USD/FEDMATURITYTREASURY BILL

6,320,000.000 NHEM Local 100.000000 798.78 0.00 0.00 6,319,201.221.000000

Base 100.000000 798.78 0.00 0.00 6,319,201.22
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US DOLLAR  Total

825.35Local65,535,822.050

825.35Base

0.00

0.00

0.00

0.00

65,535,020.71

65,535,020.71

SHORT TERM MATURITIES  Total

65,535,822.050
Base 825.35 0.00 0.00 65,535,020.71

SALES Total
2,767,694,417.547

17,598,316.000 6,871,913.70 382,502.88 29,438.00 3,485,013,118.56Base
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FUTURE SELL TO CLOSE
US DOLLAR

SEP11 XIOM99XZ28307 14 Jul 2011 CITIGROUPGLOBAL MARKETS INCS+P 500 E MINI INDEX FUTURES

16.000 NHEM Local 1,307.750000 36.00 1,046,200.001.000000

Base 1,307.750000 36.00 1,046,200.00800.000243

15 Jul 2011 CITIGROUPGLOBAL MARKETS INC

19.000 NHEM Local 1,311.500000 42.75 1,245,925.001.000000

Base 1,311.500000 42.75 1,245,925.00950.000247

18 Jul 2011 CITIGROUPGLOBAL MARKETS INC

91.000 NHEM Local 1,298.750000 204.75 5,909,312.501.000000

Base 1,298.750000 204.75 5,909,312.504,550.000251

21 Jul 2011 CITIGROUPGLOBAL MARKETS INC

98.000 NHEM Local 1,341.250000 220.50 6,572,125.001.000000

Base 1,341.250000 220.50 6,572,125.004,900.000263

25 Jul 2011 CITIGROUPGLOBAL MARKETS INC

34.000 NHEM Local 1,334.000000 76.50 2,267,800.001.000000

Base 1,334.000000 76.50 2,267,800.001,700.000271

26 Jul 2011 CITIGROUPGLOBAL MARKETS INC

17.000 NHEM Local 1,333.000000 38.25 1,133,050.001.000000

Base 1,333.000000 38.25 1,133,050.00850.000275

28 Jul 2011 CITIGROUPGLOBAL MARKETS INC

12.000 NHEM Local 1,301.250000 27.00 780,750.001.000000

Base 1,301.250000 27.00 780,750.00600.000283

29 Jul 2011 CITIGROUPGLOBAL MARKETS INC

24.000 NHEM Local 1,295.250000 54.00 1,554,300.001.000000

Base 1,295.250000 54.00 1,554,300.001,200.000287
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04 Aug 2011 CITIGROUPGLOBAL MARKETS INC

14.000 NHEM Local 1,216.500000 31.50 851,550.001.000000

Base 1,216.500000 31.50 851,550.00700.000301

05 Aug 2011 CITIGROUPGLOBAL MARKETS INC

60.000 NHEM Local 1,192.000000 135.00 3,576,000.001.000000

Base 1,192.000000 135.00 3,576,000.003,000.000305

09 Aug 2011 CITIGROUPGLOBAL MARKETS INC

48.000 NHEM Local 1,125.848958 108.00 2,702,037.501.000000

Base 1,125.848958 108.00 2,702,037.502,400.000313

10 Aug 2011 CITIGROUPGLOBAL MARKETS INC

39.000 NHEM Local 1,127.250000 87.75 2,198,137.501.000000

Base 1,127.250000 87.75 2,198,137.501,950.000317

11 Aug 2011 CITIGROUPGLOBAL MARKETS INC

9.000 NHEM Local 1,167.000000 20.25 525,150.001.000000

Base 1,167.000000 20.25 525,150.00450.000321

17 Aug 2011 CITIGROUPGLOBAL MARKETS INC

8.000 NHEM Local 1,188.250000 18.00 475,300.001.000000

Base 1,188.250000 18.00 475,300.00400.000337

18 Aug 2011 CITIGROUPGLOBAL MARKETS INC

48.000 NHEM Local 1,131.057291 108.00 2,714,537.501.000000

Base 1,131.057291 108.00 2,714,537.502,400.000341

19 Aug 2011 CITIGROUPGLOBAL MARKETS INC

49.000 NHEM Local 1,123.500000 110.25 2,752,575.001.000000

Base 1,123.500000 110.25 2,752,575.002,450.000345

22 Aug 2011 CITIGROUPGLOBAL MARKETS INC

39.000 NHEM Local 1,127.750000 87.75 2,199,112.501.000000

Base 1,127.750000 87.75 2,199,112.501,950.000349
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23 Aug 2011 CITIGROUPGLOBAL MARKETS INC

13.000 NHEM Local 1,139.500000 29.25 740,675.001.000000

Base 1,139.500000 29.25 740,675.00650.000353

24 Aug 2011 CITIGROUPGLOBAL MARKETS INC

30.000 NHEM Local 1,162.750000 67.50 1,744,125.001.000000

Base 1,162.750000 67.50 1,744,125.001,500.000357

30 Aug 2011 CITIGROUPGLOBAL MARKETS INC

35.000 NHEM Local 1,213.000000 78.75 2,122,750.001.000000

Base 1,213.000000 78.75 2,122,750.001,750.000374

06 Sep 2011 CITIGROUPGLOBAL MARKETS INC

6.000 NHEM Local 1,159.000000 13.50 347,700.001.000000

Base 1,159.000000 13.50 347,700.00300.000388

08 Sep 2011 CITIGROUPGLOBAL MARKETS INC

1,157.000 NHEM Local 1,199.000000 2,603.25 69,362,150.001.000000

Base 1,199.000000 2,603.25 69,362,150.0057,850.000400

11 Jul 2011 CITIGROUPGLOBAL MARKETS INC

81.000 NHEM Local 1,314.750000 182.25 5,324,737.501.000000

Base 1,314.750000 182.25 5,324,737.504,050.000231

99XZ28307 Total

4,380.751,947.000 Local 118,146,000.00

Base 4,380.75 118,146,000.0097,350.000

DEC11 XIOM99XZ53370 08 Sep 2011 CITIGROUPGLOBAL MARKETS INCS+P 500 E MINI INDEX FUTURES

16.000 NHEM Local 1,181.000000 36.00 944,800.001.000000

Base 1,181.000000 36.00 944,800.00800.000399
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13 Sep 2011 CITIGROUPGLOBAL MARKETS INC

5.000 NHEM Local 1,160.250000 11.25 290,062.501.000000

Base 1,160.250000 11.25 290,062.50250.000412

15 Sep 2011 CITIGROUPGLOBAL MARKETS INC

20.000 NHEM Local 1,200.250000 45.00 1,200,250.001.000000

Base 1,200.250000 45.00 1,200,250.001,000.000420

23 Sep 2011 CITIGROUPGLOBAL MARKETS INC

72.000 NHEM Local 1,126.250000 162.00 4,054,500.001.000000

Base 1,126.250000 162.00 4,054,500.003,600.000446

26 Sep 2011 CITIGROUPGLOBAL MARKETS INC

130.000 NHEM Local 1,149.000000 292.50 7,468,500.001.000000

Base 1,149.000000 292.50 7,468,500.006,500.000450

29 Sep 2011 CITIGROUPGLOBAL MARKETS INC

24.000 NHEM Local 1,141.000000 54.00 1,369,200.001.000000

Base 1,141.000000 54.00 1,369,200.001,200.000462

99XZ53370 Total

600.75267.000 Local 15,327,312.50

Base 600.75 15,327,312.5013,350.000

US DOLLAR  Total

Local2,214.000

Base

4,981.50

4,981.50

133,473,312.50

133,473,312.50110,700.000

FUTURE SELL TO CLOSE  Total

2,214.000
110,700.000 Base 4,981.50 133,473,312.50
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FUTURE SALES Total
2,214.000

4,981.50 133,473,312.50110,700.000 Base
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AUSTRALIAN DOLLAR
EQUITY

12,674,926.000 Local

96TRADES:

0.00Base

3CANCELS:

27,440.26
26,219.26 0.00

0.00
20,627,097.20
21,618,472.76

0.00

AUSTRALIAN DOLLAR  Total
12,674,926.000

96TRADES:
3CANCELS:

Base

Local

0.00 27,440.26

26,219.26

0.00

0.00

21,618,472.76

20,627,097.200.00

BRAZILIAN REAL
EQUITY

366,932.000 Local

11TRADES:

0.00Base

0CANCELS:

5,533.47
8,887.18 2,228.57

1,382.62
7,306,905.94
4,534,001.18

0.00

BRAZILIAN REAL  Total
366,932.000

11TRADES:
0CANCELS:

Base

Local

0.00 5,533.47

8,887.18

1,382.62

2,228.57

4,534,001.18

7,306,905.940.00

CANADIAN DOLLAR
EQUITY

658,570.000 Local

93TRADES:

0.00Base

1CANCELS:

17,010.91
16,810.08 0.00

0.00
17,108,630.72
17,311,724.17

0.00
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CANADIAN DOLLAR  Total
658,570.000

93TRADES:
1CANCELS:

Base

Local

0.00 17,010.91

16,810.08

0.00

0.00

17,311,724.17

17,108,630.720.00

DANISH KRONE
EQUITY

35,485.000 Local

27TRADES:

0.00Base

0CANCELS:

1,865.82
9,847.83 0.00

0.00
8,628,798.33
1,639,650.47

0.00

DANISH KRONE  Total
35,485.000

27TRADES:
0CANCELS:

Base

Local

0.00 1,865.82

9,847.83

0.00

0.00

1,639,650.47

8,628,798.330.00

EGYPTIAN POUND
EQUITY

245,841.000 Local

1TRADES:

0.00Base

0CANCELS:

2,618.71
15,624.67 738.67

123.80
3,922,530.99

657,420.28
0.00

EGYPTIAN POUND  Total
245,841.000

1TRADES:
0CANCELS:

Base

Local

0.00 2,618.71

15,624.67

123.80

738.67

657,420.28

3,922,530.990.00

EURO CURRENCY

AUSTRIA
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Base Currency: USD - US DOLLAR

EQUITY
4,292.000 Local

2TRADES:

0.00Base

0CANCELS:

81.90
57.38 0.00

0.00
114,814.63
163,880.32

0.00

AUSTRIA Total
4,292.000

2TRADES:

0CANCELS:

Local
Base 163,880.32

114,814.63
0.00
0.00

81.90
57.38

0.00
0.00

BELGIUM
EQUITY

123,056.000 Local

11TRADES:

0.00Base

0CANCELS:

8,521.74
5,975.73 0.00

0.00
5,002,519.31
7,150,817.14

0.00

BELGIUM Total
123,056.000

11TRADES:

0CANCELS:

Local
Base 7,150,817.14

5,002,519.31
0.00
0.00

8,521.74
5,975.73

0.00
0.00

FINLAND
EQUITY

39,163.000 Local

9TRADES:

0.00Base

0CANCELS:

1,321.05
927.00 0.00

0.00
727,191.31

1,035,663.15
0.00
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Base Currency: USD - US DOLLAR

FINLAND Total
39,163.000

9TRADES:

0CANCELS:

Local
Base 1,035,663.15

727,191.31
0.00
0.00

1,321.05
927.00

0.00
0.00

FRANCE
EQUITY

362,215.000 Local

70TRADES:

0.00Base

1CANCELS:

13,667.75
9,618.43 0.00

0.00
11,927,471.28
16,937,756.43

0.00

FRANCE Total
362,215.000

70TRADES:

1CANCELS:

Local
Base 16,937,756.43

11,927,471.28
0.00
0.00

13,667.75
9,618.43

0.00
0.00

GERMANY
EQUITY

466,635.000 Local

60TRADES:

0.00Base

0CANCELS:

8,108.46
5,758.70 0.00

0.00
11,488,814.25
16,242,384.25

0.00

GERMANY Total
466,635.000

60TRADES:

0CANCELS:

Local
Base 16,242,384.25

11,488,814.25
0.00
0.00

8,108.46
5,758.70

0.00
0.00

GREECE
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Base Currency: USD - US DOLLAR

EQUITY
89,167.000 Local

8TRADES:

0.00Base

0CANCELS:

1,078.97
760.63 211.19

300.82
650,724.54
926,911.26

0.00

GREECE Total
89,167.000

8TRADES:

0CANCELS:

Local
Base 926,911.26

650,724.54
300.82
211.19

1,078.97
760.63

0.00
0.00

IRELAND
EQUITY

3,734.000 Local

1TRADES:

0.00Base

0CANCELS:

20.14
13.94 280.02

404.66
28,171.26
40,710.27

0.00

IRELAND Total
3,734.000

1TRADES:

0CANCELS:

Local
Base 40,710.27

28,171.26
404.66
280.02

20.14
13.94

0.00
0.00

ITALY
EQUITY

636,039.000 Local

15TRADES:

0.00Base

0CANCELS:

1,199.57
853.79 0.00

0.00
1,525,326.42
2,151,194.76

0.00
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Base Currency: USD - US DOLLAR

FIXED INCOME
27,000.000 Local

1TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
25,431.57
36,117.92

0.00

ITALY Total
663,039.000

16TRADES:

0CANCELS:

Local
Base 2,187,312.68

1,550,757.99
0.00
0.00

1,199.57
853.79

0.00
0.00

NETHERLANDS
EQUITY

182,868.000 Local

19TRADES:

0.00Base

0CANCELS:

2,502.41
1,807.76 0.00

0.00
2,487,848.11
3,471,244.77

0.00

NETHERLANDS Total
182,868.000

19TRADES:

0CANCELS:

Local
Base 3,471,244.77

2,487,848.11
0.00
0.00

2,502.41
1,807.76

0.00
0.00

SPAIN
EQUITY

1,858,304.000 Local

65TRADES:

0.00Base

6CANCELS:

3,007.08
2,150.52 0.00

0.00
3,178,076.90
4,467,661.92

0.00
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Base Currency: USD - US DOLLAR

SPAIN Total
1,858,304.000

65TRADES:

6CANCELS:

Local
Base 4,467,661.92

3,178,076.90
0.00
0.00

3,007.08
2,150.52

0.00
0.00

UNITED KINGDOM
EQUITY

46,680.000 Local

3TRADES:

0.00Base

0CANCELS:

1,399.46
991.91 8,383.55

11,775.63
846,796.23

1,189,416.41
0.00

UNITED KINGDOM Total
46,680.000

3TRADES:

0CANCELS:

Local
Base 1,189,416.41

846,796.23
11,775.63
8,383.55

1,399.46
991.91

0.00
0.00

EURO CURRENCY  Total
3,839,153.000

264TRADES:
7CANCELS:

Base

Local

0.00 40,908.53

28,915.79

12,481.11

8,874.76

53,813,758.60

38,003,185.810.00

HONG KONG DOLLAR
EQUITY

15,666,358.000 Local

92TRADES:

0.00Base

2CANCELS:

28,332.66
220,859.25 175,988.01

22,576.51
164,042,385.34
21,044,072.17

0.00



Prepared by State StreetPage 1672

Purchase Report by Report Date
Currency Summary - Composite

October 19, 2011View Date:to September 30, 2011July 1, 2011

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

HONG KONG DOLLAR  Total
15,666,358.000

92TRADES:
2CANCELS:

Base

Local

0.00 28,332.66

220,859.25

22,576.51

175,988.01

21,044,072.17

164,042,385.340.00

INDONESIAN RUPIAH
EQUITY

1,410,000.000 Local

6TRADES:

0.00Base

0CANCELS:

1,227.56
10,483,482.00 3,138,248.00

367.48
7,002,609,221.00

819,984.38
0.00

INDONESIAN RUPIAH  Total
1,410,000.000

6TRADES:
0CANCELS:

Base

Local

0.00 1,227.56

10,483,482.00

367.48

3,138,248.00

819,984.38

7,002,609,221.000.00

ISRAELI SHEKEL
EQUITY

436,524.000 Local

2TRADES:

0.00Base

0CANCELS:

1,041.53
3,854.89 0.00

0.00
2,413,161.81

651,998.83
0.00

ISRAELI SHEKEL  Total
436,524.000

2TRADES:
0CANCELS:

Base

Local

0.00 1,041.53

3,854.89

0.00

0.00

651,998.83

2,413,161.810.00

JAPANESE YEN
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Base Currency: USD - US DOLLAR

EQUITY
1,991,801.000 Local

115TRADES:

0.00Base

2CANCELS:

14,718.02
1,146,058.00 0.00

0.00
1,197,221,086.00

15,332,444.24
0.00

JAPANESE YEN  Total
1,991,801.000

115TRADES:
2CANCELS:

Base

Local

0.00 14,718.02

1,146,058.00

0.00

0.00

15,332,444.24

1,197,221,086.000.00

MEXICAN PESO
EQUITY

175,625.000 Local

4TRADES:

0.00Base

0CANCELS:

429.22
5,265.60 0.00

0.00
4,436,014.29

361,701.72
0.00

MEXICAN PESO  Total
175,625.000

4TRADES:
0CANCELS:

Base

Local

0.00 429.22

5,265.60

0.00

0.00

361,701.72

4,436,014.290.00

NEW ZEALAND DOLLAR
EQUITY

330,961.000 Local

5TRADES:

0.00Base

2CANCELS:

1,190.34
1,409.98 0.00

0.00
888,852.15
749,981.38

0.00
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Base Currency: USD - US DOLLAR

NEW ZEALAND DOLLAR  Total
330,961.000

5TRADES:
2CANCELS:

Base

Local

0.00 1,190.34

1,409.98

0.00

0.00

749,981.38

888,852.150.00

NORWEGIAN KRONE
EQUITY

230,793.000 Local

11TRADES:

0.00Base

0CANCELS:

3,254.23
17,957.21 0.00

0.00
19,403,408.06
3,512,725.53

0.00

NORWEGIAN KRONE  Total
230,793.000

11TRADES:
0CANCELS:

Base

Local

0.00 3,254.23

17,957.21

0.00

0.00

3,512,725.53

19,403,408.060.00

POUND STERLING
EQUITY

4,954,924.000 Local

149TRADES:

0.00Base

2CANCELS:

27,166.99
16,721.70 91,879.74

149,213.04
19,910,829.79
32,339,027.80

0.00

POUND STERLING  Total
4,954,924.000

149TRADES:
2CANCELS:

Base

Local

0.00 27,166.99

16,721.70

149,213.04

91,879.74

32,339,027.80

19,910,829.790.00

SINGAPORE DOLLAR
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Base Currency: USD - US DOLLAR

EQUITY
4,424,185.000 Local

32TRADES:

0.00Base

0CANCELS:

4,663.06
5,783.78 1,823.56

1,485.37
4,692,686.89
3,820,736.33

0.00

SINGAPORE DOLLAR  Total
4,424,185.000

32TRADES:
0CANCELS:

Base

Local

0.00 4,663.06

5,783.78

1,485.37

1,823.56

3,820,736.33

4,692,686.890.00

SOUTH AFRICAN RAND
EQUITY

400,015.000 Local

25TRADES:

0.00Base

0CANCELS:

2,353.64
16,829.88 42,074.77

5,884.11
16,888,821.87
2,361,887.25

0.00

SOUTH AFRICAN RAND  Total
400,015.000

25TRADES:
0CANCELS:

Base

Local

0.00 2,353.64

16,829.88

5,884.11

42,074.77

2,361,887.25

16,888,821.870.00

SOUTH KOREAN WON
EQUITY

900,082.000 Local

45TRADES:

0.00Base

0CANCELS:

19,454.86
21,217,270.00 0.00

0.00
16,325,794,160.00

15,019,980.33
0.00
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Base Currency: USD - US DOLLAR

SOUTH KOREAN WON  Total
900,082.000

45TRADES:
0CANCELS:

Base

Local

0.00 19,454.86

21,217,270.00

0.00

0.00

15,019,980.33

16,325,794,160.000.00

SWEDISH KRONA
EQUITY

527,195.000 Local

26TRADES:

0.00Base

3CANCELS:

6,451.51
42,319.64 0.00

0.00
40,052,407.43
6,148,726.44

0.00

SWEDISH KRONA  Total
527,195.000

26TRADES:
3CANCELS:

Base

Local

0.00 6,451.51

42,319.64

0.00

0.00

6,148,726.44

40,052,407.430.00

SWISS FRANC
EQUITY

205,616.000 Local

69TRADES:

0.00Base

3CANCELS:

9,115.24
7,548.95 0.00

0.00
8,277,671.07

10,205,181.52
0.00

SWISS FRANC  Total
205,616.000

69TRADES:
3CANCELS:

Base

Local

0.00 9,115.24

7,548.95

0.00

0.00

10,205,181.52

8,277,671.070.00

US DOLLAR
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Base Currency: USD - US DOLLAR

CASH EQUIVALENTS
1,174,173,642.850 Local

1,007TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
1,174,173,483.09
1,174,173,483.09

0.00

EQUITY
532,009,600.735 Local

3,783TRADES:

0.00Base

21CANCELS:

224,134.56
224,134.56 0.00

0.00
1,089,520,406.09
1,089,520,406.09

0.00

FIXED INCOME
849,837,261.730 Local

509TRADES:

4,636,410.81Base

210CANCELS:

0.00
0.00 0.00

0.00151,117,209.000
899,246,519.63
899,246,519.63

4,636,410.81

US DOLLAR  Total
2,556,020,505.315

151,117,209.000

5,299TRADES:
231CANCELS:

Base

Local

4,636,410.81 224,134.56

224,134.56

0.00

0.00

3,162,940,408.81

3,162,940,408.814,636,410.81

2,605,495,491.315
PURCHASE Total

6,372TRADES:
256CANCELS:

193,514.04438,911.12151,117,209.000 3,374,883,884.19Base 4,636,410.81
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Contracts # of Trades Notional Par Notional Cost

Base Currency: USD - US DOLLAR

US DOLLAR

105,550.000
FUTURE BUY TO OPEN

2,111.000 Local

36TRADES:

Base

2CANCELS:

127,847,600.00
127,847,600.00

105,550.000
US DOLLAR  Total

2,111.000

36TRADES:
2CANCELS:

Base

Local

127,847,600.00

127,847,600.00

105,550.000
2,111.000

FUTURE PURCHASE Total

36TRADES:
2CANCELS:

127,847,600.00Base
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Base Currency: USD - US DOLLAR

AUSTRALIAN DOLLAR
EQUITY

4,981,248.000 Local

37TRADES:

0.00Base

0CANCELS:

14,919.27
14,168.71 0.00

0.00
14,172,574.09
14,937,511.95

0.00

AUSTRALIAN DOLLAR  Total
4,981,248.000

37TRADES:
0CANCELS:

Base

Local

0.00 14,919.27

14,168.71

0.00

0.00

14,937,511.95

14,172,574.090.00

BRAZILIAN REAL
EQUITY

25,476.945 Local

6TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
207,068.36
120,403.70

0.00

BRAZILIAN REAL  Total
25,476.945

6TRADES:
0CANCELS:

Base

Local

0.00 0.00

0.00

0.00

0.00

120,403.70

207,068.360.00

CANADIAN DOLLAR
EQUITY

1,053,688.000 Local

46TRADES:

0.00Base

3CANCELS:

29,249.95
28,473.59 0.00

0.00
10,722,184.35
10,933,468.44

0.00



Prepared by State StreetPage 1680

Sales Report by Report Date
Currency Summary - Composite

October 19, 2011View Date:to September 30, 2011July 1, 2011

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

CANADIAN DOLLAR  Total
1,053,688.000

46TRADES:
3CANCELS:

Base

Local

0.00 29,249.95

28,473.59

0.00

0.00

10,933,468.44

10,722,184.350.00

DANISH KRONE
EQUITY

25,800.000 Local

9TRADES:

0.00Base

0CANCELS:

2,867.48
14,922.60 0.00

0.00
9,311,702.77
1,789,310.57

0.00

DANISH KRONE  Total
25,800.000

9TRADES:
0CANCELS:

Base

Local

0.00 2,867.48

14,922.60

0.00

0.00

1,789,310.57

9,311,702.770.00

EURO CURRENCY

AUSTRIA
EQUITY

73,120.000 Local

11TRADES:

0.00Base

0CANCELS:

1,676.21
1,178.37 0.00

0.00
924,089.10

1,314,571.40
0.00

AUSTRIA Total
73,120.000

11TRADES:

0CANCELS:

Local
Base 1,314,571.40

924,089.10
0.00
0.00

1,676.21
1,178.37

0.00
0.00

BELGIUM
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Base Currency: USD - US DOLLAR

EQUITY
101,626.000 Local

20TRADES:

0.00Base

0CANCELS:

3,816.15
2,773.91 0.00

0.00
2,178,198.17
3,025,246.39

0.00

BELGIUM Total
101,626.000

20TRADES:

0CANCELS:

Local
Base 3,025,246.39

2,178,198.17
0.00
0.00

3,816.15
2,773.91

0.00
0.00

FINLAND
EQUITY

32,837.000 Local

5TRADES:

0.00Base

0CANCELS:

290.19
203.31 0.00

0.00
390,271.55
556,669.89

0.00

FINLAND Total
32,837.000

5TRADES:

0CANCELS:

Local
Base 556,669.89

390,271.55
0.00
0.00

290.19
203.31

0.00
0.00

FRANCE
EQUITY

194,902.000 Local

54TRADES:

0.00Base

0CANCELS:

4,087.42
2,872.25 0.00

0.00
4,088,214.10
5,817,800.68

0.00
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Base Currency: USD - US DOLLAR

FRANCE Total
194,902.000

54TRADES:

0CANCELS:

Local
Base 5,817,800.68

4,088,214.10
0.00
0.00

4,087.42
2,872.25

0.00
0.00

GERMANY
EQUITY

363,556.000 Local

43TRADES:

0.00Base

0CANCELS:

17,810.72
12,442.94 0.00

0.00
11,596,855.50
16,552,388.16

0.00

GERMANY Total
363,556.000

43TRADES:

0CANCELS:

Local
Base 16,552,388.16

11,596,855.50
0.00
0.00

17,810.72
12,442.94

0.00
0.00

GREECE
EQUITY

1,786.000 Local

3TRADES:

0.00Base

0CANCELS:

20.30
14.33 9.31

13.18
28,648.67
40,576.87

0.00

GREECE Total
1,786.000

3TRADES:

0CANCELS:

Local
Base 40,576.87

28,648.67
13.18

9.31
20.30
14.33

0.00
0.00

IRELAND
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Base Currency: USD - US DOLLAR

EQUITY
526,633.000 Local

7TRADES:

0.00Base

0CANCELS:

514.85
368.65 2.50

3.54
262,677.63
368,130.26

0.00

IRELAND Total
526,633.000

7TRADES:

0CANCELS:

Local
Base 368,130.26

262,677.63
3.54
2.50

514.85
368.65

0.00
0.00

ITALY
EQUITY

890,441.000 Local

28TRADES:

0.00Base

0CANCELS:

1,143.45
799.80 0.00

0.00
1,696,778.74
2,426,832.77

0.00

ITALY Total
890,441.000

28TRADES:

0CANCELS:

Local
Base 2,426,832.77

1,696,778.74
0.00
0.00

1,143.45
799.80

0.00
0.00

NETHERLANDS
EQUITY

119,426.000 Local

7TRADES:

0.00Base

0CANCELS:

1,580.37
1,111.76 0.00

0.00
1,377,076.98
1,955,121.32

0.00
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Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

NETHERLANDS Total
119,426.000

7TRADES:

0CANCELS:

Local
Base 1,955,121.32

1,377,076.98
0.00
0.00

1,580.37
1,111.76

0.00
0.00

SPAIN
EQUITY

1,585,900.000 Local

60TRADES:

0.00Base

2CANCELS:

7,398.85
5,219.84 0.00

0.00
3,157,169.06
4,466,580.86

0.00

SPAIN Total
1,585,900.000

60TRADES:

2CANCELS:

Local
Base 4,466,580.86

3,157,169.06
0.00
0.00

7,398.85
5,219.84

0.00
0.00

EURO CURRENCY  Total
3,890,227.000

238TRADES:
2CANCELS:

Base

Local

0.00 38,338.51

26,985.16

16.72

11.81

36,523,918.60

25,699,979.500.00

HONG KONG DOLLAR
EQUITY

3,434,880.000 Local

16TRADES:

0.00Base

0CANCELS:

2,576.16
20,082.96 18,774.13

2,408.17
17,342,475.61
2,224,533.02

0.00



Prepared by State StreetPage 1685

Sales Report by Report Date
Currency Summary - Composite
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Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

HONG KONG DOLLAR  Total
3,434,880.000

16TRADES:
0CANCELS:

Base

Local

0.00 2,576.16

20,082.96

2,408.17

18,774.13

2,224,533.02

17,342,475.610.00

ISRAELI SHEKEL
EQUITY

155,473.000 Local

5TRADES:

0.00Base

0CANCELS:

2,185.53
7,933.41 0.00

0.00
4,950,449.67
1,363,765.30

0.00

ISRAELI SHEKEL  Total
155,473.000

5TRADES:
0CANCELS:

Base

Local

0.00 2,185.53

7,933.41

0.00

0.00

1,363,765.30

4,950,449.670.00

JAPANESE YEN
EQUITY

1,485,162.000 Local

122TRADES:

0.00Base

1CANCELS:

22,114.44
1,733,839.00 0.00

0.00
1,310,790,101.00

16,691,073.68
0.00

JAPANESE YEN  Total
1,485,162.000

122TRADES:
1CANCELS:

Base

Local

0.00 22,114.44

1,733,839.00

0.00

0.00

16,691,073.68

1,310,790,101.000.00

NEW ZEALAND DOLLAR
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Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

EQUITY
329,800.000 Local

8TRADES:

0.00Base

0CANCELS:

1,068.52
1,291.11 0.00

0.00
805,658.11
666,760.00

0.00

NEW ZEALAND DOLLAR  Total
329,800.000

8TRADES:
0CANCELS:

Base

Local

0.00 1,068.52

1,291.11

0.00

0.00

666,760.00

805,658.110.00

NORWEGIAN KRONE
EQUITY

314,902.000 Local

10TRADES:

0.00Base

0CANCELS:

1,118.50
6,163.21 0.00

0.00
5,212,420.90

949,718.50
0.00

NORWEGIAN KRONE  Total
314,902.000

10TRADES:
0CANCELS:

Base

Local

0.00 1,118.50

6,163.21

0.00

0.00

949,718.50

5,212,420.900.00

POUND STERLING
EQUITY

5,941,671.000 Local

130TRADES:

0.00Base

2CANCELS:

68,026.98
42,326.10 101.12

162.18
37,206,408.38
59,807,049.17

0.00
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Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

POUND STERLING  Total
5,941,671.000

130TRADES:
2CANCELS:

Base

Local

0.00 68,026.98

42,326.10

162.18

101.12

59,807,049.17

37,206,408.380.00

SINGAPORE DOLLAR
EQUITY

4,044,700.000 Local

29TRADES:

0.00Base

0CANCELS:

2,645.47
3,223.79 1,084.01

889.14
2,759,067.14
2,260,947.86

0.00

SINGAPORE DOLLAR  Total
4,044,700.000

29TRADES:
0CANCELS:

Base

Local

0.00 2,645.47

3,223.79

889.14

1,084.01

2,260,947.86

2,759,067.140.00

SOUTH KOREAN WON
EQUITY

378,931.000 Local

27TRADES:

0.00Base

0CANCELS:

7,649.49
8,269,272.00 21,422,072.00

19,816.97
7,110,998,547.00

6,578,190.55
0.00

SOUTH KOREAN WON  Total
378,931.000

27TRADES:
0CANCELS:

Base

Local

0.00 7,649.49

8,269,272.00

19,816.97

21,422,072.00

6,578,190.55

7,110,998,547.000.00

SWEDISH KRONA
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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
244,531.000 Local

13TRADES:

0.00Base

0CANCELS:

1,288.39
8,360.65 0.00

0.00
9,850,713.11
1,520,044.66

0.00

SWEDISH KRONA  Total
244,531.000

13TRADES:
0CANCELS:

Base

Local

0.00 1,288.39

8,360.65

0.00

0.00

1,520,044.66

9,850,713.110.00

SWISS FRANC
EQUITY

155,077.000 Local

12TRADES:

0.00Base

0CANCELS:

10,760.13
9,596.30 0.00

0.00
5,608,579.13
6,420,575.39

0.00

SWISS FRANC  Total
155,077.000

12TRADES:
0CANCELS:

Base

Local

0.00 10,760.13

9,596.30

0.00

0.00

6,420,575.39

5,608,579.130.00

US DOLLAR
CASH EQUIVALENTS

1,136,088,762.870 Local

486TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
1,136,088,762.87
1,136,088,762.87

0.00



Prepared by State StreetPage 1689

Sales Report by Report Date
Currency Summary - Composite

October 19, 2011View Date:to September 30, 2011July 1, 2011

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

EQUITY
511,041,803.212 Local

2,092TRADES:

0.00Base

36CANCELS:

177,694.06
177,694.06 6,129.51

6,129.51
1,034,988,194.48
1,034,988,194.48

0.00

FIXED INCOME
1,028,566,462.470 Local

721TRADES:

6,871,088.35Base

107CANCELS:

0.00
0.00 15.31

15.3117,598,316.000
1,085,613,869.11
1,085,613,869.11

6,871,088.35

SHORT TERM MATURITIES
65,535,822.050 Local

119TRADES:

825.35Base

0CANCELS:

0.00
0.00 0.00

0.00
65,535,020.71
65,535,020.71

825.35

US DOLLAR  Total
2,741,232,850.602

17,598,316.000

3,418TRADES:
143CANCELS:

Base

Local

6,871,913.70 177,694.06

177,694.06

6,144.82

6,144.82

3,322,225,847.17

3,322,225,847.176,871,913.70

2,767,694,417.547
SALES Total

4,126TRADES:
151CANCELS:

29,438.00382,502.8817,598,316.000 3,485,013,118.56Base 6,871,913.70
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Contracts # of Trades Notional Par Notional Proceeds

Base Currency: USD - US DOLLAR

US DOLLAR

110,700.000
FUTURE SELL TO CLOSE

2,214.000 Local

29TRADES:

Base

0CANCELS:

133,473,312.50
133,473,312.50

110,700.000
US DOLLAR  Total

2,214.000

29TRADES:
0CANCELS:

Base

Local

133,473,312.50

133,473,312.50

110,700.000
2,214.000

FUTURE SALES Total

29TRADES:
0CANCELS:

133,473,312.50Base
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October 19, 2011View Date:to September 30, 2011July 1, 2011

Net CostTaxes/Fees/OtherCommissionsInterestUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

CASH EQUIVALENTS
1,174,173,642.850

1,007TRADES:

0.00Base

0CANCELS:

0.00 0.00 1,174,173,483.09

EQUITY
581,457,586.735

4,855TRADES:

0.00Base

46CANCELS:

438,911.12 193,514.04 1,301,427,763.55

FIXED INCOME
849,864,261.730

510TRADES:

4,636,410.81Base

210CANCELS:

0.00 0.00

151,117,209.000

899,282,637.55

2,605,495,491.315

PURCHASE Total

6,372TRADES:
256CANCELS:

193,514.04438,911.12

151,117,209.000

3,374,883,884.19Base 4,636,410.81
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Notional Par# of TradesContracts Notional Cost

Base Currency: USD - US DOLLAR

105,550.000
FUTURE BUY TO OPEN

2,111.000

36TRADES:

Base

2CANCELS:

127,847,600.00

105,550.0002,111.000

FUTURE PURCHASE Total

36TRADES:
2CANCELS:

127,847,600.00Base
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Net ProceedsTaxes/Fees/OtherCommissionsInterestUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

CASH EQUIVALENTS
1,136,088,762.870

486TRADES:

0.00Base

0CANCELS:

0.00 0.00 1,136,088,762.87

EQUITY
537,503,370.157

2,800TRADES:

0.00Base

44CANCELS:

382,502.88 29,422.69 1,197,775,465.87

FIXED INCOME
1,028,566,462.470

721TRADES:

6,871,088.35Base

107CANCELS:

0.00 15.31

17,598,316.000

1,085,613,869.11

SHORT TERM MATURITIES
65,535,822.050

119TRADES:

825.35Base

0CANCELS:

0.00 0.00 65,535,020.71

2,767,694,417.547

SALES Total

4,126TRADES:
151CANCELS:

29,438.00382,502.88

17,598,316.000

3,485,013,118.56Base 6,871,913.70
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Notional Par# of TradesContracts Notional Proceeds

Base Currency: USD - US DOLLAR

110,700.000
FUTURE SELL TO CLOSE

2,214.000

29TRADES:

Base

0CANCELS:

133,473,312.50

110,700.0002,214.000

FUTURE SALES Total

29TRADES:
0CANCELS:

133,473,312.50Base
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