Purchase and Sales by Report Date

Composite

January 1, 2012 to March 31, 2012

View Date:

June 18, 2012

STATE STREET.

Page 1

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-BDH&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

NHEU  ISBI - RHUMBLINE ADVISERS
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Funds Included in Composite

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

NHHF  LOOMIS SAYLES

NHHG  ISBI - ENTRUST CAPITAL

NHHI SSGA MSCI EAFE INDEX

NHHJ ~ SSGA MSCI ACWI US INDEX

NHHL  ISBI - CRESCENT CAPITAL GROUP
NHHM ~ MCDONNELL INV MGT

NHHN  WESTERN PASS-THROUGH FUND
NHHO  ISBI - FIDUCIARY MGT ASS.

NHHP  ISBI - NEW VONTOBEL

NHHQ  ISBI - SSGA MSCI EAFE SM CAP
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Funds Included in Composite

NHHR
NHHS
NHHU
NHHV
NHHW
NHHX
NHHY
NHHZ
NHIA
NHIB
NHID
NHIE
NHIF
NHIH
NHIJ
NHIL
NHIM
NHIO

MACQUARIE INFRASTR PRTNR I
ISBI - ALINDA INFRASTR FD |
MACQUARIE EURO INFR PRT llI
ISBI - LSV ASSET MGMT
CHICAGO EQUITY CORE
CHICAGO EQUITY WORK OUT
ISBI - RHUMBLINE 1000 VAL
ISBI - RHUMBLINE 2000 VAL
CHICAGO EQUITY FIXED/CASH
CREDO CAPITAL MANAGEMENT
ISBI - GARCIA HAMILTON ASSOC
ISBI CS COLLATERAL ACCT
ISBI CLEARING ACCOUNT

SSGA SMALL CAP CORE

ISBI - PREMIERE PARTNERS
SSGA EMERGING MARKETS
SSGA MID-CAP GROWTH
WELLINGTON INTERNATIONAL FIXED
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Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
CASH EQUIVALENTS
US DOLLAR
396999005 GREENWICH REPO 1% 27 Mar 2012 26 Mar 2012 26 Mar 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00
396999005 GREENWICH REPO 1% 28 Mar 2012 27 Mar 2012 27 Mar 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00
396999005 GREENWICH REPO 1% 29 Mar 2012 28 Mar 2012 28 Mar 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00
396999005 GREENWICH REPO 1% 30 Mar 2012 29 Mar 2012 29 Mar 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00
396999005 GREENWICH REPO 1% 02 Apr 2012 30 Mar 2012 30 Mar 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00
396999005 GREENWICH REPO 1% 04 Jan 2012 03 Jan 2012 03 Jan 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
6,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,000,000.00
Base 100.000000 0.00 0.00 0.00 6,000,000.00
396999005 GREENWICH REPO 1% 05 Jan 2012 04 Jan 2012 04 Jan 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
6,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,000,000.00
Base 100.000000 0.00 0.00 0.00 6,000,000.00
396999005 GREENWICH REPO 1% 06 Jan 2012 05Jan 2012 05 Jan 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
6,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,000,000.00
Base 100.000000 0.00 0.00 0.00 6,000,000.00
396999005 GREENWICH REPO 1% 09 Jan 2012 06 Jan 2012 06 Jan 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
6,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,000,000.00
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Units/Original Face

Base 100.000000 0.00 0.00 0.00 6,000,000.00

396999005 GREENWICH REPO 1% 10 Jan 2012 09 Jan 2012 09 Jan 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
6,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,000,000.00
Base 100.000000 0.00 0.00 0.00 6,000,000.00

396999005 GREENWICH REPO 1% 11 Jan 2012 10Jan 2012 10 Jan 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
6,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,000,000.00
Base 100.000000 0.00 0.00 0.00 6,000,000.00

396999005 GREENWICH REPO 1% 12 Jan 2012 11Jan 2012 11 Jan 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
6,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,000,000.00
Base 100.000000 0.00 0.00 0.00 6,000,000.00

396999005 GREENWICH REPO 1% 13 Jan 2012 12Jan 2012 12 Jan 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
6,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,000,000.00
Base 100.000000 0.00 0.00 0.00 6,000,000.00

396999005 GREENWICH REPO 1% 17 Jan 2012 13Jan 2012 13 Jan 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
10,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 10,000,000.00
Base 100.000000 0.00 0.00 0.00 10,000,000.00

396999005 GREENWICH REPO 1% 18 Jan 2012 17 Jan 2012 17 Jan 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
8,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 8,000,000.00
Base 100.000000 0.00 0.00 0.00 8,000,000.00

396999005 GREENWICH REPO 1% 19 Jan 2012 18 Jan 2012 18 Jan 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
8,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 8,000,000.00
Base 100.000000 0.00 0.00 0.00 8,000,000.00

396999005 GREENWICH REPO 1% 20 Jan 2012 19Jan 2012 19 Jan 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
8,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 8,000,000.00
Base 100.000000 0.00 0.00 0.00 8,000,000.00

396999005 GREENWICH REPO 1% 23 Jan 2012 20Jan 2012 20 Jan 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
10,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 10,000,000.00
Base 100.000000 0.00 0.00 0.00 10,000,000.00

396999005 GREENWICH REPO 1% 24 Jan 2012 23 Jan 2012 23 Jan 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH

Page 5

Prepared by State Street



Purchase Report by Report Date

Composite ST TE STRE ET
January 1, 2012 to March 31, 2012 View Date: June 18, 2012
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face

10,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 10,000,000.00
Base 100.000000 0.00 0.00 0.00 10,000,000.00

396999005 GREENWICH REPO 1% 25 Jan 2012 24 Jan 2012 24 Jan 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

396999005 GREENWICH REPO 1% 26 Jan 2012 25Jan 2012 25 Jan 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
4,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 4,000,000.00
Base 100.000000 0.00 0.00 0.00 4,000,000.00

396999005 GREENWICH REPO 1% 27 Jan 2012 26 Jan 2012 26 Jan 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
6,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,000,000.00
Base 100.000000 0.00 0.00 0.00 6,000,000.00

396999005 GREENWICH REPO 1% 30 Jan 2012 27 Jan 2012 27 Jan 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
6,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,000,000.00
Base 100.000000 0.00 0.00 0.00 6,000,000.00

396999005 GREENWICH REPO 1% 31 Jan 2012 30Jan 2012 30 Jan 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
6,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,000,000.00
Base 100.000000 0.00 0.00 0.00 6,000,000.00

396999005 GREENWICH REPO 1% 01 Feb 2012 31Jan 2012 31 Jan 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

396999005 GREENWICH REPO 1% 02 Feb 2012 01 Feb 2012 01 Feb 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

396999005 GREENWICH REPO 1% 03 Feb 2012 02 Feb 2012 02 Feb 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
6,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,000,000.00
Base 100.000000 0.00 0.00 0.00 6,000,000.00

396999005 GREENWICH REPO 1% 06 Feb 2012 03 Feb 2012 03 Feb 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
7,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 7,000,000.00
Base 100.000000 0.00 0.00 0.00 7,000,000.00
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396999005 GREENWICH REPO 1% 07 Feb 2012 06 Feb 2012 06 Feb 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
7,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 7,000,000.00
Base 100.000000 0.00 0.00 0.00 7,000,000.00

396999005 GREENWICH REPO 1% 08 Feb 2012 07 Feb 2012 07 Feb 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

396999005 GREENWICH REPO 1% 09 Feb 2012 08 Feb 2012 08 Feb 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
6,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,000,000.00
Base 100.000000 0.00 0.00 0.00 6,000,000.00

396999005 GREENWICH REPO 1% 10 Feb 2012 09 Feb 2012 09 Feb 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
6,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,000,000.00
Base 100.000000 0.00 0.00 0.00 6,000,000.00

396999005 GREENWICH REPO 1% 13 Feb 2012 10 Feb 2012 10 Feb 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
6,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,000,000.00
Base 100.000000 0.00 0.00 0.00 6,000,000.00

396999005 GREENWICH REPO 1% 14 Feb 2012 13 Feb 2012 13 Feb 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
6,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,000,000.00
Base 100.000000 0.00 0.00 0.00 6,000,000.00

396999005 GREENWICH REPO 1% 15 Feb 2012 14 Feb 2012 14 Feb 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

396999005 GREENWICH REPO 1% 16 Feb 2012 15 Feb 2012 15 Feb 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
6,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,000,000.00
Base 100.000000 0.00 0.00 0.00 6,000,000.00

396999005 GREENWICH REPO 1% 17 Feb 2012 16 Feb 2012 16 Feb 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
6,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,000,000.00
Base 100.000000 0.00 0.00 0.00 6,000,000.00

396999005 GREENWICH REPO 1% 21 Feb 2012 17 Feb 2012 17 Feb 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
6,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,000,000.00
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Base 100.000000 0.00 0.00 0.00 6,000,000.00

396999005 GREENWICH REPO 1% 22 Feb 2012 21 Feb 2012 21 Feb 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
6,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,000,000.00
Base 100.000000 0.00 0.00 0.00 6,000,000.00

396999005 GREENWICH REPO 1% 23 Feb 2012 22 Feb 2012 22 Feb 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
6,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,000,000.00
Base 100.000000 0.00 0.00 0.00 6,000,000.00

396999005 GREENWICH REPO 1% 24 Feb 2012 23 Feb 2012 23 Feb 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
6,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,000,000.00
Base 100.000000 0.00 0.00 0.00 6,000,000.00

396999005 GREENWICH REPO 1% 27 Feb 2012 24 Feb 2012 24 Feb 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
6,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,000,000.00
Base 100.000000 0.00 0.00 0.00 6,000,000.00

396999005 GREENWICH REPO 1% 28 Feb 2012 27 Feb 2012 27 Feb 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
6,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,000,000.00
Base 100.000000 0.00 0.00 0.00 6,000,000.00

396999005 GREENWICH REPO 1% 29 Feb 2012 28 Feb 2012 28 Feb 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
6,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,000,000.00
Base 100.000000 0.00 0.00 0.00 6,000,000.00

396999005 GREENWICH REPO 1% 01 Mar 2012 29 Feb 2012 29 Feb 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

396999005 GREENWICH REPO 1% 02 Mar 2012 01 Mar 2012 01 Mar 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
6,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,000,000.00
Base 100.000000 0.00 0.00 0.00 6,000,000.00

396999005 GREENWICH REPO 1% 05 Mar 2012 02 Mar 2012 02 Mar 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
6,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,000,000.00
Base 100.000000 0.00 0.00 0.00 6,000,000.00

396999005 GREENWICH REPO 1% 06 Mar 2012 05 Mar 2012 05 Mar 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
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6,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,000,000.00
Base 100.000000 0.00 0.00 0.00 6,000,000.00

396999005 GREENWICH REPO 1% 07 Mar 2012 06 Mar 2012 06 Mar 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
6,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,000,000.00
Base 100.000000 0.00 0.00 0.00 6,000,000.00

396999005 GREENWICH REPO 1% 08 Mar 2012 07 Mar 2012 07 Mar 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
6,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,000,000.00
Base 100.000000 0.00 0.00 0.00 6,000,000.00

396999005 GREENWICH REPO 1% 09 Mar 2012 08 Mar 2012 08 Mar 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
6,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,000,000.00
Base 100.000000 0.00 0.00 0.00 6,000,000.00

396999005 GREENWICH REPO 1% 12 Mar 2012 09 Mar 2012 09 Mar 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
6,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,000,000.00
Base 100.000000 0.00 0.00 0.00 6,000,000.00

396999005 GREENWICH REPO 1% 13 Mar 2012 12 Mar 2012 12 Mar 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
6,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,000,000.00
Base 100.000000 0.00 0.00 0.00 6,000,000.00

396999005 GREENWICH REPO 1% 14 Mar 2012 13 Mar 2012 13 Mar 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
4,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 4,000,000.00
Base 100.000000 0.00 0.00 0.00 4,000,000.00

396999005 GREENWICH REPO 1% 15 Mar 2012 14 Mar 2012 14 Mar 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

396999005 GREENWICH REPO 1% 16 Mar 2012 15Mar 2012 15 Mar 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
4,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 4,000,000.00
Base 100.000000 0.00 0.00 0.00 4,000,000.00

396999005 GREENWICH REPO 1% 19 Mar 2012 16 Mar 2012 16 Mar 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00
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Units/Original Face

16 Mar 2012 16 Mar 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

396999005 GREENWICH REPO 1% 20 Mar 2012 19 Mar 2012 19 Mar 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

396999005 GREENWICH REPO 1% 21 Mar 2012 20 Mar 2012 20 Mar 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

396999005 GREENWICH REPO 1% 22 Mar 2012 21 Mar 2012 21 Mar 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

21 Mar 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
24,475,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 24,475,000.00
Base 100.000000 0.00 0.00 0.00 24,475,000.00

21 Mar 2012 CANCEL STATE STREET BANK AND TRUST COMPANY  USD/OTH
-24,475,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 24,475,000.00
Base 100.000000 0.00 0.00 0.00 24,475,000.00

396999005 GREENWICH REPO 1% 23 Mar 2012 22 Mar 2012 22 Mar 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

396999005 GREENWICH REPO 1% 26 Mar 2012 23 Mar 2012 23 Mar 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

396999005 Total

373,000,000.000 Local 0.00 0.00 0.00 421,950,000.00
Base 0.00 0.00 0.00 421,950,000.00

446199002 JP MORGAN TRI PARTY REPO 1% 22 Mar 2012 21 Mar 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
25,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 25,000,000.00
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Base 100.000000 0.00 0.00 0.00 25,000,000.00

21 Mar 2012 CANCEL STATE STREET BANK AND TRUST COMPANY  USD/OTH
-25,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 25,000,000.00
Base 100.000000 0.00 0.00 0.00 25,000,000.00

446199002 Total

0.000 Local 0.00 0.00 0.00 50,000,000.00
Base 0.00 0.00 0.00 50,000,000.00

455995001 MERRILL LYNCH REPO 1% 27 Mar 2012 26 Mar 2012 26 Mar 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

455995001 MERRILL LYNCH REPO 1% 28 Mar 2012 27 Mar 2012 27 Mar 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

455995001 MERRILL LYNCH REPO 1% 29 Mar 2012 28 Mar 2012 28 Mar 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

455995001 MERRILL LYNCH REPO 1% 30 Mar 2012 29 Mar 2012 29 Mar 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

455995001 MERRILL LYNCH REPO 1% 02 Apr 2012 30 Mar 2012 30 Mar 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

455995001 MERRILL LYNCH REPO 1% 04 Jan 2012 03 Jan 2012 03 Jan 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
6,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,000,000.00
Base 100.000000 0.00 0.00 0.00 6,000,000.00

455995001 MERRILL LYNCH REPO 1% 05 Jan 2012 04 Jan 2012 04 Jan 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
6,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,000,000.00
Base 100.000000 0.00 0.00 0.00 6,000,000.00

455995001 MERRILL LYNCH REPO 1% 06 Jan 2012 05Jan 2012 05 Jan 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
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6,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,000,000.00
Base 100.000000 0.00 0.00 0.00 6,000,000.00

455995001 MERRILL LYNCH REPO 1% 09 Jan 2012 06 Jan 2012 06 Jan 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
6,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,000,000.00
Base 100.000000 0.00 0.00 0.00 6,000,000.00

455995001 MERRILL LYNCH REPO 1% 10 Jan 2012 09 Jan 2012 09 Jan 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
6,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,000,000.00
Base 100.000000 0.00 0.00 0.00 6,000,000.00

455995001 MERRILL LYNCH REPO 1% 11 Jan 2012 10Jan 2012 10 Jan 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
6,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,000,000.00
Base 100.000000 0.00 0.00 0.00 6,000,000.00

455995001 MERRILL LYNCH REPO 1% 12 Jan 2012 11Jan 2012 11 Jan 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
6,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,000,000.00
Base 100.000000 0.00 0.00 0.00 6,000,000.00

455995001 MERRILL LYNCH REPO 1% 13 Jan 2012 12Jan 2012 12 Jan 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
6,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,000,000.00
Base 100.000000 0.00 0.00 0.00 6,000,000.00

455995001 MERRILL LYNCH REPO 1% 17 Jan 2012 13Jan 2012 13 Jan 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
10,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 10,000,000.00
Base 100.000000 0.00 0.00 0.00 10,000,000.00

455995001 MERRILL LYNCH REPO 1% 18 Jan 2012 17 Jan 2012 17 Jan 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
8,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 8,000,000.00
Base 100.000000 0.00 0.00 0.00 8,000,000.00

455995001 MERRILL LYNCH REPO 1% 19 Jan 2012 18 Jan 2012 18 Jan 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
8,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 8,000,000.00
Base 100.000000 0.00 0.00 0.00 8,000,000.00

455995001 MERRILL LYNCH REPO 1% 20 Jan 2012 19Jan 2012 19 Jan 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
8,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 8,000,000.00
Base 100.000000 0.00 0.00 0.00 8,000,000.00
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455995001 MERRILL LYNCH REPO 1% 23 Jan 2012 20 Jan 2012 20 Jan 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
10,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 10,000,000.00
Base 100.000000 0.00 0.00 0.00 10,000,000.00

455995001 MERRILL LYNCH REPO 1% 24 Jan 2012 23 Jan 2012 23 Jan 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
10,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 10,000,000.00
Base 100.000000 0.00 0.00 0.00 10,000,000.00

455995001 MERRILL LYNCH REPO 1% 25 Jan 2012 24 Jan 2012 24 Jan 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

455995001 MERRILL LYNCH REPO 1% 26 Jan 2012 25Jan 2012 25 Jan 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
4,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 4,000,000.00
Base 100.000000 0.00 0.00 0.00 4,000,000.00

455995001 MERRILL LYNCH REPO 1% 27 Jan 2012 26 Jan 2012 26 Jan 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

455995001 MERRILL LYNCH REPO 1% 30 Jan 2012 27 Jan 2012 27 Jan 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
6,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,000,000.00
Base 100.000000 0.00 0.00 0.00 6,000,000.00

455995001 MERRILL LYNCH REPO 1% 31 Jan 2012 30Jan 2012 30 Jan 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
6,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,000,000.00
Base 100.000000 0.00 0.00 0.00 6,000,000.00

455995001 MERRILL LYNCH REPO 1% 01 Feb 2012 31Jan 2012 31 Jan 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

455995001 MERRILL LYNCH REPO 1% 02 Feb 2012 01 Feb 2012 01 Feb 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

455995001 MERRILL LYNCH REPO 1% 03 Feb 2012 02 Feb 2012 02 Feb 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
6,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,000,000.00
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Base 100.000000 0.00 0.00 0.00 6,000,000.00

455995001 MERRILL LYNCH REPO 1% 06 Feb 2012 03 Feb 2012 03 Feb 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
7,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 7,000,000.00
Base 100.000000 0.00 0.00 0.00 7,000,000.00

455995001 MERRILL LYNCH REPO 1% 07 Feb 2012 06 Feb 2012 06 Feb 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
7,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 7,000,000.00
Base 100.000000 0.00 0.00 0.00 7,000,000.00

455995001 MERRILL LYNCH REPO 1% 08 Feb 2012 07 Feb 2012 07 Feb 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

455995001 MERRILL LYNCH REPO 1% 09 Feb 2012 08 Feb 2012 08 Feb 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
6,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,000,000.00
Base 100.000000 0.00 0.00 0.00 6,000,000.00

455995001 MERRILL LYNCH REPO 1% 10 Feb 2012 09 Feb 2012 09 Feb 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
6,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,000,000.00
Base 100.000000 0.00 0.00 0.00 6,000,000.00

455995001 MERRILL LYNCH REPO 1% 13 Feb 2012 10 Feb 2012 10 Feb 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
6,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,000,000.00
Base 100.000000 0.00 0.00 0.00 6,000,000.00

455995001 MERRILL LYNCH REPO 1% 14 Feb 2012 13 Feb 2012 13 Feb 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
6,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,000,000.00
Base 100.000000 0.00 0.00 0.00 6,000,000.00

455995001 MERRILL LYNCH REPO 1% 15 Feb 2012 14 Feb 2012 14 Feb 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
6,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,000,000.00
Base 100.000000 0.00 0.00 0.00 6,000,000.00

455995001 MERRILL LYNCH REPO 1% 16 Feb 2012 15 Feb 2012 15 Feb 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
6,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,000,000.00
Base 100.000000 0.00 0.00 0.00 6,000,000.00

455995001 MERRILL LYNCH REPO 1% 17 Feb 2012 16 Feb 2012 16 Feb 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
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6,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,000,000.00
Base 100.000000 0.00 0.00 0.00 6,000,000.00

455995001 MERRILL LYNCH REPO 1% 21 Feb 2012 17 Feb 2012 17 Feb 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
6,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,000,000.00
Base 100.000000 0.00 0.00 0.00 6,000,000.00

455995001 MERRILL LYNCH REPO 1% 22 Feb 2012 21 Feb 2012 21 Feb 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
6,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,000,000.00
Base 100.000000 0.00 0.00 0.00 6,000,000.00

455995001 MERRILL LYNCH REPO 1% 23 Feb 2012 22 Feb 2012 22 Feb 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
6,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,000,000.00
Base 100.000000 0.00 0.00 0.00 6,000,000.00

455995001 MERRILL LYNCH REPO 1% 24 Feb 2012 23 Feb 2012 23 Feb 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
6,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,000,000.00
Base 100.000000 0.00 0.00 0.00 6,000,000.00

455995001 MERRILL LYNCH REPO 1% 27 Feb 2012 24 Feb 2012 24 Feb 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
6,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,000,000.00
Base 100.000000 0.00 0.00 0.00 6,000,000.00

455995001 MERRILL LYNCH REPO 1% 28 Feb 2012 27 Feb 2012 27 Feb 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
6,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,000,000.00
Base 100.000000 0.00 0.00 0.00 6,000,000.00

455995001 MERRILL LYNCH REPO 1% 29 Feb 2012 28 Feb 2012 28 Feb 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
6,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,000,000.00
Base 100.000000 0.00 0.00 0.00 6,000,000.00

455995001 MERRILL LYNCH REPO 1% 01 Mar 2012 29 Feb 2012 29 Feb 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

455995001 MERRILL LYNCH REPO 1% 02 Mar 2012 01 Mar 2012 01 Mar 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
6,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,000,000.00
Base 100.000000 0.00 0.00 0.00 6,000,000.00
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455995001 MERRILL LYNCH REPO 1% 05 Mar 2012 02 Mar 2012 02 Mar 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
6,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,000,000.00
Base 100.000000 0.00 0.00 0.00 6,000,000.00

455995001 MERRILL LYNCH REPO 1% 06 Mar 2012 05 Mar 2012 05 Mar 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
6,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,000,000.00
Base 100.000000 0.00 0.00 0.00 6,000,000.00

455995001 MERRILL LYNCH REPO 1% 07 Mar 2012 06 Mar 2012 06 Mar 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
6,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,000,000.00
Base 100.000000 0.00 0.00 0.00 6,000,000.00

455995001 MERRILL LYNCH REPO 1% 08 Mar 2012 07 Mar 2012 07 Mar 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
6,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,000,000.00
Base 100.000000 0.00 0.00 0.00 6,000,000.00

455995001 MERRILL LYNCH REPO 1% 09 Mar 2012 08 Mar 2012 08 Mar 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
6,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,000,000.00
Base 100.000000 0.00 0.00 0.00 6,000,000.00

455995001 MERRILL LYNCH REPO 1% 12 Mar 2012 09 Mar 2012 09 Mar 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
6,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,000,000.00
Base 100.000000 0.00 0.00 0.00 6,000,000.00

455995001 MERRILL LYNCH REPO 1% 13 Mar 2012 12 Mar 2012 12 Mar 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
6,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 6,000,000.00
Base 100.000000 0.00 0.00 0.00 6,000,000.00

455995001 MERRILL LYNCH REPO 1% 14 Mar 2012 13 Mar 2012 13 Mar 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
4,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 4,000,000.00
Base 100.000000 0.00 0.00 0.00 4,000,000.00

455995001 MERRILL LYNCH REPO 1% 15 Mar 2012 14 Mar 2012 14 Mar 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
4,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 4,000,000.00
Base 100.000000 0.00 0.00 0.00 4,000,000.00

455995001 MERRILL LYNCH REPO 1% 16 Mar 2012 15 Mar 2012 15 Mar 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
4,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 4,000,000.00
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Base 100.000000 0.00 0.00 0.00 4,000,000.00

455995001 MERRILL LYNCH REPO 1% 19 Mar 2012 16 Mar 2012 16 Mar 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

16 Mar 2012 16 Mar 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

455995001 MERRILL LYNCH REPO 1% 20 Mar 2012 19 Mar 2012 19 Mar 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

455995001 MERRILL LYNCH REPO 1% 21 Mar 2012 20 Mar 2012 20 Mar 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

455995001 MERRILL LYNCH REPO 1% 22 Mar 2012 21 Mar 2012 21 Mar 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

21 Mar 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
21,496,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 21,496,000.00
Base 100.000000 0.00 0.00 0.00 21,496,000.00

21 Mar 2012 CANCEL STATE STREET BANK AND TRUST COMPANY  USD/OTH
-21,496,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 21,496,000.00
Base 100.000000 0.00 0.00 0.00 21,496,000.00

455995001 MERRILL LYNCH REPO 1% 23 Mar 2012 22 Mar 2012 22 Mar 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00

455995001 MERRILL LYNCH REPO 1% 26 Mar 2012 23 Mar 2012 23 Mar 2012 STATE STREET BANK AND TRUST COMPANY  USD/OTH
5,000,000.000 1.000000 NHIE Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00
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455995001 Total

372,000,000.000 Local 0.00 0.00 0.00 414,992,000.00
Base 0.00 0.00 0.00 414,992,000.00

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 26 Mar 2012 23 Mar 2012 23 Mar 2012 STATE STREET BANK AND TRUST USD/BOS
1,352,837.960 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,352,837.96
Base 100.000000 0.00 0.00 0.00 1,352,837.96

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 26 Mar 2012 23 Mar 2012 23 Mar 2012 STATE STREET BANK AND TRUST USD/BOS
1,163,766.030 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,163,766.03
Base 100.000000 0.00 0.00 0.00 1,163,766.03

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 27 Mar 2012 26 Mar 2012 26 Mar 2012 STATE STREET BANK AND TRUST USD/BOS
2,001,027.910 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,001,027.91
Base 100.000000 0.00 0.00 0.00 2,001,027.91

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 27 Mar 2012 26 Mar 2012 26 Mar 2012 STATE STREET BANK AND TRUST uUSD/BOS
35,289.500 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 35,289.50
Base 100.000000 0.00 0.00 0.00 35,289.50

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 28 Mar 2012 27 Mar 2012 27 Mar 2012 STATE STREET BANK AND TRUST uUSD/BOS
277,640.020 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 277,640.02
Base 100.000000 0.00 0.00 0.00 277,640.02

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 28 Mar 2012 27 Mar 2012 27 Mar 2012 STATE STREET BANK AND TRUST USD/BOS
2,223,750.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,223,750.00
Base 100.000000 0.00 0.00 0.00 2,223,750.00

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 29 Mar 2012 28 Mar 2012 28 Mar 2012 STATE STREET BANK AND TRUST uUSD/BOS
951,814.380 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 951,814.38
Base 100.000000 0.00 0.00 0.00 951,814.38

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 29 Mar 2012 28 Mar 2012 28 Mar 2012 STATE STREET BANK AND TRUST uUSD/BOS
12,171.540 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 12,171.54
Base 100.000000 0.00 0.00 0.00 12,171.54

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 30 Mar 2012 29 Mar 2012 29 Mar 2012 STATE STREET BANK AND TRUST USD/BOS
1,459,544.370 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,459,544.37
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Base 100.000000 0.00 0.00 0.00 1,459,544 .37

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 30 Mar 2012 29 Mar 2012 29 Mar 2012 STATE STREET BANK AND TRUST USD/BOS
47,044.830 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 47,044.83
Base 100.000000 0.00 0.00 0.00 47,044.83

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 02 Apr 2012 30 Mar 2012 30 Mar 2012 STATE STREET BANK AND TRUST USD/BOS
913,542.710 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 913,542.71
Base 100.000000 0.00 0.00 0.00 913,542.71

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 02 Apr 2012 30 Mar 2012 30 Mar 2012 STATE STREET BANK AND TRUST USD/BOS
969,344.910 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 969,344.91
Base 100.000000 0.00 0.00 0.00 969,344.91

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 04 Jan 2012 03 Jan 2012 03 Jan 2012 STATE STREET BANK AND TRUST USD/BOS
1,197,173.710 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,197,173.71
Base 100.000000 0.00 0.00 0.00 1,197,173.71

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 04 Jan 2012 03 Jan 2012 03 Jan 2012 STATE STREET BANK AND TRUST USD/BOS
434,847.150 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 434,847.15
Base 100.000000 0.00 0.00 0.00 434,847.15

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 05 Jan 2012 04 Jan 2012 04 Jan 2012 STATE STREET BANK AND TRUST USD/BOS
1,135,862.570 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,135,862.57
Base 100.000000 0.00 0.00 0.00 1,135,862.57

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 05 Jan 2012 04 Jan 2012 04 Jan 2012 STATE STREET BANK AND TRUST USD/BOS
2,226,619.270 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,226,619.27
Base 100.000000 0.00 0.00 0.00 2,226,619.27

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 09 Jan 2012 06 Jan 2012 06 Jan 2012 STATE STREET BANK AND TRUST USD/BOS
445,975.270 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 445,975.27
Base 100.000000 0.00 0.00 0.00 445,975.27

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 09 Jan 2012 06 Jan 2012 06 Jan 2012 STATE STREET BANK AND TRUST USD/BOS
6,383.920 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 6,383.92
Base 100.000000 0.00 0.00 0.00 6,383.92

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 10 Jan 2012 09 Jan 2012 09 Jan 2012 STATE STREET BANK AND TRUST USD/BOS
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1,216,913.050 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,216,913.05
Base 100.000000 0.00 0.00 0.00 1,216,913.05

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 10 Jan 2012 09 Jan 2012 09 Jan 2012 STATE STREET BANK AND TRUST USD/BOS
3,543.890 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 3,543.89
Base 100.000000 0.00 0.00 0.00 3,543.89

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 11 Jan 2012 10Jan 2012 10 Jan 2012 STATE STREET BANK AND TRUST USD/BOS
2,429.380 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,429.38
Base 100.000000 0.00 0.00 0.00 2,429.38

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 11 Jan 2012 10Jan 2012 10 Jan 2012 STATE STREET BANK AND TRUST USD/BOS
56,613.480 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 56,613.48
Base 100.000000 0.00 0.00 0.00 56,613.48

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 06 Jan 2012 05Jan 2012 05 Jan 2012 STATE STREET BANK AND TRUST USD/BOS
547,548.270 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 547,548.27
Base 100.000000 0.00 0.00 0.00 547,548.27

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 12 Jan 2012 11Jan 2012 11 Jan 2012 STATE STREET BANK AND TRUST uUSD/BOS
1,616,772.620 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,5616,772.62
Base 100.000000 0.00 0.00 0.00 1,5616,772.62

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 12 Jan 2012 11Jan 2012 11 Jan 2012 STATE STREET BANK AND TRUST uUSD/BOS
975,920.400 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 975,920.40
Base 100.000000 0.00 0.00 0.00 975,920.40

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 13 Jan 2012 12Jan 2012 12 Jan 2012 STATE STREET BANK AND TRUST USD/BOS
443,519.260 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 443,519.26
Base 100.000000 0.00 0.00 0.00 443,519.26

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 13 Jan 2012 12Jan 2012 12 Jan 2012 STATE STREET BANK AND TRUST uUSD/BOS
12,276.500 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 12,276.50
Base 100.000000 0.00 0.00 0.00 12,276.50

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 17 Jan 2012 13Jan 2012 13 Jan 2012 STATE STREET BANK AND TRUST uUSD/BOS
2,119,822.220 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,119,822.22
Base 100.000000 0.00 0.00 0.00 2,119,822.22
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536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 17 Jan 2012 13Jan 2012 13 Jan 2012 STATE STREET BANK AND TRUST USD/BOS
747,204.330 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 747,204.33
Base 100.000000 0.00 0.00 0.00 747,204.33

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 18 Jan 2012 17 Jan 2012 17 Jan 2012 STATE STREET BANK AND TRUST USD/BOS
14,168.460 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 14,168.46
Base 100.000000 0.00 0.00 0.00 14,168.46

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 18 Jan 2012 17 Jan 2012 17 Jan 2012 STATE STREET BANK AND TRUST USD/BOS
2,217,022.380 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,217,022.38
Base 100.000000 0.00 0.00 0.00 2,217,022.38

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 19 Jan 2012 18 Jan 2012 18 Jan 2012 STATE STREET BANK AND TRUST USD/BOS
52,542.880 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 52,542.88
Base 100.000000 0.00 0.00 0.00 52,542.88

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 19 Jan 2012 18Jan 2012 18 Jan 2012 STATE STREET BANK AND TRUST USD/BOS
1,772,595.420 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,772,595.42
Base 100.000000 0.00 0.00 0.00 1,772,595.42

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 20 Jan 2012 19Jan 2012 19 Jan 2012 STATE STREET BANK AND TRUST USD/BOS
8,793.930 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 8,793.93
Base 100.000000 0.00 0.00 0.00 8,793.93

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 20 Jan 2012 19Jan 2012 19 Jan 2012 STATE STREET BANK AND TRUST USD/BOS
1,260,804.230 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,260,804.23
Base 100.000000 0.00 0.00 0.00 1,260,804.23

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 23 Jan 2012 20Jan 2012 20 Jan 2012 STATE STREET BANK AND TRUST USD/BOS
604,016.380 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 604,016.38
Base 100.000000 0.00 0.00 0.00 604,016.38

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 23 Jan 2012 20 Jan 2012 20 Jan 2012 STATE STREET BANK AND TRUST USD/BOS
538,496.390 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 538,496.39
Base 100.000000 0.00 0.00 0.00 538,496.39

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 24 Jan 2012 23 Jan 2012 23 Jan 2012 STATE STREET BANK AND TRUST USD/BOS
758,421.570 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 758,421.57
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Base 100.000000 0.00 0.00 0.00 758,421.57

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 24 Jan 2012 23 Jan 2012 23 Jan 2012 STATE STREET BANK AND TRUST USD/BOS
4,219.470 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 4,219.47
Base 100.000000 0.00 0.00 0.00 4,219.47

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 25 Jan 2012 24 Jan 2012 24 Jan 2012 STATE STREET BANK AND TRUST USD/BOS
120,426.800 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 120,426.80
Base 100.000000 0.00 0.00 0.00 120,426.80

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 25 Jan 2012 24 Jan 2012 24 Jan 2012 STATE STREET BANK AND TRUST USD/BOS
2,493,794.270 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,493,794.27
Base 100.000000 0.00 0.00 0.00 2,493,794.27

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 26 Jan 2012 25Jan 2012 25 Jan 2012 STATE STREET BANK AND TRUST USD/BOS
175,828.700 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 175,828.70
Base 100.000000 0.00 0.00 0.00 175,828.70

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 26 Jan 2012 25Jan 2012 25 Jan 2012 STATE STREET BANK AND TRUST USD/BOS
36,635.780 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 36,635.78
Base 100.000000 0.00 0.00 0.00 36,635.78

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 27 Jan 2012 26 Jan 2012 26 Jan 2012 STATE STREET BANK AND TRUST USD/BOS
48,336.700 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 48,336.70
Base 100.000000 0.00 0.00 0.00 48,336.70

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 30 Jan 2012 27 Jan 2012 27 Jan 2012 STATE STREET BANK AND TRUST USD/BOS
2,933.710 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,933.71
Base 100.000000 0.00 0.00 0.00 2,933.71

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 30 Jan 2012 27 Jan 2012 27 Jan 2012 STATE STREET BANK AND TRUST USD/BOS
57,339.670 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 57,339.67
Base 100.000000 0.00 0.00 0.00 57,339.67

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 31 Jan 2012 30 Jan 2012 30 Jan 2012 STATE STREET BANK AND TRUST USD/BOS
27,604.080 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 27,604.08
Base 100.000000 0.00 0.00 0.00 27,604.08

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 31 Jan 2012 30Jan 2012 30 Jan 2012 STATE STREET BANK AND TRUST USD/BOS
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25,776.090 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 25,776.09
Base 100.000000 0.00 0.00 0.00 25,776.09

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 02 Feb 2012 31Jan 2012 31 Jan 2012 STATE STREET BANK AND TRUST USD/BOS
180,109.700 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 180,109.70
Base 100.000000 0.00 0.00 0.00 180,109.70

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 02 Feb 2012 31Jan 2012 31 Jan 2012 STATE STREET BANK AND TRUST USD/BOS
280,627.700 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 280,627.70
Base 100.000000 0.00 0.00 0.00 280,627.70

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 02 Feb 2012 01 Feb 2012 01 Feb 2012 STATE STREET BANK AND TRUST USD/BOS
102,288.760 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 102,288.76
Base 100.000000 0.00 0.00 0.00 102,288.76

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 02 Feb 2012 01 Feb 2012 01 Feb 2012 STATE STREET BANK AND TRUST USD/BOS
41,310.360 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 41,310.36
Base 100.000000 0.00 0.00 0.00 41,310.36

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 03 Feb 2012 02 Feb 2012 02 Feb 2012 STATE STREET BANK AND TRUST uUSD/BOS
91,288.750 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 91,288.75
Base 100.000000 0.00 0.00 0.00 91,288.75

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 03 Feb 2012 02 Feb 2012 02 Feb 2012 STATE STREET BANK AND TRUST uUSD/BOS
2,992,079.950 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,992,079.95
Base 100.000000 0.00 0.00 0.00 2,992,079.95

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 06 Feb 2012 03 Feb 2012 03 Feb 2012 STATE STREET BANK AND TRUST USD/BOS
326,035.560 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 326,035.56
Base 100.000000 0.00 0.00 0.00 326,035.56

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 06 Feb 2012 03 Feb 2012 03 Feb 2012 STATE STREET BANK AND TRUST uUSD/BOS
896.040 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 896.04
Base 100.000000 0.00 0.00 0.00 896.04

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 07 Feb 2012 06 Feb 2012 06 Feb 2012 STATE STREET BANK AND TRUST uUSD/BOS
325,125.600 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 325,125.60
Base 100.000000 0.00 0.00 0.00 325,125.60

Page 23 Prepared by State Street



Purchase Report by Report Date

Composite

January 1, 2012 to March 31, 2012

View Date:

June 18, 2012

STATE STREET.

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 07 Feb 2012 06 Feb 2012 06 Feb 2012 STATE STREET BANK AND TRUST USD/BOS
31,748.800 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 31,748.80
Base 100.000000 0.00 0.00 0.00 31,748.80

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 08 Feb 2012 07 Feb 2012 07 Feb 2012 STATE STREET BANK AND TRUST USD/BOS
856,029.940 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 856,029.94
Base 100.000000 0.00 0.00 0.00 856,029.94

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 08 Feb 2012 07 Feb 2012 07 Feb 2012 STATE STREET BANK AND TRUST uUSDh/BOS
1,002,336.110 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,002,336.11
Base 100.000000 0.00 0.00 0.00 1,002,336.11

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 09 Feb 2012 08 Feb 2012 08 Feb 2012 STATE STREET BANK AND TRUST USD/BOS
604,964.340 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 604,964.34
Base 100.000000 0.00 0.00 0.00 604,964.34

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 09 Feb 2012 08 Feb 2012 08 Feb 2012 STATE STREET BANK AND TRUST USD/BOS
1,373,053.400 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,373,053.40
Base 100.000000 0.00 0.00 0.00 1,373,053.40

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 10 Feb 2012 09 Feb 2012 09 Feb 2012 STATE STREET BANK AND TRUST uUSDh/BOS
1,610.110 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,610.11
Base 100.000000 0.00 0.00 0.00 1,610.11

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 10 Feb 2012 09 Feb 2012 09 Feb 2012 STATE STREET BANK AND TRUST USD/BOS
500,982.240 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 500,982.24
Base 100.000000 0.00 0.00 0.00 500,982.24

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 13 Feb 2012 10 Feb 2012 10 Feb 2012 STATE STREET BANK AND TRUST USD/BOS
483,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 483,000.00
Base 100.000000 0.00 0.00 0.00 483,000.00

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 13 Feb 2012 10 Feb 2012 10 Feb 2012 STATE STREET BANK AND TRUST uUSDh/BOS
2,023,307.370 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,023,307.37
Base 100.000000 0.00 0.00 0.00 2,023,307.37

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 14 Feb 2012 13 Feb 2012 13 Feb 2012 STATE STREET BANK AND TRUST USD/BOS
512,024.050 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 512,024.05
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Base 100.000000 0.00 0.00 0.00 512,024.05

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 14 Feb 2012 13 Feb 2012 13 Feb 2012 STATE STREET BANK AND TRUST USD/BOS
500,000.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 500,000.00
Base 100.000000 0.00 0.00 0.00 500,000.00

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 15 Feb 2012 14 Feb 2012 14 Feb 2012 STATE STREET BANK AND TRUST USD/BOS
19,470.370 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 19,470.37
Base 100.000000 0.00 0.00 0.00 19,470.37

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 15 Feb 2012 14 Feb 2012 14 Feb 2012 STATE STREET BANK AND TRUST uUSDh/BOS
1,034,376.810 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,034,376.81
Base 100.000000 0.00 0.00 0.00 1,034,376.81

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 16 Feb 2012 15Feb 2012 15 Feb 2012 STATE STREET BANK AND TRUST USD/BOS
244,018.030 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 244,018.03
Base 100.000000 0.00 0.00 0.00 244,018.03

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 16 Feb 2012 15 Feb 2012 15 Feb 2012 STATE STREET BANK AND TRUST USD/BOS
8,351.990 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 8,351.99
Base 100.000000 0.00 0.00 0.00 8,351.99

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 17 Feb 2012 16 Feb 2012 16 Feb 2012 STATE STREET BANK AND TRUST uUSDh/BOS
275,378.070 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 275,378.07
Base 100.000000 0.00 0.00 0.00 275,378.07

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 17 Feb 2012 16 Feb 2012 16 Feb 2012 STATE STREET BANK AND TRUST USD/BOS
8,999.790 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 8,999.79
Base 100.000000 0.00 0.00 0.00 8,999.79

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 21 Feb 2012 17 Feb 2012 17 Feb 2012 STATE STREET BANK AND TRUST USD/BOS
176,575.750 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 176,575.75
Base 100.000000 0.00 0.00 0.00 176,575.75

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 21 Feb 2012 17 Feb 2012 17 Feb 2012 STATE STREET BANK AND TRUST uUSDh/BOS
22,306.330 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 22,306.33
Base 100.000000 0.00 0.00 0.00 22,306.33

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 23 Feb 2012 21 Feb 2012 21 Feb 2012 STATE STREET BANK AND TRUST USD/BOS
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560,073.660 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 560,073.66
Base 100.000000 0.00 0.00 0.00 560,073.66

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 23 Feb 2012 21 Feb 2012 21 Feb 2012 STATE STREET BANK AND TRUST USD/BOS
48,060.990 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 48,060.99
Base 100.000000 0.00 0.00 0.00 48,060.99

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 23 Feb 2012 22 Feb 2012 22 Feb 2012 STATE STREET BANK AND TRUST USD/BOS
3,508.770 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 3,508.77
Base 100.000000 0.00 0.00 0.00 3,508.77

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 23 Feb 2012 22 Feb 2012 22 Feb 2012 STATE STREET BANK AND TRUST USD/BOS
3,734.440 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 3,734.44
Base 100.000000 0.00 0.00 0.00 3,734.44

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 24 Feb 2012 23 Feb 2012 23 Feb 2012 STATE STREET BANK AND TRUST USD/BOS
8,542.510 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 8,542.51
Base 100.000000 0.00 0.00 0.00 8,5642.51

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 24 Feb 2012 23 Feb 2012 23 Feb 2012 STATE STREET BANK AND TRUST uUSD/BOS
2,002,581.570 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,002,581.57
Base 100.000000 0.00 0.00 0.00 2,002,581.57

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 27 Feb 2012 24 Feb 2012 24 Feb 2012 STATE STREET BANK AND TRUST uUSD/BOS
12,734.940 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 12,734.94
Base 100.000000 0.00 0.00 0.00 12,734.94

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 27 Feb 2012 24 Feb 2012 24 Feb 2012 STATE STREET BANK AND TRUST USD/BOS
760,409.740 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 760,409.74
Base 100.000000 0.00 0.00 0.00 760,409.74

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 28 Feb 2012 27 Feb 2012 27 Feb 2012 STATE STREET BANK AND TRUST uUSD/BOS
9,307.420 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 9,307.42
Base 100.000000 0.00 0.00 0.00 9,307.42

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 28 Feb 2012 27 Feb 2012 27 Feb 2012 STATE STREET BANK AND TRUST uUSD/BOS
156,327.510 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 156,327.51
Base 100.000000 0.00 0.00 0.00 156,327.51

Page 26 Prepared by State Street



Purchase Report by Report Date

Composite ST TE STRE ET
January 1, 2012 to March 31, 2012 View Date: June 18, 2012
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 29 Feb 2012 28 Feb 2012 28 Feb 2012 STATE STREET BANK AND TRUST USD/BOS
33,776.920 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 33,776.92
Base 100.000000 0.00 0.00 0.00 33,776.92

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 29 Feb 2012 28 Feb 2012 28 Feb 2012 STATE STREET BANK AND TRUST USD/BOS
3,560,845.880 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 3,560,845.88
Base 100.000000 0.00 0.00 0.00 3,560,845.88

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 01 Mar 2012 29 Feb 2012 29 Feb 2012 STATE STREET BANK AND TRUST USD/BOS
240,016.970 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 240,016.97
Base 100.000000 0.00 0.00 0.00 240,016.97

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 01 Mar 2012 29 Feb 2012 29 Feb 2012 STATE STREET BANK AND TRUST USD/BOS
1,619,515.920 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,619,515.92
Base 100.000000 0.00 0.00 0.00 1,619,515.92

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 02 Mar 2012 01 Mar 2012 01 Mar 2012 STATE STREET BANK AND TRUST USD/BOS
45,381.570 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 45,381.57
Base 100.000000 0.00 0.00 0.00 45,381.57

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 02 Mar 2012 01 Mar 2012 01 Mar 2012 STATE STREET BANK AND TRUST USD/BOS
3,629,418.400 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 3,629,418.40
Base 100.000000 0.00 0.00 0.00 3,629,418.40

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 05 Mar 2012 02 Mar 2012 02 Mar 2012 STATE STREET BANK AND TRUST USD/BOS
581,619.650 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 581,619.65
Base 100.000000 0.00 0.00 0.00 581,619.65

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 05 Mar 2012 02 Mar 2012 02 Mar 2012 STATE STREET BANK AND TRUST USD/BOS
22,879.820 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 22,879.82
Base 100.000000 0.00 0.00 0.00 22,879.82

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 06 Mar 2012 05 Mar 2012 05 Mar 2012 STATE STREET BANK AND TRUST USD/BOS
345,344.430 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 345,344.43
Base 100.000000 0.00 0.00 0.00 345,344.43

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 06 Mar 2012 05 Mar 2012 05 Mar 2012 STATE STREET BANK AND TRUST USD/BOS
7,832.420 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 7,832.42
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Base 100.000000 0.00 0.00 0.00 7,832.42

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 07 Mar 2012 06 Mar 2012 06 Mar 2012 STATE STREET BANK AND TRUST USD/BOS
65,791.300 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 65,791.30
Base 100.000000 0.00 0.00 0.00 65,791.30

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 07 Mar 2012 06 Mar 2012 06 Mar 2012 STATE STREET BANK AND TRUST USD/BOS
2,464,818.910 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,464,818.91
Base 100.000000 0.00 0.00 0.00 2,464,818.91

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 08 Mar 2012 07 Mar 2012 07 Mar 2012 STATE STREET BANK AND TRUST USD/BOS
58,825.940 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 58,825.94
Base 100.000000 0.00 0.00 0.00 58,825.94

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 08 Mar 2012 07 Mar 2012 07 Mar 2012 STATE STREET BANK AND TRUST USD/BOS
1,906,517.010 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,906,517.01
Base 100.000000 0.00 0.00 0.00 1,906,517.01

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 09 Mar 2012 08 Mar 2012 08 Mar 2012 STATE STREET BANK AND TRUST USD/BOS
50,918.370 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 50,918.37
Base 100.000000 0.00 0.00 0.00 50,918.37

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 09 Mar 2012 08 Mar 2012 08 Mar 2012 STATE STREET BANK AND TRUST USD/BOS
1,593,298.250 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,593,298.25
Base 100.000000 0.00 0.00 0.00 1,593,298.25

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 12 Mar 2012 09 Mar 2012 09 Mar 2012 STATE STREET BANK AND TRUST USD/BOS
921,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 921,000.00
Base 100.000000 0.00 0.00 0.00 921,000.00

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 12 Mar 2012 09 Mar 2012 09 Mar 2012 STATE STREET BANK AND TRUST USD/BOS
101,092.880 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 101,092.88
Base 100.000000 0.00 0.00 0.00 101,092.88

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 14 Mar 2012 12 Mar 2012 12 Mar 2012 STATE STREET BANK AND TRUST USD/BOS
83,586.270 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 83,586.27
Base 100.000000 0.00 0.00 0.00 83,586.27

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 14 Mar 2012 12 Mar 2012 12 Mar 2012 STATE STREET BANK AND TRUST USD/BOS
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18,392.170 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 18,392.17
Base 100.000000 0.00 0.00 0.00 18,392.17

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 14 Mar 2012 13 Mar 2012 13 Mar 2012 STATE STREET BANK AND TRUST USD/BOS
264,859.320 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 264,859.32
Base 100.000000 0.00 0.00 0.00 264,859.32

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 14 Mar 2012 13 Mar 2012 13 Mar 2012 STATE STREET BANK AND TRUST uUsSD/BOS
3,536.850 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 3,536.85
Base 100.000000 0.00 0.00 0.00 3,536.85

536991003 LIQUIDITY MGMT CONTROL SYS Il 0.01% 15 Mar 2012 14 Mar 2012 14 Mar 2012 STATE STREET BANK AND TRUST UsD/BOS
1,186,798.420 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,186,798.42
Base 100.000000 0.00 0.00 0.00 1,186,798.42

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 15 Mar 2012 14 Mar 2012 14 Mar 2012 STATE STREET BANK AND TRUST USD/BOS
3,049,581.880 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 3,049,581.88
Base 100.000000 0.00 0.00 0.00 3,049,581.88

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 16 Mar 2012 15 Mar 2012 15 Mar 2012 STATE STREET BANK AND TRUST uUsD/BOS
623,555.210 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 623,555.21
Base 100.000000 0.00 0.00 0.00 623,555.21

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 16 Mar 2012 15 Mar 2012 15 Mar 2012 STATE STREET BANK AND TRUST UsSD/BOS
36,146.110 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 36,146.11
Base 100.000000 0.00 0.00 0.00 36,146.11

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 19 Mar 2012 16 Mar 2012 16 Mar 2012 STATE STREET BANK AND TRUST USD/BOS
356,057.370 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 356,057.37
Base 100.000000 0.00 0.00 0.00 356,057.37

536991003 LIQUIDITY MGMT CONTROL SYS Il 0.01% 19 Mar 2012 16 Mar 2012 16 Mar 2012 STATE STREET BANK AND TRUST uUsSD/BOS
568,597.570 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 568,597.57
Base 100.000000 0.00 0.00 0.00 568,597.57

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 20 Mar 2012 19 Mar 2012 19 Mar 2012 STATE STREET BANK AND TRUST UsSD/BOS
1,404,963.150 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,404,963.15
Base 100.000000 0.00 0.00 0.00 1,404,963.15
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536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 20 Mar 2012 19 Mar 2012 19 Mar 2012 STATE STREET BANK AND TRUST USD/BOS
385,757.830 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 385,757.83
Base 100.000000 0.00 0.00 0.00 385,757.83

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 21 Mar 2012 20 Mar 2012 20 Mar 2012 STATE STREET BANK AND TRUST USD/BOS
1,494,497.570 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,494,497.57
Base 100.000000 0.00 0.00 0.00 1,494,497.57

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 21 Mar 2012 20 Mar 2012 20 Mar 2012 STATE STREET BANK AND TRUST USD/BOS
1,408,468.370 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,408,468.37
Base 100.000000 0.00 0.00 0.00 1,408,468.37

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 22 Mar 2012 21 Mar 2012 21 Mar 2012 STATE STREET BANK AND TRUST USD/BOS
514.590 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 514.59
Base 100.000000 0.00 0.00 0.00 514.59

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 22 Mar 2012 21 Mar 2012 21 Mar 2012 STATE STREET BANK AND TRUST USD/BOS
1,866,095.010 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,866,095.01
Base 100.000000 0.00 0.00 0.00 1,866,095.01

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 23 Mar 2012 22 Mar 2012 22 Mar 2012 STATE STREET BANK AND TRUST USD/BOS
831,483.230 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 831,483.23
Base 100.000000 0.00 0.00 0.00 831,483.23

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.01% 23 Mar 2012 22 Mar 2012 22 Mar 2012 STATE STREET BANK AND TRUST USD/BOS
4,232.650 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 4,232.65
Base 100.000000 0.00 0.00 0.00 4,232.65

536991003 Total

83,136,552.040 Local 0.00 0.00 0.00 83,136,552.04
Base 0.00 0.00 0.00 83,136,552.04

861124911 STATE STREET BANK + TRUST CO 0.132% 31 Dec 2030 03 Jan 2012 03 Jan 2012 STATE STREET BANK AND TRUST USD/CSW

SHORT TERM INVESTMENT FUND

14.280 1.000000 NHFN Local 100.000000 0.00 0.00 0.00 14.28
Base 100.000000 0.00 0.00 0.00 14.28

861124911 STATE STREET BANK + TRUST CO 0.132% 31 Dec 2030 03 Jan 2012 03 Jan 2012 STATE STREET BANK AND TRUST USD/CSW
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SHORT TERM INVESTMENT FUND

0.930 1.000000 NHHQ Local 100.000000 0.00 0.00 0.00 0.93
Base 100.000000 0.00 0.00 0.00 0.93
8611249L1 STATE STREET BANK + TRUSTCO ~ 0.132%  31Dec2030 24 Jan2012 24 Jan 2012 STATE STREET BANK AND TRUST USD/CSW
SHORT TERM INVESTMENT FUND
8,985,596.260 1.000000 NHFR Local 100.000000 0.00 0.00 0.00 8,985,596.26
Base 100.000000 0.00 0.00 0.00 8,985,596.26
8611249L1 STATE STREET BANK + TRUSTCO ~ 0.169% 31 Dec 2030 25Jan2012 25 Jan 2012 STATE STREET BANK AND TRUST USD/CSW
SHORT TERM INVESTMENT FUND
1,682,021.290 1.000000 NHFR Local 100.000000 0.00 0.00 0.00 1,682,021.29
Base 100.000000 0.00 0.00 0.00 1,682,021.29
31Dec2030 27Jan2012 27 Jan 2012 STATE STREET BANK AND TRUST USD/CSW
SHORT TERM INVESTMENT FUND
328,543.980 1.000000 NHFR Local 100.000000 0.00 0.00 0.00 328,543.98
Base 100.000000 0.00 0.00 0.00 328,543.98
8611249L1 STATE STREET BANK + TRUSTCO ~ 0.181%  31Dec2030 31Jan2012 31 Jan 2012 STATE STREET BANK AND TRUST USD/CSW
SHORT TERM INVESTMENT FUND
1.800 1.000000 NHFR Local 100.000000 0.00 0.00 0.00 1.80
Base 100.000000 0.00 0.00 0.00 1.80
8611249L1 STATE STREET BANK + TRUSTCO ~ 0.181%  31Dec2030 01Feb2012 01 Feb 2012 STATE STREET BANK AND TRUST USD/CSW
SHORT TERM INVESTMENT FUND
16.580 1.000000 NHFN Local 100.000000 0.00 0.00 0.00 16.58
Base 100.000000 0.00 0.00 0.00 16.58
8611249L1 STATE STREET BANK + TRUSTCO ~ 0.181%  31Dec2030 01Feb2012 01 Feb 2012 STATE STREET BANK AND TRUST USD/CSW
SHORT TERM INVESTMENT FUND
768.340 1.000000 NHFR Local 100.000000 0.00 0.00 0.00 768.34
Base 100.000000 0.00 0.00 0.00 768.34
8611249L1 STATE STREET BANK + TRUSTCO ~ 0.181%  31Dec2030 01Feb2012 01 Feb 2012 STATE STREET BANK AND TRUST USD/CSW
SHORT TERM INVESTMENT FUND
1.080 1.000000 NHHQ Local 100.000000 0.00 0.00 0.00 1.08
Base 100.000000 0.00 0.00 0.00 1.08
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861124911 STATE STREET BANK + TRUST CO 0.198% 31 Dec 2030 03 Feb 2012 03 Feb 2012 STATE STREET BANK AND TRUST usb/CsSwW
SHORT TERM INVESTMENT FUND
1,098.010 1.000000 NHFR Local 100.000000 0.00 0.00 0.00 1,098.01
Base 100.000000 0.00 0.00 0.00 1,098.01
861124911 STATE STREET BANK + TRUST CO 0.208% 31 Dec 2030 10 Feb 2012 10 Feb 2012 STATE STREET BANK AND TRUST usb/CsSwW
SHORT TERM INVESTMENT FUND
1,701.500 1.000000 NHFR Local 100.000000 0.00 0.00 0.00 1,701.50
Base 100.000000 0.00 0.00 0.00 1,701.50
861124911 STATE STREET BANK + TRUST CO 0.209% 31 Dec 2030 15Feb 2012 15 Feb 2012 STATE STREET BANK AND TRUST usb/CsSwW
SHORT TERM INVESTMENT FUND
19,015.880 1.000000 NHFR Local 100.000000 0.00 0.00 0.00 19,015.88
Base 100.000000 0.00 0.00 0.00 19,015.88
861124911 STATE STREET BANK + TRUST CO 0.203% 31 Dec 2030 22 Feb 2012 22 Feb 2012 STATE STREET BANK AND TRUST usb/CsSwW
SHORT TERM INVESTMENT FUND
1,538.250 1.000000 NHFR Local 100.000000 0.00 0.00 0.00 1,5638.25
Base 100.000000 0.00 0.00 0.00 1,5638.25
861124911 STATE STREET BANK + TRUST CO 0.200% 31 Dec 2030 24 Feb 2012 24 Feb 2012 STATE STREET BANK AND TRUST usb/CsSwW
SHORT TERM INVESTMENT FUND
2,710.580 1.000000 NHFR Local 100.000000 0.00 0.00 0.00 2,710.58
Base 100.000000 0.00 0.00 0.00 2,710.58
861124911 STATE STREET BANK + TRUST CO 0.210% 31 Dec 2030 01 Mar2012 01 Mar 2012 STATE STREET BANK AND TRUST usb/CsSwW
SHORT TERM INVESTMENT FUND
19.560 1.000000 NHFN Local 100.000000 0.00 0.00 0.00 19.56
Base 100.000000 0.00 0.00 0.00 19.56
861124911 STATE STREET BANK + TRUST CO 0.216% 31 Dec 2030 01 Mar2012 01 Mar 2012 STATE STREET BANK AND TRUST usb/CsSwW
SHORT TERM INVESTMENT FUND
25.850 1.000000 NHFR Local 100.000000 0.00 0.00 0.00 25.85
Base 100.000000 0.00 0.00 0.00 25.85
861124911 STATE STREET BANK + TRUST CO 0.210% 31 Dec 2030 01 Mar2012 01 Mar 2012 STATE STREET BANK AND TRUST usb/CsSwW
SHORT TERM INVESTMENT FUND
1.270 1.000000 NHHQ Local 100.000000 0.00 0.00 0.00 1.27
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Base 100.000000 0.00 0.00 0.00 1.27
861124911 STATE STREET BANK + TRUST CO 1.000% 31 Dec 2030 02 Mar 2012 02 Mar 2012 STATE STREET BANK AND TRUST usb/CsSwW
SHORT TERM INVESTMENT FUND
459.710 1.000000 NHDN Local 100.000000 0.00 0.00 0.00 459.71
Base 100.000000 0.00 0.00 0.00 459.71
861124911 STATE STREET BANK + TRUST CO 0.216% 31 Dec 2030 07 Mar 2012 07 Mar 2012 STATE STREET BANK AND TRUST usb/CsSwW
SHORT TERM INVESTMENT FUND
459.710 1.000000 NHDN Local 100.000000 0.00 0.00 0.00 459.71
Base 100.000000 0.00 0.00 0.00 459.71
8611249L1 Total
11,023,994.860 Local 0.00 0.00 0.00 11,023,994.86
Base 0.00 0.00 0.00 11,023,994.86
86199E9B7 STATE STREET TR 0.235% 31 Dec 2030 26 Mar 2012 26 Mar 2012 STATE STREET BANK AND TRUST uSb/CsSw
STIF FUND
128,933.590 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 128,933.59
Base 100.000000 0.00 0.00 0.00 128,933.59
86199E9B7 STATE STREET TR 0.235% 31 Dec 2030 26 Mar 2012 26 Mar 2012 STATE STREET BANK AND TRUST uSb/CSwW
STIF FUND
362,481.370 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 362,481.37
Base 100.000000 0.00 0.00 0.00 362,481.37
86199E9B7 STATE STREET TR 0.235% 31 Dec 2030 26 Mar 2012 26 Mar 2012 STATE STREET BANK AND TRUST usSb/CsSw
STIF FUND
435,491.820 1.000000 NHFJ Local 100.000000 0.00 0.00 0.00 435,491.82
Base 100.000000 0.00 0.00 0.00 435,491.82
86199E9B7 STATE STREET TR 0.235% 31 Dec 2030 26 Mar 2012 26 Mar 2012 STATE STREET BANK AND TRUST uSb/CSwW
STIF FUND
3,997.380 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 3,997.38
Base 100.000000 0.00 0.00 0.00 3,997.38
86199E9B7 STATE STREET TR 0.235% 31 Dec 2030 26 Mar 2012 26 Mar 2012 STATE STREET BANK AND TRUST uSb/CSwW
STIF FUND
1,352,839.090 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,352,839.09
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Base 100.000000 0.00 0.00 0.00 1,352,839.09
86199E9B7 STATE STREET TR 0.235% 31 Dec 2030 26 Mar 2012 26 Mar 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
173,767.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 173,767.00
Base 100.000000 0.00 0.00 0.00 173,767.00
86199E9B7 STATE STREET TR 0.235% 31 Dec 2030 26 Mar 2012 26 Mar 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
690,229.840 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 690,229.84
Base 100.000000 0.00 0.00 0.00 690,229.84
86199E9B7 STATE STREET TR 0.235% 31 Dec 2030 26 Mar 2012 26 Mar 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
5,811.340 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 5,811.34
Base 100.000000 0.00 0.00 0.00 5,811.34
86199E9B7 STATE STREET TR 0.235% 31 Dec 2030 26 Mar 2012 26 Mar 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
6,380,543.300 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 6,380,543.30
Base 100.000000 0.00 0.00 0.00 6,380,543.30
86199E9B7 STATE STREET TR 0.235% 31 Dec 2030 26 Mar 2012 26 Mar 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
26,487.060 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 26,487.06
Base 100.000000 0.00 0.00 0.00 26,487.06
86199E9B7 STATE STREET TR 0.235% 31 Dec 2030 26 Mar 2012 26 Mar 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
7,804.800 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 7,804.80
Base 100.000000 0.00 0.00 0.00 7,804.80
86199E9B7 STATE STREET TR 0.235% 31 Dec 2030 26 Mar 2012 26 Mar 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,530,496.800 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 1,530,496.80
Base 100.000000 0.00 0.00 0.00 1,530,496.80
86199E9B7 STATE STREET TR 0.235% 31 Dec 2030 26 Mar 2012 26 Mar 2012 STATE STREET BANK AND TRUST usb/CsSwW
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Purchase Report by Report Date

Composite ST TE STRE ET
January 1, 2012 to March 31, 2012 View Date: June 18, 2012
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
104,979.100 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 104,979.10
Base 100.000000 0.00 0.00 0.00 104,979.10
86199E9B7 STATE STREET TR 0.235% 31 Dec 2030 26 Mar 2012 26 Mar 2012 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
1,214,603.540 1.000000 NHEH Local 100.000000 0.00 0.00 0.00 1,214,603.54
Base 100.000000 0.00 0.00 0.00 1,214,603.54
86199E9B7 STATE STREET TR 0.235% 31 Dec 2030 26 Mar 2012 26 Mar 2012 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
316,837.000 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 316,837.00
Base 100.000000 0.00 0.00 0.00 316,837.00
86199E9B7 STATE STREET TR 0.235% 31 Dec 2030 26 Mar 2012 26 Mar 2012 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
236,847.370 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 236,847.37
Base 100.000000 0.00 0.00 0.00 236,847.37
86199E9B7 STATE STREET TR 0.235% 31 Dec 2030 26 Mar 2012 26 Mar 2012 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
21,560.330 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 21,560.33
Base 100.000000 0.00 0.00 0.00 21,560.33
86199E9B7 STATE STREET TR 0.235% 31 Dec 2030 26 Mar 2012 26 Mar 2012 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
194,964.520 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 194,964.52
Base 100.000000 0.00 0.00 0.00 194,964.52
86199E9B7 STATE STREET TR 0.235% 31 Dec 2030 26 Mar 2012 26 Mar 2012 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
189,874.620 1.000000 NHID Local 100.000000 0.00 0.00 0.00 189,874.62
Base 100.000000 0.00 0.00 0.00 189,874.62
86199E9B7 STATE STREET TR 0.235% 31 Dec 2030 26 Mar 2012 26 Mar 2012 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
61,024.750 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 61,024.75
Base 100.000000 0.00 0.00 0.00 61,024.75
86199E9B7 STATE STREET TR 0.235% 31 Dec 2030 26 Mar 2012 26 Mar 2012 STATE STREET BANK AND TRUST usb/Csw
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Composite ST TE STRE ET
January 1, 2012 to March 31, 2012 View Date: June 18, 2012
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
STIF FUND
3,004.370 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 3,004.37
Base 100.000000 0.00 0.00 0.00 3,004.37
86199E9B7 STATE STREET TR 0.235% 31 Dec 2030 26 Mar2012 26 Mar 2012 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
291,095.170 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 291,095.17
Base 100.000000 0.00 0.00 0.00 291,095.17
86199E9B7 STATE STREET TR 0.235% 31 Dec 2030 27 Mar2012 27 Mar 2012 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
234,967.500 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 234,967.50
Base 100.000000 0.00 0.00 0.00 234,967.50
86199E9B7 STATE STREET TR 0.235% 31 Dec 2030 27 Mar2012 27 Mar 2012 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
62,270.350 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 62,270.35
Base 100.000000 0.00 0.00 0.00 62,270.35
86199E9B7 STATE STREET TR 0.235% 31 Dec 2030 27 Mar2012 27 Mar 2012 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
22,642.500 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 22,642.50
Base 100.000000 0.00 0.00 0.00 22,642.50
86199E9B7 STATE STREET TR 0.235% 31 Dec 2030 27 Mar2012 27 Mar 2012 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
195,587.100 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 195,587.10
Base 100.000000 0.00 0.00 0.00 195,587.10
86199E9B7 STATE STREET TR 0.235% 31Dec 2030 27 Mar2012 27 Mar 2012 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
1,333,986.750 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 1,333,986.75
Base 100.000000 0.00 0.00 0.00 1,333,986.75
86199E9B7 STATE STREET TR 0.235% 31Dec 2030 27 Mar2012 27 Mar 2012 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
113,669.600 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 113,669.60
Base 100.000000 0.00 0.00 0.00 113,669.60
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Composite

STATE STREET.

View Date:

January 1, 2012 to March 31, 2012 June 18, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
86199E9B7 STATE STREET TR 0.235% 31 Dec 2030 27 Mar 2012 27 Mar 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
236,887.500 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 236,887.50
Base 100.000000 0.00 0.00 0.00 236,887.50
86199E9B7 STATE STREET TR 0.235% 31 Dec 2030 27 Mar 2012 27 Mar 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
374,905.160 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 374,905.16
Base 100.000000 0.00 0.00 0.00 374,905.16
86199E9B7 STATE STREET TR 0.235% 31 Dec 2030 27 Mar 2012 27 Mar 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
2,001,028.470 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,001,028.47
Base 100.000000 0.00 0.00 0.00 2,001,028.47
86199E9B7 STATE STREET TR 0.235% 31 Dec 2030 27 Mar 2012 27 Mar 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
53,516.420 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 53,516.42
Base 100.000000 0.00 0.00 0.00 53,516.42
86199E9B7 STATE STREET TR 0.235% 31 Dec 2030 27 Mar 2012 27 Mar 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
181,764.050 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 181,764.05
Base 100.000000 0.00 0.00 0.00 181,764.05
86199E9B7 STATE STREET TR 0.235% 31 Dec 2030 27 Mar 2012 27 Mar 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
31,738.600 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 31,738.60
Base 100.000000 0.00 0.00 0.00 31,738.60
86199E9B7 STATE STREET TR 0.235% 31 Dec 2030 27 Mar 2012 27 Mar 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
175,050.000 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 175,050.00
Base 100.000000 0.00 0.00 0.00 175,050.00
86199E9B7 STATE STREET TR 0.230% 31 Dec 2030 28 Mar 2012 28 Mar 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
17,082.140 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 17,082.14
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Composite

STATE STREET.

View Date:

January 1, 2012 to March 31, 2012 June 18, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
Base 100.000000 0.00 0.00 0.00 17,082.14
86199E9B7 STATE STREET TR 0.230% 31 Dec 2030 28 Mar 2012 28 Mar 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,803,263.250 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 1,803,263.25
Base 100.000000 0.00 0.00 0.00 1,803,263.25
86199E9B7 STATE STREET TR 0.230% 31 Dec 2030 28 Mar 2012 28 Mar 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
295,153.600 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 295,153.60
Base 100.000000 0.00 0.00 0.00 295,153.60
86199E9B7 STATE STREET TR 0.230% 31 Dec 2030 28 Mar 2012 28 Mar 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
4,305,053.310 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 4,305,053.31
Base 100.000000 0.00 0.00 0.00 4,305,053.31
86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 28 Mar 2012 28 Mar 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,007,156.930 1.000000 NHEF Local 100.000000 0.00 0.00 0.00 1,007,156.93
Base 100.000000 0.00 0.00 0.00 1,007,156.93
86199E9B7 STATE STREET TR 0.238% 31 Dec 2030 28 Mar 2012 28 Mar 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
9,101.720 1.000000 NHEG Local 100.000000 0.00 0.00 0.00 9,101.72
Base 100.000000 0.00 0.00 0.00 9,101.72
86199E9B7 STATE STREET TR 0.230% 31 Dec 2030 28 Mar 2012 28 Mar 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
3,123,624.960 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 3,123,624.96
Base 100.000000 0.00 0.00 0.00 3,123,624.96
86199E9B7 STATE STREET TR 0.235% 31 Dec 2030 28 Mar 2012 28 Mar 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
751.500 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 751.50
Base 100.000000 0.00 0.00 0.00 751.50
86199E9B7 STATE STREET TR 0.230% 31 Dec 2030 28 Mar 2012 28 Mar 2012 STATE STREET BANK AND TRUST usb/CsSwW
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STATE STREET.

View Date: June 18, 2012

January 1, 2012 to March 31, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
117,380.210 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 117,380.21
Base 100.000000 0.00 0.00 0.00 117,380.21
86199E9B7 STATE STREET TR 0.230% 31 Dec 2030 28 Mar 2012 28 Mar 2012 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
586,113.990 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 586,113.99
Base 100.000000 0.00 0.00 0.00 586,113.99
86199E9B7 STATE STREET TR 0.230% 31 Dec 2030 28 Mar 2012 28 Mar 2012 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
277,640.100 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 277,640.10
Base 100.000000 0.00 0.00 0.00 277,640.10
86199E9B7 STATE STREET TR 0.230% 31 Dec 2030 28 Mar 2012 28 Mar 2012 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
738,750.620 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 738,750.62
Base 100.000000 0.00 0.00 0.00 738,750.62
86199E9B7 STATE STREET TR 0.230% 31 Dec 2030 28 Mar 2012 28 Mar 2012 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
589,510.570 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 589,510.57
Base 100.000000 0.00 0.00 0.00 589,510.57
86199E9B7 STATE STREET TR 0.230% 31 Dec 2030 28 Mar 2012 28 Mar 2012 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
71,761.890 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 71,761.89
Base 100.000000 0.00 0.00 0.00 71,761.89
86199E9B7 STATE STREET TR 0.230% 31 Dec 2030 28 Mar 2012 28 Mar 2012 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
49,400,155.220 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 49,400,155.22
Base 100.000000 0.00 0.00 0.00 49,400,155.22
86199E9B7 STATE STREET TR 0.230% 31 Dec 2030 28 Mar 2012 28 Mar 2012 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
2,228.400 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 2,228.40
Base 100.000000 0.00 0.00 0.00 2,228.40
86199E9B7 STATE STREET TR 0.230% 31 Dec 2030 28 Mar 2012 28 Mar 2012 STATE STREET BANK AND TRUST usb/Csw
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View Date:

January 1, 2012 to March 31, 2012

Base Currency: USD - US DOLLAR

June 18, 2012

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
STIF FUND
9,009.170 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 9,009.17
Base 100.000000 0.00 0.00 0.00 9,009.17
86199E9B7 STATE STREET TR 0.230% 31 Dec 2030 28 Mar 2012 28 Mar 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
6,976.000 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 6,976.00
Base 100.000000 0.00 0.00 0.00 6,976.00
86199E9B7 STATE STREET TR 0.230% 31 Dec 2030 28 Mar 2012 28 Mar 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
27,743.790 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 27,743.79
Base 100.000000 0.00 0.00 0.00 27,743.79
86199E9B7 STATE STREET TR 0.230% 31 Dec 2030 28 Mar 2012 28 Mar 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
310,059.620 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 310,059.62
Base 100.000000 0.00 0.00 0.00 310,059.62
86199E9B7 STATE STREET TR 0.232% 31 Dec 2030 29 Mar 2012 29 Mar 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
14,448.000 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 14,448.00
Base 100.000000 0.00 0.00 0.00 14,448.00
86199E9B7 STATE STREET TR 0.232% 31 Dec 2030 29 Mar 2012 29 Mar 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
39,559.680 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 39,559.68
Base 100.000000 0.00 0.00 0.00 39,559.68
86199E9B7 STATE STREET TR 0.232% 31 Dec 2030 29 Mar 2012 29 Mar 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
594,876.110 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 594,876.11
Base 100.000000 0.00 0.00 0.00 594,876.11
86199E9B7 STATE STREET TR 0.232% 31 Dec 2030 29 Mar 2012 29 Mar 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
195,888.060 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 195,888.06
Base 100.000000 0.00 0.00 0.00 195,888.06
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STATE STREET.

View Date:

January 1, 2012 to March 31, 2012 June 18, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
86199E9B7 STATE STREET TR 0.232% 31 Dec 2030 29 Mar 2012 29 Mar 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
48,119.980 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 48,119.98
Base 100.000000 0.00 0.00 0.00 48,119.98
86199E9B7 STATE STREET TR 0.232% 31 Dec 2030 29 Mar 2012 29 Mar 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,608,644.080 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 1,608,644.08
Base 100.000000 0.00 0.00 0.00 1,608,644.08
86199E9B7 STATE STREET TR 0.232% 31 Dec 2030 29 Mar 2012 29 Mar 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
38,590.000 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 38,590.00
Base 100.000000 0.00 0.00 0.00 38,590.00
86199E9B7 STATE STREET TR 0.232% 31 Dec 2030 29 Mar 2012 29 Mar 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
51,367,209.850 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 51,367,209.85
Base 100.000000 0.00 0.00 0.00 51,367,209.85
86199E9B7 STATE STREET TR 0.232% 31 Dec 2030 29 Mar 2012 29 Mar 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
202,356.390 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 202,356.39
Base 100.000000 0.00 0.00 0.00 202,356.39
86199E9B7 STATE STREET TR 0.232% 31 Dec 2030 29 Mar 2012 29 Mar 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
336,111.230 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 336,111.23
Base 100.000000 0.00 0.00 0.00 336,111.23
86199E9B7 STATE STREET TR 0.232% 31 Dec 2030 29 Mar 2012 29 Mar 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
112,062.210 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 112,062.21
Base 100.000000 0.00 0.00 0.00 112,062.21
86199E9B7 STATE STREET TR 0.232% 31 Dec 2030 29 Mar 2012 29 Mar 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
951,814.640 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 951,814.64
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STATE STREET.

View Date:

January 1, 2012 to March 31, 2012 June 18, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
Base 100.000000 0.00 0.00 0.00 951,814.64
86199E9B7 STATE STREET TR 0.232% 31 Dec 2030 29 Mar 2012 29 Mar 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
183,858.540 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 183,858.54
Base 100.000000 0.00 0.00 0.00 183,858.54
86199E9B7 STATE STREET TR 0.232% 31 Dec 2030 29 Mar 2012 29 Mar 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
19,082.050 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 19,082.05
Base 100.000000 0.00 0.00 0.00 19,082.05
86199E9B7 STATE STREET TR 0.232% 31 Dec 2030 29 Mar 2012 29 Mar 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
15,268.000 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 15,268.00
Base 100.000000 0.00 0.00 0.00 15,268.00
86199E9B7 STATE STREET TR 0.232% 31 Dec 2030 29 Mar 2012 29 Mar 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
462,480.250 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 462,480.25
Base 100.000000 0.00 0.00 0.00 462,480.25
86199E9B7 STATE STREET TR 0.232% 31 Dec 2030 29 Mar 2012 29 Mar 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
18,808.000 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 18,808.00
Base 100.000000 0.00 0.00 0.00 18,808.00
86199E9B7 STATE STREET TR 0.234% 31 Dec 2030 30 Mar2012 30 Mar 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
80,872.830 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 80,872.83
Base 100.000000 0.00 0.00 0.00 80,872.83
86199E9B7 STATE STREET TR 0.234% 31 Dec 2030 30 Mar2012 30 Mar 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
149,352.260 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 149,352.26
Base 100.000000 0.00 0.00 0.00 149,352.26
86199E9B7 STATE STREET TR 0.234% 31 Dec 2030 30 Mar2012 30 Mar 2012 STATE STREET BANK AND TRUST usb/CsSwW
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Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
81,281.610 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 81,281.61
Base 100.000000 0.00 0.00 0.00 81,281.61
86199E9B7 STATE STREET TR 0.234% 31 Dec 2030 30 Mar2012 30 Mar 2012 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
241,785.540 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 241,785.54
Base 100.000000 0.00 0.00 0.00 241,785.54
86199E9B7 STATE STREET TR 0.234% 31 Dec 2030 30 Mar2012 30 Mar 2012 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
14,230.500 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 14,230.50
Base 100.000000 0.00 0.00 0.00 14,230.50
86199E9B7 STATE STREET TR 0.234% 31 Dec 2030 30 Mar2012 30 Mar 2012 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
85,936.580 1.000000 NHDzZ Local 100.000000 0.00 0.00 0.00 85,936.58
Base 100.000000 0.00 0.00 0.00 85,936.58
86199E9B7 STATE STREET TR 0.234% 31 Dec 2030 30 Mar2012 30 Mar 2012 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
185,004.120 1.000000 NHEH Local 100.000000 0.00 0.00 0.00 185,004.12
Base 100.000000 0.00 0.00 0.00 185,004.12
86199E9B7 STATE STREET TR 0.234% 31 Dec 2030 30 Mar2012 30 Mar 2012 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
51,076.270 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 51,076.27
Base 100.000000 0.00 0.00 0.00 51,076.27
86199E9B7 STATE STREET TR 0.234% 31 Dec 2030 30 Mar2012 30 Mar 2012 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
301,360.340 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 301,360.34
Base 100.000000 0.00 0.00 0.00 301,360.34
86199E9B7 STATE STREET TR 0.234% 31 Dec 2030 30 Mar2012 30 Mar 2012 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
113,942.960 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 113,942.96
Base 100.000000 0.00 0.00 0.00 113,942.96
86199E9B7 STATE STREET TR 0.234% 31 Dec 2030 30 Mar2012 30 Mar 2012 STATE STREET BANK AND TRUST usb/Csw
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View Date:
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Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
STIF FUND
346,479.030 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 346,479.03
Base 100.000000 0.00 0.00 0.00 346,479.03
86199E9B7 STATE STREET TR 0.234% 31 Dec 2030 30 Mar2012 30 Mar 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
48,030.120 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 48,030.12
Base 100.000000 0.00 0.00 0.00 48,030.12
86199E9B7 STATE STREET TR 0.232% 31 Dec 2030 30 Mar2012 30 Mar 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
803.000 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 803.00
Base 100.000000 0.00 0.00 0.00 803.00
86199E9B7 STATE STREET TR 0.234% 31 Dec 2030 30 Mar2012 30 Mar 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
2,812.040 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 2,812.04
Base 100.000000 0.00 0.00 0.00 2,812.04
86199E9B7 STATE STREET TR 0.234% 31 Dec 2030 30 Mar2012 30 Mar 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
135,150.000 1.000000 NHFJ Local 100.000000 0.00 0.00 0.00 135,150.00
Base 100.000000 0.00 0.00 0.00 135,150.00
86199E9B7 STATE STREET TR 0.234% 31 Dec 2030 30 Mar2012 30 Mar 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
4,110,482.560 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 4,110,482.56
Base 100.000000 0.00 0.00 0.00 4,110,482.56
86199E9B7 STATE STREET TR 0.234% 31 Dec 2030 30 Mar2012 30 Mar 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,442,434.030 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 1,442,434.03
Base 100.000000 0.00 0.00 0.00 1,442,434.03
86199E9B7 STATE STREET TR 0.234% 31 Dec 2030 30 Mar2012 30 Mar 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
964,544.780 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 964,544.78
Base 100.000000 0.00 0.00 0.00 964,544.78
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Purchase Report by Report Date

Composite

STATE STREET.

View Date: June 18, 2012

January 1, 2012 to March 31, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
86199E9B7 STATE STREET TR 0.234% 31 Dec 2030 30 Mar2012 30 Mar 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
47,044.840 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 47,044.84
Base 100.000000 0.00 0.00 0.00 47,044.84
86199E9B7 STATE STREET TR 0.234% 31 Dec 2030 30 Mar2012 30 Mar 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,259,333.100 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 1,259,333.10
Base 100.000000 0.00 0.00 0.00 1,259,333.10
86199E9B7 STATE STREET TR 0.234% 31 Dec 2030 30 Mar2012 30 Mar 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
13,924.240 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 13,924.24
Base 100.000000 0.00 0.00 0.00 13,924.24
86199E9B7 STATE STREET TR 0.234% 31 Dec 2030 30 Mar2012 30 Mar 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
86,077.090 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 86,077.09
Base 100.000000 0.00 0.00 0.00 86,077.09
86199E9B7 STATE STREET TR 0.234% 31 Dec 2030 30 Mar2012 30 Mar 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
106,007.310 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 106,007.31
Base 100.000000 0.00 0.00 0.00 106,007.31
86199E9B7 STATE STREET TR 0.148% 31 Dec 2030 03 Jan 2012 03 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
102,583.660 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 102,583.66
Base 100.000000 0.00 0.00 0.00 102,583.66
86199E9B7 STATE STREET TR 0.148% 31 Dec 2030 03 Jan 2012 03 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
239,499.610 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 239,499.61
Base 100.000000 0.00 0.00 0.00 239,499.61
86199E9B7 STATE STREET TR 0.148% 31 Dec 2030 03 Jan 2012 03 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
74,278.920 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 74,278.92
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Purchase Report by Report Date

Composite

STATE STREET.

View Date:

January 1, 2012 to March 31, 2012 June 18, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
Base 100.000000 0.00 0.00 0.00 74,278.92
86199E9B7 STATE STREET TR 0.148% 31 Dec 2030 03 Jan 2012 03 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
51.560 1.000000 NHEG Local 100.000000 0.00 0.00 0.00 51.56
Base 100.000000 0.00 0.00 0.00 51.56
86199E9B7 STATE STREET TR 0.148% 31 Dec 2030 03 Jan 2012 03 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
80,329.320 1.000000 NHEH Local 100.000000 0.00 0.00 0.00 80,329.32
Base 100.000000 0.00 0.00 0.00 80,329.32
86199E9B7 STATE STREET TR 0.148% 31 Dec 2030 03 Jan 2012 03 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
138,752.980 1.000000 NHEU Local 100.000000 0.00 0.00 0.00 138,752.98
Base 100.000000 0.00 0.00 0.00 138,752.98
86199E9B7 STATE STREET TR 0.148% 31 Dec 2030 03 Jan 2012 03 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
63,584.790 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 63,584.79
Base 100.000000 0.00 0.00 0.00 63,584.79
86199E9B7 STATE STREET TR 0.148% 31 Dec 2030 03 Jan 2012 03 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
5,223.520 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 5,223.52
Base 100.000000 0.00 0.00 0.00 5,223.52
86199E9B7 STATE STREET TR 0.148% 31 Dec 2030 03 Jan 2012 03 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
8,583.040 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 8,583.04
Base 100.000000 0.00 0.00 0.00 8,583.04
86199E9B7 STATE STREET TR 0.148% 31 Dec 2030 03 Jan 2012 03 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
2,953.820 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 2,953.82
Base 100.000000 0.00 0.00 0.00 2,953.82
86199E9B7 STATE STREET TR 0.148% 31 Dec 2030 03 Jan 2012 03 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
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Purchase Report by Report Date

Composite ST TE STRE ET
January 1, 2012 to March 31, 2012 View Date: June 18, 2012
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
114,333.340 1.000000 NHFJ Local 100.000000 0.00 0.00 0.00 114,333.34
Base 100.000000 0.00 0.00 0.00 114,333.34
86199E9B7 STATE STREET TR 0.148% 31 Dec 2030 03 Jan 2012 03 Jan 2012 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
572,832.210 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 572,832.21
Base 100.000000 0.00 0.00 0.00 572,832.21
86199E9B7 STATE STREET TR 0.148% 31 Dec 2030 03 Jan 2012 03 Jan 2012 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
120.000 1.000000 NHHG Local 100.000000 0.00 0.00 0.00 120.00
Base 100.000000 0.00 0.00 0.00 120.00
86199E9B7 STATE STREET TR 0.148% 31 Dec 2030 03 Jan 2012 03 Jan 2012 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
150.680 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 150.68
Base 100.000000 0.00 0.00 0.00 150.68
86199E9B7 STATE STREET TR 0.148% 31 Dec 2030 03 Jan 2012 03 Jan 2012 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
643,919.870 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 643,919.87
Base 100.000000 0.00 0.00 0.00 643,919.87
86199E9B7 STATE STREET TR 0.148% 31 Dec 2030 03 Jan 2012 03 Jan 2012 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
3,334.670 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 3,334.67
Base 100.000000 0.00 0.00 0.00 3,334.67
86199E9B7 STATE STREET TR 0.148% 31 Dec 2030 03 Jan 2012 03 Jan 2012 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
507,460.010 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 507,460.01
Base 100.000000 0.00 0.00 0.00 507,460.01
86199E9B7 STATE STREET TR 0.148% 31 Dec 2030 03 Jan 2012 03 Jan 2012 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
2,821.650 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 2,821.65
Base 100.000000 0.00 0.00 0.00 2,821.65
86199E9B7 STATE STREET TR 0.148% 31 Dec 2030 03 Jan 2012 03 Jan 2012 STATE STREET BANK AND TRUST usb/Csw
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Purchase Report by Report Date

Composite

STATE STREET.

View Date:

January 1, 2012 to March 31, 2012 June 18, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
STIF FUND
96,032.460 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 96,032.46
Base 100.000000 0.00 0.00 0.00 96,032.46
86199E9B7 STATE STREET TR 0.148% 31 Dec 2030 03 Jan 2012 03 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
76,283.960 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 76,283.96
Base 100.000000 0.00 0.00 0.00 76,283.96
86199E9B7 STATE STREET TR 0.148% 31 Dec 2030 03 Jan 2012 03 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
6,198.730 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 6,198.73
Base 100.000000 0.00 0.00 0.00 6,198.73
86199E9B7 STATE STREET TR 0.148% 31 Dec 2030 03 Jan 2012 03 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
174.060 1.000000 NHID Local 100.000000 0.00 0.00 0.00 174.06
Base 100.000000 0.00 0.00 0.00 174.06
86199E9B7 STATE STREET TR 0.148% 31 Dec 2030 03 Jan 2012 03 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
26,534.310 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 26,534.31
Base 100.000000 0.00 0.00 0.00 26,534.31
86199E9B7 STATE STREET TR 0.165% 31 Dec 2030 04 Jan 2012 04 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
46,974.360 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 46,974.36
Base 100.000000 0.00 0.00 0.00 46,974.36
86199E9B7 STATE STREET TR 0.165% 31 Dec 2030 04 Jan 2012 04 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
105,540.820 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 105,540.82
Base 100.000000 0.00 0.00 0.00 105,540.82
86199E9B7 STATE STREET TR 0.165% 31 Dec 2030 04 Jan 2012 04 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
612,867.910 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 612,867.91
Base 100.000000 0.00 0.00 0.00 612,867.91
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Purchase Report by Report Date

Composite

STATE STREET.

View Date:

January 1, 2012 to March 31, 2012 June 18, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
86199E9B7 STATE STREET TR 0.165% 31 Dec 2030 04 Jan 2012 04 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
4,277.900 1.000000 NHEH Local 100.000000 0.00 0.00 0.00 4,277.90
Base 100.000000 0.00 0.00 0.00 4,277.90
86199E9B7 STATE STREET TR 0.165% 31 Dec 2030 04 Jan 2012 04 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,159,685.250 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 1,159,685.25
Base 100.000000 0.00 0.00 0.00 1,159,685.25
86199E9B7 STATE STREET TR 0.165% 31 Dec 2030 04 Jan 2012 04 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
27,066.090 1.000000 NHEU Local 100.000000 0.00 0.00 0.00 27,066.09
Base 100.000000 0.00 0.00 0.00 27,066.09
86199E9B7 STATE STREET TR 0.165% 31 Dec 2030 04 Jan 2012 04 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,645.000 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 1,645.00
Base 100.000000 0.00 0.00 0.00 1,645.00
86199E9B7 STATE STREET TR 0.165% 31 Dec 2030 04 Jan 2012 04 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
2,574.700 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 2,574.70
Base 100.000000 0.00 0.00 0.00 2,574.70
86199E9B7 STATE STREET TR 0.165% 31 Dec 2030 04 Jan 2012 04 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
252,079.240 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 252,079.24
Base 100.000000 0.00 0.00 0.00 252,079.24
86199E9B7 STATE STREET TR 0.165% 31 Dec 2030 04 Jan 2012 04 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
3,037.430 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 3,037.43
Base 100.000000 0.00 0.00 0.00 3,037.43
86199E9B7 STATE STREET TR 0.165% 31 Dec 2030 04 Jan 2012 04 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,197,174.040 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,197,174.04
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Purchase Report by Report Date

Composite

STATE STREET.

View Date:

January 1, 2012 to March 31, 2012 June 18, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
Base 100.000000 0.00 0.00 0.00 1,197,174.04
86199E9B7 STATE STREET TR 0.165% 31 Dec 2030 04 Jan 2012 04 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
113,186.840 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 113,186.84
Base 100.000000 0.00 0.00 0.00 113,186.84
86199E9B7 STATE STREET TR 0.165% 31 Dec 2030 04 Jan 2012 04 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
25,972.240 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 25,972.24
Base 100.000000 0.00 0.00 0.00 25,972.24
86199E9B7 STATE STREET TR 0.165% 31 Dec 2030 04 Jan 2012 04 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
15,125.850 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 15,125.85
Base 100.000000 0.00 0.00 0.00 15,125.85
86199E9B7 STATE STREET TR 0.165% 31 Dec 2030 04 Jan 2012 04 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
24,323.130 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 24,323.13
Base 100.000000 0.00 0.00 0.00 24,323.13
86199E9B7 STATE STREET TR 0.165% 31 Dec 2030 04 Jan 2012 04 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
4,307.500 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 4,307.50
Base 100.000000 0.00 0.00 0.00 4,307.50
86199E9B7 STATE STREET TR 0.165% 31 Dec 2030 04 Jan 2012 04 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
6,970.950 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 6,970.95
Base 100.000000 0.00 0.00 0.00 6,970.95
86199E9B7 STATE STREET TR 0.165% 31 Dec 2030 04 Jan 2012 04 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
210,349.920 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 210,349.92
Base 100.000000 0.00 0.00 0.00 210,349.92
86199E9B7 STATE STREET TR 0.161% 31 Dec 2030 05Jan 2012 05 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
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Purchase Report by Report Date

Composite

STATE STREET.

View Date: June 18, 2012

January 1, 2012 to March 31, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
41,736.690 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 41,736.69
Base 100.000000 0.00 0.00 0.00 41,736.69
86199E9B7 STATE STREET TR 0.165% 31 Dec 2030 05Jan 2012 05 Jan 2012 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
111,194.240 1.000000 NHEG Local 100.000000 0.00 0.00 0.00 111,194.24
Base 100.000000 0.00 0.00 0.00 111,194.24
86199E9B7 STATE STREET TR 0.161% 31 Dec 2030 05Jan 2012 05 Jan 2012 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
52,503.000 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 52,503.00
Base 100.000000 0.00 0.00 0.00 52,503.00
86199E9B7 STATE STREET TR 0.161% 31 Dec 2030 05Jan 2012 05 Jan 2012 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
37,327.850 1.000000 NHEU Local 100.000000 0.00 0.00 0.00 37,327.85
Base 100.000000 0.00 0.00 0.00 37,327.85
86199E9B7 STATE STREET TR 0.165% 31 Dec 2030 05Jan 2012 05 Jan 2012 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
3,909.540 1.000000 NHHG Local 100.000000 0.00 0.00 0.00 3,909.54
Base 100.000000 0.00 0.00 0.00 3,909.54
86199E9B7 STATE STREET TR 0.161% 31 Dec 2030 05Jan 2012 05 Jan 2012 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
1,506,619.890 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,506,619.89
Base 100.000000 0.00 0.00 0.00 1,506,619.89
86199E9B7 STATE STREET TR 0.161% 31 Dec 2030 05Jan 2012 05 Jan 2012 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
205,872.870 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 205,872.87
Base 100.000000 0.00 0.00 0.00 205,872.87
86199E9B7 STATE STREET TR 0.161% 31 Dec 2030 05Jan 2012 05 Jan 2012 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
1,929.800 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 1,929.80
Base 100.000000 0.00 0.00 0.00 1,929.80
86199E9B7 STATE STREET TR 0.161% 31 Dec 2030 05Jan 2012 05 Jan 2012 STATE STREET BANK AND TRUST usb/Csw
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Purchase Report by Report Date

Composite

STATE STREET.

View Date:

January 1, 2012 to March 31, 2012 June 18, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
STIF FUND
32,277.460 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 32,277.46
Base 100.000000 0.00 0.00 0.00 32,277.46
86199E9B7 STATE STREET TR 0.161% 31 Dec 2030 05Jan 2012 05 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
15,883.250 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 15,883.25
Base 100.000000 0.00 0.00 0.00 15,883.25
86199E9B7 STATE STREET TR 0.166% 31 Dec 2030 06 Jan 2012 06 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,356.410 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 1,356.41
Base 100.000000 0.00 0.00 0.00 1,356.41
86199E9B7 STATE STREET TR 0.166% 31 Dec 2030 06 Jan 2012 06 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
5,680.930 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 5,680.93
Base 100.000000 0.00 0.00 0.00 5,680.93
86199E9B7 STATE STREET TR 0.166% 31 Dec 2030 06 Jan 2012 06 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,093,870.000 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 1,093,870.00
Base 100.000000 0.00 0.00 0.00 1,093,870.00
86199E9B7 STATE STREET TR 0.166% 31 Dec 2030 06 Jan 2012 06 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
11,668.750 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 11,668.75
Base 100.000000 0.00 0.00 0.00 11,668.75
86199E9B7 STATE STREET TR 0.166% 31 Dec 2030 06 Jan 2012 06 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
284,909.800 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 284,909.80
Base 100.000000 0.00 0.00 0.00 284,909.80
86199E9B7 STATE STREET TR 0.166% 31 Dec 2030 06 Jan 2012 06 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
2,241.000 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 2,241.00
Base 100.000000 0.00 0.00 0.00 2,241.00
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Purchase Report by Report Date

Composite

January 1, 2012 to March 31, 2012

View Date:

June 18, 2012

STATE STREET.

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
86199E9B7 STATE STREET TR 0.166% 31 Dec 2030 06 Jan 2012 06 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
2,791,329.530 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 2,791,329.53
Base 100.000000 0.00 0.00 0.00 2,791,329.53
86199E9B7 STATE STREET TR 0.166% 31 Dec 2030 06 Jan 2012 06 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
3,273.100 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 3,273.10
Base 100.000000 0.00 0.00 0.00 3,273.10
86199E9B7 STATE STREET TR 0.166% 31 Dec 2030 06 Jan 2012 06 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
6,273.750 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 6,273.75
Base 100.000000 0.00 0.00 0.00 6,273.75
86199E9B7 STATE STREET TR 0.166% 31 Dec 2030 06 Jan 2012 06 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
2,027.250 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 2,027.25
Base 100.000000 0.00 0.00 0.00 2,027.25
86199E9B7 STATE STREET TR 0.172% 31 Dec 2030 09 Jan 2012 09 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
216,153.610 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 216,153.61
Base 100.000000 0.00 0.00 0.00 216,153.61
86199E9B7 STATE STREET TR 0.172% 31 Dec 2030 09 Jan 2012 09 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
96,107.760 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 96,107.76
Base 100.000000 0.00 0.00 0.00 96,107.76
86199E9B7 STATE STREET TR 0.172% 31 Dec 2030 09 Jan 2012 09 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
63,091.050 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 63,091.05
Base 100.000000 0.00 0.00 0.00 63,091.05
86199E9B7 STATE STREET TR 0.172% 31 Dec 2030 09 Jan 2012 09 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
112,563.660 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 112,563.66

Page 53

Prepared by State Street



Purchase Report by Report Date

Composite

STATE STREET.

View Date:
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Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
Base 100.000000 0.00 0.00 0.00 112,563.66
86199E9B7 STATE STREET TR 0.172% 31 Dec 2030 09 Jan 2012 09 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
129,624.750 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 129,624.75
Base 100.000000 0.00 0.00 0.00 129,624.75
86199E9B7 STATE STREET TR 0.172% 31 Dec 2030 09 Jan 2012 09 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
61,655.000 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 61,655.00
Base 100.000000 0.00 0.00 0.00 61,655.00
86199E9B7 STATE STREET TR 0.172% 31 Dec 2030 09 Jan 2012 09 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
8,377.700 1.000000 NHEU Local 100.000000 0.00 0.00 0.00 8,377.70
Base 100.000000 0.00 0.00 0.00 8,377.70
86199E9B7 STATE STREET TR 0.172% 31 Dec 2030 09 Jan 2012 09 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
3,855.420 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 3,855.42
Base 100.000000 0.00 0.00 0.00 3,855.42
86199E9B7 STATE STREET TR 0.172% 31 Dec 2030 09 Jan 2012 09 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
85,334.380 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 85,334.38
Base 100.000000 0.00 0.00 0.00 85,334.38
86199E9B7 STATE STREET TR 0.172% 31 Dec 2030 09 Jan 2012 09 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
445,975.640 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 445,975.64
Base 100.000000 0.00 0.00 0.00 445,975.64
86199E9B7 STATE STREET TR 0.172% 31 Dec 2030 09 Jan 2012 09 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
6,383.930 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 6,383.93
Base 100.000000 0.00 0.00 0.00 6,383.93
86199E9B7 STATE STREET TR 0.172% 31 Dec 2030 09 Jan 2012 09 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
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Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
2,937,230.360 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 2,937,230.36
Base 100.000000 0.00 0.00 0.00 2,937,230.36
86199E9B7 STATE STREET TR 0.172% 31 Dec 2030 09 Jan 2012 09 Jan 2012 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
74,420.080 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 74,420.08
Base 100.000000 0.00 0.00 0.00 74,420.08
86199E9B7 STATE STREET TR 0.172% 31 Dec 2030 09 Jan 2012 09 Jan 2012 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
1,465.690 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 1,465.69
Base 100.000000 0.00 0.00 0.00 1,465.69
86199E9B7 STATE STREET TR 0.172% 31 Dec 2030 09 Jan 2012 09 Jan 2012 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
72,122.490 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 72,122.49
Base 100.000000 0.00 0.00 0.00 72,122.49
86199E9B7 STATE STREET TR 0.172% 31 Dec 2030 09 Jan 2012 09 Jan 2012 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
692.200 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 692.20
Base 100.000000 0.00 0.00 0.00 692.20
86199E9B7 STATE STREET TR 0.172% 31 Dec 2030 09 Jan 2012 09 Jan 2012 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
18,931.370 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 18,931.37
Base 100.000000 0.00 0.00 0.00 18,931.37
86199E9B7 STATE STREET TR 0.170% 31 Dec 2030 10Jan 2012 10 Jan 2012 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
54,743.780 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 54,743.78
Base 100.000000 0.00 0.00 0.00 54,743.78
86199E9B7 STATE STREET TR 0.170% 31 Dec 2030 10Jan 2012 10 Jan 2012 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
172,877.900 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 172,877.90
Base 100.000000 0.00 0.00 0.00 172,877.90
86199E9B7 STATE STREET TR 0.170% 31 Dec 2030 10Jan 2012 10 Jan 2012 STATE STREET BANK AND TRUST usb/Csw
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Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
STIF FUND
126,773.420 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 126,773.42
Base 100.000000 0.00 0.00 0.00 126,773.42
86199E9B7 STATE STREET TR 0.170% 31 Dec 2030 10Jan 2012 10 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
88,224.890 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 88,224.89
Base 100.000000 0.00 0.00 0.00 88,224.89
86199E9B7 STATE STREET TR 0.170% 31 Dec 2030 10Jan 2012 10 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
388,690.650 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 388,690.65
Base 100.000000 0.00 0.00 0.00 388,690.65
86199E9B7 STATE STREET TR 0.170% 31 Dec 2030 10Jan 2012 10 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
328,870.080 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 328,870.08
Base 100.000000 0.00 0.00 0.00 328,870.08
86199E9B7 STATE STREET TR 0.170% 31 Dec 2030 10Jan 2012 10 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
78,247.500 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 78,247.50
Base 100.000000 0.00 0.00 0.00 78,247.50
86199E9B7 STATE STREET TR 0.170% 31 Dec 2030 10Jan 2012 10 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
131,733.950 1.000000 NHEU Local 100.000000 0.00 0.00 0.00 131,733.95
Base 100.000000 0.00 0.00 0.00 131,733.95
86199E9B7 STATE STREET TR 0.172% 31 Dec 2030 10Jan 2012 10 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
2,733.500 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 2,733.50
Base 100.000000 0.00 0.00 0.00 2,733.50
86199E9B7 STATE STREET TR 0.170% 31 Dec 2030 10Jan 2012 10 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
124,294.390 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 124,294.39
Base 100.000000 0.00 0.00 0.00 124,294.39
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86199E9B7 STATE STREET TR 0.170% 31 Dec 2030 10Jan 2012 10 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
150,430.140 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 150,430.14
Base 100.000000 0.00 0.00 0.00 150,430.14
86199E9B7 STATE STREET TR 0.170% 31 Dec 2030 10Jan 2012 10 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
768,913.390 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 768,913.39
Base 100.000000 0.00 0.00 0.00 768,913.39
86199E9B7 STATE STREET TR 0.170% 31 Dec 2030 10Jan 2012 10 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
435,032.800 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 435,032.80
Base 100.000000 0.00 0.00 0.00 435,032.80
86199E9B7 STATE STREET TR 0.170% 31 Dec 2030 10Jan 2012 10 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
332,146.350 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 332,146.35
Base 100.000000 0.00 0.00 0.00 332,146.35
86199E9B7 STATE STREET TR 0.170% 31 Dec 2030 10Jan 2012 10 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
29,212.300 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 29,212.30
Base 100.000000 0.00 0.00 0.00 29,212.30
86199E9B7 STATE STREET TR 0.170% 31 Dec 2030 10Jan 2012 10 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
11,193.900 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 11,193.90
Base 100.000000 0.00 0.00 0.00 11,193.90
86199E9B7 STATE STREET TR 0.170% 31 Dec 2030 10Jan 2012 10 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
69,186.770 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 69,186.77
Base 100.000000 0.00 0.00 0.00 69,186.77
86199E9B7 STATE STREET TR 0.170% 31 Dec 2030 10Jan 2012 10 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
3,057.300 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 3,057.30
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Base 100.000000 0.00 0.00 0.00 3,057.30
86199E9B7 STATE STREET TR 0.168% 31 Dec 2030 11Jan2012 11 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
672,915.170 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 672,915.17
Base 100.000000 0.00 0.00 0.00 672,915.17
86199E9B7 STATE STREET TR 0.168% 31 Dec 2030 11Jan2012 11 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,545,246.230 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 1,545,246.23
Base 100.000000 0.00 0.00 0.00 1,545,246.23
86199E9B7 STATE STREET TR 0.168% 31 Dec 2030 11Jan2012 11 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
590,841.000 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 590,841.00
Base 100.000000 0.00 0.00 0.00 590,841.00
86199E9B7 STATE STREET TR 0.168% 31 Dec 2030 11Jan2012 11 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
17,920,640.000 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 17,920,640.00
Base 100.000000 0.00 0.00 0.00 17,920,640.00
86199E9B7 STATE STREET TR 0.168% 31 Dec 2030 11Jan2012 11 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
440.000 1.000000 NHEU Local 100.000000 0.00 0.00 0.00 440.00
Base 100.000000 0.00 0.00 0.00 440.00
86199E9B7 STATE STREET TR 0.168% 31 Dec 2030 11Jan2012 11 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
856,957.970 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 856,957.97
Base 100.000000 0.00 0.00 0.00 856,957.97
86199E9B7 STATE STREET TR 0.168% 31 Dec 2030 11Jan2012 11 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,517.600 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 1,517.60
Base 100.000000 0.00 0.00 0.00 1,517.60
86199E9B7 STATE STREET TR 0.168% 31 Dec 2030 11Jan2012 11 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
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1,760.070 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 1,760.07
Base 100.000000 0.00 0.00 0.00 1,760.07
86199E9B7 STATE STREET TR 0.168% 31 Dec 2030 11Jan2012 11 Jan 2012 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
411,108.280 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 411,108.28
Base 100.000000 0.00 0.00 0.00 411,108.28
86199E9B7 STATE STREET TR 0.168% 31 Dec 2030 11Jan2012 11 Jan 2012 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
1,556.080 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 1,556.08
Base 100.000000 0.00 0.00 0.00 1,556.08
86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 12Jan 2012 12 Jan 2012 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
7,661.080 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 7,661.08
Base 100.000000 0.00 0.00 0.00 7,661.08
86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 12Jan 2012 12 Jan 2012 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
256,769.570 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 256,769.57
Base 100.000000 0.00 0.00 0.00 256,769.57
86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 12Jan 2012 12 Jan 2012 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
911,884.550 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 911,884.55
Base 100.000000 0.00 0.00 0.00 911,884.55
86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 12Jan 2012 12 Jan 2012 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
121,874.250 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 121,874.25
Base 100.000000 0.00 0.00 0.00 121,874.25
86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 12Jan 2012 12 Jan 2012 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
42,983.980 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 42,983.98
Base 100.000000 0.00 0.00 0.00 42,983.98
86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 12Jan 2012 12 Jan 2012 STATE STREET BANK AND TRUST usb/Csw
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STIF FUND
3,422,031.880 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 3,422,031.88
Base 100.000000 0.00 0.00 0.00 3,422,031.88
86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 12Jan 2012 12 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
5,771.110 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 5,771.11
Base 100.000000 0.00 0.00 0.00 5,771.11
86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 12Jan 2012 12 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,457,111.620 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,457,111.62
Base 100.000000 0.00 0.00 0.00 1,457,111.62
86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 12Jan 2012 12 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
739,951.060 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 739,951.06
Base 100.000000 0.00 0.00 0.00 739,951.06
86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 12Jan 2012 12 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
27,600.170 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 27,600.17
Base 100.000000 0.00 0.00 0.00 27,600.17
86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 12Jan 2012 12 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,733.340 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 1,733.34
Base 100.000000 0.00 0.00 0.00 1,733.34
86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 12Jan 2012 12 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
6,493.830 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 6,493.83
Base 100.000000 0.00 0.00 0.00 6,493.83
86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 12Jan 2012 12 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
88,686.190 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 88,686.19
Base 100.000000 0.00 0.00 0.00 88,686.19
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86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 12Jan 2012 12 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
29,783.820 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 29,783.82
Base 100.000000 0.00 0.00 0.00 29,783.82
86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 12Jan 2012 12 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
45,001,776.580 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 45,001,776.58
Base 100.000000 0.00 0.00 0.00 45,001,776.58
86199E9B7 STATE STREET TR 0.186% 31 Dec 2030 13 Jan 2012 13 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
19,363.850 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 19,363.85
Base 100.000000 0.00 0.00 0.00 19,363.85
86199E9B7 STATE STREET TR 0.186% 31 Dec 2030 13 Jan 2012 13 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
55,788.390 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 55,788.39
Base 100.000000 0.00 0.00 0.00 55,788.39
86199E9B7 STATE STREET TR 0.186% 31 Dec 2030 13Jan 2012 13 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
11,595.820 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 11,595.82
Base 100.000000 0.00 0.00 0.00 11,595.82
86199E9B7 STATE STREET TR 0.186% 31 Dec 2030 13 Jan 2012 13 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,004,920.270 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 1,004,920.27
Base 100.000000 0.00 0.00 0.00 1,004,920.27
86199E9B7 STATE STREET TR 0.186% 31 Dec 2030 13Jan 2012 13 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
41,915.100 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 41,915.10
Base 100.000000 0.00 0.00 0.00 41,915.10
86199E9B7 STATE STREET TR 0.186% 31 Dec 2030 13 Jan 2012 13 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
212,677.990 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 212,677.99
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Units/Original Face
Base 100.000000 0.00 0.00 0.00 212,677.99
86199E9B7 STATE STREET TR 0.186% 31 Dec 2030 13 Jan 2012 13 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
193,900.000 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 193,900.00
Base 100.000000 0.00 0.00 0.00 193,900.00
86199E9B7 STATE STREET TR 0.186% 31 Dec 2030 13 Jan 2012 13 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
18,927.970 1.000000 NHEU Local 100.000000 0.00 0.00 0.00 18,927.97
Base 100.000000 0.00 0.00 0.00 18,927.97
86199E9B7 STATE STREET TR 0.186% 31 Dec 2030 13 Jan 2012 13 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
87,938.660 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 87,938.66
Base 100.000000 0.00 0.00 0.00 87,938.66
86199E9B7 STATE STREET TR 0.186% 31 Dec 2030 13 Jan 2012 13 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
15,000,000.000 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 15,000,000.00
Base 100.000000 0.00 0.00 0.00 15,000,000.00
86199E9B7 STATE STREET TR 0.186% 31 Dec 2030 13 Jan 2012 13 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
93,068.120 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 93,068.12
Base 100.000000 0.00 0.00 0.00 93,068.12
86199E9B7 STATE STREET TR 0.186% 31 Dec 2030 13 Jan 2012 13 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,835.620 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 1,835.62
Base 100.000000 0.00 0.00 0.00 1,835.62
86199E9B7 STATE STREET TR 0.186% 31 Dec 2030 13Jan 2012 13 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
52,765.690 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 52,765.69
Base 100.000000 0.00 0.00 0.00 52,765.69
86199E9B7 STATE STREET TR 0.186% 31 Dec 2030 13 Jan 2012 13 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
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Composite

STATE STREET.

View Date: June 18, 2012

January 1, 2012 to March 31, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
58,876.650 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 58,876.65
Base 100.000000 0.00 0.00 0.00 58,876.65
86199E9B7 STATE STREET TR 0.186% 31 Dec 2030 13 Jan 2012 13 Jan 2012 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
20,412.390 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 20,412.39
Base 100.000000 0.00 0.00 0.00 20,412.39
86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 17 Jan 2012 17 Jan 2012 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
58,583.850 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 58,583.85
Base 100.000000 0.00 0.00 0.00 58,583.85
86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 17 Jan 2012 17 Jan 2012 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
114,234.410 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 114,234.41
Base 100.000000 0.00 0.00 0.00 114,234 .41
86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 17 Jan 2012 17 Jan 2012 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
32,308.860 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 32,308.86
Base 100.000000 0.00 0.00 0.00 32,308.86
86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 17 Jan 2012 17 Jan 2012 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
49,916.110 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 49,916.11
Base 100.000000 0.00 0.00 0.00 49,916.11
86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 17 Jan 2012 17 Jan 2012 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
471,366.360 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 471,366.36
Base 100.000000 0.00 0.00 0.00 471,366.36
86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 17 Jan 2012 17 Jan 2012 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
43,742.000 1.000000 NHDzZ Local 100.000000 0.00 0.00 0.00 43,742.00
Base 100.000000 0.00 0.00 0.00 43,742.00
86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 17 Jan 2012 17 Jan 2012 STATE STREET BANK AND TRUST usb/Csw
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View Date:

January 1, 2012 to March 31, 2012 June 18, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
STIF FUND
335,568.950 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 335,568.95
Base 100.000000 0.00 0.00 0.00 335,568.95
86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 17 Jan 2012 17 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
627,521.680 1.000000 NHEU Local 100.000000 0.00 0.00 0.00 627,521.68
Base 100.000000 0.00 0.00 0.00 627,521.68
86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 17 Jan 2012 17 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
38,765.190 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 38,765.19
Base 100.000000 0.00 0.00 0.00 38,765.19
86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 17 Jan 2012 17 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,401.000 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 1,401.00
Base 100.000000 0.00 0.00 0.00 1,401.00
86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 17 Jan 2012 17 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
39,037.750 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 39,037.75
Base 100.000000 0.00 0.00 0.00 39,037.75
86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 17 Jan 2012 17 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
2,278,799.500 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 2,278,799.50
Base 100.000000 0.00 0.00 0.00 2,278,799.50
86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 17 Jan 2012 17 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
802,419.910 1.000000 NHFJ Local 100.000000 0.00 0.00 0.00 802,419.91
Base 100.000000 0.00 0.00 0.00 802,419.91
86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 17 Jan 2012 17 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
3,632,077.530 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 3,632,077.53
Base 100.000000 0.00 0.00 0.00 3,632,077.53
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View Date:

January 1, 2012 to March 31, 2012 June 18, 2012

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 17 Jan 2012 17 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
2,119,824.580 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,119,824.58
Base 100.000000 0.00 0.00 0.00 2,119,824.58
86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 17 Jan 2012 17 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
648,511.700 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 648,511.70
Base 100.000000 0.00 0.00 0.00 648,511.70
86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 17 Jan 2012 17 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
2,269,984.960 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 2,269,984.96
Base 100.000000 0.00 0.00 0.00 2,269,984.96
86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 17 Jan 2012 17 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
91,806.460 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 91,806.46
Base 100.000000 0.00 0.00 0.00 91,806.46
86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 17 Jan 2012 17 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
82,586.640 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 82,586.64
Base 100.000000 0.00 0.00 0.00 82,586.64
86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 17 Jan 2012 17 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
98,748.120 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 98,748.12
Base 100.000000 0.00 0.00 0.00 98,748.12
86199E9B7 STATE STREET TR 0.172% 31 Dec 2030 17 Jan 2012 17 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
323,418.070 1.000000 NHID Local 100.000000 0.00 0.00 0.00 323,418.07
Base 100.000000 0.00 0.00 0.00 323,418.07
86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 17 Jan 2012 17 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
26,180.640 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 26,180.64
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View Date:
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Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
Base 100.000000 0.00 0.00 0.00 26,180.64
86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 18 Jan 2012 18 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
118,709.020 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 118,709.02
Base 100.000000 0.00 0.00 0.00 118,709.02
86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 18 Jan 2012 18 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
73,891.650 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 73,891.65
Base 100.000000 0.00 0.00 0.00 73,891.65
86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 18 Jan 2012 18 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
66,244.650 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 66,244.65
Base 100.000000 0.00 0.00 0.00 66,244.65
86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 18 Jan 2012 18 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
564,868.470 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 564,868.47
Base 100.000000 0.00 0.00 0.00 564,868.47
86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 18 Jan 2012 18 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
4,055.000 1.000000 NHEG Local 100.000000 0.00 0.00 0.00 4,055.00
Base 100.000000 0.00 0.00 0.00 4,055.00
86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 18 Jan 2012 18 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
25,524.250 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 25,524.25
Base 100.000000 0.00 0.00 0.00 25,524.25
86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 18 Jan 2012 18 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,000.000 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 1,000.00
Base 100.000000 0.00 0.00 0.00 1,000.00
86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 18 Jan 2012 18 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
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Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
3,649.650 1.000000 NHEU Local 100.000000 0.00 0.00 0.00 3,649.65
Base 100.000000 0.00 0.00 0.00 3,649.65
86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 18 Jan 2012 18 Jan 2012 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
124,564.530 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 124,564.53
Base 100.000000 0.00 0.00 0.00 124,564.53
86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 18 Jan 2012 18 Jan 2012 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
1,207,370.530 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 1,207,370.53
Base 100.000000 0.00 0.00 0.00 1,207,370.53
86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 18 Jan 2012 18 Jan 2012 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
60,700.700 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 60,700.70
Base 100.000000 0.00 0.00 0.00 60,700.70
86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 18 Jan 2012 18 Jan 2012 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
337,339.100 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 337,339.10
Base 100.000000 0.00 0.00 0.00 337,339.10
86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 18 Jan 2012 18 Jan 2012 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
93,924.280 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 93,924.28
Base 100.000000 0.00 0.00 0.00 93,924.28
86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 19Jan 2012 19 Jan 2012 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
18,825.470 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 18,825.47
Base 100.000000 0.00 0.00 0.00 18,825.47
86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 19Jan 2012 19 Jan 2012 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
4,089.400 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 4,089.40
Base 100.000000 0.00 0.00 0.00 4,089.40
86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 19Jan 2012 19 Jan 2012 STATE STREET BANK AND TRUST usb/Csw
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Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
STIF FUND
10,732.380 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 10,732.38
Base 100.000000 0.00 0.00 0.00 10,732.38
86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 19Jan 2012 19 Jan 2012 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
742,788.000 1.000000 NHEM Local 100.000000 0.